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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

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 ULS. trEaSUrY SECUMLIES. ... .vereerereireieecereieeecsseessese st sssssesesssssessssssnssens | senesen 213,241,530 | ........... 182 | ... 213,241,530 | ..o | e 213,241,530 | ........... 15.5
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agenCies..........cocveuerriireinieversieesesseesesees | cevevssiesesssssesssssesnns | cvvesesennd 0.0 [ oo et | e (01 I 0.0
1.22 lIssued by U.S. government sponsored agencies............c.oceveveureverenenns | coverrenns 10,356,932 | ............. 09 | .. 10,356,932 | ..oovoveeeeeeeeeeeeen | e 10,356,932 | ............. 0.8
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)........vveeevrcirirci s nes | eeesesiad 4,125,616 | .......co... 04 | . 4,125,616 | ..o [ i 4,125,616 | ......cco... 0.3
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccccevevees | coverevee. 7,159,975 | ............ 0.6 | .o 7,159,975 | oo | e 7,159,975 | ............. 0.5
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............ccoeveveieivevrieiceieesieiees | e 12,044,477 | oo 10 | e 12,044,477 | oo | ceevieiains 12,044,477 | ............. 0.9
1.43 Revenue and assessment obligations...............ccccceviveverieceniveesieeens | cveveaes 77,050,409 | ............. 6.6 | ... 77,050,409 |..covvieeiviereceeees | e, 77,050,409 | ............. 5.6
1.44 Industrial development and similar obligations...............ccceueveeviereveeiins | cvverreiene 2,003,901 | ............. 0.2 | oo 2,003,901 [.oviviieeieeeieens | e, 2,003,901 | ............. 0.1
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA............cocorrnnrrrnennnereinenees [ rereennnnineeseensnennns | eennereenness0:00 | orinisineiesinrnens | | e [V 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............cccccooovvivveviinnn | 00000000.99,922,669 | ...oeeree8.5 | 1000000.99,922,669 | ..oovovvieirecirieins | cvereirinns 99,922,669 | ............. 7.3
1.513 AlLONET ..o sssssnssnnssnnes | snssnsssssssnsssnsssssssnnses | srensenssend020) | ot | oesnsssssssssssinns | cevesssessessessses s (O I 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.......cccccooee | covvirneineens 964,957 | ..cooveeencd (0% I I 964,957 | ..o | s 964,957 | ..ooveeened 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in Line 1.5271........c.ovrrninrnrnnninnneieenniens [ eeneneisesssnsenseseeinns | coneeneeeens 0.0 [ | e | e (O] I 0.0
1.523 Al ONET ..ottt ntenes | oneianees 10,195,506 | ............. 0.9 | oo 10,195,508 | ...oovvvurrererrirneineins | v 10,195,506 | ............. 0.7
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
YT SECUIHES). . ... vt | eeei 206,171,298 | ........... A - 206,171,298 | ...ovoeeereireiieins [ v, 206,171,298 | ........... 15.0
2.2 Unaffiliated non-U.S. securities (including Canada)... SO I 42,166,143 | ...........3.6 | ........ 42,166,143 |.... ..42,166,143
2.3 Afiliated SECUMHIES. .....c.. et | seesesieeb e ess s
3. Equity interests:
3.1 Investments in MULUAI fUNGS..........ccoviiiniicceeeneieseens | cereieeesseeesenns | conenieeenes 0.0 [ e e | e (V1 0.0
3.2 Preferred stocks:
321 AFIlIAtE. ... | ensenssnssnsssssnnnns | o000 | || (O I 0.0
3.22 Unaffiliated........ooouierieieeeeeisissiesissississsssssssssssnsens | eevnnsssssssssssssnnsinnes | soeseennneni020) | ot || e (O S 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated .
3.32 Unaffiliated........coerrrrmrrnrrrerininsinrnninesesnnississesssssssssessssssssssesssssssnssnssens | eernnenened2y 151,221 | i | 52,151,221 | | e 52,151,221 | .cocvvvnne 38
3.4 Other equity securities:
341 ATFIlIAEEA. ... oottt | eeeeens 169,735,848 | ........... 145 | ... 169,735,848 | ..o | e 169,735,848 | ........... 124
342 Unaffiliated.. ..o | s 4,607,021 | ..o 04 | .. 4,607,021 | .o [ e 4,607,021 | .o 0.3
3.5 Other equity interests including tangible personal property under lease:

© o N >

3.51 Affiliated.....
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 AGLICURUIAL ...t
4.3 Single family residential properties...........ccocveevvecvererieiiceee s
4.4 Multifamily residential properties............ccoevivereriereeeeieiresieeseese s
4.5 COMMETCIAl I0BNS........ucvuuiveeieriieiieiei e
4.6 Mezzanine real estate I0aNS..........cvuuriereeriniiniineieieese e
Real estate investments:
5.1 Property occupied by COMPEANY........ccoceieiriieieieiiiniieeissiee st sssessssnees
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccoveveevivieiccccese e,
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)
CONFACE IOANS.......ocvuieceeii ittt

5.3

DEIVALIVES. ....cucviiecterccteisie ettt bbb aen
Receivables for SECUMHIES..........couevirriereireiereseeseesienas
Securities lending (Line 10, Asset Page reinvested collateral)

. Cash, cash equivalents and short-term investments...........cccccoveereeenesieieinns
. Other invested assets .
. TOtal INVESIEA @SSBLS......ceevveerieeireieiiic ettt ennns

........ 156,642,839

B 103,348,070

..... 52,222,305

....... 6,815,844

...196,887,883
...204,457,671

............ 196,887,883
..... 204,457,671

..... 1,171,938,411

1,372,281,206

1,372,281,206
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10.
1.

© o N o

10.
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12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAI..........ceuiiiiiieireie ettt bbb bbbt 55,807,725

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cceuriuririiriinieri e
2.2 Additional investment made after acquisition (Part 2, ColumN 9)...........cviiriiriiriiree e 9,321,980 9,321,980

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3. ..ottt ettt st sttt bbb eas s ettt e b et et etesn s st ssstatetetennananas
3.2 Totals, Part 3, COIUMN 1. ...ttt ettt a ettt s sst bt ssn s bt et s sn s s et et et ss s nsetesesassnneees 0

Total gain (10ss) 0N diSPOSalS, Part 3, COIUMN 18..........c. ettt eb bbbt (14,558)

Deduct amounts received on disposals, Part 3, COIUMN 15...........c.iiiiieiiee et s e n st

Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt bbbt bbbttt en bbbt b sttt b s s nee

(CT7 2 o1 7= T =4 G TR 7o VT4 T ST 0
Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 2. ...ttt ettt ettt e a et es e ettt ssn et et s s ennsstesesasasneees

7.2 Totals, Part 3, COIUMN 10.......c.cuiriiiciisisiseeee bbb 0
Deduct current year's depreciation:

8.1 Totals, Part 1, COUMN 1. ...t 6,062,884

8.2 Totals, Part 3, COIUMN O......ouviiictceceee ettt ettt ettt ettt ettt s s st et et st et et essan st et sastetereseannnas 14,113 6,076,997
Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8).........ccrvurrurrrrirrirrinieiieireisseseesesssssssess sttt ss s essessessessessessessesnesneen 59,038,149
Deduct total NONAAMITEA GMOUNTS...........cvuiiieiieireiseiee bbb

Statement value at end of current period (LiNe 9 MINUS LINE 10)..........ciieuiiieirireinicieicieieieie ettt bbbttt 59,038,149

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

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

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 8)............cviiiiriirire e 0

Capitalized deferred interest and other:
KT I o1 7= SR == I T e TR
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbttt s e bbb b s st 0

ACCTUAL OF GISCOUNL. ...ttt ettt ettt a et s st et et s e ae s et et s eeseseeee e s e eesesasesseseees et et asssseseses e s s sessanses et s s sesnseses s s snsnses et ssnsssnsnsesassnanes

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column O.......ccuoviieiieeeeeecce e R s

5.2 Totals, Part 3, Column 8..........ccccvvvemrirerieriesie e NNE ........................... 0

Deduct amortization of premium and mortgage interest points and COMMITMENT FEES............criiiiiiiriirrr s

Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

0.2 Totals, Part 3, COIUMN 13.. ...ttt ettt bbbt a s st sttt bbb as s st ss et et et et et e st s st sestabebebernananas 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 11

10.2 Totals, Part 3, COIUMN 10..........cooieieieieeeeceete ettt ettt s sttt en sttt sss s st eaetesssensssetesessensnaetanas 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccerimiinncinienieniesee e 0
TOtAl VAIUBHION GIOWANCE...........eeeeereei s8££ 888t ennn

IS0 o1 I (T B TV OO 0
Deduct total NONAAMITEA @MOUNTS...........cuuiiieieiciseieiei bbb

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........ouiiriririeeeirereiseesesesse ettt 0
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMBET 31 Of PIIOT YEAI.........coviuiiieiiiiieicisiet ettt ettt s st s et nsnne 137,348,223

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........curiiiiiirirereseee e
2.2 Additional investment made after acquisition (Part 2, ColumMN 9)..........ccviiiniii e 65,509,733 65,509,733

3. Capitalized deferred interest and other:
3.1 T0tals, Part 1, COIUMN 16........uiuriiieriiiieiisieerisee sttt
3.2 Totals, Part 3, COIUMN 12......cuiiiiececcieeeceee ettt et as s e et ettt e s e e s st st et et et et ese s s st statatetesnananas 0

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13 ...ttt bbb bbbttt bbbt bttt bbb st bbb s s 152,846

5.2 Totals, Part 3, COIUMN O......couviieriiiiericieiceess it 152,846
6. Total gain (Ioss) on diSPoSals, Part 3, COIUMN 19.......c.coiuiiiiiriie ettt s st s s bbb bbb bbb bbb bbb s bbbttt (234,099)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ciieiiiriiieirieiieieie ettt bbb s s s 1,772,324
8.  Deduct amortization of premium and AEPrECIATION. ...........c.euiiriiieiriieirte ettt
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...

9.2 Totals, Part 3, COIUMN 14........ouoieeeceeecee ettt ettt sttt ettt et et ee s st st st st et et et eae s s st sestateternananas 0
10.  Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, .. .ottt ettt bbb a et sttt et et ebese s st st et et et esnan s s seatane

10.2 Totals, Part 3, COUMN 1. ..ottt ettt ettt st ettt ssen et et et s s s e et basanans 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-8+9-10)..........cciiuriiiiiieiiiieei e 201,004,379
12.  Deduct total nonadmitted @mOUNS...........cceeeurieniiniinieeeee s
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).........ciiuiuiiriiiiriiiiiinicisictsictse st b bbbt 201,004,379

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 Of PO YN .........vuivrierrireiriecereieeieeee st es st nen 869,085,451
2. Cost of bonds and stocks acquired, Part 3, COIUMN 7..........c.iiuriiiiieiie ettt bbb bbb bbb bbbt bbb 459,887,423
BT Vel (U o o [FTo! 1V OO 498,886
4. Unrealized valuation increase (decrease):

4.1 Part 1, COIUMN 12ttt bbb bbb 861,236

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

4.3 Part2, SECion 2, COIUMN 13......co ottt bbb bbbt s s bbb b s bbb s s s e (1,990,423)

A4 Part 4, COIUMN 1. ettt ettt £ttt (20,406,828) (21,536,014)
5. Total gain (loss) on diSposals, Part 4, COIUMN 19.......c.oiiiirieie ekttt 15,853,064
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7............coiiriiiriiniiriesese ettt bbbttt 407,353,696
7. Deduct amortization Of PrEMIUM...........cccvcuiiiueicisictei ettt ettt a e s s s e s s s s s s s s b s s b s bbb s s se bbbt bbb bbb bbb bbb 4,674,916
8. Total foreign exchange change in book/adjusted carrying value:

LT T = o TRV T3 I TP

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

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

8.4 Part 4, COIUMN 15, ..ot 0
9. Deduct current year's other-than-temporary impairment recognized:

LIS R =T 7o) VT3 I ST

9.2 Part 2, SECHON 1, COIUMN 7.

LS TR T o= T R 1= (1o TN 67 VT T T R 332,495

9.4 Partd, COIUMN 13-ttt 332,495
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiN€ SR(2)........ccceveiieeiriieiiieieenee e 469,800
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-0+10).........cccoeiireiirerieiiece et 911,897,502
12, Deduct total NONAAMItIEA GMOUNLS.............cvuiieireeieicicici bbbt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).........cueueiiuieeerieriensinsieernessee e esee s sessssessessessessessesse s ssssesssssssassessessessessessessesneens 911,897,502
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.......c.cvevvevvervens | rvvererircrirerenes 214,206,488 | ......covvvnnee. 211,885,289 | ..o 213,246,471 | oo 214,661,972
Governments (Including all obligations 2. Canada.......ccoevieieienieieens | e 4,125,616 | coovereierreirnn 4,093,985 | ..o 4,208,420 | ...coovvrreinns 3,750,000
guaranteed by governments) 3. OthEr COUNMMMES. ..eurererierreares | eenmrenessesmssrsssessssssssnsssssseins | assssssssssssesssssssssesssnssnsssssesss | sessssessanssssssssessesssnssssessansans | sossossssssssessesssnssssssssassssssnses
4. TOtalS......cvererenerreserisiriseniens | e 218,332,104 | .ocooovvrreriinnns 215,979,274 | oo 217,454,891 | .oooovvincrn 218,411,972
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS..cociiesiiieeeiieiiieies | e 7159975 | oo 7,062,513 | oo 7,266,261 | ..o 6,870,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS....ccoovieiiieieeiiceeiiens | e, 12,044 477 | oo 12,017,860 | .covoveerinenas 12,475,161 | oo 11,145,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. ..189,333,910 ..189,475,707 ..191,520,581 ..185,291,841
Industrial and Miscellaneous, 8. ..216,366,804 ..213,459,457 ..222,081,659 ..213,296,738
SVO Identified Funds, Bank Loans 9. €aNada......cocveerveeerieri | e 8,165,889 | ..ooovvvvrrrrirrin 8,037,679 | oo 8,549,819 | ..o 7,834,000
and Hybrid Securities (Unaffiliated) 10. Other Countries.........cooeveeis | covereererisisrrnans 34,000,254 | ....covvvernnne 33,582,600 | ....ccovevvernnnnens 34,078,680 | .....ccoocvvreennen. 34,072,000
11, TotalS. .. | e 258,532,947 | ..cooovvvrcririins 255,079,736 | ..coovvrrnirinnnns 264,710,158 | ..coovvvrincri 255,202,738
Parent, Subsidiaries and Affiliates 12, TOAIS.....cvieieiiieieicteieteeieii | erieseiesies s sssssssiesssies | eeressessssssssessesssssssesssssssesins | evossssssssssssssssessessssessessssansess | sressesosssssesssssssessessssessessssanes
13. Total BONdS....couusersemmsmmssssnns | covervriniienns! 685,403,413 | ..cooorrrnirinnnn 679,615,091 | .ooooovvrreriennn 693,427,051 | .oooovvrinerinnnn 676,921,550
PREFERRED STOCKS 14, UNItEd STAIES ... || rreieinsise e snsssinees | ceresssesnse s
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA........cvevercieeeieieieiees | errese e sstesie s | eevsssssssses et esses s sestes e sstenaes | srtessesssestes st es et serees
16. Other COUNMMES........ooriiiiinis | o | oo ssessesssessnessnes | conesssessssssssssessssse s
17, TOtAIS...cvecveiviirisiisiisiieniens | v 0 [ s 0 [ i 0
Parent, Subsidiaries and Affiliates 18, TORAIS....vooveieciiiiiisnisins | o | oo | seressnesse s
19. Total Preferred Stocks......... | woccveiniineiniiniiniiniines 0 [ oo 0 [ e 0
COMMON STOCKS 20. United States.........covvvmereevenns [ worvevrrmnrieriend 48,412,005 | ... 48,412,005 | ...oooovrrirriis 33,128,727
Industrial and Miscellaneous (Unaffiliated) 21. Canada.........ccooververeerererieenn | e 6,935,412 | oo 6,935,412 | oo 7,301,476
22. Other CoUNtries. . ...overrerrenres | crrreereessessesenees 1,410,825 | oo 1,410,825 | .o 831,671
23, TOtalS....oocceecreerreserinnsrensniees | corveniiennenssei 56,758,242 | ..ocoovvirinirii 56,758,242 | ..ocvvivirnirinn 41,261,874
Parent, Subsidiaries and Affiliates 24, TotalS......coorirerereiiesiiieieiiees | ceeersrsieeninnns 169,735,848 | ....ccooevvnnnns 169,735,848 | ...coovevvvnnnns 75,831,328
25, Total Common Stocks....ccuw: | wovcreniieecnenn: 226,494,090 | ...oooovrrririennns 226,494,090 | ...ocoovrriririnnnns 117,093,202
26. Total StOCKS.....ccemeremsmrenerenss | covvvriiniiinnnenns 226,494,090 | ..o 226,494,090 | ..coooviiririnns 117,093,202
27. Total Bonds and Stocks...... | ..c.ccccoceeerenn. 911,897,503 | ..o 906,109,181 | ...ooovvvirrernnns 810,520,254

S104




Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

[N . 2,492,565 L . 4,125,616 | oo

GoIs

............... 9 | 7,015,038
................. 501,105

............... 7,159,975 | oo

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

............... 4,680,117
................. 690,514

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

B [ 11,353,963 | ..oovvvvririins 14 |, 10,719,091 | oo 1.5

coee [ 11,353,963 | 1A 10,719,091 |l 15 [ 11,353,963 | ..ooorvvrririeniins
B [ 690,514 | ..o 0.1 | e, 451,180 | .ovovveerrrirns 0.1

................. 690,514 | ..o

SAB70.271 [ 1.6 |, 12,044,477 | oo 0

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

5.1 NAIC T s | e 16,674,942 |............ 60,198,815 |............. 68,727,714 | ............. 29,808,008 |............10,212,163 | ........ XXX.ooovvviiis [ 1000000 185,621,642 | oo 23.2 | 60,924,245 |......coovviriiin 8.6 |.vu 185,621,642 |.....ccovvvirriciiins

5.2 651,352 1,116,435 1,944,482 . . . 3,712,269
53

5.4
55
5.6
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
B.1 NAIC Tttt ssensnns | snsensnsses 45,900,017 |....ceene. 101,347,008 |............ 48,501,704 | ..o [ e | eeeenis ) .9 G DR 195,748,728 |.....ovvvrerennne 245 |.......... 227,419,035 | .o 322 | 180,989,249 |............. 14,759,478
47,663,738 | ..ccovernne 7,364,541 | ..o [ orenneneineneennnninennns | cereerene XK K [ eerrrernnn62,169,550 [ oo 78 [ 79,541,991 |l 113 | 60,561,496 |............... 1,608,054
B14,809 | .vvoveceeerrinrireieinnes | cevereesseressneinnsnssnnsnnes | coreressensnnssessnsnnnsnesnns | sesessens XK Kurmrrnrirnrns | sevvernrrennnnen014,669 |01 [0 7,002,450 | 1.0 | 614,669 | ..o
........... 242,165,414 |.............16,367,533




Statement as of December 31, 2018 of the USAble Mutual Insurance Company

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

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Total Bonds Current Year
........... 718,616,783 |.............14,759,478

179,343,699 |.......... 287,113,752 |........... 226,895,829 |............ 29,810,818 |........... 10,212,163 | ..cooovviriiiieennn0 [ 733,376,262
1,792,622 .. ...49,470,687 |.... ..9,309,023 | .. . ...66,572,333 ...64,964,279 | ....

. ...1,608,054
................. 614,669

TOtAIS..coecvee e | e 187,136,322 | ............337,199,108 |...........236,204,852 |............. 29,810,818 |.............10,212,163 | .....c0eevevrvvereerenn0 | (0)......800,563,263 | ..o 100.0 [ XXX [ XXX [ 100 784,195,730 | 16,367,533

11.8 Line 11.785@ % 0f COl. 7....ovvvererieeieriesesiecsisresssnienienes | evenssrssiensensennnsan28ed | viieiiiiiieiiennn2.1 |95 |37 | 1.3 |00 | 10000 | XXX s e e XXX s e XX s v 380 | i 2.0
12. Total Bonds Prior Year

........... 164,579,665 reeereenennnnD, 674,593

112,390,431

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

L0IS

13 Total Publicly Traded Bonds
........... 179,265,779 | ...........275,233,014 | ...........224,095,009 210,212,163 [ oo | e 718,616,783 | .......89.8 | ..........609,613,574 | .......................86.4 |...........718,616,783
............... 7,792,622 |............47,862,633 |...............9,309,023 v 04,964,279 | 8.1 | 83,142,649 | 1108 164,964,279
................. 614,669 014,669 A .. 7,002,450 O ne.....614,669

...29,810,818 |.

13.8 Line 13.7 as a % of Col. 7.... .
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11.....cccccvvvivcreins | covrrerirnssrinirnnas 234 | o 404
14 Total Privately Placed Bonds

141 NAIC 1o | s 77,920 |..ovoeee. 11,880,738
.1,608,054 |....

............. 14,759,478 . . 14,759,478
..1,608,054 ...1,608,054

............... 2,800,820
A7
..... 0.3

14.8 Line 14.7 as a % of Col. 7....
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

(@) Includes $.....16,367,533 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....1,200,336 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 5G| 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$.....115,159,850; NAIC 2§......... 0; NAIC3S..... 0; NAIC4S........ 0; NAIC5S.......... 0; NAIC6S.......... 0.
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 2
All Bonds Owned December 31

Maturity Distribution of
1

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUEK OblIgAtoNS.......ovvurereererieieiereeiseereesi e | erseneees 115,359,770 |.......... 110,721,422 | .......... 102,320,188 |....vvvvveierrinrireirens | vevveereennineirennnneines | erveereee XX Ketneireinnns [ e 328,401,380 306,718,193
1.2 Residential Mortgage-Backed Securities... ..363,155 |. 542,479 ....56,513 ..964,957

Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

All Other Governments

Issuer Obligations,

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

U.S. States, Territories and Possessions, Guaranteed

Issuer Obligations,

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.

3.4 Other Loan-Backed and Structured SECUNEIES. ...........ccvvvevveririeieiiies | evriiiieiisiissiissieisens | eeresesieseisssensesssssnies | ossessessssssessessssessenas
.............. 5,498,295 |.............1,661,680
U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET ODNGALIONS.........ccveevecieieeccieieece et | crereesienas 1,045,816 |.............. 5,370,631 |.............. 5,628,030

Residential Mortgage-Backed Securities...

4.3 Commercial Mortgage-Backed Securities.
4.4 Other Loan-Backed and Structured SECUMLIES. .........ccoveerieeiriineiins | eviieisiisiseisiesiinies | aevrisiesiseessssssrsnsennas . e |
................................ 1,045,816 |..............5,370,631 |..............5,628,030 v 11,170,271
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlIgAtioNS. .......c..cviveiieiciiieieicisee e | caenierieins 10,157,091 |............ 31,777,801 |............ 42,565,729 | ...ccovuve. 1,865,351 | .ooverereeeieccvienies | eereeeee XX s | e 86,365,972 61,536,340 | ..ocovereiieieenn 87 [ 86,365,972
5.2 Residential Mortgage-Backed Securities... ..6,127,834 |. ...29,537,449 | ... .26,102,566 |. ..27,942,657 | ... .99,922,669 .99,922,669 | ..
5.3 Commercial Mortgage-Backed SECUMLIES...........cccviieriiririieriieins | errireieeiniessseieinens | errereieiseessssssesennnens | creeessnssesessssesssssssens | svsrenseessnssessnssssenses | sesseessssssssnseesnnsnnns | seveeness XK etrtrerernnns | creremereenmssssssseeenns 0 | cevreirrieieennd0.0 | | 000 |
5.4 Other Loan-Backed and Structured Securities...........ccoocerevvecervcciees [ e, 1,041,369 | ..oovoeviicieceeicees | e, 2,003,901 | ..o e | e XX e | e 3,045270 | ..ooovvveieeen 04 | 2,036,278 | .cvveveiieeen03 | 3,045,270 | ..coovviiveeeieene
............ 17,326,294 vvereen 10,672,196 | ............29,808,008 |...........10,212,163 | .........XXX............. | ..........189,333,910 ven...83,572,618 0 189,333910 | cceennl0
Industrial and Miscellaneous (unaffiliated)
6.1 ISSUET OblIGALIONS.........vvvieceieieieisiee e nns | sereeeennaas 52,734,798 313,963,476
6.2 Residential Mortgage-Backed Securities... ....33,510 |.
6.3 Commercial Mortgage-Backed Securities
6.4 Other Loan-Backed and Structured SECUItIEs..........ccceveveveveverececees | evccececeenns 195,058
............ 53,041,287
Hybrid Securities
7.1 Issuer Obligations
7.2 Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities

Issuer Obligations
8.3

8.5 Totals

Parent, Subsidiaries and Affiliates

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
8.4 Other Loan-Backed and Structured Securities..




Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO XXX. XXX. XXX,

9.2 Bond Mutual Funds Identified by the SVO....
9.3

XXX. XXX. L XXX,

10. Bank Loans
10.1 BanK LONS = ISSUBT........vviveieiieiiiieisicieisiteisieiete et nsseieseness | eontsessssssesessssssesssseses | sesesessssesesnsssssansesesns | setessssessssssesesssesesnnne | esnmsessssssesesssesssssess | ossesessesesesnssessssssesens
10.2
10.3

1. Total Bonds Current Year
11,1 1SSUET OblIGAtIONS........cvuvviveireiiieieeiee e ssnsns | ensenaees 179,297 475 | .......... 302,193,151
11.2 Residential Mortgage-Backed SECUNLIES...........ccovveirerevrieieierieieiien [ e 6,524,499 | ............ 30,760,019
11.3 Commercial Mortgage-Backed Securities..... 3,378,224 | ...
11.4 Other Loan-Backed and Structured Securities..
11.5 SVO Identified Funds....................
11.6
11.7
11.8 Line 11.7asa % of Col. 7.............

.............. 1,865,351 | oo | XKX i | e0n....684,904,276
............ 27,945,466 |...........10,212,163 | ... XXX.......oeco. | ..., 101,601,227
..9,481,905
...4,675,855

669,736,731
101,601,227
..8,981,917 |..
...3,875,855 |..

60IS

12. Total Bonds Prior Year
12.1 ISSUET ODlIGAtIONS........cvovriveiiicieieiies e
12.2 Residential Mortgage-Backed Securities
12.3 Commercial Mortgage-Backed Securities.....
12.4 Other Loan-Backed and Structured Securities..
125
12.6
12.7
12.8 Line 12.7 as a % of Col. 9.............

13. Total Publicly Traded Bonds
13.1 ISSUET OBlIGAtONS........cvovvveeircicieieie e | enaeraes 179,297,475 | .......... 289,716,040 | ..........198,857,865 |.............. 1,865,351 | oo | e D00, SRR U 669,736,731
13.2 Residential Mortgage-Backed Securities............cccccvveevvinnireeniccnns | vvenenn...6,524,499 | ............30,760,019 | ............26,159,080 |............ 27,945,466 |............10,212,163 | .......... 9,9.9. NI IR 101,601,227
13.3 Commercial Mortgage-Backed Securities..... ...8,981,917 ...8,981,917 | ..
13.4 Other Loan-Backed and Structured Securities.. . . . . ...3,875,855 | . 5 .. . 3. ...3,875,855 |..
13.5 SVO Identified Funds.................... . . . . . SRS ISR . 0 .. . 0 0]..
13.6 Bank Loans
13.7
13.8 Line 13.7 as a % of Col. 7............. rvrerenenenenenenenen000 | i 100000 | XXX i e XXX e XXX |
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11............cccceeeeeeeies | coveeeeerena . . . . . . O b XXX [k XXX el XX i | e 98.0

669,736,731
101,601,227

14, Total Privately Placed Bonds
14.1 Issuer Obligations
14.2 Residential Mortgage-Backed Securities............coovriurnreninieineneens
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities..
14.5 SVO Identified Funds...........ccccoveveee
14.6 Bank Loans....
14.7 Totals
14.8 Line 14.7a5@ % Of COl. 7...cvcvvrieeiieeecer s
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

07,920 ... 13,488,792 | ......eeiin.2,800,820 | oo 0 | 0 | 0
........................ 0.5 | o824 | el AT | 00 | 00 |00 | e 100.0
........................ 0.0 | o 17 | 03 | 0.0 00 | 00 | 2.0
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DeCember 31 O PHIOr YEAI........c.ueuiuieeieiiieiieieiseieee et sssens | svsessessssesesssssssessesessssessesssanses 52,747,346 | .ocvveieieeeeerceeeee LY Y T T OO OO OO
2. Cost of short-term investments acquired 272,266,957 272,266,957
3. ACCIUAL OF QISCOUNL. ...ttt ettt ettt ettt e ettt s s s st as et esesasssesessseseesssesesesesebesesesebesebasarasas | eeessssssssnssssesssesssssese et eserererarans 1,306,456 | ..oovovvveieiceccce s BTG TE T OT E EOOETRTROSTTT
4. Unrealized valuation INCrEASE (AECIBASE)........c..vururiruerririierierissire ettt senees | nebsesses st s sttt 0 O OO BTSSR
5. Total Gain (I0SS) ON QISPOSAIS........cueviriviirrieiiseieiseieieite ettt ettt ss ettt b b st ssssesabas | setsesabasseseses et essn st e b s s st s s bnsetees (22,784) | .o (22,784) | oottt ssseies | cretetess ettt s et ns | ebesseret et et bttt R bRttt h ettt
6. Deduct consideration reCeived 0N GISPOSAIS............vreuirrrriririiieieireisseeei st sss st ssssssenns | sesstessessssessessessssssesseessantesseens 231,607,161 [.oovviereeeceeec e 20N TN - T S TR
7. Deduct amortization Of PIEMIUML...........cceiiuieieieirieieiesste ettt s bbb ss s sns | stessebsssessessesss s s s s s s s st bbb s b n s nsenas 0 | ettt nies | £esete b sttt b et b et e s bk s ettt e bk nsetets | 4eEebetseRet et e ae bR R b et s bR e R bt et b n st et s e tetee | Hhetebnaebe b e Rt et e b bRttt b R bbbt tns
8. Total foreign exchange change in book/adjusted CaIMYING VAIUE...........c.ouiurereriiiiiieinieerieriseieressisienies | reisessessssiee st O OO O PO U PR
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........c.veuriiieiriieiririeeiessee e | ersrsressessses st ensss et es s b st etessasesannsenns 0 | ettt ettt ettt ettt ettt nennes | feesetetensetet et etetessetetesetetsnsetetensesetsssetenenseses | 4etekesiesesetassetesntetessesetesentetes e setetansetenenenetes | 4hetetissetetaetetetsehe et en sttt bk ns bt st et en et etans
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMILIEA @MOUNLS............c.iiiiieiiiiciit bbb bbb | S8 EE bbb 0




Statement as of December 31, 2018 of the USAble Mutual Insurance company

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, Si12, SI13, SI14
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money MarkefMutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PRI YBAI.........cvurureriireerreeiie et sseesee st se e st essssssesss | setsessessessesssessessessassseesstessessessensnsnnes 88,757,987 | oo 49,988,878 | ..o 38,769,109 | ...eeeeeeeeeeereeeeeeere ettt
2. Cost of Cash EQUIVAIENTS BCQUITE............cvevuiuieiieiciieieie ettt et bbbt b e bbb s bt es st essens | 4evsesassssesssbss s s ss st es b e s bt en s saes 2,416,287,760 | ...oocvvreeereceeeeceeeeecte e 266,544,613 | ..o 24974347 | oo
3. ACCTUAN OF QISCOUNL........o.vviiecticeete ettt ettt ettt ettt s st e st a et e st ses s et et sese s s s s et et ssetssestebessnseasssnastasansnsasans | 4essssssssossetessssssssssastasse st et ensetasnsebessnsessnes 69,980 | ooviieeecee e 89,980 | .ottt ettt | etessaet sttt et b s ettt b sttt en et enaetennaneas
4. Unrealized valuation INCIEASE (AECTEASE)........v.urvrrrrerrurrirreeesresesseseeesessessseesessessessssesessessasssessessassssssessassanssessessesssssessassansss | soessssssssessassssssessessassssssessasssssessessassssssesssssnsnnsss 0 | ettt nae | ebaebiebea st ettt bbb s e b b s s e s st se et e bans | Shesbenaebae s et b bbbt bbb bbb ettt
5. Total gain (I0SS) ON GISPOSAIS.........veurerreririrreseesresseesseseeseessseseiseessssssseesessssssee st ess et ssess st st et sessess s stensanssessessansessessas | sesssessssessssssssessassnssessessassessessesssssessssenssnees (902) [ corveeererereereereeeseieeeesseesee e enenene (902) | cvovevreereeieieiet ettt ettt | eetesae st ettt bbbt nes
6. Deduct consideration reCeived 0N ISPOSAIS............c..cuiuiurieiiiieiieieieeie ettt sttt bbb sae s senas | sevsesssessesassss s s ss st es s bbb s baes 2,443,162,798 | ...ooovieeeeeeee s 296,133,531 | cooovieeeee e 2,147,029,267 | ...
7. Deduct amOrtization Of PIrEMIUM...........c.. vttt a sttt s et en s essenssessessens | 228essansssssessassnsessens e s st es s e s sses st s s srent st nsres 0 | ettt ettt nae | Seetetesseaet e et et e st et e et b s s R et s e sttt e b s se s et et seaebenses | 41ehetsietetes et es s et et s Rt s e Rt n sttt st st et s s s s e
8. Total foreign exchange change in book/adjuSted CAMTYING VAIUE.............cureieiererriierireieieeinsi s sisseseesssseessssesssssssssesssssnes | coestesssssessassssssessessessessessessssssessessssssssesssssnsnnses 0 | ettt ettt nae | Seetesessete e e et et s st et s e s b s s R e s e e st s te b s se s et et seaebenses | Siehebsietetes et et s et et s Rt s Re b st st sttt s s s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........uuruiuierireiriirrinieeirees st sea e ssesees | eeeessssssessessesse s e sessns e ses st es et ensen s et snnsnssesed 0 | ettt ettt ettt ettt s st ettt snsetenenserenense | sesetesessesesassetesassetes et seseseasetetesesesesetesensesesessenesenses | 4iesesisietesessetetsntetesset et et et b sttt et et s bt en et et nene

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

11. Deduct total nonadmitted @MOUNTS...........ccccririieiiiciesee ettt aen

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment:...........cccceeviueee




Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE A - PART 1

Showing all Real Estate OWNED December 31 of Current Year
6 7

103

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

Properties Occupied by the Reporting Entity - Administrative

6th & Gaines (North Building)........ . . [ [ Little Rock 01/01/1953. | oo | e 1,547,265 - s | e | e | 0| v | e 794,397 | o
7th & Gaines (South Building) OO . . | Little Rock.. 01/01/1974. | .. 4,715,753 - - 2,554,346 | ...oovoiri
6th & GAINES LANG.........ourveiirrirriceiie e Little Rock.. 01/01/1953. .127,309 127,309 | covvrreerierierieniens | reriererneessesnsnienies | e | e | o0 | e | s | e
600-608 West Seventh Land .. | Little Rock.. 01/01/1965. | .. 127,783 127,783 et | e | e | oenenenerenenennQ [ s | s | e
Main Building Improvement . . <eeeeeeenee | Little Rock.. Various...... . 33,135,898 | ..o | v 19,826,702 2,324,155 | oo | e | e (2,324,155) | o | s [ s
614-624 W. Seventh Land. s revenneee | Little Rock.. 01/01/1970. | .. 185,760 185,760 . . . et | s
Block 177, Original City of LR Land . SOOI RN Little ROCK......uvvrrercernaens AR..... 01011971, | oo | e 437,620 437,620 ettt | e | s | e 0 [ v | e | s
NEW Parking LOt..........cccreeermreeneiinneisneeecnesessesesseeeenns .. | Little Rock.. 01/01/1972. | .. . - - 0 [ orreeeeeeeerenreesies | eeeevieessessessessissnies | oo ssesseenes
Offsite Storage Land...........cc.vcveveneencernerenerinniis revenneee | Little Rock.. 01/01/1983. | .. ...50,194 . 50,194 . . . 0 ettt | s
Ralph Croy BlAG (ANNEX).........vvereriireiriireiirisiesierssiesesissesseesssesssssssenssssessesissens | oesensenes Little Rock 01/01/2002. | ..o | v 154,036 . 90,175 3,851 | oo | e | s (3,851) | cvvurerrerriererieierians | e 50,042 | oo
Offsite Storage BUIldiNg...........c.ccvrererereeieineierieeeseeesesieeni .. | Little Rock.. 01/01/1983. | .. 18,578 1,042 | oo | e | e (1,042) | oo | e 14,856 | ..cooeveerrieeierirenne
RaIPN CrOY LANG. ..ot <evenneee | Little Rock.. 01/01/2002. | .. 124,932 . cevvneriee [ s | s 0 [ v | e | e
Offsite Storage BUING...........c.evrererieririeieieieeeeisessssessesieeesseesssssssienens | sevesssenns Little Rock 01/01/1996. 158,536 . 14,549 | e e | e (14,549) | ..o | o 61,303 | oo
Tth & Arch Warehouse .. | Little Rock.. 01/01/2005. | .. 8,000 5,647 | oo | eeereeissesie s | erens (5,647) 145,926 | ...oooveveeceeen
Warehouse Improvement; . . <eveeeenee | Little Rock.. Various...... . . 7,159 2,406 USSR SRR S (2,408) | <veeeveenrereereesereieenes | crvereereinereserneenesnenes | reereeeseneen s
Parking Deck.... . [SSSTUTUTRRIRRIORTE ISV Little Rock 01/01/2004. | oo | v 6,881,441 | oot | e 3,697,384 196,601 | ..o [ e s |
USACC Building BCBS portion s revenneee | Little Rock.. Various...... 1,905,907 447,301 ) 191,992 |
USACC Improvements: BCBS portion......... e . .. | Little Rock.. Various...... reeenn 17,134,757 2,489,520 ) [ e | |
Capitol & SPriNG LANG........ccveeerereeeiriieieieirciseie e seesessssssseens | eeseeneenes Little Rock 01/01/1991. | oo | e 1,125,000 | oo | e 1,125,000 s | creresneenensresneneees | ceseeneenesnssssesneennsens | srsseenessensenesernnenessQ. | ererneeeinsene e | eersesseesseeee e essenenns | sereeseseeneeenesesseneaa
Capitol & Spring Land (Deck) .. | Little Rock.. 01/01/1991. | .. .625,000 625,000 - . . 0 | creeeeererieseesieesens | eeeevssessesesieesesiens | erreesesissss s
COloNial LANG. .....cvvueeeeeerierieeeeseie e . | Little Rock.. 01/01/1994. | .. .980,789 980,789 - . . 0 ettt | s
MeEdICare LaNG........cvuurveririiieiicierisissiesie et snnnes | sersanenes Little Rock 01/01/2007. | cocovvvrirver | v 465,000 465,000 s | e | e | e 0 [ e | s | e
Investment in Real Estate - NLR .. | North Little Rock.... .. |AR..... 01/01/2007. | cevoovvvvercrer | cenee 5,924,709 | ....oovvverererereniininns | v 3,715,287 148,118 1,409,222 | e
Investment in NLR - IMprov..........ccccvevivceennne . .. | North Little Rock.... ... |AR..... 01/01/2007. | ..o | e 2,256,224 685,325 150,284 weveennnes e | e (150,284) [ i | e | e
TeXArKaNa LaNG..........coucvrieririicicieresi et | enieenaees Texarkana..........ccocvvenee. AR..... 01/01/2009. | ...oovvererriires | v 250,000 250,000 s | e | e | o0 [ e | e | e
Texarkana Building............c.erveereriiirinnieineseeessse s . | Texarkana.. . |AR..... 01/01/2009. | .. 591,148 445,824 . 14,779 131,342 | oo
Texarkana IMProveMENtS. ... ..o ewrererieeeeieesseeci s sseenseeeesneas . .. | Texarkana.. ....|AR..... 01/01/2009. | .. .245,807 . 29,284 6,500 . etteereeerereserenenenes | erererenieet s enenaens
0299999. Properties Occupied by the Reporting Entity - Administrative . e | enrenes 105,562,897 | ..oovvivereriiiiiinnnnd [\ 52,222,305 | oo 0 5,804,753 | ...ooiiiiiniiinins 0 [ (5,804,753) 0. 9,353,426 0
0399999. Total - Properties Occupied by the Reporting Entity.... . s | e 105,562,897 [\ 52,222,305 | .ooiiviniiinnineninens 0 5,804,753 | ..oiiviiiienininnns 0 [ (GRS EK) ] 0 [ s 9,353,426 | ..o 0
Properties Held for the Production of Income

TIMBENANG POYEN.......o.cvvuiiuiiirieieeissie et sss st | sevenssenns POYEN....cvvrierierirerieens AR..... 09/01/2003. | ovoovvonerireres | cevrrerirenes 3,197,138 | oo | cerenninens 3,197,138 146,288 | ..o | veveneerisninenneriinnnnes | cennernennnnnns(148,288) [ oo | v 925,614 ..334,257
Timberland AShAOWN. ... | senessesns AShdOWN......ccooiviiiiiinns AR..... 06/01/2004. | .....oovvvives | e 3,618,706 ..3,618,706 111,843 | i 249,469
0499999. Total - Properties Held for the Production of Income . ettt ettt ettt et n et tes et ansaetenntetesennstananiens | arererereens 6,815,844 | ...c.cocovvenn 0].. 6,815,844 | ..o 0 258,131 | .ol 0 0 583,726
0699999, TOAIS.........cvvrverreraieieiieeiiesee ettt eaie | eebeee bt | eerienes 112,378,741 | ool (V)] [ 59,038,149 | ...cocovvivirririnnriand (U 6,062,884 | ......ccociverririnnnn. 0 0| .eeen(6,062,884) | ..oovovrivirivirrnnn0 | 1 10,748,072 | e 583,726
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE A - PART 2

Location

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

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

Acquired by Purchase
Main Building Improvement Little ROCK. ......coveercerevcreireieenns Various...... VBMIOUS. ..ttt nnentens | Heeetensensene sttt esentenne | chessesserentessen et ensenenetnnts | senesenreseneeneaas .....6,465,727
USACC Improvements: BCBS portion................... Little ROCK.......oucvecricirie Various...... VIOUS. ...ttt | Shbtb st b bbbttt | atbseri ettt | ettt ettt | eereniei et 2,844,630
Texarkana Improvements.. Texarkana Various...... VBHOUS. ettt stk s s er et nsen et sntantens | dntetensenernsansennenensnnantene | cresesieransenseneenenannenseresnnes | srsesantessennesnsansenenanesnnanens | anseresessnsansenensenes 11,624
0199999, Total = ACUINET DY PUICRESE. ... ..tttk £14eE 48 E 88 E £ Ef L E £ E b8 £ E 8L E b £ E 8L E bR ook e s eeb bbbt (O OO RRTROROR | | SRR (O 9,321,980
0399999, TOAIS.........cooveeeererrieisis ettt hedeei R L LSRRttt etes ettt (U [OOSR | ESOPOO 0 .....9,321,980
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE A - PART 3

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

1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain |  Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inBJ/A.C.V. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) BJ/A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
Main Building Improvments. I Little Rock | AR... | 12/31/2018. | WIite-Off......orrrvvvveeisssssseessiiiissssssesssssiesssssss | s 1,567,268 (14,113) 14,558 14,558) | ..........(14,558)| ...
0199999, TOtal - PrOPEIY DISPOSEM. .vvvvusserresssserressseesssssseesess s sessss e ess e | srieces 1,567,268 coenen(14,113) 0 14,558 0 0 14,558) | ..........(14,558) | ... .
0399999, TOMAIS.......rvvveeeerreeseseeeeesseeeesssseeeees st nnenenees | criiies 1,567,268 | ....oooovvvireren0 | 28,671 | e 14113 | 0 | 0 | s (14,113) 0 14,558 0 (V) [ (14,558) | ........... (QTEE) | —— (V) [ 0




Statement as of December 31, 2018 of the USAble Mutual Insurance company

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

E04, EO5, E06



Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

20

03

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
I Market| Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Indicator| Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND| .. coe [USA.. [ BaNNGS. ..o sssssssssisssnsnnes | snesssisnees 01/31/2017] ... 143,000,000 | ......... 41,164,495 | ...... 43,348,069 | ....(2,019,825) [ ..ooorrnriinriinnns [ | v
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated............ccoviniiinininniescscsscseiscnnas .43,000,000 | ......... 41,164,495 | ....... 43,348,069 | ....(2,019,825) | ..ovooovviien0 | e [V I (U 0
Any Other Class of Assets - Unaffiliated
97MSCN 75 0 |[MARTINGALE INVST TR SER 1............ ‘ ......... ‘ ...... I USA... | MARTINGALE INVESTMENT TRUST......occnvivinnrins I ............ ‘ 03/31/2017] ccvovvvives | v 60,000,000 | ......... 60,131,697 | ...... 60,131,697 | ....(2,235,646) | ...oovvveerirnriinnes [ | e | oo | s
4299999. Total - Any Other Class O ASSEt = UNAFfIIBIEA. ...tttk eeksee e 88 e E 8888ttt st | anniaend 60,000,000 | ......... 60,131,697 | ...... 60,131,697 | ....(2,235,646) | ....ccovivrrnnnns (V1] I (O P (O {1 {1 I 0 XXX
Any Other Class of Assets - Affiliated
Life & Specialty Ventures, LLC..........ccccovvreneinmirneiinns | oveie Little RocK................. AR i [ i | e 10/01/2006] .....ccvve | wovrennes 58,140,087 | ......... 99,508,578 | ....... 99,508,578 | ..... 4,530,550 | .ooucvirrieiriniins | eereereieninnieens | e | e | s 1,244,622 [ ..o [ e
Partnership For A Healthy Arkansas, LLC.........cccccouves | covnnis Little RocK......ovevueees AR i [ | s 12/01/2015] ...ooocvene 217,617 | oo 199,609 | oo 199,609 | ....... (122,233) [ oo e | e | oo | e s
4399999. Total - Any Other Class 0f ASSet - AFFIIBIEA. ... ehbies bbb bbbttt ...58,357,704 | ......... 99,708,187 | ....... 99,708,187 | ..... 4,408,317 | o0 [ i (O I (O [V I 1,244,622 XXX
4499999, SUDEOLAI = UNGFAIIATEA. ...ttt 884 £E£ 488 EE £ E LR L8R8t | erinens 103,000,000 | ....... 101,296,192 | ..... 103,479,766 | ....(4,255471)| . ....952,590 XXX
4599999, SUDLOtAL = AFFIIBEA. ...k e E kLRt | nniian 58,357,704 | ........ 99,708,187 | ....... 99,708,187 | ..... 4,408,317 . . 1,244,622 XXX
4899999, TOMAIS........vvrrereerseeeeesse e eees s ees bbbk R e AR LR4AER AR AR R LRttt | eriens 161,357,704 | ....... 201,004,379 | ..... 203,187,953 | ........ 152,846 | ..oovvververnne (V] [ (U [P (0 [ (V) [ 2,197,212 | oo 0 XXX
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

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

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition {Amount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND.......... . . | ....... .25,309,733 |......
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage LOANS = UNGIfIIEH. ...  ......ooiiiiiiiieie etttk st et e bestsns | setesiessessessesesses et assessesses et eesesseEseeseseeseE et aeteeEees e e eeseseeseese b e s eeseeseE et aetee s et s e et esses e b et antesses et etantessetsnssnsensensatans | sbsssssessessessnsnes 0 25,309,733 |t 0 XXX
Any Other Class of Assets - Unaffiliated
97MSCN 75 0 | MARTINGALE INVST TR SER 1...... s | ....... ..40,000,000 | ......
4299999. Total - ANy Other Class Of ASSEES = UNGFIIAEEA. ... ettt sttt es sttt sttt etssesmsee feeseeseeseseeseeeEeeEoesees e o8 oe8 e eE o8 4E 8o 08 eE1eE 128428 o0 eEaeEeeEe08eEseEeeE a0 EeEees | £E1eEeeeeseeeeseheesee e EeEoesees e eEoeEoE 8o Ea e e EeeE 401 S e e R 4L 0o 08 £E e 18 4L 1 o0 e E 18 o081 E 40 E 421 E e Eees s et et antensen et sesansenenntsnsansesnns | cessssssessessssnnias 0 ..40,000,000 | ..o 0 XXX
Any Other Class of Assets - Affiliated
[ Partnership For A Healthy Arkansas, LLC. I L T [ e e T I T 200,000 ...
4399999. Total - ANy OthEr Class Of ASSELS = AfIIBLEA. ...........ocevirie ettt ettt st sttt st et etssesssessessetsessssessessesssses | esessessesassessesssssssessessesassassesseesessesessessesansessessessetensessetanssssessessns | esiesesssssessesassossessessesassessetssaesessessesassessessesesessessessetansessessesseseeses et et ensesses et et ent et et et essessesntantessessessnsansessesans | sbssssssessessesnsnes 0 ...200,000 XXX
4499999, SUDHOTAL = UNGFIIBEA. ...tttk E 488408 £0E1  4EEEHEEfHEEE 08 4EE 1AL 08 E L8 HEEE 0L L8 HEEE £ EE S0 8L 4EEEHHEE 40 EEHE0E o081 €6 EEE L8 LR £ EE o EE LR EEE L HEEEEEE L8R E LR LR L8 E L8ttt | erbienn e 0 ..65,309,733 XXX
4599999, SUDOLAL = AFFIIBIEY. ...ttt ettt 8 k8884288848484 4£LE44EE44EE4EE8eEEE110E 4488 1eEEfoEEEHoLEoEE 1L E oL R 4L R HeLE oL E44LE 48 4EEE4oEE oL EHeLE4EEE 4oLk 40EEoeEEe0E1  £11eLEeeEEoeEEoeE oL EHeLE A8 4eEEeLEE LR eLE L8 4oL AR E L E LA EE 4L R oL LR skttt | erbientt et 0 ...200,000 XXX
AB99999. TOMAIS........vvrerereereseeeerseeeseees et es et es s R LSRRk L4E1eLAseL RS LR R R LR LR R LR R LRk R R et et e ket RRs HeLRAeeRE et LR AR AR R LR RERReeeeneee 0 ..65,509,733 XXX
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated
BABSON CAPITAL
FLOATING RATE INCOME
97MSCM 3D 9 |BABSON CAPITAL FLOATING RATE INCOME FUND......... | cccocvisniiisniiisniicssniinnns USA | FUND 01/31/2017. | 10/22/2018. | ....ccovvvvevvicvannies | v | e e 0 2,066,443 | ... 1,772,324 | .o | v, (234,099 ......... (234,099)] ....... 1,305,330
1999999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Mortgage Loans - Unaffiliated........ 0 0 0 (O [P (O PN 0 2,066,443 | ... 1,772,324 | .0 | s, (234,099) | ......... (234,099)| ....... 1,305,330
4499999. Subtotal - UNaffiliated. ..o e 0 0 0 0 2,066,443 | ... 1,772,324 | oo l0 | (234,099 ......... (234,099 ....... 1,305,330
4699999, TOAIS.........oveiriiieriiecie s s 0 0 0 0 2,066,443 | ... 1,772,324 | o0 | (234,099) | ......... (234,099) | ....... 1,305,330
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

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 BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828  3F 5 |UNITED STATES TREASURY .......cosvviiirmrimerierineneninsesessnsrsesssssssensnnnene | serinee | oo [eovnerienen [ eovnerinenT | 100000 33,170,234 ... 96.598 ....32,360,330 ..33,500,000 | ..oooovees 33,202,027 30,142 2.250 |.....2.362 |MN...... ....97,863 12/11/2017. | 11/15/2027.
912828  4X 5 |UNITED STATES TREASURY .......coooiirimiiiririeneiseseieseiissssissseisessienes | cevenns 101121 9,505,374 ....9,400,000 9,316,465 4,590 | oo [ e | e 2750 |.....2.955 |FA....... ....87,833 09/21/2018. | 08/31/2023.
912828 5P 1 |UNITED STATES TREASURY ........csvvimiumirinirierirerereniseissesssssisessesesnensssenns | sevees 201742 | 21,365,820 21,000,000 21,235,594 | ..covvvrreriens (TAT6) [ oo | e | s 2.875 |......2.630 |MN...... 12/19/2018. | 11/30/2023.
912828 BB 6 |UNITED STATES TREASURY .......osvviirirriiniiisiierississessssssssesssesssesssssins | svvees ...101.070 20,214,000 20,000,000 | .ooovees 19,865,514 3014 | oo | e [ 2750 |......2.892 |FA....... 11/19/2018. | 02/15/2024.
912828 D2 3 |UNITED STATES TREASURY .......covviiirmerimerierineenenissesessnsnsesssnsssssnnnene | serinee | oo [eovnerienen [ evnervnenT | e 198,828 [0 99.719 | v 199,453 | oo 200,000 199,920 281 | e | e | e 1.625 |......1.747 |AO...... 04/24/2014. | 04/30/2019.
912828  G3 8 |UNITED STATES TREASURY ......ccecoumvrrinrriinnnninenrinsssinssessssssissssisnssinnnns. | evvinne | oo | eevnseeinns | ovnrrcennsd | 1. 38,948,203 | ... 98.277 38,328,030 39,000,000 38,955,855 | ... 7,306 | oo [ e [ 2.250 |....2.271 [MN..ooo| oo 113,930 | ........ 877,500 | 12/11/2017.| 11/15/2024.
912828  H4 5 |UNITED STATES TREASURY ......c.cotvimirmirinirierireresenisssissesssssiesiesesnensssenss | sevees 4,988,449 | ... 95.758 | covverernns 5,009,425 | .....ccoeen. 5,231,338 | .oooverennnn 5,083,756 | ...cocvvnees 79,478 | oo, 15,829 [ .ooiveeveerinnrns | eeenrennrrerienens | e 0.250 |....0.736 [Jdoooves | v 6,042 | ....co..uc 6,491 | 05/02/2018. | 01/15/2025.
912828 L5 7 |UNITED STATES TREASURY ......ceovumiriirriinriinnnrissssisssssinssssssssssnnssnnnes. | evvnne | oo | wvveesiinns | coveeeeens [ 7,386,328 |..... 97.359 | oo 7,301,925 7T412,638 | oo 22,284 | ..o | e | s 1.750 |.....2.075 |MS......| coovrennee 33,534 | ... 131,250 | 10/25/2017. | 09/30/2022.
912828 ND 8 |UNITED STATES TREASURY ........otvimirrrrinirieriererenisseissesssssiessesesnensssenns | sevees 5,092,969 |...101.246 | .............. 5,062,300 5,068,208 | ......ooovvreririirinns (24,760) | ...voovvrrrereees [ e [ e 3.500 |......2.481 [MN...... 222,721 | 87,500 | 06/27/2018. | 05/15/2020.
912828 NM 8 |UNITED STATES TREASURY ......ccecooimirrirrinnnrinnnriinssinnsesssessissssisnnsinnnns. | evvinne | oo | eevnserinns | ovnercenned | 9,157,169 | ... 99.795 8,996,632 | ..............9,015,113 | ............. 9,261,336 | ............ 221121 | s (160,199) | ..ovvevrrrerrerriens | e | e 1.250 | ....(0.590) [ JJ....... ...52,057 | ........ 110,893 | 02/01/2017. | 07/15/2020.
912828  QV 5 |UNITED STATES TREASURY .......cosvvuiirmrinerierineenenissesessnsssesssssssensnnnene | sevines | oo [eovneeienen [ eovneinenT | 8,927,040 ... 98.908 | ..oovvverecs 8,877,666 | ..............8,975,680 | ............. 9,180,997 | ..ovvvrnee 220,160 | ...cco..e. (80,929) | ...vvvnverrereenes [ v [ e 0.625 | ....(0.312) [ JJ....... ..25915 | ... 55,204 | 02/01/2017. | 07/15/2021.
912828 SV 3 |UNITED STATES TREASURY ......covvirriiiriiinrinsrisssissssssssssesssssessisenns. | aeveons A 8,713,086 ... 97.652 | .... 8,544,550 8,724,955 | ... TA48 | e [ [ 1.750 |......1.838 |MN...... v 19,881 | L 131,250 | 04/28/2017. | 05/15/2022.
912828 TE 0 |UNITED STATES TREASURY ......ccovviniriiirmeninerneessninersssssessensseessssnssnss | sevnee | oo | eonveinnens [ eonerinns [ 4,999,688 |..... 97.129 | v 5,019,789 | ..covvvrnns 5,168,167 | ....cccvvvee 5,086,775 | .coovvvernes 72,944 | ............ 14143 [ s | e | e 0.125 |.....0.582 [JJd..ocve | v 2,984 | ..o 3,206 | 05/17/2018. | 07/15/2022.
912828 TY 6 |UNITED STATES TREASURY ......ooevvimiriinrrinnnnineneinsssinsssissessissssisnnsinnnns. | enviene | oo | eovneeriinns | ovnercinned | 12,269,528 | ... 96.809 12,101,125 | e 12,500,000 | ovveeeer 12,321,047 | oo | s 44,083 | ..o | e | e 1.625 |....2.011 |[MN..... ..26,373 | ........ 203,125 | 10/30/2017. | 11/15/2022.
912828 VM 9 |UNITED STATES TREASURY .......covvuirrmrimerierineereniseesssssssssnessssssssssnssene | serinee | oo [eovneevenens [ eonneinenT | v 10,881,651 |00 97.775 ...10,889,837 | ..ccvvnnee 11,137,650 . 4,358 | oo [ e [ e 0.375 |.....0.453 [JJ....... 06/06/2018. | 07/15/2023.
912828 WU 0 |UNITED STATES TREASURY ......ccoooumvrrerrrinnniinnneinnssisssssissssissssissssinnnes. | envinne | oo | eovneeviinns | ovnercenned | 5,105,373 | L. 95.893 5,106,110 ....5,324,800 5,213,036 | ..ooveeerrn93,550 | oo 1412 [ e [ 0.125 |.....0.517 |JJ....... 04/13/2018. | 07/15/2024.
912828 XG0 |UNITED STATES TREASURY .......cstvimiumrimerierireressenisssisesssssssesssessssensssenss | sevees A 4,067,500 (... 98.813 | coverrrens 3,952,520 ....4,000,000 4,047,493 | ..o | (13,033 [ oo | e | s 2.125 |....1.773 | D....... 06/15/2017. | 06/30/2022.
912828 Y6 1 [UNITED STATES TREASURY .......coovimiiiiinmiiiininiisnniissssissssssssssssssnssssnsssnnne | ennens | oo | wvnnnninns | onneneenns 1] 7,964,063 |...101.066 | .............. 8,085,280 | ..o 8,000,000 7,966,869 | ....oooovrrinnrrinnnnns | crrirneneeen 2,807 [ [ [ 2750 |....2.847 |W....... 07/31/2018. | 07/31/2023.
0199999. U.S. Government - Issuer Obligation OO OO OO PO PP PPOO PO PYOPPPPPPOPOTOR EEPPPPROON 212,281,554 XXX | s 210,920,166 | .......... 213,702,748 | ........ 213,241,530 | ............876,723 | ........(110,380) | .....ccovooevo.nd 0] XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38378U 8L 4 |GNR 15HO04B FA - CMO.. oot snessssssnsssnssnssens I ....... |‘ ........... 4‘ ........... | 964,917 |...100.615 965,124 964,957 | .o 40 | o [ [ 2.964 |......2.844 [MON... 11/05/2018. | 12/20/2064.
0299999. U.S. Government - Residential Mortgage-Backed Securities . 964,917 XXX 965,124 ..959,224 | ..o 964,957 .. 40 | o 0 XXX XXX XXX ...4,5655 XXX XXX
0599999, TOtal = U.S. GOVEINMENE. ....voerssresstissersssesssessseess s ssss sttt | senennes 213,246,471 XXX | s 211,885,289 | ......... 214,661,972 | ........ 214,206,488 | ............ 876,723 | ......... (110,341) | oo 0] XXX XXX XXX .....2,522,490 XXX XXX
All Other Governments - Issuer Obligations
68323A  BK 9 |ONTARIO, PROVINCE OF......cccrivirimeriirinerieeieeeseesssissessessssessenssssssssssnss | seeees (O] ST IS {113 [ 1,710,100 |..... 98.534 | ...occvvnne. 1,724,345 | ..o 1,750,000 1,716,617 [, 6,517 | oo | e [ e 2.450 .3.030 [JDueiees | o238 [ 42,875 | 04/10/2018. | 06/29/2022.
748148  PB 3 |QUEBEC (PROVINCE OF).....ciiiiiiiiiisissisrsssissessssssessssssssnsssssessssssssssssssssasenes | oneres [o] IR 1FE 2,498,320 |..118.482 | ... 2,369,640 2,408,999 | ..o (83,566) [ ..vvvrrenrinriiens [ cerrnrisnrsninneieninne [ e 7.500 |.....2.683 [JJ.ccee | 09,167 | ... 150,000 | 12/04/2017. | 07/15/2023.
0699999. All Other Governments - Issuer Obligation 4,208,420 XXX | 4,093,985 ...3,750,000 | ..o 4,125,616 20 (77,049) | oo 0] XXX XXX XXX | 69,405 | ... 192,875 XXX XXX
1099999. Total - All Other GOVEIMMENES. ... ...evuuivieseresiesisssseisrssseess s ens sttt sss s senssnssssensssssnss | sosssassnenes 4,208,420 XXX ] e 4,093,985 | ..covvenns 3,750,000 | ...ooceuvn 4,125,616 | oo 0 [ (77,049) [ ..ovovvrvrnnns 0 XXX XXX XXX | 69,405 | ... 192,875 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
041042 ZW 5 | ARKANSAS ST....oiiiiiinrirnisierissisiesssssssessssissssssssssssssssessssssesssssssssesss | onnne |0 | voveverinnes | avees 1FE| o 1,064,720 |...100.457 | ....ccoveneee 1,004,570 | ..coovenvne. 1,000,000 | ..cocvervnee 1,038,607 | ..o | v (10,879) [ v | ceererirerssrseerennee [ s 2.875 06/29/2016. | 06/01/2022.
207720 L5 9 |CONNECTICUT ST....coooiririierrnrireriseissssissisesssssssensssesssssssssesssssssesssssss | seveee | oo [ eovseevenees | conene TFE | it 759,083 ... 98.898 741,735 750,000 753,014 (1,851) | ooeverererreeenns | e | e 2.500 08/04/2015. | 08/01/2020.
574193 GZ 5 |MARYLAND ST...oooiiiiiiiiiirinsieisnieiesisssesssssssssssssssssessssssssesssssssssssesss. | oovenes 2 104.143 ..1,041,430 ....1,000,000 | ..ocvvvenee 1,040,171 (14,379) [ .o | e [ s 4.000 03/13/2018. | 03/01/2026.
605581  HK 6 | MISSISSIPPI ST.....covverrrerireirieniseinserissiinensssisseesssissssessssssssesssessssssesssnens | seveee | oo | eovseevenees | conen TFE | v 1,500,000 | ... 99.506 1,492,590 ....1,500,000 1,500,000 [ .oovvueererrnrirenns | rerereeirneninnenenes | eereeeenensneenes | eeneresineessninns | veenne 2.831 12/07/2016. | 12/01/2023.
677522 HE 7 |OHIOST.... . 2 ..113.979 1,139,790 1,000,000 JOLG1S) 1 ORI IO DO 5.000 02/27/2018. | 11/01/2032.
880541 QS 9 [ TENNESSEE ST.....coosiiiiiineiierineireeiseississssesssesssssssssssssssesssessssssssssssssnns | sevinee | oo | eeveseinnes 1 . ...102.412 1,126,532 ....1,100,000 834) [ oo | e | s 3.378 07/27/2016. | 08/01/2022.
882723 B2 4 [ TEXAS ST, s snisssnsssnsssns s ssssssnsssnssssnsenes | sovenes 2] . 1FE 528,356 |..... 99.205 515,866 520,000 527,339 | .o (L0 RO [FROIRIR OO 3.011 |....2. 12/08/2017. | 10/01/2026.
1199999. U.S. States, Teritories & PossesSions - ISSUET OBlIGAtIONS. .........eruriiiiiiseriisrieiiese s snsssnssnens | snessnssenes 7,266,261 XXX | . ..7,062,513 ....6,870,000 | ..ccooovnnnne 7,159,975 20 | (61,980) | ..ovevrernnienn 0] XXX XXX XXX [ 54,811 | 212,780 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) RO IFTRR 7,266,261 XXX ] s 7,062,513 | oo 6,870,000 | ... 7,159,975 | oo (U (61,980) [ oo 0 XXX XXX XXX | e 54811 | 212,780 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
074851  PA 8 | BEAVER ONTY PA..oooosooossrsesses s [ L o2] o AFE] 1,161,970 | ..103.102 | oo 1,031,920 | o 1,000,000 1,045,816 | e | (52,088)] [....6500 |....1.190 [MN....] oo 8,306 | ...... 65,000 | 09/28/2016. | 11/15/2032.
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108152  DE 6 |BRIDGEPORT CONN........ccoiiiiiiiiiiiiiniiciiesisirss i sissisanss | eneias . 2| .. 1FE]| .. 160,910 |...107.901 | ..ccovvvennnenn 151,061 | oo 140,000 151,802 | covvvveernrinennens | eerverereen(1,838) | oo e [ s 5.000 |.....1.699 [FA...... 10/27/2016. | 08/15/2021.
108152  DH 9 [BRIDGEPORT CONN.......oeviriermrircemmrinirienieneeessessssssessesssesssnsssssssesssnnss | eveees [P0 [T IO 1FE ..413,770 |...106.921 384,916 360,000 390,348 | ..o [ v ($,204) [ s | e | s 5.000 |.....1.699 [FA...... . 10/27/2016. | 08/15/2021.
167615  TY 9 [CHICAGO ILL PK DIST......oiiiiiiiiiiiiiniissiiciiesiseississiiessisssessesiasiins | eneias 2| 1FE]| ... 1,194,378 |..108.344 | .... .1,126,778 ....1,040,000 1,150,150 [ .oocvvnveeirerrinenns | errrernn(20,300) | oo [ e [ 5.000 |.....2.720 |JJ....... 10/07/2016. | 01/01/2027.
184541 AN 0 |CLEAR CREEK TEX INDPT SCH DIST......covivimriririnimerieeineriereesesenssneses | eveens . 2| TFE| v 1,163,650 |...116.345 | .............. 1,163,450 | ....cocveueee 1,000,000 | ..ccovvreene 1,148,804 [ ..o | verrenens(14,848) | s [ [ 5.000 |.....2.690 |FA....... 03/14/2018. | 02/15/2029.
265138 HT 7 |DUNCANVILLE TEX INDPT SCH DIST......oviurirrrinriieiiesiieeiseisssiseisssssenes | veveees 2| . 1FE ...103.672 ..1,301,084 ..1,255,000 1,302,070 [ ..ooveuviriccnireins | evereenrne(3,308) | o e [ 4.000 |.....3.025 |FA....... . 09/05/2018. | 02/15/2025.
278445 HX 2 |EAU CLAIRE WIS AREA SCH DIST.....coovvviererieirereriserierirenes OO IO [P0 ST IOV 1FE . 117.409 587,045 500,000 | ...cvorrvrnees 591,067 | ..oovveerrrcrrererneen [ ervrrened(T110T) s | e | s 5.000 |.....2.261 |AO...... . 12/14/2017. | 04/01/2026.
283590 FH 5 |ELPASOCNTY TEX HOSP DIST . FSSTSTIIRRTIIN IO o | e 2FE ...103.999 681,193 ...655,000 690,514 | ..o | e (R1A43) [ [ [ 5.000 |.....1.600 [FA...... . 10/25/2016. | 08/15/2020.
432841 PP 3 |HILTON HEAD IS S C...ovourirrireirieerieriesessessesssssessesssensssessssssssssensenes. | voeees [P0 ST IOV 1FE]| ... 102,713 | 338,953 ...330,000 AT [ [ (8787 [ s | e | s 4.000 |.....1.251 |JD....... . 09/02/2016. | 12/01/2020.
495260 L2 5 |KING CNTY WASH SCH DIST NO 414 LAKE WASH.........c.coovemmiinernnrinnrneiens [ s . 2| . 1FE]| .. 849,848 [...116.290 | ...coovvvvrnee 872,175 849,202 | ...ooovvvrreieriies | verrrenrireeed(B45) | o [ [ 5.000 |.....3.350 |JD....... 11/16/2018. | 12/01/2037.
590621 KY 3 |MESA CNTY COLO VY SCH DIST NO 051 GRAND............. OV . 2] .. 1FE| .. 900,795 |...119.549 896,618 | ....cccceeeer. 750,000 | cooovieriinnns 888,806 | ......cvrrrerrrrcrrns | cerrrerene(11,989) | i [ [ e 5.250 |.....2.881 [JD....... 02/01/2018. | 12/01/2034.
64763F QJ 1 |NEWORLEANSLA.......cooovmriimiinineiiniis IO [ I 1 ...100.732 228,810 | .oovvvvernrrirnrniinns | e 2,233) | s | e [ 3.142 |....2.100 |[MS...... 07/14/2016. | 09/01/2020.
64966M WK 1 [NEWYORKNY.......... T RTORTORPURSIRRTSPIRTEN BVPPON [P 1 ..100.957 | .o 1,009,570 1,000,000 [ .ooverreemrreaerneenis | rerereeerneninnenenes | eereeeniensneenes | e | v 3.250 |.....3.250 |[MS...... . 02/23/2018. | 03/01/2024.
662523 C6 4 |NORTH SLOPE BORO ALASKA SOOI ISP . 2 ...107.687 | .... 1,076,870 | ..............1,000,000 | ............. 1,086,671 | ..ooovvverreeerirans | reeereene(BB8TT) | v | e [ e 5.000 |.....1.450 |JD....... . 10/26/2016. | 06/30/2023.
888514  HU 3 | TITUS CNTY TEX....comieieireemerinerieniessseessssssessesssesssensssssssssssssssssenssesesns | sevens IO IS .103.694 | ..o 694,750 697,869 | ...ovocvrrrerierrrrrns | cerrrerene(2B817) | o [ e [ 5.000 |.....1.381 [MS...... 10/14/2016. | 03/01/2020.
953542 EL 7 |WEST KERN CMNTY COLLEGE DIST CALIF.......ccooimiiiniisiinssiasiiinnissniisnins | sevenns I IR ...101.028 474,832 475,437 e [ 3.500 |.....3.070 [MN.....| cooorrrnnes 2,742 | e 16,450 | 03/28/2018. | 11/01/2021.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligation RN XXX v 12,017,860 11,145,000 | ........... 12,044477 | o0 | o (211,489) | 0 0 XXX XXX XXX | e 134,448 | ........ 385,595 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession: . . XXX | e 12,017,860 | ............ 11,145,000 | ........... 12,044.477 | o0 | o (211,489) | oo 0 0 XXX XXX XXX | ... 134,448 | ....... 385,595 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010831 DM 4 |ALAMEDA CNTY CALIF JT PWRS AUTH LEASE RE.........ccovvmivrrerrrerirennns | e oo oo | el IFE T nnsnn...500,000 99.505 | ..ovevrinnns 497,525 | .o 500,000 500,000 |.cooorrrerrieririinnns e 2.597 03/23/2018. | 06/01/2020.
04109F BR 8 | ARKANSAS ST DEV FIN AUTH HOSP REV.......cccsvrvmirierieesriseiiserinennenns | voreees . ...113.759 568,795 500,000 575,091 (9,466) [ ..o | ceereeinerierineens | e 5.000 12/13/2017. | 02/01/2026.
072024 ST 0 |BAY AREA TOLL AUTH CALIF TOLL BRDG REV JEUTRIRPRRORN O . . ...103.478 ..1,034,780 ....1,000,000 1,003,045 (393) [ covvvrerrrererrvrnens [ e | v 2.960 03/14/2017. | 04/01/2036.
160131 DB 1 | CHARLESTON EDL EXCELLENCE FING CORP S C.....c.ovvvrerirrerierrninserinns | evenns |2 | el AFE | 1,192,030 |...111.828 ..1,118,280 ....1,000,000 1,136,240 (26,074) B [P PR 5.000 10/28/2016. | 12/01/2030.
16768T KE 3 |CHICAGO ILL SALES TAXREV.. s | . 645,900 |...115.949 | ... 695,694 600,000 635,002 . (5,085) e 5.000 10/14/2016. | 01/01/2032.
167727 UY 0 |CHICAGO ILL WASTEWATER TRANSMISSION REV. (SOOI PO 2| el AFE | 1,164,820 |...110.679 | ..occrvvrenne 1,106,790 | ..coovvrennee 1,000,000 17,315 [, (21,771) | v [ e [ e 5.000 10/07/2016. | 01/01/2025.
19633S AF 0 | COLORADO BRDG ENTERPRISE REV. . SRR I ] ...107.139 535,695 500,000 530,230 (3,650) [ ..ovvveieerieriis | e | s 4.000 02/12/2018. | 06/30/2025.
196479 H6 9 |COLORADO HSG & FIN AUTH [SSTTRTRRTINN IO ] ...100.410 ..1,004,100 ....1,000,000 1,000,000 B [PURTIN PR 3.125 03/07/2018. | 10/01/2023.
20774Y J9 9 |CONNECTICUT ST HEALTH & EDL FACS AUTH RE.........cocvvvvvrmrnensenniinnns | vereene | oo | vervvveine | e TFE | 02,995,990 | ... 92.440 924,400 ....1,000,000 996,843 386 e 2.000 10/12/2016. | 07/01/2042.
252020 AE 2 |DEWEY CNTY OKLA EDL FACS AUTH EDL FACSLL.... IO I e . ..109.315 | ... 803,465 735,000 814,118 (20,647) e [ 5.000 10/27/2016. | 09/01/2022.
27183M  BR 3 |EAST COLUMBIA BASIN IRR DIST WASH REV......c.cecvirvrirririeineieiesinsirens | veveees ] 1,097, ..113.498 | ... 1,044,182 920,000 1,049,803 (22,322) e 5.000 10/28/2016. | 06/01/2024.
3130AD  UJ 9 |FEDERAL HOME LOAN BANKS.........coccomiumerieinnrineineeinsssensseessssisssessesinnse | sevvene | oo [ evnennnee | eonsevnenT | v 1,699,524 | .. 99.782 ..1,696,294 1,699,713 189 e [ 2.375 04/10/2018. | 03/30/2020.
3133EF LA 3 | FEDERAL FARM CREDIT BANKS FUNDING CORRP........cccccocvvrmrrerimnnrernnnnes | eoveree oo [rrvriveiien [rvvineenn? | i 1,700,595 | ... 98.864 1,680,688 1,700,122 (149) e s 1.240 10/15/2015. | 10/22/2019.
3133EH 2U 6 |FEDERAL FARM CREDIT BANKS FUNDING CORP.........c.coocemmrimmrrnerirmriineens | weveene oo [ ernerinnns e | 1,985,600 | ... 98.079 1,961,580 1,987,831 2,231 e [ 2.350 01/12/2018. | 12/12/2023.
3133EH 5S 8 |FEDERAL FARM CREDIT BANKS FUNDING CORP. e [ ] 00000.2,979,870 | 98.483 | ..oovvne 2,954,490 2,982,861 2,991 e 2.370 01/12/2018. | 02/05/2024.
3137EA DB 2 [FREDDIE MAC......ciiiieiieiiineeieeiseisesssssse s sssessssisssssssssessesssssssssssnns | sevses | e || 1,983,280 .. 99.602 ..1,992,040 1,986,406 3,126 e [ 2.375 04/10/2018. | 01/13/2022.
359900 7R 2 |FULTON CNTY GA DEV AUTH REV . ...109.509 .695,382 (19,901) [ oo | ceererrrerserseerennee [ 5.000 10/28/2016. | 07/01/2022.
39081H AE 2 |GREAT LAKES WTR AUTH MICH SEW DISP SYS R.....cccoovvuerierineerneisceians | evenes e ..114.416 ..1,144,160 ...(16,830) s [ 5.000 10/14/2016. | 07/01/2030.
392274 ZY 5 | GREATER ORLANDO AVIATION AUTH ORLANDO FL......cccovvvireremiriiriniiirens | cerenee . ...106.890 | ..oovvrenee 1,068,900 1,072,016 (20,014) ) TSRO BN 5.000 03/14/2018. | 10/01/2025.
41423P AH 0 [HARRIS CNTY TEX TOLL RD REV. FSORTRRINY IO . . ..118.840 | .... 1,188,400 | ..............1,000,000 | ....cccooen. 1,177,041 )| [ VORI VPO 5.000 02/08/2018. | 08/15/2026.
432308 G8 1 |HILLSBOROUGH CNTY FLA AVIATION AUTH REV......ccovuvmmririeririniiserinns [ v 606,296 |...114.962 | .....ccoevvrnees 620,795 605,432 ) [ETSTRTUIRIN VORISR BV 5.000 . | 10/24/2018. | 10/01/2033.
451174 AD 8 |IDAHO ENERGY RES AUTH TRANSMISSION FACS... 826,479 93.857 | .... 844,713 827,879 | .veeveerneennrinns | eereerreeen 00 | e [ [ 2.952 . | 10/09/2018. | 09/01/2028.
45204E UM 1 |ILLINOIS FIN AUTH REV.....c.ovvmirireririirinsinerireriseeenssessessssssensensssnsnne | vevenne | oo | evvvverenni | oeed TFE | i 1,099,090 |...106.202 | .....cocooeue 1,062,020 1,077,742 | oo | everieeneene(9,933) | s | s | e 4.000 10/20/2016. | 07/01/2030.
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455412 AL 0 |INDIANAPOLIS IND WTR SYS REV.......oiiiiiiriieiiiniinerieriseessseisessnssenssinee | eoveeee | o | eeerieees 2| . 1FE| v 1,212,600 |..117.422 | ..cccovvrenne 1,174,220 | ..cooveveaeee 1,000,000 | ..ccovvrenne TATIA8T [ e [ e (19,748) | ..o [ e [ e 5.000 |.....2.551 |AO...... 10/14/2016. | 10/01/2028.
494759 NQ 2 |KING CNTY WASH HSG AUTH HSG REV. SSSTUSPUSTORTRSTORPIUROUTOOR PPORPR VRN ISPOPPPORPORN IOPOON TFE| oo 335,000 |..... 99.962 335,000 [ veoourerrerermneernns | reerennneesnnesnnes | eeveennneenssenns | s | eeeees 2.000 |......2.000 |MN...... 04/19/2018. | 05/01/2019.
544390N  FU 6 [LOS ANGELES CALIF CMNTY REDEV AGY TAX AL......cvvvuirireirmeineirnsninnns | eveens 2| 1FE 550,161 |...107.426 492,574 . (25,074) | .oveoeererseines [ e [ e 7.375 |.....1.587 |MS...... 09/01/2016. | 09/01/2040.
54651R AR 0 [LOUISIANA ST UNCLAIMED PPTY SPL REV......ccccovvrmirirmrimeriirirseessesinerienes | coveens 2| TFE| v 1,116,440 |...110.746 | ....cccccoonne 1,107,460 | ....cccoouue. 1,000,000 | ..ccovvreene 1,099,660 | ....coouverrerrrierins | e (16,780) | ..evvvrvrrrereenes [ erverirererneeiininns [ e 5.000 |.....2.710 [MS...... 02/26/2018. | 09/01/2030.
55554R  AA 2 |MACON-BIBB CNTY GA HSG AUTH MULTIFAMILY ceevrereneens [ s 2| . 1FE] .............1,000,000 |..... 99.950 1,000,000 [ vooouveerriirrriirins | e | e | e | e 2.040 |......2.040 |AO...... 03/28/2018. | 04/01/2021.
56035D AW 2 | MAIN STR NAT GAS INC GA GAS SUPPLY REV.......ccccouummmrmerenenirinerisnenins | overes | oo | veverneenns 2| . 1FE 105.592 1,043,418 (1,902) [ oo | e | e 4.000 |......2.996 |JD....... 10/09/2018. | 08/01/2048.
574218 B3 6 |MARYLAND ST HEALTH & HIGHER EDL FACS AUT. ISSTSTERTO BOTN 2| . 1FE 1,221,283 | ..... 99.396 1,222,687 1,405 | oo v | e 2670 |.....3.026 | WJ....... 08/15/2018. | 07/01/2024.
57587A DL 9 |MASSACHUSETTS ST HSG FIN AGY HSG REV......cccouvumrerirenernerirerineenens | eerveee | [ rverirenens | cveees 1FE]| ... ....280,568 |..... 99.999 | .... 279,997 280,416 (153) | overeerrerirnrernee [ errverirereneeisnines [ e 2.500 |......2.420 |JD...... 03/29/2018. | 12/01/2020.
57604T EL 6 |MASSACHUSETTS ST TRANSN FD REV.......cocniiimiineineinneinneineriiesinenenns | eovnnee | [ veriienes | conees AFE| oo 1,284,890 |..119.351 | ocovrrrnnne 1,193,510 1,223 478 | .oovevrerieciiens (27,967) | ..vvoverreeseiees [ e [ e 5.000 |.....1.770 [JD....... 10/07/2016. | 06/01/2026.
592107 AA 4 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C.......oecoomrrirerirmrerreriiniss | cevene 2] .. 1FE| .. 600,000 |...100.345 602,070 600,000 | ..ovoovrrrerrrieris | eerierieeereninens | v | e | e 2.850 |.....1.450 |FA....... 07/31/2018. | 08/01/2031.
59261E AH 2 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG........coccoseremreerirereneireneinnes [ eveees | oo | eveinne 12| 1FE| e 1,187,352 |..... 99.072 ..1,188,864 1,189,029 87T | e | v | e 2723 |....3.000 |W....... 06/06/2018. | 07/01/2022.
59261E AL 3 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG........cocosevemrrrmeriererneernnines [ evenes | oo | eveiene 12| e 1FE .1,033,250 |..... 99.475 994,750 | ..............1,000,000 | .....cccooene 1,016,445 (10,679) | .oovvvrvrrrerreenes [ errerirereneeienines [ e 3.118 |.....2.000 |JJ....... 05/26/2017. | 07/01/2025.
59261E AM 1 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG........coccosevemrierimeriseereneines [ v | oo | ereinne 12| 1FE]| .... .2,000,000 |..... 99.410 | .... ..1,988,200 2,000,000 | ..ooveerrriermriirnens | e [ e | | 3218 |....3.218 |JJ....... 05/31/2018. | 07/01/2026.
592646 W2 5 |METROPOLITAN WASH D C ARPTS AUTH ARPT SY.......cvumirmerimeerneniieenes | ceven 2| TFE| oo 1,067,530 |...104.482 | ....cccccoonne 1,044,820 1,047,366 [ ...coovvrerrrrrerirnens (20,164) | ..ocvvrerrrireenes [ v [ e 5.000 |.....2.220 |AO...... 03/23/2018. | 10/01/2025.
60635H Y3 7 |MISSOURI ST HEALTH & EDL FACS AUTH REV......coomivviiriinrrirerriinnniiens | ceveees ...100.111 650,722 | ..coovverernn.850,000 | oo 651,352 (15,972) [ oovveerrrirenrins | v | oo 4.000 |.....1.512 |FA....... 10/01/2016. | 02/01/2019.
627679 JC 8 |MUSKEGON CNTY MICH BLDG AUTH.......cocoiveriemrinerierienerenissesessienienes | seven ...101.048 874,065 865,000 | ...vvuvrrrererrarrrns | eerrerierereniein | reriensensenines | s | cee 3220 |.....3.220 [MN...... X 03/15/2018. | 11/01/2024.
646136 78 7 |NEW JERSEY ST TRANSN TR FD AUTH......ooimmrvirriirrinseiisenniensiseneinns [ cevenne ...109.538 547,690 500,000 542,021 (8,702) [ .ovvevvieerierins | eeereneineiieeiiiesins | v 5.000 |....2.971 [ID.ccooes | v 11| 25,000 | 10/27/2016. | 06/15/2023.
64613A AQ 5 |NEW JERSEY ST HSG & MTG FIN AGY REV.. [SSSTURROT PR ..101.256 | ... ..1,012,560 ....1,000,000 1,000,000 [ .oovvrueermermmrneerins | rerereeerensnnenenes | eeernenensneenes | e | e 3.100 |.....3.101 [AO...... | coorveree 7,750 | v 8,094 | 06/15/2018. | 04/01/2024.
64971X DZ 8 |NEW YORKNY CITY TRANSITIONAL FIN AUTH......covvoirrinirinnnieniiinneies | s ..100.993 | oo 1,868,371 | oo 1,850,000 1,863,428 | ...cooovvirricriens (B13) | ovvvrererineiees [ e [ e 3.750 |.....3.657 [MN...... 06/26/2018. | 05/01/2028.
649883 XP 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......ccccosvviiimrirerrinriinnns | cevene ...100.101 750,758 750,000 751,936 (1,987) [ oo | ceernreneierineens | e 2.300 |......1.950 |AO...... 03/20/2018. | 10/01/2019.
64990E 4V 6 |NEW YORK STATE DORMITORY AUTHORITY ...covvviireriiieirnnisisniernniseies | vevees . 117.769 .1,177,690 ....1,000,000 1,200,102 (23,926) [ ..vovvrerverririens | e [ s 5.000 |.....2.141 |FA...... 10/07/2016. | 02/15/2028.
67732P DM 7 |OHIO CNTY W VA CNTY COMMN SPL DIST EXCIS.....ccovevverererreirsenssnrinens [ woreees ...100.204 626,275 625,000 625,000 | .oooveonererrrnennees | cereereenesnnerennnees | eernneeenesinnnes | e | 3410 |.....3.410 [MS..... 03/02/2018. | 03/01/2021.
677520 5SS 3 | OHIO STttt sssssssssssssssensas | orers ..101.992 | ... ..1,529,880 ...1,500,000 | ..oocvrnvnee 1,547,334 | oo | eerenreed(82,653) [ o [ e [ 5.580 |.....1.320 |AO...... 04/25/2013. | 10/01/2024.
67755W AW 5 [ OHIO ST DEV ASSISTANCE..........cosrierrermreeineesneeessesesssesssssessssnssssssssens | soveees +.102.606 | ..cooovvvrne 1,318,487 | .o 1,285,000 | ..ocooovrenne 1,331,971 [ | vererenene(62,092) o [ [ 6.420 |......1.480 |AO...... 10/09/2015. | 10/01/2025.
67755W  AY 1 |OHIO ST DEV ASSISTANCE . BT ...102.679 1,997,107 ....1,945,000 2,023,023 | ...oooieririvreiens | e (103,485) [ s [ | 6.520 |.....1.112 |AO...... 07/14/2016. | 10/01/2028.
678680 FW 8 | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA........coocomirrerineeneriseines | ceveene ..115.424 1,154,240 ....1,000,000 1,137,897 [ oo | e (16,133) | s e [ 5.000 |.....2.750 |AO...... 02/07/2018. | 10/01/2025.
67868U GD 9 | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA ...101.509 507,545 500,000 500,000 3.235 |.....3.235 [MS...... 02/16/2018. | 09/01/2022.
67884F Z2 5 | OKLAHOMA DEV FIN AUTH LEASE REV. . ...103.845 ..1,090,373 ....1,050,000 1,101,805 (L3724 RPN DRSO IO 4.000 |......1.380 |JD....... 10/25/2016. | 12/01/2020.
683042 AJ 4 |ONTARIO CALIF INTL ARPT AUTH REV.......coviimrireirirneinsnnrnerinnsseeessssessnes [oveine [ [ ovveveean | v 1FE ....955,640 |..... 98.253 982,530 ....1,000,000 960,359 4719 | oo e [ 2.898 02/21/2018. | 05/15/2025.
696499 DY 5 |PALM BEACH CNTY FLA ARPT SYS REV . 2 e 1FE .1,131,060 |...113.430 ..1,134,300 1,000,000 1,118,986 (12,074) | oo s [ e 5.000 02/01/2018. | 10/01/2032.
70869P HU 4 | PENNSYLVANIA ECONOMIC DEV FING AUTH REV......ocovirimrvrirerneiinernnirenn | ceveees 2] e 2FE 676,807 |...109.879 648,286 590,000 659,435 (C00) SR ISRORSROI DO 5.000 10/18/2016. | 12/31/2030.
708796  J9 9 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M......ovvoerrnrinerrerirneernsnins | cev ...100.028 920,258 ...920,000 921,353 (1,287) [ e | e | s 2.300 04/10/2018. | 10/01/2019.
708797 AN 5 | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M.......ovvoreerririiinnisniienins | ceveene ...100.750 638,587 ...633,834 607,555 | ..oovevrcrirrerriiennns | eerrinenrnnenn222 [ v [ | 3.600 10/17/2018. | 08/01/2035.
70922P  AG 7 |PENNSYLVANIA ST TPK COMMN SPL OBLIG........ccccoevemeerrriseesnrirseriieniinees [ evnees | e | evveivneine | cennd TFE | nien.2,083,990 | ... 99.383 ..1,987,660 ....2,000,000 2,031,792 2.323 08/28/2017. | 12/01/2020.
70922P  AH 5 | PENNSYLVANIA ST TPK COMMN SPL OBLIG. rovvenenninen | e [ [ | el TRE 1,067,230 99.949 .999,490 1,000,000 | ..coereere 1,032,000 | oo | e (10,748) | v [ e [ 2.609 08/08/2016. | 12/01/2021.
71319R  BZ 9 |METROPOLITAN AIRPORT AUTHORITY OF PEORIA........c.cooovuerimrirerincinns | ceveeee ...107.383 644,298 600,000 | ..ovverrnrns849,991 | oo [ (16,483 [ s | e | s 5.000 11/29/2017. | 12/01/2021.
71781L  AM 1 | PHILADELPHIA PA AUTH FOR INDL DEV PENSIO......c.ccooorivimrimmrnrireriienns | ceree ...118.633 504,190 425,000 | .ovoireeern. 507,457 [ s | e (7,203) s [ e [ 6.350 01/02/2018. | 04/15/2028.
722021  BX 9 |PINAL CNTY ARIZ ELECTRICAL DIST NO 3 ELE.......cooverircrieinerisneiseiiienes | cevi 2| 1FE 609,195 |...115.658 578,290 +500,000 | ovviirreerne 587,220 [ oo | e (10,478) | o [ e [ e 5.000 10/14/2016. | 07/01/2027.
73358W  AJ 3 [PORTAUTHNY &N Jooiiiiiiienecnceissisesienssessensssessssssssssnsenenes | vevenne | oo | evvenernens | v 1FE 11,262,310 |...121.417 1,274,879 ....1,050,000 1,257,797 [ oo | e (@513) | e [ 6.040 09/12/2018. | 12/01/2029.
73358W S4 7 [PORTAUTHNY &NJ w2 1FE .1,185,930 |...116.058 ..1,160,580 1,000,000 TAT1106 [ oo | eerrenene(14,824) | s [ [ 5.000 01/24/2018. | 09/15/2031.
736564 DT 9 | PORTLAND ME ARPT REV.......oocmivenirierinrrierierireenns 2] 2FE 738,641 |...109.040 708,760 650,000 719,804 | ..oocvevvvcrrerreee | v (8,740 [ o | e | s 5.000 10/18/2016. | 01/01/2036.
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749845 UK 7 |RACINE CNTY WIS ...ttt ssssssssssssssssssesens | seisns . 2| 2FE| .. 488,565 |..... 98.403 | oo 492,015 | oo 500,000 491,435 | .o 2,870 e | 2.150 |.....3.078 | JD....... 04/30/2018. | 12/01/2020.
762190 AH 1 |RHODE IS COMM CORP SPL FAC REV...... [SSSTURTURURRTTEN BTSN [P PPN IOV 2FE | s 571,705 |...114.127 570,635 ...500,000 565,243 ) [ e | e [ 5.000 |.....3.041 [JJ....... 02/15/2018. | 07/01/2026.
791638 B2 4 |ST.LOUIS, CITY OF .....oovurirreinriinrieeiienes i . 2| 1FE]| .. 864,016 |...108.211 | .... 865,688 ...800,000 852,069 e Y[ e [ | 5.000 | ....(1.783) | JJ....... 03/12/2018. | 07/01/2026.
79467B  AH 8 | SALES TAX SECURITIZATION CORP ILL.... [SUTTURIRRRIN IO [P PR IOV TFE| v 1,118,550 |...113.060 | ....ccovvvnene 1,130,600 | ..ooovereeeee 1,000,000 1,117,925 [ (625) e [ 5.000 |.....3.310 [JJ....... 12/11/2018. | 01/01/2027.
79467B  AJ 4 | SALES TAX SECURITIZATION CORPORATION.......ccovierriieririerneiseisniienes [ veenes JO TP IOV 1FE]| ... ...877,598 |..113.721 852,908 750,000 867,557 ) e | 5.000 |.....3.000 |JJ....... . 02/06/2018. | 01/01/2028.
79642B  4H 3 | SAN ANTONIO TEX WTR REV.... . [SSTTIRIOINN IO . 2| e 1FE]| .... 11,017,690 |..... 99.372 993,720 1,000,000 1,010,192 ) [ e | e [ 2.000 |......1.630 | MN...... . 10/21/2016. | 05/01/2043.
79730P BU 8 |SAN DIEGO CALIF REDEV AGY TAX ALLOC REV............. I I . 2| e 1FE]| .. 117,675 |...107.680 107,680 100,000 108,832 3| SISO TSRO PO 7.375 |.....1.950 |MS...... 04/10/2017. | 09/01/2037.
88213A CR 4 |TEXASA&MUNIV REVS......ccooiiiiriieiiriieinsisessessiesiesessssssssssessesssesens. | soreees . 2| TFE| oo 1,119,140 |...104.299 | .... ..1,042,990 1,000,000 1,087,821 v ) ETSTRTUURIN ISR IOV 4.000 |......2.500 | MN...... 06/14/2016. | 05/15/2029.
88283L JZ 0 | TEXAS TRANSN COMMN ST HWY FD REV......cocomiirrieiineinriseiinnsieniiienes | cevs e | e AFE| oo 1,123,440 |..105.121 | cocvrrrrnnne 1,051,210 | oooovrrennne 1,000,000 1,068,814 | ...cooovvreriircrirens (25,017) [ v [ e [ e 4.000 |......1.400 |AO...... | cooveene. 10,000 | .oooovee 40,000 | 10/07/2016. | 04/01/2026.
899154 BB 3 | TULARE CNTY CALIF PENSION OBLIG e | srvens . 2| e 1FE| .. 800,000 |...102.280 818,240 ...800,000 800,000 e [ 4.109 |.....4.109 |JD....... PR 2,739 | e 14,245 | 06/01/2018. | 06/01/2029.
902562 AP 2 | UAB MEDICINE FIN AUTH ALA REV . SRR IO . 2 1FE]| .. 854,420 |...114.626 831,039 ...725,000 828,888 (11,945) e [ 5.000 |.....2.901 |MS...... v 12,083 | 36,250 | 10/20/2016. | 09/01/2030.
914713 N2 4 |UNIVERSITY N C CHAPEL HILL REV.......coccvvrrmrrnerirnrenrinernerineeneesneienenns | vevenee oo | evcvnneen T [ s 1FE 1,417,926 | ... 97.580 | coovvrerncn 1,370,999 | ..oooverinnne 1,405,000 1,412,493 (2,486) I [T PP 1.778 |.....1.590 [ID.ccccs | v 2,082 | ... 24,981 | 10/12/2016. | 12/01/2021.
914713 N5 7 |UNIVERSITY N C CHAPEL HILL REV . ISR B IO 1FE]| .... 11,990,200 |..... 97.746 | .... 1,954,920 2,000,000 1,992,264 s 1,218 s [ 2.379 |.....2.450 |JD..ccor| cerernnn3,965 | e 47,580 |04/18/2017. | 12/01/2024.
914713 P71 |UNIVERSITY N C CHAPEL HILL REV ST RTRRRRINN U [P (. TFE| oo 1,374,982 |..... 97.627 | coovvvernns 1,366,778 | ..coooverennee 1,400,000 1,379,966 | ....covvrvvrrrerireens 4,840 e [ 2.089 |.....2.475 |UD..ooc | wrrerrrnn 2,437 | e 29,246 | 12/19/2017. | 12/01/2022.
92778W EA 0 |VIRGINIA COLLEGE BLDG AUTH VA EDL FACSR SETRRRTTURRRTTOR VRO . 21 ... 1FE]| .... 11,245,150 |...117.710 1,177,100 1,194,890 (23,088) e 5.000 |.....2.220 MS...... v 16,667 | 50,000 | 10/13/2016. | 09/01/2029.
928172 U8 6 | VIRGINIA ST PUB BLDG AUTH PUB FACS REV . I [ .. 2| e 1FE]| .... .1,200,710 {...113.900 | ..coovvvvneee 1,139,000 1,160,446 (18,865) B [N PR 5.000 |.....2.651 |FA....... verenernn20,833 | 50,000 | 10/26/2016. | 08/01/2031.
976596 AQ 9 |WISCONSIN CTR DIST WIS APPROPRIATION REV ISR IO . 2| 1FE]| .. 813,806 |...114.338 817,517 805,291 (8,515) e | 5.000 |....3.090 [JD..ccce| vorvirrnnnns 1,589 | .o 35,750 |03/09/2018. | 12/15/2030.
97689Q GV 2 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O.......cccoovvvvererierenincennes | cevenee [P RN IOV AFE| oo 750,000 |..... 99.929 | ... 749,468 750,000 v e [ 2.600 |......2.600 [MS......| ccovrrr 6,500 | ..oocverncs 8,288 | 02/23/2018.| 09/01/2022.
977092 VT 9 |WISCONSIN ST CLEAN WTR REV......oviiiriiiiniiesinseisesessssssssssssssenns | seines . 2| e 1FE]| .. 580,620 |...112.604 | ...ccoovvrrnnne 563,020 | ..ccovvvrirnns 500,000 565,335 [ ..vourreerrriinriiens | e (14,057) e | 5.000 |.....1.900 |JD....... 11/28/2017. | 06/01/2023.
97712D  VE 3 |WISCONSIN ST HEALTH & EDL FACS AUTH REV.....coiviiiininiissrisnrsssninnees | coeeees [ S 1FE| .. 895,000 99.273 | ...... 888,493 | ..ccovverrns 895,000 895,000 . e [ 1.375 |....1.374 |MN...... 10/27/2016. | 11/15/2038.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.... [T [T 88,333,304 XXX 86,000,136 82,068,834 86,365,972 | .ooovrireinriencnnn0 | i (876,910) | ovvverrcirnns 0 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MJ 5B 2 |FH GOB8AT - RMBS.......coiiiiireriiireiersicisesisisssesisesssss s iessssssssssssnsnnss | ovenes [ L 1 683,592 | ... 99.973 | v 691,894 | ...cccviennnd 692,081 683,697 | .o 106 e 3.500 |......3.664 |MON... 09/17/2018. | 10/01/2048.
3128MJ 5T 3 | FH GOBB5T7 - RMBS........coouvirrirrireessninesieniesesessseisessssssssssessssssssssssssssnens | sevsnes [ I Al 1 ...101.966 22,432,520 22,000,000 22,338,585 | ..ccooerrirrierirens [(5))] SOOI RO PO 4.000 |......3.789 | MON... 12/20/2018. | 01/01/2049.
314006 GJ 0 [FNBM2000 - RMBS........coriuiieiiieiieiieieieiesese s sssssssssssssesssnnnns | sevees 100213 | e 18,821,256 | ............ 18,781,252 | ........... 18,675,456 (151) [ v [ | v 3.500 |.....3.572 |[MON...| .. . | 12/20/2018. | 05/01/2047.
31418C P57 [FNMA3143 - RMBS........onirierrernrinneeinnnesnnnesnseesssessnnessssssssssssssnssnnnees | onveeen | oo | eevvnneedd || 100000002.23,281,890 | ... 97.527 23,406,495 24,000,015 23,280,250 (1,640) B [PURTIN PR 3.000 |......3.383 [MON... | .. . | 12/20/2018. | 09/01/2047.
31418C  R8 9 |FNMA3210 - RMBS.......coiiiiiieierieiisissiesssssiesssisssssssssssssssssssessessnes | coveres ...100.007 29,220,853 29,218,808 29,050,956 (72) e 3.500 |.....3.572 [MON... | ........ 12/20/2018. | 12/01/2047.
31418C XN 9 |FN MA3384 - RMBS........cccoooinrrrnnes o s e 5,897,597 |...101.959 | ..o 5,894,098 | ..ot 5,780,851 5,893,723 s (3,874) [ O P 4.000 |......3.680 [MON...| ..cccooon. .96, 07/20/2018. | 06/01/2048.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities... .. N . 99,928,309 XXX ] s 100,467,116 | .......... 100,473,007 | ........... 99,922,669 | ..o 0 {EZ10) ) I 0 0 XXX XXX XXX | e 294,622 | ........ 102,952 XXX XXX
U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
010047 ED 6 |AKRON OHIO CTFS PARTN.............. et | . L1254 ) 834,405 | ...ccocvvvinne 750,000 847,094 | ..o | e (10,851) [ ovvovrrveririrens | cvererrrerserseereninee [ 5.000 |.....3.140 [JD.cccoe | vovrrernee 3125 | e 37,500 | 10/17/2016. | 12/01/2026.
517705 AP 4 |LAS VEGAS NEV CTFS PARTN . ISP IO . ...103.047 1,030,470 1,000,000 1,041,369 (61,694) B [PURRIN PP 7.800 |.....1.502 [MS...... cereenernn26,000 | e 78,000 | 08/18/2016. | 09/01/2039.
684517 QD 0 | ORANGE CNTY FLA SCH BRD CTFS PARTN............. I . . L A114.358 | 1,143,580 1,000,000 1,156,806 (21,727) e [ 5.000 |.....2.410 |FA....... v 20,833 | o 50,000 | 10/19/2016. | 08/01/2029.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .3,258,968 XXX 3,008,455 2,750,000 3,045,270 )] 0 0] XXX XXX XXX | s 49,958 | ........ 165,500 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation: s .191,520,581 XXX . 189,475,707 | .......... 185,291,841 .189,333,910 ) I 0 0 XXX XXX XXX | ... 1,180,575 | .....2,735,479 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligati
001055  AM 4 [ AFLAC INC......cvviirirerirircriirintiiesinenieniseesssissniessessssessssssssssessssssensenes | vevnee | oo | evvenneen ] [ s 1FE]| .............1,005,390 |..... 99.922 999,220 1,000,000 1,004,841 (549) e [ 3.625 |.....3.533 [MN...... PR 4,632 | oo 36,250 | 03/13/2018. | 11/15/2024.
00206R  CC 4 [AT&TINC...coooiieerereieiierineereeiseiseesseiseesenes JOOSS 2FE| .............1,867,390 |..... 99.822 ..1,846,707 1,850,733 (3,814) e [ 2.300 |......2.090 |MS...... rereenen 13,001 | 42,550 |06/12/2014. | 03/11/2019.
00206R  FZ 0 [AT&T INC....ooeieiieiirierieeceisieesesseessess s ssessesssessssssssessesssnsnss. | ooveis | o0 9| ... 2FE| .............1,000,000 |..... 99.360 993,600 1,000,000 e [ 3.488 06/21/2018. | 06/01/2021.
00287Y  AX 7 |ABBVIE INC.....cocoirirrrreriecireirssisneinesiesisessssisessessssssesssssssssssssssssessnse. | eovneee | o [ eonerenn 1,2 | o 2FE| .cccoer.....538,093 | ... 96.358 .529,969 541,551 1,778 e [ 2.850 01/09/2017. | 05/14/2023.
00287Y  AY 5 |ABBVIE INC.....ccovriirierirreeeisnisersenierinsesenessnsesssssssensssssssssssssnesssensnse. | covnnee | oo | roverens 1,2 | s 2FE| oo .522,847 | ... 92.678 509,729 524,944 2,098 ) TSRO PR 3.200 04/11/2018. | 05/14/2026.
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009158 AP 1 | AIR PRODUCTS AND CHEMICALS INC......ccosvverrinerierirneerseiseissrissesneesnees | eevenee | oo | eevnneinnns 1 AFE| oo, 326,442 |...100.833 | ..cccoverirne. 302,499 303,085 | ..ocveurirrireiinens (4,735) [ e | e | e 4.375 |....2.738 |FA..o| e 4,740 | e 13,125 | 10/04/2013. | 08/21/2019.
009158 AR 7 |AIR PRODUCTS AND CHEMICALS INC........ovverreirrerirericeiesiseeserissrienes | ceven N IO 1FE 11,989,720 |..... 99.801 | covovvverncns 1,996,020 1,990,529 809 [ . [ e [ 3.000 |.....3.176 [MN......| .ccccc..... 9,667 | ..ccoce 30,000 | 10/02/2018. | 11/03/2021.
018490 AN 2 [ALLERGAN INC.....coomiirriiniieiieiiesneesssise st ssssssssssssins | seiies Cluoed | 2FE| ... 2,059,200 |..... 99.910 | .... 1,998,200 ....2,000,000 2,016,648 (9,425) [ ..o | e | s 3.375 |....2.870 [MS.....| ... 19,875 | ........ 67,500 | 03/24/2014. | 09/15/2020.
031162  BD 1 [AMGEN INC......cooiiiriiricririeeiesiseriesieses et essssssssssesensenes | sevenes B - (I 2FE | e 3,132,210 |...100.445 | .............. 3,013,350 | ccooovrvrnees 3,000,000 3,039,670 | .oooueeriirieris (21,900) | ..ovvvrvrrerireeres [ v [ e 3450 |.....2.670 [AO...... | ..........25,875 | ........ 103,500 | 07/25/2014. | 10/01/2020.
035242 AA 4 | ANHEUSER-BUSCH INBEV FINANCE INC.........coovvverrrinriiinnrissnrisensinnens | cevenne Cloed | 2FE ] ........2,055,653 ... 95.178 ..1,960,667 ....2,060,000 2,056,563 829 | oo [ e [ 2.625 |.....2.669 |JJ..ccoo. | 24,634 | e 54,075 | 11/30/2017. | 01/17/2023.
037411 AP 0 [ APACHE CORP........coooivirierrriiieriesieeeienisesissesesisssssessensssssssssessssessenens | sevenes 101.855 509,275 500,000 513,212 (26,012) | .oovvvnvrreririeenes [ v [ e 7.625 |....2.280 [JJ..ccco. | 019,083 | e 38,125 | 04/14/2014.| 07/01/2019.
037833 AQ 3 |APPLEINC. rerrnnernnssssnnsssnsssssnssnsnnns | e | o e | IFE] . 3,006,870 | 99.782 ..2,993,460 ....3,000,000 3,000,514 (1,457) | oo | e | e 2100 |.....2.050 |MN......| w0 9,625 | ooeecs 63,000 |06/18/2014. | 05/06/2019.
042735 BG 4 |ARROW ELECTRONICS INC............. . | e 1,2 2FE | e 756,576 | 93.111 | ... 744,888 800,000 760,929 4,353 | oo | e [ e 3.250 |....4.226 [MS......| ...........8,161 | .......... 13,000 | 04/11/2018. | 09/08/2024.
05253 AT 8 | AUSTRALIA AND NEW ZEALAND BANKING GROUP.........ccccosvvmmrirmrirnrirnrin | cev Cluvvrcrnne [ e IFE | 1,371,216 0 98.424 | ..o, 1,377,936 | .oovvver 1,400,000 1,378,803 | ..o 7587 | o | e [ v 2.250 |......3.097 [MN.....| .o 4,550 | ..o 31,500 | 04/20/2018. | 11/09/2020.
06051G  FS 3 |BANK OF AMERICA CORP.........ccovvrmrimriienireirneeisssisriessesesesssssssesssssnsenes | sevees N | e TFE] 2,772,193 98.926 ..2,720,465 ....2,750,000 2,770,365 (1,828) [ ..o | e | s 3.875 |....3.747 [FA....| .. 44,401 | e 53,281 | 04/09/2018. | 08/01/2025.
07274N AU 7 [BAYER US FINANCE I LLC.......coviiiiiiciinniicricisseiesisesnsissieisiens | v Cluvon | i 2FE | 512,254 | 97.397 510,000 511,117 (819) | ovvrereveeneiees [ e [ e 2.750 |.....2.660 |JJoooirs | e 8,467 | e 10,638 | 03/09/2016. | 07/15/2021.
09062X  AE 3 |BIOGEN INC......cooiiiiririieierieiseeisssiesiessesesesssssse st ensssesssssssssnens | soreees ] 100.262 250,655 250,000 261,814 (3,030) 3.625 |....2.286 [MS......| ..c.c....2,668 | ..o 9,063 | 09/22/2016. | 09/15/2022.
09659W  2E 3 | BNP PARIBAS SA......ooiiiiiiciiiceiinssisiesseississssssisesiesissasssinns | oneees Cl.. ...994,600 |..... 96.951 | .... 969,510 ....1,000,000 995,364 T64 | oo | e | s 3500 |.....3.621 [MS......| ... 11,667 | oconc 17,500 | 04/11/2018. | 03/01/2023.
09681L  AG 5 |BOC AVIATION LTD..oouvurriruemmeimerseriseeeseesssssessesssesssensssssssssssssssssenssesenns | sevenes C 9| ... 1FE 600,000 |...100.296 | ....corvvernees 601,776 | ..ovvrvrrrnen 600,000 600,000 | ..ovooverrereererrnes | eereerieeerenineins | v | e | e 3.608 |.....3.654 [FMAN. | ............3,609 | .......... 10,444 | 04/23/2018. | 05/02/2021.
09681L  AH 3 |BOC AVIATION LTD...ocvuriiiiiniiniiieniesiseinsisiiesissssessssssssssssassssesssesenns | sovenes C 2| . 1FE 900,000 |..... 99.473 895,257 900,000 900,000 | .ooovevrurrierrriirnens | cerverenriseneiinnnes [ e | e | 3.947 |.....4.004 [MJSD. | .o 493 | s 7,959 | 09/19/2018. | 09/26/2023.
097023 AW 5 | BOEING CO....ceevuurvrnrireererieinenisesiesiessssssssssssssssessessssesssssssssssssssssssessese. | sevenee | oo | eovenernnes L 1FE| oo 1,270,154 |...100.484 1,074,174 +..1,069,000 | ...cooovvvnne 1,077,494 (41,798) | ovvreereriieenes [ e [ e 6.000 |.....2.020 |MS......| ..........18,886 | .......... 64,140 | 03/12/2014. | 03/15/2019.
099724  AG 1 |BORGWARNER INC........ccoooririiniirniieninninisnivesiesisesississisessssssssessnnes. | eevnee | oo | evvesneen ] [ 2FE ...543,020 |...101.269 506,345 500,000 516,769 (9,528) [ ..o | e | v 4625 |....2.597 [MS.....| ..........6,809 | .......... 23,125 | 03/02/2016. | 09/15/2020.
110122 AV 0 |BRISTOL-MYERS SQUIBB CO revrneennsessrnsssnenesssssssnssnnns. | aeenee | [ |l TFE | 5,280,973 ... 99.784 | .... ..5,288,552 ....5,300,000 5,299,268 LY A TR DRI PPN 1.750 |......1.835 |MS......| .........30,917 | ..ol 92,750 | 10/08/2014. | 03/01/2019.
12189L  AQ 4 |BURLINGTON NORTHERN SANTA FE LLC......ccoomriniririrniiniieeriesiesessnins | eveens ..102.696 | ..covvonnn 2,998,723 | oo 2,920,000 3,038,522 | ..o (V277,21 N RTINS DR IO 3.850 |.....2.865 [MS...... | ......37,473 | ........ 112,420 | 03/17/2017.| 09/01/2023.
122014  AH 6 |BURLINGTON RESOURCES INC......c.csvvirieririiieiieneinenieeissessssisessssssenes | evenes ...123.207 3,203,382 | ..............2,600,000 | ............ 3,278,763 ) 8.200 |....3.482 [MS......| ...c..62,776 | ........ 213,200 |01/30/2018. | 03/15/2025.
126650 CV 0 |CVS HEALTH CORP.......cccovrvirirnrinincirernsnninnisensnseeessssiessssssesssssssssseenss | eovenes | oo [ 1,2 [ 0t 2FE | 1,511,550 | ... 98.930 1,483,950 1,509,974 ) SOOI ITORRRIORRRIORN IRt 3700 |.....3.525 [MS......| ... 17,267 | .......... 27,750 | 04/10/2018. | 03/09/2023.
130789 AE 0 | CALIFORNIA WATER SERVICE CO......ccoierrimerierirneeresiseesseisessessssssenens | eeeees ...100.924 ..3,027,720 3,036,834 ) [T ORI VPN 5.875 |....2.132 [MN...... | ..........29,375 | ... 176,250 | 09/10/2015. | 05/01/2019.
13645R AP 9 | CANADIAN PACIFIC RAILWAY CO.....oovviiiiireierineierisissessisesssssessessssssenes | sevenes ..103.035 | ... 978,833 1,003,162 )| TR ISR SO 4.500 |.....2.573 |Jdooris | 19,713 | 42,750 |11/01/2017.| 01/15/2022.
141781 BB 9 [CARGILLINC......ovivericrircirineiserissienesiseesssssssnssensesessesssssesensssssnssnenss | vonnes | oo | veronee 1,2 | st IFE | i 796,911 | 99.901 | v 774,233 790,241 ) [ e | e [ 3.300 |.....2.595 [MS.....| .ccccc....8,525 | .o 25,575 | 11/21/2017. | 03/01/2022.
149123 BV 2 | CATERPILLAR INC....oviiiiieieieieieiesieiesiesssssiessss s ssisssssssssssnssssnnss. | coerns ..101.810 5,029,414 | .............4,940,000 | ............. 5,199,214 ) ST TURONIN ISPORRRIORIRRRRON DRt 3.900 |.....1.663 [MN......| .........18,196 | ........ 192,660 | 09/12/2016. | 05/27/2021.
151020  AJ 3 [CELGENE CORP.......evooiiiririeriieeresise e sissssess s seessssssssssssssssesssennas | evenas ...100.455 1,004,550 1,008,867 ) TN [P IO 4.000 |.....3.789 |FA.....| oo 15,111 | i 20,000 | 06/21/2018. | 08/15/2023.
15189X AP 3 |CENTERPOINT ENERGY HOUSTON ELECTRIC LLC.......cecorvvvvrvvrervcivrnens [ovrne [ [ oo 1,2] i IFE | cenn.998,824 | ... 97.004 974,890 1,001,937 | o | v 1,226 | s [ [ 1.850 |.....1.980 [JD..ccc.| verereenn 1,549 | e 18,593 | 06/01/2016. | 06/01/2021.
166764 BT 6 | CHEVRON CORP.......coooisiirineicrierineeissinensssisensessssesssssssessssssssssssesssness | vonnees | oo | eerenen 1,2 | it IFE | 4,288,869 | ... 97.593 ..4,133,064 4,280,122 ((:37222: )1 RN IR IO 2.895 |....2.666 |MS.....| .........40,187 | ........ 122,603 | 12/06/2017. | 03/03/2024.
17275R  AE 2 |CISCO SYSTEMS INC........cocvvrrvrrnens 100.212 2,264,791 | ..............2,260,000 | ............. 2,267,589 (61,848) [ ...ooovrnrverririrens | e [ 4950 |....2.174 |FA.....| ... 42,262 | ........ 111,870 | 11/21/2013. | 02/15/2019.
17275R  BD 3 |CISCO SYSTEMS INC......ccovrirrrvnrrrerieeineerssnisenssriesissenssssissesssssssssssessnseess | eovseen | oo | coneevneees 1| et IFE | i 4,133,847 | ... 98.675 ..4,060,476 4,123,618 (3,586) .90,530 | 03/11/2016. | 02/28/2021.
172967 KG 5 |CITIGROUP INC.......cccovvvrvrrririrrrins ] .2,467,050 |..... 96.146 2,403,650 2,469,826 2,776 04/09/2018. | 01/12/2026.
20271R  AM 2 | COMMONWEALTH BANK OF AUSTRALIA (NEW YORK.......ccooevermrineinerinnns | crve (o] I 1 AFE| v 1,281,540 |..... 98.536 ..1,280,968 1,286,419 4,879 04/24/2018. | 11/02/2020.
21036P BA 5 | CONSTELLATION BRANDS INC......corirmiirirrieinireieisseiessessssessnssssssssssenes | sevenes 2] . 2FE 600,000 |..... 98.802 592,812 600,000 600,000 10/22/2018. | 11/15/2021.
21685W BT 3 |RABOBANK NEDERLAND........cccocomvererimnnnne 102.354 1,330,602 ...1,300,000 | ..ccovrrenne 1,334,180 (10,956) 04/24/2018. | 01/11/2021.
21688A AE 2 |RABOBANK NEDERLAND (NEW YORK BRANCH)........cccvcvvrivvermrinersererinnnne | verenne | C v [ e IFE | 1,483,245 .. 98.041 ..1,470,615 1,500,000 1,484,109 864 . . 08/16/2018. | 05/21/2025.
219350 AU 9 [CORNINGINC.....cocorirmrrverirerinrirerinnis ...101.807 357,496 ({725 SRR VIR IOV 4.250 2.338 06/02/2014. | 08/15/2020.
231021 AR 7 [CUMMINS INC.......cocovmrvreriririrriierins ...101.895 260,494 (2,047) [ oo | e | s 3.650 .2.654 01/18/2018. | 10/01/2023.
244199 BC 8 |DEERE & CO....ccovvvvrvereriericirns ..101.069 | ..............2,274,053 | ..............2,250,000 | ............. 2,288,042 (A7,402) | ..vooeererineines [ e [ e 4.375 2.198 05/09/2014. | 10/16/2019.
244199 BE 4 |DEERE & CO....ovvvrriiriceerieninerienissesssissriseniessssensssssssssesssesssnesssssssssens | sovinee | oo [ eovnerienni | conen TFE | i 440,167 [ .00 97.871 440,461 153 01/30/2017. | 06/08/2022.
25468P DA 1 |WALT DISNEY CO....ovveiirrrinerrerineerneeiseissersessssesssssssessssssssssesssssssssssnsens | eonsees | oo | coneevseees 1| et TFE | riiiii0.499,500 | ... 99.607 499,957 104 . . 05/28/2014. | 05/30/2019.
263534 BW 8 |E|DUPONT DE NEMOURS AND CO.......... ...100.455 963,158 (I 15) ) RN DR IR 5.750 2.000 05/12/2014. | 03/15/2019.
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263534 BZ 1 |EIDUPONTDENEMOURS AND CO.......... . I I [ I 1 AFE| oo 492,525 |..101.738 | .ooovvrrenn 457,821 | oovverrreri850,000 | oo 463,428 | ... | e (12,725) e [ 4625 |....1.712 09/02/2016. | 01/15/2020.
26441C  BA 2 |DUKE ENERGY CORP NEW. . FSSSTURRTIN BOO . 9| ... 2FE| .. 200,000 |..... 99.524 199,048 200,000 | ..ovreerirrricrirens e [ 3.114 |....3.154 05/11/2018. | 05/14/2021.
268648  AQ 5 |EMC CORP.......coovuiiriiriinei ettt | seeees | el BFE | nnn..648,045 | ... 96.042 | ... 614,669 | .................640,000 | .....ccooo..cc 614,669 | ............. (15,487) (1,736) | oo | e | e 2.650 |......2.364 09/23/2015. | 06/01/2020.
26884U  AA 7 [EPRPROPERTIES......ccostiiriirierinreienississeisssisesiensessssessssssessesssesssenins | oveens . 2103120 [ e 824,960 821,045 | ..o (2,057) [ oo | e | s 5.250 |......4.569 07/11/2018. | 07/15/2023.
278062  AC 8 |EATON CORP......cocoiiiriiiciieiitine e ssssssiens | siienes v | 2FE | 821,108 . 97.259 583,554 613,293 (3,297) [ oo | e | s 2.750 |......2.145 07/29/2016. | 11/02/2022.
291011 AY 0 |EMERSON ELECTRIC CO.....vvvvrreriermrimirieriessiensesesenssssesesssesssssssenssssssns | sevenes ] ...101.389 506,945 ..500,000 | oo 510,756 (13,467) e [ 4.875 |......2.098 08/21/2014. | 10/15/2019.
291011 BC 7 |EMERSON ELECTRIC CO...cocoouiriiiiieiiesiieeiseeisssisesiesieeessssisssssssssenes | seveees . ...102.023 678,453 665,000 | ....covvvnecns 687,732 (11,753) e [ 4.250 |......2.370 11/05/2015. | 11/15/2020.
30231G  AD 4 |EXXON MOBIL CORP e | cerenes . 5,133,945 |..... 99.816 | .... ..5,100,598 ....5,110,000 5,110,662 . (5,365) [ .ovvvvurrenererernie | ceerreenerirerieeins | s 1.819 |.....1.713 - 07/03/2014. | 03/15/2019.
303901 AB 8 | FAIRFAX FINANCIAL HOLDINGS LIMITED e esienes [ s Cluvnrrenne [ v 2FE | oo 1,260,869 |...118.553 | ..cccvvrrnnne 1,255,476 | ..cocovvrennee 1,059,000 | ..ccoovvrenne 1,215,948 [ ..o [ v (16,902) | ...vvvovvvnrieeiees [ e [ e 8.300 |.....5.778 [AO...... | weoerreees 18,556 | ... 87,897 | 03/22/2016. | 04/15/2026.
343498  AA 9 |FLOWERS FOODS INC.....cooivirrirrermieimnirierieseesssssisssesesssnsssenssessssssssssenss | sevenes o I 12| 2FE| ... ...678,350 |...100.822 630,138 654,041 (9,180) [ .ovvvvvuverrererrre | eeerrrenerierieeens | s 4.375 |.....2.750 |AO...... e 6,836 | ........... 27,344 | 04/12/2016. | 04/01/2022.
345397 VU 4 |FORD MOTOR CREDIT CO LLC . SOOI IO o e | e 2FE]| .... 11,334,038 |...102.557 1,281,963 | ..............1,250,000 | ............. 1,316,723 (17,314) I TSRO PO 5875 |....3.692 |FA....... ceernn:30,395 | 36,719 | 04/11/2018. | 08/02/2021.
354613  AJ 0 | FRANKLIN RESOURCES INC......ccouivirrerieiieenerierieeienisesssssssssessenssesenns | sevees [P0 OO IO 1FE| 2,421,341 | 97.952 2,437,046 2,423,489 2,149 e [ 2.800 |......3.553 |MS...... vereerern20,512 | s 11/16/2018. | 09/15/2022.
361582 AD 1 | GEICO CORPORATION.......osiiimiiriiriineiiesisesiseesseisssisssssesssssssssssssssssenss | sevses | e | e 1FE]| .... . 115.694 | .... 1,446,175 1,463,453 R (25,210) e [ 7.350 |.....3.270 [JJ....... v 42,365 05/30/2018. | 07/15/2023.
369550 AW 8 | GENERAL DYNAMICS CORP........cvvvrmremirmrirerienireessnississssenssssesenssssnsns | sevens Y 12| e {11 [ 2,420,325 |..... 94.208 | ...vvvvnneen 2,355,200 | .cooovvvrneen 2,500,000 | ..ovrernee 2,435,084 | ... | e, 13,142 I [T P 1.875 |....2.473 |FA | v 17,708 11/14/2017. | 08/15/2023.
369667 KZ 4 | GENERAL ELECTRIC CAPITAL CORP O . 2] ... 2FE| .. 522,675 |..... 93.262 500,000 511,703 (4,635) [ .oovevverereinns [ oo s 2.750 |....1.771 |MS...... . 08/04/2016. | 09/15/2021.
37045X AY 2 | GENERAL MOTORS FINANCIAL COMPANY INC OO Y 12| e 2FE | e 1,250,313 |..... 98.759 . ....1,250,000 1,250,245 (68) B [T PP 3.200 |.....3.187 [JJ....... . 04/10/2018. | 07/13/2020.
372917 AS 3 | GENZYME CORP......cooriiriiiireiniinetis e ssssssssissssssssssssnnes | seises Cluoned | 1FE ....695,129 |...103.066 654,469 635,000 ...661,057 ) e [ 5.000 |.....2.117 [JD....... . 11/15/2017. | 06/15/2020.
3733IN  AB 7 |GEORGIA-PACIFIC LLC.......ccrvverrrerrrnnee ..103.617 | .... ..3,937,446 ....3,800,000 | . 3,985,341 [ ) ETSTRTURIN IPTRIN B 5.400 |......2.653 [MN...... . 07/01/2014. | 11/01/2020.
375558 BB 8 | GILEAD SCIENCES INC.....c.covvirieirriiniieerieeiseisssisnsisesisssssssssssessessenssinns | eoviees | oo [eovsneveen] [ el TFE | 10000000..2,032,620 | ... 99191 | v 1,983,820 | ..oovvvvnneee 2,000,000 2,012,278 | ..o (7,170) s [ 2.550 |....2.172 |MS...... 02/05/2016. | 09/01/2020.
380956 AD 4 | GOLDCORP INC.......covceririrerinrrnerieriseesssnissisenienssnessssissesssssssssssensnsesssess | sevieee | G [ 1,2 c0ii2FE | iiiinenne...641,550 | ... 99.072 643,968 650,000 641,982 432 B [P PR 3.700 |.....4.022 [MS...... 10/03/2018. | 03/15/2023.
38141G WK 6 | GOLDMAN SACHS GROUP INC.......ccomvrrimrrinnrienrirenrisnsissenssssnsssssssnens [ evvnee | oo | eovverreeni2 | e IFE | ii00000.2,522,650 | ... 97.594 ..2,439,850 2,518,691 (3,959) e | 3.801 |.....3.624 | MJSD. 04/09/2018. | 06/05/2023.
404280 AP 4 |HSBC HOLDINGS PLC......ccnvveerrrrinerierissesenssssisenssnsneessenssssssssssssssesnenes. | wonseer | Gl vnevneiens | e IFE | e, 1,008,200 | ... 99.241 992,410 1,007,328 (872) B [P PR 4.250 |.....4.092 |MS...... . 04/11/2018. | 03/14/2024.
404280 BA 6 [HSBC HOLDINGS PLC.......ccccovrrririmrnrrernniennsiserisnsneisenssisssssssesssnssnssssenenss | vevenne | G vvvviveins [ e IFE | 021,002,710 | ... 99.429 | ... 994,290 1,002,382 . (328) e 3.600 |.....3.541 [MN...... . 04/11/2018. | 05/25/2023.
404280 BM 0 |HSBC HOLDINGS PLC......ccossveirrrrrnerierineersenissiserssniseessessssesssssssssnessnnes. | wonnees | Gl o280 et IFE | 1,669,760 | ... 96.791 | oo 1,548,656 1,573,370 [ ..ovveererirerirens 3,610 . 3.033 |.....3.407 [MN...... 04/11/2018. | 11/22/2023.
41283L AT 2 |HARLEY-DAVIDSON FINANCIAL SERVICES INC........ccoevvrivvermrvrrsnrerinnseeres | vevenne | oo | wernrenen | e IFE | cne...1,000,000 | ... 99.999 999,990 1,000,000 | oocvveriierririnrens | v | e [ | 3.647 |.....3.698 |MJSD. | .. 11/26/2018. | 03/02/2021.
428236 BQ 5 [HPINC......cccooonnee ...102.005 ..3,187,656 3,149,202 | ..o | eevreernene(8,293) | ot [ e [ 4.375 |.....4.069 |MS...... . 02/25/2016. | 09/15/2021.
438516 BD 7 |HONEYWELL INTERNATIONAL INC................ ..101.131 1,628,209 1,677,391 | o | e (12,762) [ s [ e [ 3.350 |.....2.441 [UD....... . 06/02/2017. | 12/01/2023.
452308 AJ 8 [ILLINOIS TOOL WORKS INC.............. ...100.764 1,058,022 . 1,060,880 [ ...cvuvernerrcrinenns | verererens(83,625) | oo [ e [ 6.250 |......2.017 |AO...... 02/19/2014. | 04/01/2019.
452308 AP 4 |ILLINOIS TOOL WORKS INC. ...100.900 504,500 500,000 513,968 | ...ovvrererrirneririens | weverrireene(5,490) | oo | e [ 3.375 02/03/2016. | 09/15/2021.
452308 AU 3 |ILLINOIS TOOL WORKS INC.......ccvvrerrirrrierireirerissisersssesnesssnsseesssssesssnens | wovsees | oo | coneevneees 1| et IFE | 1,494,015 | ... 99.843 ..1,497,645 1,500,000 1,499,771 [ v | e 1,393 | s e [ 1.950 09/23/2014. | 03/01/2019.
45685N  AA 4 |ING GROEP NV. ...100.677 906,093 897,748 | oo | e D2 | e [ | 4.625 11/08/2018. | 01/06/2026.
456866 AM 4 |INGERSOLL-RAND COMPANY.. ...112.496 210,443 | oo [ errverrneeend(884) s | e | 6.443 09/24/2002. | 11/15/2027.
458140  AQ 3 |INTEL CORP.....cccovvvirrieriiciniissinnnsisssssienssssssensssssssssssenssnssessesssssssnsnsenns | venns | oo | eevseenens [ IFE | iiiinnnn....558,409 | ... 99.599 | ... 537,835 S4T.815 | oo [ v (B870) | o | s [ e 2.450 10/17/2016. | 07/29/2020.
458140  BD 1 |INTEL CORP.....coostiiiricriinrineieeiseinsnissinessenesesssssissssessssssssssssssssssenssnnns | eonsees | oo | coneien 1,2 | et IFE | 1. 3,402,284 | ... 97.558 | ... 3,282,827 3,396,519 | oovoevveeervenriieeiens | eevieeeeen(5,512) | e e [ e 2.875 12/13/2017. | 05/11/2024.
46625H KC 3 | JPMORGAN CHASE & CO......covrviinriirsineiernsissensssssssssesssssssessssssssssssienss | voveres | oo | vervneiesnn | aened IFE | v 2,741,757 | 0 95.271 .2,715,224 2,752,141 | oo | e 10,384 [ s [ | 3.125 04/09/2018. | 01/23/2025.
46647P  AD 8 | JPMORGAN CHASE & CO......ccoovvvrrierinneinerierineessnissnssssssssesssessssssssessans | venves | oo | eevverenni2 | e IFE | iiiiiien...985,350 | ... 98.523 985,230 985,525 | ..vvvreeeeeeereniiees | eevreenrienieen 175 oo, [ oo, [ e 3.390 12/11/2018. | 04/25/2023.
468223 AH 5 | JACKSON LABORATORY. ...101.542 ..1,015,420 1,000,000 e [ 3.642 03/12/2018. | 07/01/2025.
46849L TC 5 | JACKSON NATIONAL LIFE GLOBAL FUNDING ...100.533 804,264 798,557 109 s [ 3.875 06/06/2018. | 06/11/2025.
478160 CE 2 | JOHNSON & JOHNSON......cccvvvirrirrerrrinirierierernenseninsnsensenssensenssssssssssnns [ eonnees | oo | coneen 1,2 | et IFE | 4,196,245 | ... 96.156 | ..oocvereces 3,971,243 4,187,634 (6,396) e [ 2.950 08/22/2017. | 03/03/2027.
494368 BN 2 |KIMBERLY LEASING CORP........ccocomrimriinriseirnsrissrierisnsseessssssssssssssessnenss. | wovnees | oo | eoneevnees 1| et IFE | 1022..1,990,000 | ... 99.581 1,991,620 1,999,177 2,090 B [P P 1.900 06/10/2014. | 05/22/2019.
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50077L  AJ 5 |KRAFT HEINZ FOODS CO.....ccoorrirermeireiineineiiseisseisssisessssssssssesssssssssnns | avvieee | oo [ coveeens 1.2] ...... 2FE| oo 601,128 |..... 98.549 | oo 591,294 | ..cooovvnnnnn 600,000 600,963 | ... (185) | covveevrveerrriiene | eevvireenrineniinenies [ e 3.500 |....3.450 [Jdooies | v 9,683 | i 10,500 | 04/11/2018. | 07/15/2022.
527288 BE 3 |LEUCADIA NATIONAL CORP......ccoorerirrriirimerierinerierissssenssssissssensenssnensns | avvenes | oo [ ceneees 12| e 2FE ...496,250 |...101.898 509,490 | ..ocovvrrrnnns 500,000 497,432 483 [ .o [ e [ 5.500 |.....5.624 [AO..... | ..c...... 5,576 | ..ccoee 27,500 | 05/04/2016. | 10/18/2023.
532457  BF 4 |ELILILLY AND CO...oouiiriiriieiieiieeiieeissisessssisse s ssss e ssssssssssssseness. | seiins B - (. 1FE]| .... 2,748,298 | ..... 99.773 | .... ..2,743,758 2,750,000 2,749,925 | ...oovvviviniicinns | e 369 | [ [ 1.950 |......1.963 [MS.....| ccccocc... 15,790 | w.cconc 53,625 |06/19/2014. | 03/15/2019.
539439  AK 5 |LLOYDS BANKING GROUP PLC.......cccrureririmrerrienerinerieresnensesesssssesssenienens | cevenes (O} TR I TFE| v 1,196,052 |..... 98.063 | ..vovverecn 1,176,756 | ..cooovvreenne 1,200,000 1,196,923 [ ..o | 8T s [ [ 3.100 |.....3.207 [JJ....... | ..., 18,083 | ... 18,600 | 04/11/2018. | 07/06/2021.
539439  AQ 2 |LLOYDS BANKING GROUP PLC........c.cosmrvirriinriinerisenriessissssisssessesssins | cevenns (o] I 25 1FE| 1,186,763 | ... 88.952 ..1,111,900 ....1,250,000 1,190,281 [ oo | evvrreeenne 3,519 | s | e [ 3574 ... A7 [MNL| e 8701 | 44,675 | 04/11/2018. | 11/07/2028.
539830 AT 6 |LOCKHEED MARTIN CORP........cccmrrimirierirrercninniserssesisessenssseesssssssnnenines | sevenee | oo | eeveneienes (. 2FE ...101.160 667,656 660,000 669,857 | ...vocvirerirrriennns | cerrrerne(11,085) | s [ [ 4.250 |......2.503 |MN......| ...........3,584 | .......... 28,050 | 01/27/2014. | 11/15/2019.
539830 AY 5 |LOCKHEED MARTIN CORP........cccooriimiriciinriiiiinninsiesisssienississsisssssiessins | eevnes | o0 | sevesiiies e 2FE ...100.664 | ....... 2,264,940 2,250,000 2,335,744 | oo | erereeeenn(30,895) | oo [ s [ 3.350 |.....1.896 [MS.....| ........22,194 | .......... 75,375 | 09/13/2016. | 09/15/2021.
540424 AQ 1 [LOEWS CORP.......ccciverirerierinreienissisnsiisssssessessssesssssssssssssssessesssssssnssns | avvenes | oo | cerneens 12| 1FE]| ... ...829,432 |..... 96.821 | oo 801,678 | ..ocvvvrrrrnns 828,000 829,111 2625 |.....2.591 [MN...... RSSOy & A IO 21,735 | 08/04/2017. | 05/15/2023.
570535  AK 0 [MARKEL CORP.......ccossiimimiieiieriieeisseississs s ssssssssssssssssssssssessssssssesssennss | sevnes | oo | evveneinns L 2FE | v 823,088 |...103.237 | .cocorverirnns 825,896 | ...cooovrirnnns 800,000 822,818 | ..o | vvrrnnninened(270) | v [ e [ 4.900 |....4.018 [ W | v 19,600 [ ..oooverriiiinnns 12/12/2018. | 07/01/2022.
579780 AH 0 [MCCORMICK & CO INC.....cooorrirrrirreririiieriresieeesenissesesssssssessensssesssnsins | avvenes | oo | verneens 12| e 2FE .1,003,248 |...100.930 958,835 | ..eoorrernnnens 950,000 980,504 | ...overnrrerrrreenens | eerrreee(12,779) o e | e 3.900 |......2.450 [JJ....... LA7,084 | 37,050 | 03/09/2017. | 07/15/2021.
58013M  EL 4 [MCDONALDS CORP........cccovviitiiriiniiiciinitiississiie s sisessssisssssessissienins | sriies ...101.194 ..2,479,253 2,450,000 2,516,481 | oo | erreeeene(26,867) | oo [ [ 3.625 |.....2.446 [MN...... L0115 | 88,813 | 03/06/2017. | 05/20/2021.
585055 BS 4 |MEDTRONIC INC......ccocvimivririirrncrinrrnereniseesneinsnssenienssesssnsssnssessessnenes | sevinee | G Lo T | il TFE | 1i000000.2,722,638 | ... 99.605 2,709,256 2,720,000 2,722,545 | ..o | e 93) | e [ [ 3.500 |......3.483 [MS...... 28,031 | s 47,600 |08/28/2018. | 03/15/2025.
594918  AC 8 |MICROSOFT CORP........ccccorvimiiieiiriiiiniissiisiiesiiesississiisssssssiessesissssins | sevis 100.634 | ... 4,956,225 | ...ooovveene. 4,925,000 4,974,071 | oo | eoreeee(116,815) [ v | e | s 4.200 |.....1.777 | JD....... 17,238 | 206,850 | 06/15/2015. | 06/01/2019.
606822 AP 9 | MITSUBISHI UFJ FINANCIAL GROUP INC.......cccosvvvivrnerirnirmenirerirneesseinsennes | werinee | C v | e TFE| 1,164,948 | ... 97.183 | v 1,166,196 | ....oocvvnnee 1,200,000 1,170,508 [ ..o | eerereeernennd3,980 | s [ [ 2.665 |......3.403 | ..o | v 13,858 | ..ccooeue 15,990 | 04/11/2018. | 07/25/2022.
60687Y AP 4 |MIZUHO FINANCIAL GROUP INC.......cccomvrrermmrrirmnrrimsrrinsneinsssiinsnsinsssinnnees | woveene | G vvvvicvnens | we TFE | 1ii01...996,240 | ... 99.788 997,880 | ..oovverran 1,000,000 996,776 | ..oovevrrreerriiennns | eevrireenienennD3B [ s [ | 3.549 |....3.633 |MS...... 11436 | 17,745 | 04/11/2018. | 03/05/2023.
617446 8C 6 | MORGAN STANLEY.......cccoomirmmrrmerirerineesniseriserienssneesssssssnsssssssssenssssssensns | sevnee | oo [eorneevee T | el TFE | 1i0002.2,528,900 | ... 98.655 ..2,466,375 2,500,000 2,526,476 (2,824) [ oo | e | e 4.000 |......3.816 | JJ....... ..43,889 | ... 50,000 | 04/09/2018. | 07/23/2025.
61945C  AC 7 [MOSAIC CO.....coouieiiiiieiiiinsisiissis s ssissssssssssseses | eneies 100.513 1,884,619 ....1,875,000 1,910,375 (8,915) [ oo | e | s 4.250 |......3.800 |MN...... 10,182 | ... 79,688 | 09/21/2017. | 11/15/2023.
63254A  AX 6 |NATIONAL AUSTRALIA BANKLTD (NEW YORKB........ccooevverermrrverrncennenns [ worner | C oviriverns | e IFE | 1,376,340 ... 98.337 | .... 1,376,718 1,400,000 1,382,160 L 77U ORI IO SO 2.500 |......3.153 | JJ....... 16,431 | 17,500 | 04/20/2018. | 01/12/2021.
63743F  YP 5 |NATIONAL RURAL UTILITIES COOPERATIVE FIN....c.ccrevvrvrrenrrernenenrnnnnes | verenne | oo | vevvevenne | e IFE | .. 463,082 | ... 971671 | v 437,225 | oo 450,000 458,667 | ..o (1,780) [ oo [ errreirerineiseeenees e 3.000 |......2.550 |MON. 06/16/2016. | 07/15/2023.
65339K AQ 3 |NEXTERA ENERGY CAPITAL HOLDINGS INC........oovuuirrieneriererneersniseenns [ s 100.198 1,102,178 | .covvv 1,100,000 1,102,531 (B04) | ..ovvvnerrrireirnee [ e [ e 3.342 |.....3.199 [MS...... 08/06/2018. | 09/01/2020.
655844  BJ 6 |NORFOLK SOUTHERN CORP........ccccoommrimmiimiinrinrinnnississsssssssessssssssessssnesas | soiees | oo [ 1,2 | 00 2FE| ecoe....2,606,856 | ... 99.325 | .... 2,473,193 2,490,000 2,555,526 (20,957) | ovvveverriieniins | e | e 3.000 |.....2.090 |AO...... 06/30/2016. | 04/01/2022.
666807 BA 9 | NORTHROP GRUMMAN CORP.........ccovterrimirmriereineesesisseessssssssensesssseesans | sevenes 2101103 [ 859,376 | ..ocvvrrrrnns 850,000 861,462 (19,245) | oo [ e [ e 5.050 |.....2.706 |FA....... 01/14/2014. | 08/01/2019.
67077M  AB 4 [NUTRIEN LTD....ouiiiiiiiiniciciriineieieitiiieseeessisse et essesssensessens | eveces 101743 2,899,676 2,850,000 2,932,391 e BT214) [ e [ 4875 |.....2.497 |MS...... 07/08/2014. | 03/30/2020.
67077M  AJ 7 [NUTRIEN LTD...ccorvviiierinrincnrenineerserissrsenissesseessssisensessssssssesssssssesssnssnens | senees | G [ 1,2 000ii2FE | 002,015,033 | ... 96.529 | ..oovvvrncs 1,882,316 | .coovvrennne 1,950,000 1,989,603 | ...oovvrvrrrrerireens (7,802) [ oo | veernreinerierireeenns | e 3.150 |.....2.540 |AO...... 07/25/2016. | 10/01/2022.
B7080L  AA 3 [NUVEEN LLC.....ooiiiieiiieinicersssisssisie st esssssssenses | ovens 103.043 1,030,430 1,000,000 994,129 99 | e | e [ 4.000 |......4.073 |MN...... 10/17/2018. | 11/01/2028.
68389X  AQ 8 |ORACLE CORP......ccovterrenirierierineerssissnsssssesssssssensssesssnsssssnesssessssssssssens | sonsees | oo | conerrneees 1| e IFE | e 1,480,080 | ... 99.976 1,459,650 1,460,000 1,460,160 (4,199 [ oo | e | e 2.375 |.....2.083 | JJ....... 01/16/2014. | 01/15/2019.
68389X  BA 2 |ORACLE CORP.......cocvvrvirrirernrinsienisisesnsieniesessssssnssssesssssesssssssssesssesssnsans | vevenns | oo | eevnvenens [ IFE | iiiiin...866,125 [ ... 99.515 816,023 820,000 843,799 (9173) [ v [ e s 2.800 |......1.619 | JJ....... 07/12/2016. | 07/08/2021.
68389X  BL 8 | ORACLE CORP......cccosterrirrrcrierineersniseisenssensssssensssessenssssssssesssssssnssens | eonnees | oo | eoneen 1,2 | et IFE | ... 998,908 | ... 95.963 959,630 1,000,000 999,130 181 | oo [ e [ e 2400 |.....2.420 |MS...... 10/16/2017. | 09/15/2023.
695156 AQ 2 |PACKAGING CORP OF AMERICA.......ccovviiriiiiieriniisinsisisssiessssessessssssensns | cover 102.507 .2,473,494 2,413,000 2,535,651 (20,554) [ ..vovvrrveriinirens | ceererirerseiseerenee [ s 4.500 06/27/2018. | 11/01/2023.
709599 AU 8 | PENSKE TRUCK LEASING COLP.......occovvvrerinerneirneensrisersenississeesssinseinns | wevieee | oo [ 1,2 i 2FE | neecn....896,004 ... 99.501 .895,509 ...900,000 896,937 843 3.200 . | 07/23/2018. | 07/15/2020.
713448  BR 8 |PEPSICO INC....cvoiiriiiiirieieississiesissississie st ssssssssessessssssens | oven ...100.444 ..3,314,652 3,300,000 3,396,494 (51,599) [ .vovvrrierririrens | e [ s 3.125 05/09/2016. | 11/01/2020.
713448 BW 7 [PEPSICO INC......oiiirieircirerieeiineeiesieessssss s ssesssess s ssssssssssnsesssssssans | sesinee ...100.242 1,002,420 1,000,000 1,030,185 (10,999) [ ..ovvvnerererreirnes [ erreriereneiiseines [ e 3.000 05/18/2016. | 08/25/2021.
718172 AT 6 |PHILIP MORRIS INTERNATIONAL INC........ccosvmrirerrirnirnernniseeensssessersnsenninns [ ovenee [ oo | vervvsiinnns | wene IFE | 1,070,586 | ... 96.363 1,059,993 1,075,177 4591 | i [ e [ 2.500 04/11/2018. | 08/22/2022.
718546 AC 8 |PHILLIPS 66................ 102.663 ..4,281,047 4,349,090 (50,489) | ...vvvnvvrnerereires [ e [ e 4.300 |.....2.903 |AO...... | .........44,828 | ....... 170,710 | 06/21/2018. | 04/01/2022.
74005P BB 9 [PRAXAIRINC.....ccovimrierirriernrirennnieisnsersssseienssssssssssssenssnssssessssssessessssssnns | seeen | G v 1,2 [ el IFE | iiinnn..630,439 ... 96.628 615,520 631,884 1,343 | o | e [ 2.200 14,014 | 11/30/2017. | 08/15/2022.
74005P  BF 0 |PRAXAIRINC.....cocoovniiirrinerierineiieniseisenissssensessssesssssssssssssssssssessssssssssans | onnees | G| oo ,2| et IFE | 1,338,240 ... 98.011 1,341,610 KT C/ IR ISR SO 2.700 03/06/2018. | 02/21/2023.
74005P  BQ 6 |PRAXAIRINC.....c.coooivirvirnirvernerreninrinsnsninenenisessssissnsessesssensensssssnns | onnees | Gl oo 1,2 et IFE | 513,950 ... 97.594 512,047 (1,576) [ oo | e | s 3.200 10/11/2017. | 01/30/2026.
74432Q BT 1 |PRUDENTIAL FINANCIAL INC...... 103.208 . 1,098,933 (16,139) [ ..ovvvnererrrreirnes [ crrerirerineiisninnes [ e 4.500 03/03/2016. | 11/16/2021.
747525 AD 5 |QUALCOMM INC.......cocoirrmrrerierineernrnissrierisssienssnesssssssnsessesssessssnssnsens | serinee | oo [eonseevee T | et TFE| v 1,615,750 ... 98.610 1,479,150 1,505,258 (3,705) 2.250 02/09/2016. | 05/20/2020.
755111 BT 7 |RAYTHEON CO . ...100.311 ..3,009,330 3,030,698 ce(16,813) | oo [ e [ e 3.125 07/01/2014. | 10/15/2020.
75951A  AJ 7 |RELIANCE STANDARD LIFE GL ..100.839 | .ovovrrinen 1,411,746 1,399,284 40 | oo | s [ e 3.850 |.....3.862 [MS......| cccee. 15,272 | oo 09/12/2018. | 09/19/2023.
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760759 AM 2 |REPUBLIC SERVICES INC........ccooomiiiiirriineiieiiesieeissisensssessesssssssessassinns | svvieee | oo [ coveeens 12| e 2FE | v 318,621 [...104.673 | ...coovvvvrnne 314,019 | v 300,000 316,048 | ...cooovviiiici, (2,574) [ v | e | e 4750 |.....3.350 04/11/2018. | 05/15/2023.
774341 AB 7 |ROCKWELL COLLINS INC......cvvuerirrerieirimsieesiessiensesessesssssesssesssenssenenns | sevenes B - (. 2FE ...375,312 |...101.073 333,541 330,000 335,302 (9,682) [ ..o | e | s 5.250 |.....2.228 09/16/2014. | 07/15/2019.
80283L AW 3 | SANTANDER UK PLC........cccooiiiiiiiiiininniisissicississsssississsiesississsiins | sovea C ] 1FE]| ... .1,200,000 |..... 99.072 | .... ..1,188,864 ....1,200,000 1,200,000 e [ e [ 3.276 |.....3.323 11/07/2018. | 11/15/2021.
833034  AH 4 | SNAP-ON INC....coooiriiriiirrrinirieriesiseessisssiessesssesssssesssssssssssssessssssssnnss. | sevenee | oo | eovenerones (. TFE| oo 3,661,560 |...107.303 | .............. 3,380,045 3,150,000 3,443,835 | ..o | e (105,571) | ovevvercrrrereeee [ erverirerieeerenines [ e 6.125 |......2.482 , 11/23/2016. | 09/01/2021.
854502 AD 3 | STANLEY BLACK & DECKER INC.......ccoovmririirrirriinsieiiesinesiseessssisessennies | eevnee | oo | evviseinnns (. AFE| oo, 525,470 |..... 98.209 515,527 (3,856) [ ..o | e | e 2.900 |......2.053 [MN......| cooerernc 2,417 114,500 | 05/13/2016. | 11/01/2022.
857477 BC 6 | STATE STREET CORP......ceooviierieririininiriesireseseesssisssssessssssensenesssnsns | sesenes 25] ... 1FE 800,000 |...100.238 801,904 800,000 | ..ovoevrrrerrrireris | ceereerierereninens | rereensenenenee | e | e 3.776 |.....3.777 |JD....... 11/28/2018. | 12/03/2024.
863667 AM 3 | STRYKER CORP........coooiiiiiniieiieeiciise i ssssssssesssssssessssssnns | avviees | oo | coveeens 12| o 1FE .3,202,269 | ..... 98.651 ..3,058,181 3,150,660 (V1572 | IR NN DO 2625 |....1.835 | MS...... 09/29/2016. | 03/15/2021.
86944B  AC 7 |SUTTER HEALTH....cooviiiiiiirinrirerierincesssisssiesiessessssssssssssssssessenssssssnnnss. | cevenes | o | severeenes o 1FE]| ... LBT1.213 | 98.219 | ... 569,670 580,000 573,958 2,745 2286 |.....2.950 |FA...... 03/26/2018. | 08/15/2053.
882508 AU 8 | TEXAS INSTRUMENTS INC......oovuriieriierireirsiinsiseisiesesseesssssssesssssssssseensnns | eevnee | oo | eeveneinens o AFE| oo 1,022,970 |..... 99.193 | oo 1,031,607 | .coooovvrinnne 1,040,000 1,037,924 | ..o, 367 | oo | e [ 1.650 |......1.992 |FA.....| s 7,055 | e 17,160 | 07/11/2014. | 08/03/2019.
883203 BW 0 | TEXTRON INC.....ooouivieriiimierirriseesssiseriesieseseessssssessesssesssenssssesssssssssnens | aeveees | oo | cerneees 12| e 2FE ...207,375 |..... 97.716 205,204 210,000 207,521 146 | oo [ v [ e 4.000 |....4.176 [MS......| oot 2473 | i 4,200 |06/22/2018. | 03/15/2026.
88579Y  AG 6 |3M CO..cciiiiiiriscicisniciieisississiesesisnsississsisssssssssssssissssenssnnns | | oo | cesneeen 1| el IFE | 001,223,186 ... 99.424 ..1,232,858 ....1,240,000 1,238,413 3461 | oo [ [ 1.625 |.....1.910 |JD...... 06/09/2014. | 06/15/2019.
88579Y AV 3 [BM CO.uiirriceirireriesieeiesisseisssssniensessssssssssssessesssssssensssssssessenssinens | vonnees | oo | coneene 1,2 | e IFE | 4,808,800 | ... 92.479 | o 4,623,950 5,000,000 4,837,184 , 2250 |.....2.721 |MS..... 06/21/2017. | 09/19/2026.
89152U  AF 9 [ TOTAL CAPITAL SA.....oiiiiiiiiiiniintieiissiicsiessisssisssiesisssssssenssssiiens | oreies 102112 1,327,456 | ..ccoveonne 1,300,000 1,328,445 (9,008) [ .oovvvveirerirrirns | eeerreineireeiierinns | v 4125 |....3.028 | JJ....... 04/20/2018. | 01/28/2021.
89236T EU 5 |TOYOTAMOTOR CREDIT CORP.......ccooiririrenrreeieriseenesisessessesssseesssssnes | veeees ..100.015 | oo 1,000,150 | ..oooerennee 1,000,000 999,693 | ..o 93 | oo | e [ e 2.950 |......2.964 |AO...... 04/10/2018. | 04/13/2021.
893526 DK 6 | TRANSCANADA PIPELINES LTD......comierriieireiineisssisesissseississssssssesssssenns | sevees ...100.643 377,411 375,000 382,803 (4,319) | oo | v | s 3.800 |.....2.574 |AO...... 09/12/2014. | 10/01/2020.
90327Q° D2 2 |USAA CAPITAL CORP.......cocomeririmereenrsninerierissnsnensssensenssssssessensssessssens | serenee | oo [ eovneevne ] | et TFE | 1,198,440 ... 99.901 ..1,198,812 1,200,000 1,198,828 IST: I UUURORIR IPORRIR IO 3.000 |......3.067 [Jd.ovce | c0reernn18,300 | oo 06/26/2018. | 07/01/2020.
90331H NV 1 [US BANK NA......ooiiriieiinsienierisesssississsssssssessssssssssssssssssesssssssesses | venvns | oo | eevivnrenni2 | e IFE | 22,097,900 | ... 99.795 2,095,695 2,100,000 2,098,070 170 | o [ e [ s 3400 |.....3.422 [ | 31,138 | s 07/19/2018. | 07/24/2023.
907818 DB 1 |UNION PACIFIC CORP......ccooevirrerermirmerieniseeesensssisessssssssesssenssssssssssssssens | sesenes ...100.156 | ... 1,030,605 | ..oovevennee 1,029,000 1,031,024 (52,748) | ..vvoeerererieenes [ e [ e 7.875 |....2.637 [JJ....... , 11/01/2013. | 01/15/2019.
907818 DG 0 |UNION PACIFIC CORP......cccveviriiiiiniiniiiiesieniiesissisisssiissiesississsissiinns | seiin 2101627 | 2,032,540 2,000,000 2,083,918 | oo | e (44,570 | ..o [ e [ e 4.000 |.....1.669 |FA.......| ........33,333 | .......... 80,000 | 06/06/2016. | 02/01/2021.
911312 AK 2 |UNITED PARCEL SERVICE INC.......coovueririieiiierieriseesensseissesssssssnsenens | sevees ...100.535 2,466,124 2,453,000 2,470,912 T8 | oo e [ e 5.125 |.....2.140 [AO..... | ..........31,429 | ... 125,716 | 01/08/2014. | 04/01/2019.
913017  BR 9 |UNITED TECHNOLOGIES CORP.........cccovvuiemiieirieiernnieiesississssssssssssnienes | overes ...101.351 1,520,265 | ...ccovvenee 1,500,000 1,541,352 (31,350) [ oo e | 4500 |......2.310 |AO...... | ... 14,250 | ... 67,500 | 07/14/2014. | 04/15/2020.
91913Y AR 1 |VALERO ENERGY CORP . . OV ...102.922 303,620 | ..ocoovrrrnnen 295,000 300,610 (4,958) [ ..o | e | e 6.125 |....4.310 |FA......| e 7,529 | e 18,069 | 02/22/2016. | 02/01/2020.
92343V EN 0 |VERIZON COMMUNICATIONS INC.......ovrernrirnrrmirnrreneninrernnsssrssnsnsnenssnsseeres | verenns | oo | eevneevens [ e0in2FE | 1,972,260 ... 97.041 | ... ..1,940,820 2,000,000 1,974,930 . 2,670 | .o [ v | s 3.376 |.....3.606 [FA.....| .......25,508 | .......... 33,760 | 04/10/2018. | 02/15/2025.
931142 CU 5 |WAL MART STORES INC.....cccourimmrimrrimerierireessssnsssessesesessessssessessnsssenss | sevenes 101,007 | oo 4,307,949 | ..oooovenne 4,265,000 4,356,955 | ..oovvreririeniinnns | i (58,834) [ ..ovvrrerrerrreines [ crrerierineeisnines [ e 3.625 |...2174 [ | v TA297 | e 154,606 | 08/12/2014. | 07/08/2020.
941063 AQ 2 | WASTE MANAGEMENT INC......ooviiiimrieriiiieienieisnrssienssssessessssesesssssssssesses | overs . 103.093 | 500,001 | .oooeveeriirnnn 485,000 508,721 (12,048) [ oo e | 4.600 |.....1.983 [MS......| oo 7437 | 22,310 | 06/14/2016. | 03/01/2021.
949746 RW 3 |WELLS FARGO & CO......coovvirrerrieirerissrierissesensssessssssssssesssssssensssesssnns | seviees | oo [eovseevenes | s TFE | vii000000..2,356,025 | ... 93.184 | ....... 2,329,600 2,500,000 2,367,340 | oo | e 11,315 | s [ [ 3.000 |......3.840 [AO...... | ... 14,375 | e 75,000 | 04/09/2018. | 04/22/2026.
983919  AG 6 | XILINXINC...ooovrvrerrrrriernrirerrnins 1,712,046 ... 99.777 | v 1,710,178 | e 1,714,000 1,713,914 | o | vvereineendB23 | s [ [ 2125 |......2.150 |MS...... L0724 36,423 | 06/18/2014. | 03/15/2019.
98956P  AA 0 |ZIMMER HOLDINGS INC SO ROTURTRUROTRTOURTIVROE [UVPVRPRY VR IUTOPPPOORY || OO 2FE .3,212,406 |...101.162 | ... 2,883,117 2,850,000 2,910,705 R {14 ) ) R [FTRRR O 4.625 |......2.250 [MN...... 11,351 | 131,813 | 02/27/2014. | 11/30/2019.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation 252,987,516 XXX | e 243,253,339 | ...c.oo... 243,449,000 | ......... 246,806,855 | ............. (15,487) | ...... (1,844,370) [ ..o 0 XXX XXX XXX | ... 2,366,553 | .....7,089,668 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
73316P  AG 5 ‘POPLR 044 AV1 - CMO/RMBS.......cooiiiiiiisiisissississi s snssssssssss s | ....... | [ ........... 4‘ ...... FE[ s 713,252 |..... 99.156 | oo 716,638 | .o 722,738 713,601 | .o 349 | L | 3.186 |.....3.735 [MON... | .cccoovrrrnnns 384 | .o 1,805 | 11/29/2018. | 09/25/2034.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtiEs. ... ..o 713,252 XXX ] s 716,638 | oo 722,738 | oo 713,601 | oo 0 349 | 0 XXX XXX XXX | i 384 | ... 1,805 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06054M  AC 7 |BACM 18UB10 ASB - CMBS..........cocorrimrineirneiseiserissrsssssensssesensessinssssnnns | seviees | oo [ eovneevenndt | el IFE | iiiinn....683,348 | ... 98.981 692,867 685,034 1,687 [ oo | eeveeeeeeevienrienies | e 3.019 05/15/2018. | 07/16/2049.
12515G  AE 7 [CD 17CD3 AAB - CMBS.......ooviiiiriieriiississieissss e sssssessessssesesssssssssssessnnss | sevnes 100.987 .807,896 795,027 433 | e e [ 3.453 05/15/2018. | 02/11/2050.
17290Y AS 7 |CGCMT 18C1 AAB - CMBS........cooirvnererieeerneeiseisersssinessessssensassisssssssssinnes | sevees | oo [ eovseevend | el IFE | ... 780,688 | ... 99.142 793,136 782,723 2,035 | oo [ e [ e 3.003 05/15/2018. | 05/12/2049.
172910 AE 3 |CGCMT 18C5 AAB - CMBS.......ooiiiiircieiieisissisesssssissssssssssssssssssssssssns | soieees ...104.568 ..1,045,680 1,027,976 (1,986) [ ..ovvveieerierins | e | s 4.148 06/07/2018. | 06/12/2051.
45378Y  AA 2 [IPT 18INDP A= CMBS......cooiiiiriiireereeiseiieiisesisessessssisessssssssssnsesssssssans | eeeoas ...100.764 503,820 499,988 LI SURTRTRIRIINN IOTRRRRORRIN BV 3.763 06/21/2018. | 07/01/2032.
46644Y AU 4 [JPMBB 15C31 A3 - CMBS........covvirreririirierierieeesesissessessessssessessssssssssenes | ooveens ..101.747 915,723 903,559 [(LT0 ) TR IUSRRRRN U 3.801 10/01/2018. | 08/17/2048.
61690Y BS 0 |MSC 16BNK2 ASB - CMBS reerereeesnse s | e | oo | eervnenenidh |l IFE | 2,138,043 | ... 98.041 ..2,156,902 2,200,000 2,142,469 AA26 | oo | e [ e 2.860 08/22/2018. | 11/18/2049.
61767Y AW 0 |MSC 18H3 ASB = CMBS........ccooiverrmerirrinreieeissisesiessiessesssssessesssssssesssenens | soeees ...104.540 836,320 | ...ocovvrrinns 800,000 822,519 (1451) [ oo | e | e 4.120 06/27/2018. | 07/17/2051.
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

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

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 BJA.CV. Rate of | Rateof | Paid Accrued During Year | Acquired Date
94989Y  BA 0 |WFCM 18C32 ASB - CMBS........coviiiiiirniinericsiesiseesssisssssssssssssssssesssssins | coveees | o | sreerenenes 4 ..100.082 | .oovvviens 800,656 | .....ccvvvrees 800,000 795,000 | ..oovociiviiiierirs 500 3.324 |.....3471 [MON... | ...cccce.. 2,216 | e 15,512 | 05/15/2018. | 01/17/2059.
950010 AV 9 |WFCM 18C44 ASB = CMBS........ooovvvereeereeeesreesresneeerisneesnesneeenseennesnesnnes | evveiee | oo | cererrrnns 4 . 104.306 | .oovinn 1,043,060 | ...ooovrennes 1,000,000 1,027,610 | oo [P2CT4S) ] N [N IR 4.167 |....3.706 [MON...| .......... 3,473 | oo 24,308 | 04/30/2018. | 05/17/2051.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities .. XXX 9,596,060 9,500,000 9,481,905 3,099 .0 0 XXX XXX XXX | oo 27,619 | o 157,836 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
22822R BF 6 [CROCAS 181 C = ABS.......ooviriimeiiniineisneiseissssiesiessssssssisssssssssessssessssssnnss | nevenee | oo | svnseienns | covene 1FE| .voiierrn.700,000 | ... 99.689 697,823 700,000 [ oooouveerrrierrriiens | veeriennieenines | eerrinnsinseinns | e | s 3.720 |....3.720 [MON...| .ccoooveenes 1157 | e 11,139 | 06/26/2018. | 07/15/2043.
848580 AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER.......ccoovirennmrnnnnnernmninnnnns | oevenne | oo | v | s 1FE|................830,584 | ... 98.180 | .... 815,875 ...830,999 830,585 1 R (ORI PO 4.100 |.....4.106 [AO...... | coovrinens 8,518 | .o 17,710 | 08/02/2018. | 10/01/2029.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities. XXX | e 1,513,698 | .............. 1,530,999 | ............. 1,530,585 1 .0 0 XXX XXX XXX | 9,675 | .......... 28,850 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............. .264,710,158 XXX 255,079,736 255,202,738 258,532,947 | ...........(15487) | ...... (1,840,921) .0 0 XXX XXX XXX | ... 2,404,231 | .....7,278,159 XXX XXX
Totals
7799999. Total - ISSUET ObGAtIONS. ......e.versersiresirssereessssers ettt 577,552,216 XXX ..563,348,000 | .......... 560,985,581 569,744,426 | ............861,236 | ...... (3,182,178) .0 0 XXX XXX XXX | e 4,326,390 |....12,865,879 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities .101,606,478 XXX .102,148,878 | .......... 102,154,970 .101,601,227 (5,251) .0 0 XXX XXX XXX | e 295874 | ....... 109,312 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUNEIES. ...t .9,478,806 XXX | 9,596,060 9,500,000 9,481,905 3,099 .0 0 XXX XXX XXX 27,619 | 157,836 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMHES. ..........vveiiririeesiiniisciisiasiiaans 4,789,552 XXX | ... 4,522,153 | covvirnenee 4,280,999 | ..ooovns 4,575,855 | ... L0 (94,071) .0 0 XXX XXX XXX | 59,633 | oo 194,350 XXX XXX
8399999, Grand Total - BONGS..........cc.uveeirererireeeiiereeie ettt 693,427,051 XXX | s 679,615,091 | .......... 676,921,550 | ........ 685,403,413 | ............ 861,236 | ...... (3,278,402) .0 0 XXX XXX XXX | ... 4,709,516 |....13,327,377 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

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

4F

1 2 Codes 5 6 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 10 11 13 14 15 16
NAIC
Market
Current Year's Indicator
F Other-Than- and
or Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted Amount Received Valuation Increase Impairment B./A.C.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Actual Cost Declared but Unpaid During Year (Decrease) Recognized (13-14) in B/A.C.V. Symbol (a)| Acquired
C on Stocks - Industrial and Miscell (Unaffiliated)
055360 10 0 |BCS FINANCIAL CORPORATION.......coivirrermermrererserisnerssessssenssenesseessssesenes | neveene | oo | cevennens 46,805.000 | .....cocovrnr 4,607,016 | .........98.430 | ..............4,607,016 | ......c........ 4,807,016 [ ..o [ e | e | s | s 0 { s A | 06/14/2010.
084670 70 2 |BERKSHIRE HATHWAY CL B ORD........ccooimiiiririreiinneisciiesisesssecsssssssinnns | eeveeees [ [ 18,000.000 3,675,240 X 11,328,679 107,280 107,280 |.... 12/07/2012.
15135U 10 9 | CENOVUS ENERGY ORD.........stviurimerinirienirerereesssisessssssenssesesssssssssssnins | sevenens Cl o 138,000.000 | .... ...970,140 . 11,224,201 23,190 (289,800) (289,800) | ... 12/14/2009.
166764 10 0 |CHEVRON ORD.....ccoevuiireriiiiirricrenisteenisiesisssessssiessssssssessssssssssssesssssnenss | nevnnee | con | svevenens 31,300.000 | ..covvrirene 3,405,127 | .......108.790 | ...............3,405,127 | ...cccoo..ce. 2,216,491 | cooooceeeeees | s 140,224 [GRECT710) RN (513,320) 09/14/2009.
17275R 10 2 |CISCO SYSTEMS ORD....... 58,200.000 2,521,806 | ........43.330 | .....c.........2,521,806 | ..ocorvrrineen 1,228,940 74,496 292,746 292,746 11/14/2013.
21032# 10 4 |CONSORTIUM HEALTH PLANS INCORPORATED.........ccovvuermrinremrinersninenns | vevennes | e | vvieiiniins 750.000 0 { s 05/27/2004.
219350 10 5 | CORNING ORD.......ovvrmurirrirrimrireesessseriessesssseessssssssssessessssesssesssssssssssssns | eoenens | vee | cereeens 83,800.000 | ...cvvuurnnes 2,531,598 | ........30.210 | ...............2,531,598 | ..coovvirnneen 1,149,520 78,696 (149,164) | ..o (149,164) 10/09/2013.
26826C 10 0 |ECD INVESTMENTS LLC.....c.oiiiiiiriieeiiieieeirereniseeerissisessississssesenssssenes | svsnene | er | cevenseeninnnens 1.000 |. 0. 02/25/1999.
30231G 10 2 [EXXON MOBIL ORD........ccoouriuremmrirrenerssessersseneseseseessssssessessssessensssssssssens | soseees | 00e.58,700.000 | cooovrveninne 4,002,753 | ........68.190 | ..............4,002,753 | ......c........ 4,388,764 | ..o | e 189,601 (906,915) (906,915) 01/12/2016.
303901 10 2 |FAIRFAX FINANCIAL HOLDINGS ORD.......ccovvuiirriirniieirerisieensiersnssesesines | eveines (O I 8,358.000 | ...cooovurencs 3,678,189 | .......440.080 | ..............3,678,189 | .............. 3,396,510 64,058 (754,393) | ..o (754,393) 09/24/2013.
314211 10 3 |FEDERATED INVESTORS CL B ORD.......evvirireemeinirierieessensssesssnsssnsnenes | eveeens | oee | cereeens 30,000.000 ...796,500 | .........26.550 | ..................796,500 | ..... 8,100 110,085 110,085 |.... 09/04/2018.
354613 10 1 | FRANKLIN RESOURCES ORD.........cccoouiiimiiniiiciiniiniississsississsiesisssinns | eoenins | oer | covenens 45,300.000 1,343,598 | ........29.660 | ...............1,343,598 | ............... 1,404,752 | oo 11,778 (61,154) (61,154) | .... 10/02/2018.
375558 10 3 | GILEAD SCIENCES ORD.......ccntvuirmerirrireessnisensessesssesssssssssssessssssssnssenens | seveees 38,500.000 2,408,175 | ........62.550 | ...............2,408,175 | ....... 2,554,459 87,780 (349,965) | ...vvvurvrrrirrireerriinns (349,965) 04/06/2017.
40434 10 5 [HP ORD.....oiiiiiiiiciiiiiiesiesie s ssssssissssissssens | covenie | oen | eeeees 134,050.000 ....2,742,663 , 1,229,907 21,475 74,693 (73,728) (73,728)] ... 01/21/2016.
458140 10 0 [INTEL ORD.....cooireriiirierirseseesssnissssessessesssessssssensesssssssessssssssssssssnnnss. | sonenie | eon | eoneren 57,500.000 | ...............2,698,475 , . 11,302,103 69,000 44,275 44,275 10/03/2013.
47233W 10 9 |JEFFERIES FINANCIAL GROUP ORD [STOSTRURRNUIRUNIOSIURRN ORI IOV ISP 108,000.000 | ..covvrvvrene 1,874,880 | ........17.360 | ............... 1,874,880 | ..co0ovvrrnna 2,582,682 48,600 (986,040) | ...oooorvvrrirrirriiiiians (986,040) 04/05/2016.
58933Y 10 5 |MERCK & CO ORD.....ccvveuirmrirreieeieniseessnssessessessssesssssssssssessesssssssensnne | ovevee | eon | eonerens 39,500.000 ....3,018,195 , 11,401,794 21,725 83,664 795,530 795,530 12/07/2012.
61945C 10 3 | MOSAIC ORD.....oouriirireriieirsieisssseiessssesssssssesessssssssssssesssssessessssssessessans | soessens | vor | ovees 117,100.000 | ...............3,420,491 , . 2, 12,428 415,705 415,705 08/21/2017.
651639 10 6 | NEWMONT MINING ORD.....covvvmrirreriereriinineriessssessenssssesesssssssensessssenss | sevnens | oe | evveees 110,150.000 | .cooovvernves 3,816,698 | ........34.650 | ...............3,816,698 | ............... 2,083,964 61,684 (316,131) | v (316,131) 05/14/2015.
714236 10 6 | PERMIAN BASIN ROYALTY UNT...cooviiiniieiieieinsisisniersssessssssssenssenssnsnnes. | wvvnvene | oer | vveee 197,700.000 ....1,166,430 | ..........5.900 | ...............1,166,430 | ..... 10,505 | ovvvvrrires 130,152 (587,169) (587,169) | ... 09/11/2013.
717081 10 3 |PFIZER ORD....coouiieiieiieceieeeiesieiseessssssessessseessesssssssssssssssssssessssssssssnsss | eesennes | oer | cereeens 63,600.000 ....2,776,140 76,140 | oo 1,174,290 86,496 472,548 472,548 | ... 12/07/2012.
718546 10 4 |PHILLIPS 66 ORD e | s ..12,000.000 | ...............1,033,800 | .........86.150 | ...............1,033,800 | ..... 47,467 (180,000) | ...vvovvvvevrrrirrirnriians (180,000) | ... 12/09/2009.
72724* 10 4 |PLANS'LIABILITY INSURANCE COMPANY. ...4.940 ..(332,495) 03/24/1994.
798241 10 5 | SAN JUAN BASIN UNT ..o sssssssesssssessessssss | onsses wer| +.....108,600.000 ..2,623 47,220 (373,584) | oo (373,584) | .... 10/21/1994.
80105N 10 5 |SANOFIADR REP 1 1/2 ORD (o I 32,500.000 | ...............1,410,825 | .......43.410 | ...............1,410,825 | ..... 47,581 13,325 13,325 |.... 12/07/2012.
878742 20 4 |TECKRESOURCES CL B ORD.......... C ..42,100.000 .1,051,900 6,673 (145,066) (145,066) 04/27/2018.
930783 10 5 |WAJAX ORD....coooermrrmcrierineereeiseissenissinns (o3 113,700.000 .1,628,865 21,072 75,368 (858,446) (858,446) | ... 12/09/2015.
Y2106R 11 0 [DORIAN LPG ORD e | anreens | o | e 8,771.000 51,135 (20,963) | ...vovviiriiriiriiniians (20,963)] ... 05/19/2015.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........uuwrrrrireiminiiin winrenimississsissess e 56,758,242 ..41,261,874 .1,461,908 ...(4,314,342) ..332,495 ...(4,646,837) | ... XXX
Common Stocks - Parent, Subsidiaries and Affiliates
90334* 10 8 |USABLE CORPORATION.......ccostruurrmmrirrerieseinersssssensesssensssssssssssssenssnees. | eovseens | aer | eoneens 205,500.050 ....135,664,881 ...48,687,932 2,020,673 2,020,673 . | 09/30/2001.
HMOP0O 10 2 |[HMO PARTNERS.......... SRS PPOTOROTORPIYRSTPSTOPPTOO IRVPPOVRR) VPR INVPPION 500,000.000 7,143,396 336,363 303,247 303,247 12/21/2008.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates..................ccooeereiiciiiciiiiicieie e . ..75,831328 | ..o 0 | 336,363 2,323,920 2,323,920 | ... . XXX
9799999, Total - COMMON SHOCK....v..vueuiesiieeieisirseresstis st hebsse bbb 226,494,000 | XXX | ........226,494,090 | .......... 117 1,798,271 ..(1,990,423) | ... . (2,322,918) | ... 0 XXX XXX
9899999. Total COmMMON ANA PrEfEITEA STOCK..................cvveevereeeeeeeereeeeeeeeeeeeeeeeeeeeeeeseesse e eseeess evveesssessseeeeesesssessesssesesesseeseees 226,494,090 .117,093,202 11,798,271 (1,990,423) ..332,495 (2,322,918) 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.....2, the total $ value (

included in Column 8) of all such issues $
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
38378U 8L 4 | GNR 15HO4B FA - CMO......oviiiiiiiereincericeesise e 12/20/2018........ VARIOUS ...ttt | ees 969,460 963,740 936
912828  4X 5 |UNITED STATES TREASURY.....ccostviiiinirieririieississiiessessiesssenessenns 09/21/2018........ 8122, 9,708,125 9,800,000 ...18,612
912828 5P 1 |UNITED STATES TREASURY ......coiiiiiriiicieniiseeiessiese s 12/19/2018........ UBS SECUMIES, LLC.....coiirriicieiie sttt sines | shtbses e sb e b bbbttt | eebessbessse bbb 21,237,070 | oo 21,000,000 | ooooverriieeree e 33173
912828  B6 6 |UNITED STATES TREASURY......ccostviiriirierirereieeisniseeiessessiesseneseeens 11/19/2018........ UBS FINANCIAL SERVICES INC........evviuvireimrisirieriesesseesseissssesssesss s ssssssenssenes 19,862,500 | ..o 20,000,000 | ..oooveieeieieieieneriene 144,973
912828  H4 5 |UNITED STATES TREASURY....... 12/01/2018 MERRILL LYNCH PIERCE FENNER & SMITH INC...... ...4,988,449 5,151,860 3,843
912828  ND 8 |UNITED STATES TREASURY......ccostvuiriirierirreieeissisesiesssesssensesesseens 06/27/2018........ MERRILL LYNCH PIERCE FENNER & SMITH INC...... . 5,092,969 5,000,000 ...20,924
912828  TE 0 |UNITED STATES TREASURY ......cviiiiiririiiciriiseeiessiese e 05/17/2018........ MERRILL LYNCH PIERCE FENNER & SMITH INC........vuiiiiiiiiiieiisiiciniieiesienssissiesis | cesiersssseiessssssssssssesssssssssesssssessesins | oessesssessssessesssssessnesenssns 4,999,688 5,095,223 2,164
912828 VM 9 |UNITED STATES TREASURY......coovviiiirniiiiieineeessisese e 09/01/2018........ VARIOUS.......oooiiieres s | crae 9,295,309 9,565,746 ...10,993
912828 WU 0 |UNITED STATES TREASURY ......cviiiiiririiieiriisnieieissiesessseeenssnaes 09/01/2018........ MERRILL LYNCH PIERCE FENNER & SMITH INC...... 5,105,373 5,231,250 1,644
912828 Y6 1 |UNITED STATES TREASURY. 07/31/2018........ BARCLAYS CAPITAL INC 7,964,063 . 8,000,000 598
0599999, TOtal - BONAS = U.S. GOVEIMIMENL. ...t ttuettstesersstttessses sttt rssses st ee st 1 0810818848840 £08 08081 e08 605 e84 oEE 1401 o8 £E8 L8 £E 1Ak E 108 E L8818 E 8084080140808 81084408 E 848 E 8L 08 E 10 E 1848 £E 1 b8 £ 8 E 8L H 8oL E o0 b E b E 8L b1 eeEeEbee bR en bbb bbbt 189,223,006 | ...ovirricieiien s 89,807,819 [ .o 237,860
Bonds - All Other
68323A  BK 9 |ONTARIO, PROVINCE OF ..ottt ensnsaes | 04/10/2018........ CIBC WORLD MARKETS CORP......iutiriiiiissisiesersssssseessssessnsessssssesssnsssssssssssssssssssensessnes | oessssssessassssssesssssssssssssessssssessanssssansons | arsosssssessssssonsssssessasesessnes 1,710,100 |t 1,750,000 | .o 12,267
1099999.  Total - BONAS = All OTNEI GOVEIMIMENL. ...ttt ess s ees st e a8 se88ee 8 481 eeEehse0E o8 £ 0EoEE 0 E e R e 8o E e E 08080 E e E S8 E 40 E e E o0 E o8R8 E 8oL 0 E o0 E 8 £ o080 E 888 £ E L0 E e H 080 E e E e E R e ehdeeEne s bbbttt nnes | ehinbnssens et es 1,710,100 | oo 1,750,000 | .o 12,267
Bonds - U.S. States, Territories and P
574193 GZ 5 |MARYLAND ST....oiiiiiiiiniieiseiseiesise it 03/13/2018........ Citigroup GIODAl MATKELS, INC.......ccveieririescieieicecisisee e esssnsees | eeessssessessesssessse e ss e sses et sasessessenas | ehassessessseesnesansessesasesssennas 1,054,550 | .ooovorees 1,000,000 | ..o 1,556
677522 HE 7 JOHIO STttt 02/27/2018........ Citigroup GloDal MarKES, INC.....c.uuivuiieiiiiistiieissii st ssrenies | enssseenssnesss st s st enssss s s snsansens | ersesssssessssssonssssenssseensnes 1,150,410 | oo 1,000,000 | ..o 16,667
1799999. Total - BONAS - U.S. StaleS, TEITHOMES & POSSESSIONS. ... . vuuiuurerirserssieserssisssessesersssesesssessessssesssessems s essate | oefsesseesaeeeesoesoEeseeE o8 eeEoEE 88 o8 LR oEE e E 80 E S8 EEHEE 81 SRR £EE R £EESEE£E £ RS0 E S E S8 E 840 E R4 080 RS8R E e oeEeh e en bbbt es 2,204,960 2,000,000 18,222
Bonds - U.S. Political Subdivisions of States
108152 DE 6 |BRIDGEPORT CONN UNKNOWN.....covoiieiieieeie e 153,437 140,000
108152  DH 9 |BRIDGEPORT CONN......covvrmriirmriiericierinniaes 08/17/2018........ UNKNOWN....coo it bbb 394,552 360,000
184541 AN 0 | CLEAR CREEK TEX INDPT SCH DIST. 03/14/2018........ HILLTOP SECURITIES INC.......coovviiieiirireierineierinenees ....1,000,000
265138  HT 7 | DUNCANVILLE TEX INDPT SCH DIST. 09/05/2018........ STIFEL NICOLAUS & COMPANY INC.......coorirriiiriieiieiesissisesseiessssisiessesiees . ....1,255,000
495260 L2 5 |KING CNTY WASH SCH DIST NO 414 LAKE WASH..... 11/16/2018........ DAVIDSON (D.A.) & CO. INC.....cooovverrrircrrrrireirerirererineins 849,848 750,000
590621 KY 3 |MESA CNTY COLO VY SCH DIST NO 051 GRAND.. 02/01/2018 RBC CAPITAL MARKETS, LLC 900,795 750,000
64966M WK 1 |NEWYORKNY......... e 02/23/2018........ RBC CAPITAL MARKETS, LLC......outiriruiiiirerisistee it sissisesssssessesiessssssessssssssesisenes. | ssesssesssssntesessssssssesssesssssssssessnsssessesses | sesssssessnsssessessssssessnersnssnes 1,000,000 | cooooorreiniereeeenieis 1,000,000
953542  EL 7 | WEST KERN CMNTY COLLEGE DIST CALIF......oiiiiiiiisistiierississsesissssssssssssnsssssssessssessnssssssnsae 03/28/2018........ HILLTOP SECURITIES INC....c.ovviviiriiniinissisiississnsnines 476,792 470,000
2499999. Total - Bonds - U.S. POItICAl SUDGIVISIONS Of STALES.............ccoucvivieiiiiiicteiiictete ettt etetete tevaetetasseaesesssesesassetesssseteseseesesessesesesasassesesesesessssesessesesesssesesasaeeesesseseses s seses e sesetessssesas et esessssetesansesesessssetasassesessesetetesassesensnsese  aetesessssesessssssassssesesessssesassnsesesesntasanns | sterersesesssesesssesesassesessssesd 6,244511 | oo 5,725,000
Bonds - U.S. Special Revenue and Special A
010831 DM 4 |ALAMEDA CNTY CALIF JT PWRS AUTH LEASE RE 04/01/2018........ NATIONAL FINANCIAL SERVICES CO 500,000 500,000
196338  AF 0 | COLORADO BRDG ENTERPRISE REV.......ccovvuiiiiriiisieiieissisississsssessssisssssssssssssessessssenes 02/12/2018........ RBC CAPITAL MARKETS, LLC.....couitririiieireriiisiissieisssssie s ssssssessssssssenenes 533,880 500,000
196479  H6 9 | COLORADO HSG & FIN AUTH......oviiiieiiieiiceerseseeeesiesesinnenas 03/07/2018........ BARCLAYS CAPITAL INC FIXED INC......ccoviriiiierieiiieeiistiesierssiseeseeessssesessssssseseessenes | srestsesssssnsesessssssssesssesssssssssessssssessesses | oessesssessesssessessssssessnersnssnes 1,090,000 | oo 1,090,000 | ..ooveeecereriieeierieeene e
3128MJ 5B 2 |FH GO884T - RMBS.......cooiiiiriieriiisiresieisesssie st ssnsenes 09/17/2018........ CITIGROUP GLOBAL MARKETS INC.......c.covorvvrmrvvirnnrninns 691,414 700,000 1,225
3128MJ 5T 3 |FH GOB857 - RMBS........coooiiiiiirriiitierieiseisie et 12/20/2018........ CITIGROUP GLOBAL MARKETS INC......c.cccvvvrmrrcirririnne 22,338,594 22,000,000 56,222
3130AD  UJ 9 | FEDERAL HOME LOAN BANKS........ooitiiriirniriiesississssisissie s 10/01/2018........ MOTGAN SEANIEY ...t sens | Srenbeb s sttt | eesent et 1,999,440 2,000,000 3,299
3133EH  2U 6 |FEDERAL FARM CREDIT BANKS FUNDING CORP 10/01/2018........ RAYMONA JAMES FINGNCIAL.........cvuiiuiiriiricieiceni e entenies | foenbebiess st s bbbt entenias | eebestsesses st ess st eenis 1,985,600 2,000,000 4,439
3133EH  5S 8 |FEDERAL FARM CREDIT BANKS FUNDING CORP 10/01/2018........ HILLTOP SECURITIES INC....coovvvverriciieieieriseierienines 2,979,870 3,000,000 2,173
3137EA DB 2 | FREDDIE MAC.... ...ttt 10/01/2018........ JP MORGAN SECURITIES LLC.......couiiiiiiririiieiisieriesiceesises s ses e sisssesssssesssnsses | esseesesssisesesssesssssssssessssssessesssssansnes | ersessssesesssssesssssessnsssessnes 1,983,280 2,000,000 11,611
314006 GJ 0 |FNBM2000 - RMBS.......ccoemirirririiinniseresisississe s ssssesessssssssssnenes 12/20/2018........ CITIGROUP GLOBAL MARKETS INC......couuiiuiiiiiririineriesisisesisisesessesssssssssesssssssssessssssnns | sesssesessssssssssssessesssssessessssssssesssnsnes | sonessosssssessssssssesossnsnes 18,675,607
31418C P57 [FNMA3T43 - RMBS.......coiieiniiiciieresisciesiisi e 12/20/2018........ CITIGROUP GLOBAL MARKETS INC.......coutiuiviiieiirirerieiitiresisisesesie i sissisessssssssens | essstesessessssssssessessessesssessesssssssssassnes | soessmssssssessessessessessnsenns 23,281,890 ..
31418C  R8 9 [FNMA3210 - RMBS......ccoririiiiiiiiienieniseissssiiesiesssesssissssessissssenes 12/20/2018........ CITIGROUP GLOBAL MARKETS INC.......cciuuiiimirirrirtiiiiieiiesississessssissesiessssssesssssisees | shisesssessssesssssssssessesssssssssssssssnsssnes | sesssessssssnsssssssssssnesssenes 29,051,028 29,218,808
31418C XN 9 |FNMA3384 - RMBS.......cooiieiiiriiiciirieresiscse st eensessaes 07/20/2018........ MORGAN STANLEY & CO. LLC.............. 6,060,337 5,940,369
392274  ZY 5 |GREATER ORLANDO AVIATION AUTH ORLANDO FL 03/14/2018........ KEYBANC CAPITAL MARKETS INC.......ooviriermrimiemmiiserienesesssessseesessssssesssessssesssssssens. | seesesssssssesssesssessssssssssssesssesssesssenssns | tessssessssssssssesssnssssenssoness 1,092,030 | oo 1,000,000
41423P  AH 0 |HARRIS CNTY TEX TOLL RD REV.....cotviiieriniiiinrircrenineie e sicesneenes 02/08/2018........ GOLDMAN, SACHS & CO....ouririreiiiireriri ittt sttes | esbtesessssb e esb bbbt bsentes | ehsesiteses bbb eneees 1,194,680 | oo 1,000,000
432308  G8 1 |HILLSBOROUGH CNTY FLA AVIATION AUTH REV.....cciiiiiniireineieieiseesiseseeeseeiesseneenes 10/24/2018........ Citigroup Global Markets, Inc 606,296 540,000
451174 AD 8 |IDAHO ENERGY RES AUTH TRANSMISSION FACS........ccocomiiririiiniiniiesirerssineieesissiesinsnnes 10/09/2018........ WELLS FARGO SECURITIES LLC...... 826,479 900,000
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494759  NQ 2 [KING CNTY WASH HSG AUTH HSG REV......cooiiiriiriiieiiereseeiesiss s sesessssssssssesssiens 04/19/2018........ PERSHING LLC......couiiiiiriiiiisiesiesetsis sttt sesssssssesssenses | aveens 335,000 . 335,000
54651R AR 0 |LOUISIANA ST UNCLAIMED PPTY SPL REV......... 02/26/2018........ Stifel, NiCOIAUS & CO., INC......ucvrririiiiriciicieieienieiecierssis s nsssiesesssssenies | cessnneresnsinssessnenessnssenssnssenesssssensees | croenneeresnesseninessesnsneseeens 1, 716,440 | i 1,000,000
55554R  AA 2 | MACON-BIBB CNTY GA HSG AUTH MULTIFAMILY 03/28/2018........ Stifel, NiCOlaus & C0., INC....euvvurrieriieiiicieierierissiseeississessesessssssssenissssesssnins | srnessensssssnssnsssessnssenssssnssnsses | oo 1,000,000 | e 1,000,000
56035D AW 2 | MAIN STR NAT GAS INC GA GAS SUPPLY REV......cccomiiiiniiiiiiieieisiistiesississsssisssssssiensnes 10/09/2018........ RBC CAPITAL MARKETS, LLC.....cootviiiririiernriiie it essssssssssssssssiensesins. | reves . ....1,000,000
574218 B3 6 |MARYLAND ST HEALTH & HIGHER EDL FACS AUT........covvuiriieiriserierieeeieniseesessssseeninenes 08/15/2018........ RAYMOND JAMES/FLL.....cooriimeiaeiaiireriiesssessssesesssesssse s ssseses st esssssssssssesses | atessesssssssnesssesssessssssssssssesssesssessssensons | fesssssessssssesssesssnesssenssesess 1,221,283 | oo 1,245,000
57587A DL 9 |MASSACHUSETTS ST HSG FIN AGY HSG REV, 03/29/2018 US Bark.... . . 315,639 315,000
592107 AA 4 |METROPOLITAN GOVT NASHVILLE & DAVIDSON C........... 07/31/2018........ MERRILL LYNCH PIERCE FENNER SMITH INC........cccoiiiririnirererieesssiserisssssesesenins | aeeens 600,000 600,000
59261E  AH 2 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG 06/06/2018........ STIFEL NICOLAUS & COMPANY INC.......couuiireriiiieiiieiisieriesiseesssesssissssesssssessssisssens | essessessesissssesssessssssssesssssessesssssasses | ebsesssssessessesssssessnsssessees 1,187,352 | oo 1,200,000
59261E AM 1 | METROPOLITAN TRANSN AUTH N Y SPL OBLIG . . 05/31/2018........ STIFEL NICOLAUS & COMPANY INC.......ccvviirriiiieiniieeisisiissiesesissesesesssssessessneseneens | seenes 2,000,000 . 2,000,000
592646 W2 5 |METROPOLITAN WASH D C ARPTS AUTH ARPT SY......viniriirnnieieiinsissiersssnseessessssesessenns | conseessnsenees 03/23/2018........ Stifel, NICOIAUS & C0., INCevvvuiriiriiiiiisciiieieini bbbt | esbeeses st ent s | ehsesbees s bbb bes 1,067,530 | oo 1,000,000
627679  JC 8 |MUSKEGON CNTY MICH BLDG AUTH 03/15/2018, MERRILL LYNCH,PIERCE,FENNER & SMITH........ 865,000 . 865,000
64613A  AQ 5 |NEW JERSEY ST HSG & MTG FIN AGY REV... 06/15/2018........ RBC CAPITAL MARKETS, LLC.....ouitririiiiirerisisiesie it ssssssesssssssesssenes | sresssessssssssessasssssesssesssssssssesssssessessas | sessesssesssssessesssssessnessnssaes 1,000,000 | cooocorriiinieeenis 1,000,000
64971X DZ 8 |[NEWYORKN Y CITY TRANSITIONAL FIN AUTH 06/26/2018........ MOTGAN SEANIEY......... v nesens | chest bbbt | resent e 1,864,042 | .oocoooe 1,850,000
649883  XP 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......ccovviriiireriniiiiiieissierserssisesessssenenens 03/20/2018........ SAMUEL A RAMIREZ & COMPANY INC......ovvviirriiiieinisineiesssieesesiseissssesssssseessssssnes | avenes 753,923 750,000
67732P DM 7 |OHIO CNTY W VA CNTY COMMN SPL DIST EXCIS........ccoviiiimriiiirireinisererseseiesesissieniens 03/02/2018........ CREWS & ASSOCIATES, INC.....ooeireirreiireiseeeieiseieieeseses et ssessessssssssssssenns | avenes 625,000 625,000
67868U FW 8 | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA.........coviiiiiiieiieiistieneiseesesiessienines 02/07/2018 D. A. DAVIDSON & CO. ...1,153,830 ....1,000,000
67868U GD 9 | OKLAHOMA CNTY OKLA FIN AUTH EDL FACS LEA........ccoiiiiinieeiseieserneseescsnenines 02/16/2018........ D. A. DAVIDSON & CO....covvirriiiiirriniiiiesiseiseiesie st sssssessessssssessessssssessesnssns | oeves 500,000 500,000
683042  AJ 4 |ONTARIO CALIF INTL ARPT AUTH REV.....c.iviiiiiriersieiersissiesie s 02/21/2018........ OPPENHEIMER & CO. INC.....ouririiiieiieisiseiesieississssssie s sssssssenssnins | avenes 955,640 ....1,000,000
696499 DY 5 |PALM BEACH CNTY FLA ARPT SYS REV......coiiiirineiereeinieresieesiesesisssssee s esssessssesesenes 02/01/2018........ Citigroup Global Markets, Inc OO [OOSR PP 1,131,060 1,000,000
708796  J9 9 | PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M 04/10/2018........ J.P. MORGAN SECURITIES INC.......covvirirmiriireriiiiinsisirssisenssiseeessessssiesssssssssssssenssseees. | aeenes 922,640 920,000
708797 AN 5 | PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG M.. 10/17/2018 MESIROW FINANCIAL 608,451 635,000
71781L  AM 1 | PHILADELPHIA PA AUTH FOR INDL DEV PENSIO.. 01/02/2018........ SAMUEL A RAMIREZ & COMPANY INC.....coovvviirriiiieinieiseieresieeesiseissssessssssiesssssenes | aeenes 514,654 425,000
73358W  AJ 3 [PORT AUTH N Y &N J..oiiiiicinicieieiee e 09/12/2018........ MOTGAN SEANIEY.........cveieirriici et | eres ....1,050,000
73358W  S4 7 [PORT AUTH N Y & N Ju.oiiiiiiciiscieniisnee s ensnnes 01/24/2018........ MERRILL LYNCH,PIERCE,FENNER & SMITH......coceviiiiriiiieiierineiennsisseesisensessesnnsns | reves . ....1,000,000
749845 UK 7 | RACINE CNTY WIS......ooiiieiniineneieissieee e 04/30/2018........ CHASE SECURITIES INC......cooviiiiereiiiierisieissisesssisseesisessesesie s essesssessensesnene | avenes 488,565 500,000
76219D  AH 1 |RHODE IS COMM CORP SPL FAC REV. 02/15/2018 Citigroup Global Markets, Inc . 571,705 500,000
791638 B2 4 |ST.LOUIS, CITY OF ..ot sesessssanes 03/12/2018........ BANK OF NEW YORK/FMSBONDS, INC.........cooreviiiieiiieiinrierinniseresisersenseesesesssseeninnins. | reves 864,016 800,000
79467B  AH 8 | SALES TAX SECURITIZATION CORP ILL..... . 12/11/2018........ SEMNE AGEE & LEACH INC.....voveiiii s | essesses bbbt | eriensne e 1,118,550 | covvereeceis 1,000,000
79467B  AJ 4 | SALES TAX SECURITIZATION CORPORATION.......ccoivirrmrirrirerinieeieiieisesiersesssseesssssesesessessnse | sesessesensenes 02/06/2018........ GOLDMAN, SACHS & CO....ccoouurirriiirireriiisiesiesisse et 877,598 750,000
899154 BB 3 | TULARE CNTY CALIF PENSION OBLIG 06/01/2018........ RAYMOND JAMES/FLL.....cooiiririniiiireiinsisiissississie s ssssiesssssssssessssssssssssessssssssesssssssessssss | oeves 800,000 800,000
976596 AQ 9 |WISCONSIN CTR DIST WIS APPROPRIATION REV. 03/09/2018 Citigroup Global Markets, Inc 813,806 715,000
97689Q GV 2 |WISCONSIN HSG & ECONOMIC DEV AUTH HOME O......ccvviiiriniiisisnsisssnsssesssssssnsesssssssasens | conessesansnees 02/23/2018........ RBC CAPITAL MARKETS, LLC.....ccuiiiiiririiiisrsnissisersssissssnsssessnssssssnsssssesssssssssssssssssssensanses | onees 750,000 750,000
3199999. Total - Bonds - U.S. SPECial REVENUE AN SPECIAI ASSESSMENES. ... ... v.euueureisersrereeseeateerseesesseasistssessserssess ferssesessssassessesaessssessessesaesessesasssesassessessesassesssssessesassessesaessesessessesaesessessessesassessessesassessessessesassessessessesessessesassassessessesassassessessnsessns | 4efessessessnsassessesssssnsassessessnsantessesnssssas | sressessnsassassessnsnsassansases 144,405,707 | ovovveeveeeeeece, 143,300,445
Bonds - Industrial and Mi:

001055  AM 4 [ AFLAC INC......oiiiiiieiiicieiieiis et 03/13/2018........ J.P. MORGAN SECURITIES INC.......ccovvuirririireriniierinnieiiesireriesiseessersssiessssssssssesessninees. | aeenes ....1,000,000
00206R  FZ 0 [ATET INC...ouiiririieiiiesiiee sttt ensns | sonssessensanes 06/21/2018........ US BANCORP INVESTMENTS INC......oooivririieriiieisieisssiersssseeessssesssesssssssssssssensnsenes. | oeees . ....1,000,000
00287Y  AY 5 |ABBVIE INC.....cooiiiirieieircetiie st 04/11/2018........ MLPFS INC FIXED INCOME..........costiiriiieiirirererinciesissisese s sessiesssssssssensssssssnnes. | reves 522,847 550,000
009158 AR 7 | AIR PRODUCTS AND CHEMICALS INC.......cooiiiiiiirnrineiresieisissiersssiessssssssss s sssssessesssesensns 10/02/2018........ RAYMOND JAMES/FLL.....oouiiririiisireiisissisis s issssssssssssssessss s s sssssssssessssssessessns | sressssssssssssessasssssasssessnssssssessasssessosses | sessosssessssssessesssssosssessonsaes 1,989,720 2,000,000
042735 BG4 |ARROW ELECTRONICS INC.......covviririiiirriiiseisieresieeesessiesisescsssseenes 04/11/2018........ MERRILL LYNCH PIERCE FENNER SMITH INC.......c.coooiimiiiinrireieinriresineieniseserssisennes | e 756,576 800,000
05253 AT 8 | AUSTRALIA AND NEW ZEALAND BANKING GROUP..........covcuiimmiinrnireierississiesieissnsessssinnenes C 05/01/2018........ DEUTSCHE BANK SECURITIES, INC......ovvuiiiiitiinieieiisierssisesesssissssssessssssessesssssssssns | sresssssssssssssessasssssesssesssssssssesssssessosses | sossosssesssssessosssssossesosses 1,371,216 | e 1,400,000
06051G  FS 3 |BANK OF AMERICA CORP s 04/09/2018........ JP MOTGAN. ..ot | arirs 2,772,193 2,750,000
06054M  AC 7 |BACM 16UB10 ASB - CMBS..........ccoomiviririiieninesiesienisseens 10/01/2018........ GOLDMAN, SACHS & CO.....couuriirirririiniiiiessiesiesessssississsiesssessesssssssssssessssssssesens | e 683,348 700,000
09659W  2E 3 | BNP PARIBAS SA.......oiiiiiiiriieieiinciesssisssi et C 04/11/2018........ P MOTGAN. ..ot | i 994,600 | ..o 1,000,000
09681L  AG 5 |BOC AVIATION LTD.....ouivemriririrrireresiesseiessrie st ssesssesssenssenes C 04/23/2018........ JP Morgan. OSSOSO B 600,000 600,000
09681L  AH 3 | BOC AVIATION LTD....ccvuieiirriiiiererierenieeserissieesesee s [ 09/19/2018........ CITIGROUP GLOBAL MARKETS INC.......couiviiiiiiniireriniisierierssisseesississesesisssesssssesssnenens | aeenes 900,000 900,000 | ..evvererereriieeee s
122014  AH 6 |BURLINGTON RESOURCES INC.........cccocovvmireiniierinns 01/30/2018........ Stifel, NiColaus & C0., INC.......c.uvuiviiriiiieiseres e | srere 3,367,702 2,600,000 80,542
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125156 AE 7 |CD 17CD3 AAB - CMBS.. 10/01/2018........ GOLDMAN, SACHS & CO.....oouriimrirririiiiieiiessiessesesseissssessessssessesssssessssessssesssesens | svees 794,594 800,000 1,228
126650 CV 0 |CVS HEALTH CORP.... 04/10/2018........ MOTGAN SEANIEY. ... | Hhenb b s bbbt en i | eebent bbbt 1,511,550 | oo 1,500,000 | ..ovooerrereiirereiee e 5,088
151020  AJ 3 [CELGENE CORP........coovuvirririiiirisiiesieseiesisisssissseessesesnees 06/21/2018........ RAYMOND JAMES/FLL.....coorirmeimiiaiiireiiiessiessssessssss s sssssssss st ssssssses | atesstsssssssnesssesssessssssssssssessessssesssenssns | foessstessssssssssesssnssssensseness 1,009,730 | oo 1,000,000 | ..o 14,444
17290Y AS 7 |CGCMT 16C1AAB - CMBS............... 10/01/2018........ GOLDMAN, SACHS & CO....cceouviivrirrierieeieierssissiersss st essessssienins | aeenes 780,688 800,000 1,068
17291D  AE 3 |CGCMT 18C5 AAB - CMBS............... 10/01/2018........ CITIGROUP GLOBAL MARKETS INC.......cvuuiiuirimrimiesriesessesiesssesesesssssssessessssesssesssnee | seosssssesssesssassssssssnsssesssessssesssesssssssnss | sessssssssssssssssnesssesssnsssnnesens 1,029,962 | ..o 1,000,000 2,304
172967  KG 5 |CITIGROUP INC......coeviiiiiriiieiieiesissieiesii et 04/09/2018 JP Morgan. e 2,467,050 2,500,000 22,868
20271R  AM 2 | COMMONWEALTH BANK OF AUSTRALIA (NEW YORK.........cccnivumrririnerieriesesenissiserinsriens 04/24/2018........ BARCLAYS CAPITAL INC.....ouviuiieriierisreieiseissssessisssess s ssssssse s esss s ssesssesses. | aeessesssssssnesssesssesssssssssssesssesssessssenssns | foesssseesssssssssssesssnesssenssesess 1,281,540 | oo 1,300,000 | ..o 15,080
21036P  BA 5 | CONSTELLATION BRANDS INC......cocovviiririieerineiceinnieisniensiinsin 10/22/2018........ MLPFS INC FIXED INCOME..........cccoorivrmrriirnrirnne 600,000 600,000 | ..o
21685W BT 3 | RABOBANK NEDERLAND........ccccovuiiiiieiiieieieiierisissieniseeeniennenes 04/24/2018........ MLPFS INC FIXED INCOME...........cooiiiiiiniiiireiieiniiesie st sssssenes | ssesssesisssssssesssssnssessesssssssssesssssessenses | orsssssesssssessessnssensessnnsans 1,345,136 | oo 1,300,000
21688A  AE 2 | RABOBANK NEDERLAND (NEW YORK BRANCH)..... 08/16/2018........ RBC CAPITAL MARKETS, LLC.....vuvirivuiriirerisisseesiesssiesesssisesss e ssssssesssssesesssenes | sresssessssssssessasssssasssesssssssssesssssessessas | sesssssessnsssessessssssnssnessnssnes 1,483,245 | oo 1,500,000
22822R  BF 6 |CROWN CASTLE TOWERS LLC - ABS 06/26/2018 Morgan Stanley.... 700,000 700,000
231021 AR 7 |CUMMINS INC.....couiiiiiiieisiieiesiseiesisisesesie st 01/18/2018........ HILLTOP SECURITIES INC....coovvuiiriiiiiiiieiseieiesissiessisesesse s sssesssssas | oeves 525,075 500,000
26441C  BA 2 |DUKE ENERGY CORP NEW. 05/11/2018........ CITIGROUP GLOBAL MARKETS INC.......covviiieriniireriniinienisersesseesssissesesessssssessesssniens | aeens 200,000 200,000 | ..o
26884U  AA 7 |EPR PROPERTIES........ccocoviiiieriiiiensiesniesesinine 07/11/2018........ WELLS FARGO SECURITIES LLC......cotviiireriiiniiisisierssieeesiesssssesssssenssssssesssnss | aeenes 823,096 800,000 ....20,767
345397 VU 4 |FORD MOTOR CREDIT CO LLC.......ccoovverirereineirerireirirens 04/11/2018........ GOLDMAN, SACHS & CO....ccooriiriiiiierieitiiesis et snises | essssesesssssenes et ss st essentes | ebiesssesessssssens e sseseessees 1,334,038 | oo 1,250,000 | ..o 14,484
354613  AJ 0 |FRANKLIN RESOURCES INC........cccovvimiricririiiinisienieiiesisaens 11/16/2018 VARIOUS......ooiiriiniiescense e 2,421,341 . 2,488,000 ..11,692
361582  AD 1 | GEICO CORPORATION.......cvuuiieiierieiiiirerissisesesie s 05/30/2018........ RAYMOND JAMES/FLL.....couiiiiiiiniieiieissieie st essessas | ssesssesinssssssesssssnss st ssssessenses | onsssssesssiessesssssesssesannsane 1,488,663 | ..o 1,250,000 | ..o 34,708
37045X  AY 2 | GENERAL MOTORS FINANCIAL COMPANY INC......cvoriviiiierniieiisierssisseesieisssesessseiensenenns 04/10/2018........ MOTGAN SEANIEY ...t ens | £reeb bbbt | eesenb et 1,250,313 | oo 1,250,000
380956  AD 4 | GOLDCORP INC......cooiirriiirrierineineieriesieeesi s ssssesessensenes 10/03/2018........ RAYMOND JAMES/FLL.....ooviririiiiireiniiseieeieiseiseresisseesissssesessessssssssessssssessessssssesssssssns | oeres 641,550 650,000
38141G WK 6 | GOLDMAN SACHS GROUP INC.......coriviririrerierriiciresissieeesieissssesesisins 04/09/2018........ US BaNK.....ouiiuiiiiiiii s | i 2,522,650 2,500,000
404280 AP 4 |HSBC HOLDINGS PLC 04/11/2018 JP Morgan. OO 1,000,000
404280 BA 6 |HSBC HOLDINGS PLC 04/11/2018........ SSB CUSTODIAN. ...ttt st ssenssnens | aeins ....1,000,000
404280  BM 0 [HSBC HOLDINGS PLC........comiireriireeinrireriesieesesie i ssssesensenenes 04/11/2018........ MITSUBISHI UFJ SECURITIES.........coiiiieinrireriisiere e ssessessessensenssssnsens | reres ....1,600,000
41283L AT 2 |HARLEY-DAVIDSON FINANCIAL SERVICES INC.. 11/26/2018........ CITIGROUP GLOBAL MARKETS INC.......coiviiieriiireriiisiresiersssssiesississssenssssssssssssssssens | avenes . ....1,000,000
45378Y  AA 2 [IPT 18INDP A - CMBS........oriiiiiriniiiensieiseieie s 10/01/2018........ GOLDMAN, SACHS & CO.......ccccoevvrenee 499,987 500,000
45685N  AA 4 |ING GROEP NV.....cooiuiiiiiiitieiiisiesie s 11/08/2018 MLPFS INC FIXED INCOME..........cccourvrrmrrnirnrirnns 897,696 900,000
46625H  KC 3 | JPMORGAN CHASE & CO....c.evuierriiiriirierieeiseiesissiesiessessssiesesinsenes 04/09/2018........ JP MOTGAN. ..o 2,741,757 2,850,000
46644Y AU 4 | JPMBB 15C31 A3 - CMBS......ccovviiriieieriisiie e sessiessnsees 10/01/2018........ MOTGAN SEANIEY......vvveiririce s | eres 903,727 900,000
46647P  AD 8 | JPMORGAN CHASE & CO.....ccorerririeirerieineinnierssiseeesissiesseescesesinenes 12/11/2018........ JP MORGAN SECURITIES LLC......coouiireieiiceiiitieeisieeissierssisseesiseisesssssensssesessessssssensens | seenee . 985,350 | oo 1,000,000
468223 AH 5 | JACKSON LABORATORY 03/12/2018........ BARCLAYS CAPITAL INC FIXED INC......ccoiiriririreriiicierississisisssssessiessssesessssssssssssesssnss | sessssssssssesessasssssesssessssssssesssssessosses | sessosssesssssessossssssssessosses 1,000,000 | cooooorrvinriereeneis 1,000,000
46849L  TC 5 |JACKSON NATIONAL LIFE GLOBAL FUNDING......... 06/06/2018, GOLDMAN, SACHS & CO.... 798,448 800,000
50077L  AJ 5 | KRAFT HEINZ FOODS CO.....coovvvrirriiiiieierieiesissisessssesssssssesessscssssenes 04/11/2018........ GOLDMAN, SACHS & CO.... 601,128 600,000
539439  AK 5 |LLOYDS BANKING GROUP PLC........cocovvirererinrireririrnes 04/11/2018........ PERSHING LLC.....ooiiieiiiieieie et ensssensa | ceres ....1,200,000
539439  AQ 2 |LLOYDS BANKING GROUP PLC........ccovrrivrerinrerirrninns 04/11/2018........ JP MORGAN SECURITIES LLC......coviirerieieiirisiseisisisssiessssssiessssisssssssssssssssssensssssensens | avenes ...1,186,763 1,250,000
570535  AK 0 |MARKEL CORP........ccoririiiriiiireiniiciesiseiesie e 12/12/2018........ MORGAN STANLEY DW INC/ALGO/SOFT......coeveiereriiiiriiieiinreresiesissesesisenseniessesssssssenens | reves 823,088 800,000
585055  BS 4 |MEDTRONIC INC....ooouiiriiiiieiiiiieiseieesisissis st nes 08/28/2018........ BNY/SUNTRUST CAPITAL MARKETS.......oooviiieriiieiesieinesessssseeesssssssesssssssssssesssnsns | oeees 2,722,638 . 2,720,000
606822 AP 9 |MITSUBISHI UFJ FINANCIAL GROUP INC.......... 04/11/2018........ DAIWA CAPITAL MARKETS AMERICA.........cooitiieiniieiintieinsi et ssssssesiessesssesees | soestsesiessnsssesssssssss st esssssentesias | eesesssessnsssessesssssesssesensinee 1,164,948 | ..o 1,200,000
60687Y AP 4 |MIZUHO FINANCIAL GROUP INC......covirriiririrerieinissiessssessssssssssss e ssssesse s ssssssssessnes 04/11/2018........ DAIWA CAPITAL MARKETS AMERICA.........coovviiiiiinsiesisisesnsiessssiessessssssesssessssssssessns | oeves 996,240 | .o 1,000,000
61690Y BS 0 |MSC 16BNK2 ASB - CMBS........... 10/01/2018........ GOLDMAN, SACHS & CO....cccouviivrirriirieeiseierssesesieresisse e ssssiessesisssseninns | aeenes 2,138,043 2,200,000
617446 8C 6 |MORGAN STANLEY.....cciiiiiiiiriiniiiiesisisissiesssissee st sssssessesssenes 04/09/2018........ US BANK.....ovairiisie ettt | eres 2,528,900 2,500,000
B1767Y AW 0 [MSC 18H3 ASB - CMBS.......ccooviiiiriiireriiiceriessieee s 10/01/2018........ MOTGAN SEANIEY.........veieiriici e | feres . 823,970 800,000
63254A  AX 6 |NATIONAL AUSTRALIA BANKLTD (NEW YORK B.......ccovrerivirirriiniiienieriesississisessienienes 05/01/2018........ US BANK...oeueeiieiiiis st | bbbt | e 1,376,340 | oo 1,400,000
65339K  AQ 3 |NEXTERA ENERGY CAPITAL HOLDINGS INC 08/06/2018........ BARCLAYS CAPITAL INC......oouiieiiiireriiicieristiesie i sesess st eniesies | siestsessessntssessesssesess e ssen s ssssentesias | esssssessnsssessessssssessesensines 1,103,135 | oo 1,100,000
67077TM  AB 4 |NUTRIEN LTD...ccovvvvririnerereiserevienis 04/10/2018........ CORPORATE ACTION........ouvirieirimrerieseesiesisesssssessssessssessessessssssssssssesssesssesssenssssssnnns | svees 2,979,605 2,850,000
B7077M  AJ 7 | NUTRIEN LTD ..ottt 04/10/2018........ CORPORATE ACTION. ...ttt sss bbb siees | esttesessesb et b bbbt bsentes | ehsesisesesbessen bbb eneees 1,997,405 ....1,950,000
67080L  AA 3 |NUVEEN LLC......coiiiiiiirsceeee e 10/17/2018........ JP MORGAN SECURITIES LLC......coouieiiiieiiiiiieieisiisierssisse s ssssssesesssseeniens | avenes 994,030 ....1,000,000
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695156  AQ 2 |PACKAGING CORP OF AMERICA........coomiiiririiinniie et 06/27/2018........ VARIOUS......ooiiiiiiatie it 2,556,205 2,413,000 ...23,107

709599 AU 8 | PENSKE TRUCK LEASING CO LP 07/23/2018........ GOLDMAN, SACHS & CO....coouiiriiiiireriiitiesiesieeesii et 896,094 900,000 800

718172 AT 6 | PHILIP MORRIS INTERNATIONAL INC........ccoosruririnirieriereeeiseisssiessienienes 04/11/2018........ DBTC AMERICAS/PNC BANK, NLA=S......ouiiuiiiriiieiirisiseiesisssiesiesesssssssssssssssssesssnsssns | atesssssssssesssesssessssssssssssessessssssssenssns | esssssssssssssssesssssssessseness 1,070,586 | oo 1,100,000 3,896

718546  AC 8 | PHILLIPS BB..........ccvriireieiiircriiiceenieissieie s eniesnes 06/21/2018........ VARIOUS ...ttt | srins 412,108 400,000 4,013

73316P  AG 5 |POPLR 044 AV1 - CMO/RMBS........coomirmrirrireeinirseriersesssenssesenssenns 11/29/2018........ WELLS FARGO SECURITIES LLC......cooiurrimirierinsrierieeesseisssssesssesssessesesssssssssessssnses | svees 713,757 723,250 421

74005P  BF 0 [PRAXAIRINC....ccovviiiiirieiieiseieiseiereniseines 03/06/2018 Raymond James Financial..............ccovriniuereininrinisieeieees 1,845,000 1,875,000 2,391

75951A  AJ 7 |RELIANCE STANDARD LIFE GLOBAL FUNDING Il.......cvvuirirreririneiierinsiiesiesssiseieessiensenes 09/12/2018........ CREDIT SUISSE SECURITIES (USA)......ccvuureimrirremeiirierieessenssssessessssssesssesssessssesne | svees ...1,399,244 1,400,000 | oo

760759  AM 2 | REPUBLIC SERVICES INC.......ccoiiiiieiiiciiiseiesisei ittt 04/11/2018........ DBTC AMERICAS/PNC BANK, NLA--S.....ooiiiiiiieinieissiesssisseesie s essssssssseessssissens | oeves 318,621 300,000 5,858

80283L AW 3 | SANTANDER UK PLC......c.covirreiiieriiieieseeessesssisissneenes 11/07/2018........ MLPFS INC FIXED INCOME...........cooiiiiiiniiiireiieiniiesie st sssssenes | ssesssesisssssssesssssnssessesssssssssesssssessenses | orsssssesssssessessnssensessnnsans 1,200,000 | oo 1,200,000 | ..oovoiiereiieieeeeeeis

84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER 08/02/2018........ CANTOR FITZGERALD & CO. 863,490 863,922 ..12,299

857477 BC 6 |STATE STREET CORP. 11/28/2018 MLPFS INC FIXED INCOME 800,000 800,000

86944B  AC 7 |SUTTER HEALTH.....ooiiiiiiieiniicissessice st 03/26/2018........ HILLTOP SECURITIES INC....coovvuiiriiiiiiiieiseieiesissiessisesesse s sssesssssas | oeves 571,213 580,000

883203  BW 0 | TEXTRON INC.......ociviiiiiiiieiniiiieciseisisie st nnenes 06/22/2018........ 130t | crenes 207,375 210,000 |. 2,357

89152U  AF 9 | TOTAL CAPITAL SA. ..o 04/20/2018........ BONY/TORONTO DOMINION SECURITI b | et | esb et 1,337,453 | oo 1,300,000 | ..o 12,810

89236T EU 5 |TOYOTA MOTOR CREDIT CORP......coviierrrieieireieieieniereninnenas 04/10/2018........ JP MORGAN SECURITIES LLC......coomieiiiieiiiitiseieieeiseierssiseesissisessss e sssssesessssseniens | avenes 999,600 ....1,000,000

90327Q D2 2 |USAA CAPITAL CORP...... 06/26/2018 DEUTSCHE BANK SECURITIES, INC.......cccovvrirernriririniines ...1,198,440 ....1,200,000

90331H NV 1 [USBANKNA......cccvviiriririeiniinae 07/19/2018........ US BANCORP INVESTMENTS INC......cooiiriiiiiieiiicieieiessseesississesissssesssssessniees. | veves 2,097,900 2,100,000 .

92343V EN 0 |VERIZON COMMUNICATIONS INC.......ccooviriireriniiriricrrinieierissins 04/10/2018........ WELLS FARGO SECURITIES LLC.......coiiiiiiiiiiisiieriissiisiissiiessesisssssssississsies | stossisssssiesssssssssas s ssssssesssssssssisnss | stssensisssssssssesssesssssssnsians 1,972,260 2,000,000 ....10,691

949746  RW 3 |WELLS FARGO & CO....coouirriieerrereeeeiee s 04/09/2018........ MITSUBISHI UFJ SECURITIES.........coiiiiriirernririeeie s ssssessessensensesssens | reres 2,356,025 2,500,000 ....35,208

94989Y  BA 0 [WFCM 16C32 ASB - CMBS.......ooiviiiririiieisie i ssssaes 10/01/2018........ GOLDMAN, SACHS & CO...cceouriivrirrierneieierssiss s sssssssssessessssssensens | aeenes 794,500 800,000 1,182

95001J AV 9 |WFCM 18C44 ASB - CMBS......coiiiriiirniistiiensssisssns s senssneseeses 10/01/2018........ WELLS FARGO SECURITIES LLC.....ccoiiiiieiisninisiisisssiserssissesnssssssnsssnssnsssesenssssssnsessssnsas | seeres 1,029,989 | ..o 1,000,000 | i 1,852

3899999. Total - BONdS - INAUSHIIAl AN MISCEIIANEOUS..............cveevieeveeieeieiieeiteveeieieseesiet et essetsesetsssessesssesesssessesetes  fetsessessssessessssassessessessesassessessessesessessesssssssessessessssessessesssssssessessesassessesssssesessessessnssesessessessesansessesssssssassessesansessessessesassessesssssnsesses  aesessessessesossessessssssesssssesnsassessesssssnsan . .99,853,588 688,851

8399997, TOtal = BONMS = P 3.ttt E £ E e eEE R eEE e e eEEEEfoEEEEEfeEEoEEEEfEE R LR f L E R L E e EE LR R f LR R E SR EE LA EEfEEE LR f L E R L E L EEE LR EE LR LR EE LR R R LR R EEEE e R e E e bR eeReenE e eh b b e ettt en et | enteriene e 343,641,872 .1,475,648

8399998. Total - BoNdS = SUMMANY HEM TOM P 5.......c..eiuttsirieiteissse ettt ettt s st e0s 18808 e84 eE 8488080840481 08 8408 E 88480808108 84E 8181 E8 448108 E 1L 01 E L8460 801 L E L8 b8 E 148 L4408 E bbb feebieebaeE e r bbbttt enenbnnses | anbssssnsssssensssissnt s enss 113,102,484 120,184

8399999, TOAl = BOMMAS. ...ttt E £ E e £E £ R £EEEeEfeEE S8 £E SR eEEeEEeEEfEEeEE oL R fSEE LR R L E e EEeEE LR f LR R L E oL R EEE LR E LSRR E e EE LR LR LR EE LR R R R L e EE LR R nb e feehienE e enb ettt | erierieni e 456,744,356 | ..o 454,639,329 | i 1,595,832
Common Stocks - Industrial and Mi

314211 10 3 |FEDERATED INVESTORS CL B ORD 09/04/2018........ MERRILL LYNCH,PIERCE,FENNER & SMITH......ccovviiiiireiiiiiiiniieiinrierssiesiesssisessnienes | eviseeesisisssesesisseessnes 30,000.000 686,415 XXX s

354613 10 1 | FRANKLIN RESOURCES ORD........ccccovimiirriieirerisiersiessssessesssseensssanes 10/02/2018........ VARIOUS. ...ttt XXX

878742 20 4 | TECKRESOURCES CL B ORD.....cuuiiriiuiisieiereiismesersssssteensssisns st sensnssensssssesas 04/27/2018........ UBS FINANCIAL SERVICES INC.....ccoiiiitiiiiiiiiisenisersnssse st snssnssneenes XXX

9099999. Total - CommMON StOCKS - INAUSHTIAI BNA MISCEIANEOUS..............c.cvuiveiiieiiieiiciiiiteieciet sttt siesies ebessssssssessesssssesssessessesessessesses st esseesessesessesseesessssessessessessssesses e s et essebees et esses e b e s e ss e s e s e s ensesse s s et esse s e b et essebee s et ensensebsssstessss  aesssesssssssassessesssssesesssesssensessssssssnsa 3,143,066 XXX

9799997. Total - Common Stocks - Part 3.............ccccocvvvuererecncnnnne. 3,143,066 XXX

9799999, TOLAl = COMMON SEOCKS...........ovoveevsetieieeieiiet ettt se st ss e st seessessesssessessebessssessessesssessessessnsss  sebessssssssessessesssssssessessesassessessesesessessessesessesssesessssessesses e e ssesses et et essebees et esses e b e s e s e s s e s s e s e s ensesse b e s et esses et st essebee s et essessebsssnsesses | oesssesssssssassessessssssesssssesssensessssssssnsas 3,143,066 XXX

9899999.  Total - Preferred and COMMON SOCKS.............c.cvcueieieieeiiicictet ittt ettt tese et te s eeetessaetesesesaesessesess  sevassesassssesesssssesassseesessesesesssssaessssesesassssesassesesessssesessssesesessssesessseaesessesebasassesas e s et s saesesassete st sssetes s ses et s sesetesassesessssetebasessesasnte  aesesessssesetassssesassssesesasastesassssesasanaetasas 3,143,066 XXX

9999999. Total - BoNds, Preferred aNA COMMON SEOCKS...........civieeviiieieeiicieteieisteseeesess et essetetesesestssesssssssssstesasess  sassssssssesssassssssasssesassssesasassseesessesetesasesses s s esesesssseses s ses et ssetesesseeesessesetes s seees et e s et esseeesesasses et s s esetessneeses e setesessneesensesetesanensesansese  Aesessssssetasassssasnsnsetessssstasnsesesensnsesanes | sesissetesssesesnsesesssnsasans 459,887,423 XXX ..1,595,832
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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
K 12 13 14 15
F Current Bond
o} Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
Bonds - U.S. Government
38378U  BL 4 | GNR1SHO4B FA-CMO.. oot o | 12072018 PAYAOWN....oovvvvsvsvsssssssssseses | 4516 4516 L7 I R IO R LI IO B L IS 4,544 28)] . (28) 12/20/2064.
912828 3F 5 |UNITED STATES TREASURY.. -+ | O8/01/2018. | VARIOUS ..ottt | | 31,964,883 | .....33,500,000 | ....33,170,234 | ........ 3371,908 [ | rrrrre 8,358 | | o 8,358 33,180,288 {(1,215,406) | ...(1,215,406) | .....304,838 | 11/15/2027.
912828 4X 5 |UNITED STATES TREASURY.... .. 10/11/2018. | SG AMERICAS SECURITIES, LLC 400,000 396,250 | oovvrerereeeeeoeeeneeens | oo | eeeeerreeeneieB2 | s | e 32 396,282 cerren(907) | ..(907)|. 1,246 | 08/31/2023.
912828 G3 8 |UNITED STATES TREASURY.. o 1211912018, | VARIOUS ..ot | | 010,632,969 | oo 11,000,000 | ....10,985,391 | ........ 10,985,510 | v | o], 317 | | s 1317 [ | v 10,986,902 | ..covrvrres (353,933) | .....(353,933) | ....186,264 | 11/15/2024.
912828 L5 7 |UNITED STATES TREASURY... | 12119/2018. | WELLS FARGO SECURITIES LLC....vocoe | ] ....7,260,352 | ...... 7,500,000 | ... 7,386,328 | ... 7,390,395 | covovrsrsrios | e 21,504 | o | v 21,504 | o | o 741,901 [ (151,550) | .....(151,550) | .....160,457 | 09/30/2022.
912828 NM 8 |UNITED STATES TREASURY......cooooovrriimrrre .| 05/01/2018. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. 262,394 256,307 264,998 266,250 (5,481) | oo (1,334) | o 250,435 2,059 2,959 2,39 | 07/15/2020.
912828 SV 3 |UNITED STATES TREASURY...ooccvvivivsrn o | OAIAI2018. | VARIOUS ..ottt | | 10,905,321 | ....11,250,000 | ....11,202539 | ....... 11,208,619 2159 [ oo | s 2159 | | e 11,210,786 | v (305,465) | ....(305,465) | ......93,905 | 05/15/2022.
912828 TY 6 |UNITED STATES TREASURY... | 12/19/2018. | WELLS FARGO SECURITIES LLC..covcc | || e 12,032,227 | ....12,500,000 | .....12,269,528 | ........ 12,207,012 | e | o 42,605 | oo | s 82,605 | v | v 12,319,664 | oo (287,438) | ......(287,438) | ....222,764 | 11/15/2022.
912828 VM 9 |UNITED STATES TREASURY.... .| 12/01/2018. | Adjustment . . 178565 | vvvvoro(3.667) | oo oo | oo 3867) oo Lo oo Lo | o O | 07/15/2023.
912828 XG 0 |UNITED STATES TREASURY....occoovvssrsvrsnen -+ | 0B/07/2018. | VARIOUS. ..o vrrsvssvsesssnsins | s | 3,900,742 | ... 4,000,000 | ...... 4,067,500 | oovors 4,060,543 | oo | covennd(T074) [ |eovrnnns 1,074 | o | o 4,053,486 | .o 2 (152,744) | .....(152,744) | .......89,056 | 06/30/2022.
0599999. Total - Bonds - U.S. GOVEMIMEN.....cvvsvsvsvrs sttt vttt | 77,358,777 | ....80,410,823 | ....79,747,312 | ....... 79,538,801 | ..o (9,148)] ... (A — 0 | XL — 0] e 79,823,289 | . 0 |.(2.464,512) | ...(2.464,512)| 1,060,926 | XXX
Bonds - U.S. States, Territories and Possessions
13062R  G3 6 | CALIFORNIA ST | 12202018 | AT st | 1,000,000 | ... 1,000,000 | ...... 1,000,000 | oo 1,000,000 [ e | s | s | e U IS B 1,000,000 | v | o | i 0 | ......11,817 | 05/01/2040.
20772) L5 9 | CONNECTICUT ST. | 04/10/2018. | Morgan Stanley........cc..ccovewsvvesvcsvcsnn | 742,208 750,000 754,355 | oovoverccire [ e (12147) | ..o (12,147) | ......13,073 | 08/01/2020.
452152 F7 1 |ILLINOIS ST -+ | 03/01/2018. | VARIOUS....o.vsvvvsssssvsvssissnss | s | o 500,000 | .........500,000 ...501,105 , , 500,000 | v | | 0|.....12,500 | 02/01/2018.
1799999, Total - Bonds - U.S. States, Territories & POSSESSIONS.........uvwvsrsvss vvsvsirsissnsvsesossvsvsvs s | 2,242,208 | ...... 2,250,000 2,255,968 o — [CRTED — ] — (TR E— [ — 2,254,355 | .o 0 [.(12,147)] o, (12,147)] ....37,390 | XXX
Bonds - U.S. Political Subdivisions of States
083419 XM 8 |BENTONVILLE ARK SCH DIST NO 006. .. 1 06/01/2018. | Call @ 100.00..........cvvreremriemriecirienns | 765,000 | ......... 765,000 765,000 | oo | oo | o0 | e 9,563 | 06/01/2018.
108151 6F 3 |BRIDGEPORT CONN o | 09012018 | UNKNOWN...ovvvsrvvsvsssesesos || 547,988 | ... 500,000 BAT,988 | oo | o | o0 | 25,000 | 08/15/2021.
143735 SG 4 [CAROL STREAM ILL PKDIST.... .. | 10/01/2018. | Call @ 100.00 250,000 250,000 25701010 0 SORAROTOIOR DOSRTIION IO o B B 15,125 | 10/01/2019.
432841 PP 3 |HILTONHEADISSC .. | 04/10/2018. | DUNCAN WILLIAMS INC B I B 340,946 353,463 ! 517) | . 4,803 |12/01/2020.
480265 QV 2 |JONESBORO ARKSCHDISTNO 1. .| 05/01/2018. | CREWS & ASSOCIATES, INC..ovvcvveee | | 947.958 955,538 | oo (7,580)| o (7.580) | ... 19,453 | 02/01/2021.
502112 LJ 3 |METROPOLITAN GOVT NASHVILLE & .| 08101/2018. | Maturity @ 100.00..........coorsrrrerrreree
DAVIDSONC | 1,475,000 | ...... 1,475,000 | ......1,482,405 | ... 1477431 | o | 2831) | o Lo 2831 o | 1475000 | oo | s | o 0] ....23,040 | 07/01/2018.
642713 5H 0 | NEW BRITAIN CONN. o[ [ 0410172018, | Call @ 100.00.....ovovovomsvvessvesseess | 450,000 | ... 450,000 | ... 459,851 | oo VLYIRT: 1 P B TCIRT: 1)) FT B (1,180) 100101 J SO IS O 0 | 6,750 | 03/01/2018.
64763F QJ 1 |NEW ORLEANS LA - |- | 04/11/2018. | BANK OF NEW YORK (VSIBG).... 327,025 325,000 | ......... 338,283 | ..ovvvee KKK 2223 I B L) L ISV (890) 332,830 | oo | oo (5,805) | .......... (5,805) | ......... 6,297 | 09/01/2020.
93978H HF 5 |WASHINGTON ST HEALTH CARE FACS AUTH |..| 10/01/2018. | VARIOUS
REV e | Lo [ | | s | s | | s ) ISR N (NI ISR (R I 70 | 12/01/2019.
93978H HG 3 |WASHINGTON ST HEALTH CARE FACS AUTH |..| 10/01/2018. | VARIOUS
REV L e | Lo Lo | s | s | s | e | s ) (RSP (N IR ISR R I 96 | 12/01/2020.
939784 HH 1 |WASHINGTON ST HEALTH CARE FACS AUTH | .. | 10/01/2018. | VARIOUS
REV B R ORI PSSR PSS SRR | 1 PSS P [P R P 0o 124 | 12/01/2021.
2499999, Total - Bonds - U.S. Political Subdivisions 0f States............cc...ccimirrmviiiis covvrvvviinssssicssesssscss s | 5103,918 | ....... 5,025,000 | ...... 5,307,317 ...5,158 830 0. (25902)| ......(25.902)| ... 110,319 XXX
Bonds - U.S. Special R ue and Special A t
09182N AJ 9 |BLACK BELT ENERGY GAS DIST ALA GAS _[10/09/2018. [RBC CAPITAL MARKETS, LLC..............
SUPPL. L e 1,032,000 | ......1,000,000 | ......1,099,50 | ......... 1073821 | | s (A7,647) | s | sl 1TB47) | s | e 1,055,775 07/01/2046.
13058A AA 9 | CALIFORNIA PUB FIN AUTH MULTIFAMILY HSG| .. | 05/01/2018. | Maturity @ 100.00...........ccoovvvvevemmvrciiaenc | | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 | ........ 1,000,000 | oo | | e | o0 oo | o 1,000,000 10/01/2019.
17131H CR 7 |CHULAVISTA CALIF INDL DEV REV................... .. | 08/01/2018. | Maturity @ 100.00..........coevvrerrrrrirerirrines 365.000 | oo 365,000 | ......... 365,183 365,000 365,000 07/01/2018.
196479 H6 9 |COLORADO HSG & FIN AUTH .. 1 10/10/2018. | Call @ 100.00 90,000 | 090,000 | oo | oo oo e | o0 e | e 90,000 10/01/2023.
246348 FQ 4 | 03/01/2018. | Maturity @ 100.0.. 585,000 585,000 585,000 01/01/2018.
270618 DL 2 - 10/01/2018. | VARIOUS 980,000 | .........975,100 | oo 978,369 | .oovverersons | coveriren L I 978,960 02/01/2046.
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3128MJ 5B 2 |FH G08841- RMBS.........coovvvcericirireierircienins .. 12/01/2018. | Paydown 1,919 7,919 7,822 | oo | eveeneessreenriieee | onereeneieneee] | oo | eveeerieneeeseed | oo | eeeveeeiserraeens 7823 | oo, 10/01/2048.
3130AD UJ 9 |FEDERAL HOME LOAN BANKS.........ccccoourrmuriens ..| 10/01/2018. | Morgan Stanley. 299163 | oo 300,000 299,916 299,919 03/30/2020.
3133ED ND 0 |FEDERAL FARM CREDIT BANKS FUNDING .| 03/01/2018. | Maturity @ 100.0....o..oeoroeorocooe
CORP— L | 2,000,000 | ...... 2,000,000 | ...... 2,000,000 b X000 TR IO DR N (01N PSR D 2,000,000 [ oovioorserees | oo | oo 0 12,000 | 01/11/2018.
3133EF LA 3 |FEDERAL FARM CREDIT BANKS FUNDING .| 10/2212018. | VARIOUS
CORP 1,674,504 1,700,000 | .......1,700,595 ..1,700,272 1,700,158 |. 20,426 | 10/22/2019.
31418C XN 9 |FNMA3384 - RMBS | 1200112018, | PaYdOWN..oovvvtsvsvsssiesos | i | 159,518 | s 159,518 | 162,739 162,695 | v | s BATT) | @BATT) | v 1,066 | 06/01/2048.
45204E  PH 5 |ILLINOIS FIN AUTH REV......ooviiieirerirrireireenes . [ 1211712018 [ US BaNK.........oovvveeeveecrisscvsscvisenieens | L 4124.890 | .......1.000.000 | ....... 1,173,030 | oo 1,154,034 | oo | oo (16,893) | e | oo (16,493) | oo | e A A37581 | | (12,651 | o (12,651) | ....... 67,222 | 02/15/2028.
57587A DL 9 |MASSACHUSETTS ST HSG FIN AGY HSG REV. | .. [ 07/09/2018. | Call @ 100.00.............coeeevvvvvvmsevriviennns |l 35000 | 35000 | oo, 35,071 G p— 438 | 12/01/2020.
502247 S5 0 |METROPOLITAN PIER & EXPOSITION AUTH ILL| .. [ 12/17/2018. | Morgan Stanley...............occeeercrrsenes
..................................... 110,341 | .........120,000 | .........104,032 | .............107,898 111,155 ernoeen818) | e (814) | o | 06/15/2021.
66285W MS 2 |NORTHTEX TWY AUTHREV....oocovvsivrsvrsinn | 03/01/2018. | RBC CAPITAL MARKETS, LLC.ooocovee | ] 400,000 | ........ 400,000 | ....... 400,000 | oo 400,000 | oo [ oo | oo | oo 0 400,000 | oo | oo | oo N — 862 | 01/01/2049.
708797 AN 5 |PENNSYLVANIA HSG FIN AGY SPL LTD OBLIG |.. | 12/27/2018. | Call @ 100.00
e e 1,166 1,166 CIR T T ST R (01 SRR IS | DO O LR ET: DR D 48 | e 48 [ oo, 2 {08/01/2035.
70022P  AE 2 | PENNSYLVANIA ST TPK COMMN SPL OBLIG.... |...| 12/03/2018. | VARIOUS....o.coosvsvsvssssivsvssivsnn | | 499,223 | ... 500,000 508,250 502,732 | vt | s (1,779)] . 500,953 [ v | o (,731) | e (1,730) | e 5,793 | 12/01/2018.
70922P AH 5 | PENNSYLVANIA ST TPK COMMN SPL OBLIG.... | .. | 12/21/2018.| RBC CAPITAL MARKETS, LLC..oococoe | | 994,700 | ...... 1,000,000 | ....... 1,057,230 | oo 1,042,665 | oovvocerrrees | woreee(10422) [ v | covrens(10422) | v | o 1,082,191 [ o | o (37,49)| o (37,491)| ......27,902 | 12/01/2021.
79730P BU 8 |SAN DIEGO CALIF REDEV AGY TAXALLOC |..|04/09/2018. | PERSHING LLC....
A N O e 110,467 | oo 100,000 112,508 2131)| (2,131) | .......4,507 | 09/01/2037.
880541 MP 9 [TENNESSEE ST.. . .1 05/01/2018. | Call @ 100.00..........cvvveremrervvivsseviriisenns | 240,000 | ... 240,000 240,000 { oo | e | e 0 6,000 | 05/01/2022.
880591 EQ 1 |TENNESSEE VALLEY AUTHORITY.......cco.co.... .| 11/01/2018. | VARIOUS 3,097,300 000,000 573 o (5.738)| 52.111 | 101152018,
882117 2V 5 |TEXASA &M UNIV PERMUNIV FD............c........ .. [ 08/01/2018. | Maturity @ 100.00..........covvvvveevmmvriimsnn | 2,000,000 | ... 2,000,000 | ......2,012,680 | 2,003,481 | oo | oo (388) | oo Lo (BABD) | s | 100i2,000,000 | o | e | e 0. 25,000 | 07/01/2018.
97712D VE 3 |WISCONSIN ST HEALTH & EDL FACS AUTH  |..| 11/15/2018. | VARIOUS
R I N T P 35,000 | oo 35,000 | o 35,000 35,000 | ovsomsresies | eonsssssesssens | esvsesssessiens | svsesssessssees [0 (SR [ 35,000 | cooosoesroses | oo | coenssesinns [ I 241 | 11115/2038.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS..........c. uciivmssinssiossivmssssssssionsssnssssssss s | 17,741,281 | ... 17,618,604 | ....18,099.461 | ........ 17,314,368 | oo 0] e (56,992) | ..ovcccercd [ [GeE)] 0] e 17,853,983 | oo 0 |..(112,702)| .....(112,702)| ....289,029 | XXX
Bonds - Industrial and Miscellaneous
001055 AN 2 |AFLACINC.coocvvrsinsvsvssvsiso < | 1173012018, | Call @ 100.00. v vvsevsvvsvssvvsvssvesnsn | 650,000 | ...... 650,000 | ......... 651,053 | ..oooro 650,553 650,329 { oo | o [Crl)| p—— (329)] .......18,850 | 03/16/2020.
00206R CC 4 |AT&TINC | 04/10/2018. | PERSHING LLC...oovsvvvsvsvssivsvsne | i | s 1,844,210 | ...... 1,850,000 | ...... 1,867,390 | oo 1,854,542 | oo 1,853,493 | s [ (9,284) | oo (9,284) | ......24,939 | 03/11/2019.
002824 AU 4 |ABBOTT LABORATORIES.. - | 04/01/2018. | VARIOUS 2,822,725 | ... 2,750,000 | ... 3,177,625 2,848,587 .:2,831,442 |. (81,442) | ... (81,442) | .....139,671 | 04/01/2019.
00287Y  AX T |ABBVIEINC | 04111/2018. | MLPFS INC FIXED INCOME. oo || e 534,243 550,000 | .. 538,003 | oo 539,777 [ 540275 | e | o (6,032) | oo (6,032) [ ... 6,488 | 05/14/2023.
00440E  AK 3 | CHUBBINAHOLDINGS INC...occoooooorvrmsrrrsrrre C|04/01/2018. | Maturity @ 100.00....c..ooovesvesocscen | 500,000 | ..........500,000 552,244 504,437 500,000 | covvrevrrnerres [ corsemnresirnns [ vevsrernsnennd 0] e 14,500 | 03/15/2018.
008916 AK 4 |AGRIUMINC..... | 05/01/2018. | CORPORATE ACTION....ocovsvsvsessvsns | s | s 1,997,405 | ...... 1,950,000 | ......2,015,033 | ... 2,000,276 | oo | e 2871) | | e 2871 e | 1,997,405 | oo | o | o 0 |......30,713 | 10/01/2022.
009158 AP 1 |AIR PRODUCTS AND CHEMICALS INC............. | 04/10/2018. | PERSHING LLC ) IS 306,828 | ........ 300,000 326,442 307,814 306,519 | v | e 309 [ oo 309 [ .o 8,422 | 08/21/2019.
018490 AN 2 |ALLERGAN INC C| 05/01/2018. | MLPFS INC FIXED INCOME...oocvovee | i [ 1,077,440 | ...... 1,075,000 | ...... 1,106,820 | oo 1,089,009 | e | ererens(1,380) | o [ 1,380) [ | e 1,087,620 | oo | (10,180) .......(10,180) | ......20,862 | 09/15/2020.
031162 AX 8 |AMGENINC — | 10/01/2018. | VARIOUS ..ot | i | s 501,224 501,504 [ oo | [EL) ) — (280) | ......13,240 | 06101/2018.
037411 AP 0 |APACHE CORPORATION.......cccovvrmrrrrirrirerernanns .. | 04/10/2018. | BARCLAYS CAPITAL INC........ccooerrrennee 526.960 531,988 | cooooreeeereseeein | e (5,028) | ..o (5,028)] ... 29,759 | 07/01/2019.
037833 AJ 9 [APPLE INC...ooooooererrene .| 06/01/2018. | Maturity @ 100.00.......cveovsvcscimvces | | 1,000,000 05/03/2018.
037833  AQ 3 |APPLE INC....cocovvvrirreierineienrnins .1 05/16/2018. | UBS FINANCIAL SERVICES INC. ,000,000 | .......1,002,290 05/06/2019.
057224 AY 3 |BAKER HUGHES INC | 03/01/2018. | VARIOUS.....ccooooorrseiocen | | pagaen | 2,000,000 | ... 2,530,540 1111512018,
07274N AS 2 |BAYERUSFINANCEIILLC... +| 1112072018, | Maturity @ 100.00....covvovsvsvesvsvses | 1,150,000 | ....... 1,150,000 | ... 1147424 | ... LR TN O ISR .'c 3 DR U, B Y B 1,150,000 | oo | e | oo 0 |.....10,638 | 11/15/2018.
09062X AE 3 |BIOGEN INC........ocoiiiirriicriniicienieie s .| 04/10/2018. | GOLDMAN, SACHS & CO........cccovvurerenee 259 205 250,000 268570 264,840 264,007 | oo | e (11,802) | ... (11,802) | ......... 5,211 | 09/15/2022.
097023 AW 5 |BOEING CO... | 0612712018, | State Street.....c.veovsvvsvsisvsssisen | 2,116,173 | ...... 2,069,000 | ...... 2,460,438 22,166,521 | oo | (39457) [ oo | e (3945T) o | 2,127,005 | s | 00 (10,832) | . (10832)] .......97,933 | 03/15/2019.
097023 BE 4 |BOEINGCO... | 06/01/2018. | Maturity @ 100.00....cocosvesvsvsscesnnn | ] 4,510,000 510,000 394,556 9,367 | evcercverrns | cvrrrnnnsin®367 [ [ orneiene 510,000 | [ v | v | e 21,423 | 05/15/2018.
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110122 AV 0 |BRISTOL-MYERS SQUIBB CO...csccccvrerrrrrerrre .| 04/09/2018. | BARCLAYS CAPITALINC..ovvvccccirice | | 5,280,346 | ... 5315000 | ... 5,263,324 5,301,756 3,098 (24,509) (24,509) 03/01/2019.
13645R  AH 7 | CANADIAN PACIFIC RAILWAY CO.........ooccrvvve. - | 06/01/2018. | Maturity @ 100.00.....ovoevesovsvessomsens | 2,000,000 | ... 2,000,000 | ... 2,368,720 | .......... 2,024,120 | coovveccceeessc | oo, (2R V20) ) E— 05/15/2018.
13645R AP 9 | CANADIAN PACIFIC RAILWAY CO.......cc.oconrrrr. .| 04/111/2018. | DBTC AMERICAS/PNC BANK, N.A-S.... 988314 950,000 01/15/2022.
141781 BB 9 |CARGILLINC. .| .. | 04110/2018. | MLPFS INC FIXED INCOME 777,961 775,000 03/01/2022.
15189X AP 3 |CENTERPOINT ENERGY HOUSTON ELECTRIC |.. | 04/10/2018. | GOLDMAN, SACHS & CO.......ccc0.....o...
w0 e 4,835 5,000 06/01/2021.
166764 AE 0 |CHEVRON CORP .| 10/01/2018. | VARIOUS 2923.406 2,225,000 2,234,968 2225.829 06/24/2018.
17275R  AE 2 |CISCO SYSTEMS INC .. | 04109/2018. | CITIGROUP GLOBAL MARKETSINC..... | | 2,301,769 | ... 2.255.000 | ...... 2,562,221 2324002 | o 02/15/2019.
191216 AY 6 |COCA-COLA CO .| 04/01/2018. | Maturity @ 100.00.......ccccovmvvvvsscviiin | 1,000,000 | ....... 1,000,000 | ...... 1,000,000 | ...........1,000,000 03/14/2018.
191216 BA 7 |COCA-COLA CO - 05/01/2018. | Maturity @ 100.00....o..ccccoevessvvvesessenns | 2,500,000 | ... 2,500,000 | ....... 2,491,150 | .......... 2,499,291 | covvvvveeecccccie | eveeeeeensen 709 | o | o709 [ e | 10000000 2,500,000 [ oo oo | ceveiireeneesn0 [ e 14,375 | 04/01/2018.
19416Q EB 2 |COLGATE-PALMOLIVE CO.... .| 06/01/2018. | Maturity @ 100.00.....ccovvvrverssisvccerins | 1,000,000 | ....... 1,000,000 | ..........991,760 999,149 TSSO ERSSOIORY NSO | IO 4,500 | 05/01/2018.
19416Q ED 8 |COLGATE-PALMOLIVE CO.... - [1200172018. | Maturity @ 100.00.....ovsvvvesovesssvessens | 4,500,000 | ....... 4,500,000 | ......4,469,265 4,493,630 | oo, .6,370 eeeen 4,500,000 | OSSN | B O 67,500 | 11/01/2018.
219350 AS 4 [CORNINGINC.... o [ 111512018, | VARIOUS.......ovvossivnnsssirnnsssinsssssnns | 3,180,569 | ....... 3,125,000 | ...... 3,764,633 3,306,512 (114,601) [ oo | e 3491911 | oo | e (66,911) | ..o (66,911)| .....262,600 | 05/15/2019.
231021 AR 7 |CUMMINSINC.... ... | 04110/2018. | Amherst Securities Group LLC............... 254013 250,000 262538 262,068 | oo | (8,055) | v (8,055) [ .. 4,841 | 10/01/2023.
244199 BC 8 |DEERE&CO....... . .| 04/09/2018. | WELLS FARGO SECURITIESLLC.vvvove | | 2306745 | ... 2250000 | ... 2.504,340 2332876 | oovveeeeeereen | oo (12851 | o | e (12859) | | e 2,320,379 | oo | o (13,634) | ........ (13,634) | .......47,852 | 10/16/2019.
24702R AE 1 |DELLINC....cooiieiiieieceeceeiseceseceeecesieenii .. | 05/01/2018. | Maturity @ 100.00.........coovvveersmmviisssnn | 2,000,000 | ....... 2,000,000 12,334,020 02,012,020 | cooirii8,613 | 1eoen(18,633) | oo | eerreeeennn(12,020) [ oo | e, 2,000,000 | ..ovveerreeeenes | s | e 0 .. 56,500 |04/15/2018.
25468P DA 1 |WALTDISNEY CO....oovvovvirrrrssirirns | 04/09/2018.| US BANCORP INVESTMENTS INC........ | | 496,870 | .......... 500,000 ...499,500 | ... 499,854 499,883 | oo | e (3,013) | . (3,013) | oo 3,366 | 05/30/2019.
260003 AH 1 |DOVER CORP. - | 04/01/2018. | Maturity @ 100.00....oooccvveeessoveenssnens | 300,000 | .......... 300,000 340,302 | oo 302,311 300,000 03/15/2018.
263534 BT 5 |EIDUPONT DE NEMOURS AND CO................ .. [ 10/01/2018. | Maturity @ 100.00......ccccccvercmsvvcmeriens | 2452,000 | ......2,452,000 | ......2,892,088 2508470 | oo | eeeenB6.A70) | o | ceeereed(B6,470) | oo | v 2,452,000 07/15/2018.
263534 BW 8 |EIDUPONT DE NEMOURS AND CO... - | 1112712018. | Corporate ACHON.......ooocovvvesesvvvesssiens | 963,763 | ......... 956,000 | ....... 1,120,346 | ............. 998,335 966,376 03/15/2019.
263534 BZ 1 |EIDUPONT DE NEMOURS AND CO... .| 06/27/2018. | BB&T SECURITIES, LLC..oovvvviveens | | 461565 | ... 450,000 476,142 469,904 01/15/2020.
268648 AP 7 |EMC CORP..........coorrrrrns .| 10/01/2018. | Maturity @ 100.00...........ccovevvevemsssscvici | 3,880,000 | ... 3,880,000 3,861,570 | ... 18,383 | woovvvvvceccccc T | oo | e 18830 [ | e 3,880,000 06/01/2018.
291011 AY 0 |EMERSON ELECTRIC CO..oocccoceveeeovesnrerce .| 06/27/2018. | US BANCORP INVESTMENTS INC...oc.. | | 513150 | ..o 500,000 B 524,203 517,637 10/15/2019.
29364W  AJ 7 |ENTERGY LOUISIANALLC.........ccoovmmmrvsssrinnnenn .| 10/01/2018. | Maturity @ 100.00............covevvmvemssssciici | 1,920,000 | .......1,920,000 | .......2,267,942 | ..........:1,974,149 | oovvvvvvvrcviiiiie | cien(54,149) | oo | e (54,149) | o | e 1,920,000 [ oo | oo | oo 0 09/01/2018.
30231G AD 4 | EXXON MOBIL CORP | 04/09/2018. | CITIGROUP GLOBAL MARKETS INC.... | | .. 5,082,202 | ... 5,110,000 | ...... 5,143,573 | ........ 5118422 | oovvveveeersen | eeeeeeie22087) | oo | eeereneee2.087) | oo | e 5,116,369 | vovvercccerrrers | o (34,167) | ........ (34,167) 03/15/2019.
303901 AG 7 |FAIRFAXFINANCIAL HOLDINGS LIMITED | 05/01/2018. | Maturity @ 100.00..coovesvesvsvssvesen | 3,225,000 | ....... 3,225,000 | .......3,499,125 3,262,885 [ ovovvrcrrrens | rreen(37,885) | o [ ervernen(37,885) [ oo | o 3,225,000 [ ovvevrcrrinns | crmsennsinnins | e 0 04/15/2018.
343498 AA 9 |FLOWERS FOODS INC ..| 04110/2018. | DBTC AMERICAS/PNC BANK, NA-S.... | | 643,650 | ........ 625,000 | .........678,350 663,208 860,697 | oo | e (17,047) | ........ (17,047) 04/01/2022.
369550 AW 8 | GENERAL DYNAMICS CORP. .| 04/10/2018. | Amherst Securities Group LLC.....ovvvcree | | 2,331,125 | ..... 2,500,000 | ... 2,420,325 | .ovvrrere 2,821,960 | oo | 3602 | v [ e 3,802 | e | ceirenni 2,825,580 | oo, | e (94,455) | (94,455) 08/15/2023.
406216 BC 4 |HALLIBURTON CO.....ccccocvvrrvrrrrrrrrrnrinnns .. [10/01/2018. | VARIOUS.........coovvvvvmsmneeriissservsivssnnnrns | 4,758,739 | ...... 4,760,000 | ....... 4.719,359 | oo 8,754,922 | | e BTT8 | e e B TT8 | | e B759,700 | e | e (962) | (962) 08/01/2018.
438516 BD 7 |HONEYWELL INTERNATIONAL INC.. .| 05/01/2018. | BB&T SECURITIES, LLC oo | | 1632103 | ... 1,615,000 | ... 1,700,365 | oo 1,693,385 | oo | o389 | o oo B8N | 1,689,960 | o | o (57,85T) | (57,857) 12/01/2023.
452308 AJ 8 |ILLINOIS TOOL WORKS INC .| 04/09/2018. | MLPFS INC FIXED INCOME 1,087,107 050,000 264,463 1104,446 . (5,485)] .........(5,485) | . 04/01/2019.
452308 AP 4 |ILLINOIS TOOL WORKS INC.. | 04/10/2018. | MLPFS INC FIXED INCOME.....oovooccceeee | ], 505,945 | .......... 500,000 | .........529,545 | ... 519,451 S17,941 | oo | (11,996) | ........ (11,996) 09/15/2021.
452308 AU 3 |ILLINOIS TOOL WORKS INC.. | 04/10/2018. | BARCLAYS CAPITALINC. oo | ], 1,492,605 | ....... 1,500,000 | ....... 1,495,385 | ........ 1,498,770 o289 [ e [ o289 | | o 1,499,061 [ oo | o (6,456) | ......... (6,456) 03/01/2019.
458140 AQ 3 [INTEL CORP....ooooocvrriiiirnrscen . | 04109/2018. | BNP SECURITIES....vvoovoesvvessvesssnens | 538,279 | .......... 541,000 559,443 XN (172 IO (71 ) P— T 7K i O B (14,090) | ........ (14,090) | ......... 9,278 | 07/29/2020.
478160 AU 8 | JOHNSON & JOHNSON | 1010172018, | VARIOUS. oo | 2,007,360 | ..... 2,000,000 | ... 2,415,320 ...2,043,971 (3,367) | oo (3,367)| .......89,553 | 07/15/2018.
494368 BN 2 |KIMBERLY CLARK CORP.. .| 04/09/2018. | BONY/TORONTO DOMINION SECURITI | 1,987,040 000,000 1,997,092 ..(10,627)] ......(10,627) | ...... 14,672 | 05/22/2019.
532457 BF 4 |ELILILLY AND CO...oooocovcrrees | 04/09/2018. | MLPFS INC FIXED INCOME.....ovvvcoceeec | ] 2736278 | ...... 2,750,000 2,748,541 . (12,595) | ........ (12,595)| .......30,685 | 03/15/2019.
530830 AT 6 |LOCKHEED MARTIN CORP.......cccocooorrerrrrerrren .| 05/01/2018. | MLPFS INC FIXED INCOME.... I T B 680,900 | ... 665,000 | ......726,984 | oo 685,820 682,806 | oo | (1,906) | v (1,906) | ....... 11,462 | 11/15/2019.
539830 AY 5 |LOCKHEED MARTIN CORP.......ccccooerrvvmrrmrrrrren .| 04/10/2018. | MLPFS INC FIXED INCOME .o | | 2,273,873 | ......2,250,000 2,366,396 | .voovcccccerrrec | correeienBA07) | e | eeeieensn(8807) | oo | e 2,357,946 | coovocccerers | oo (84,074) | ........ (84,074) | ......43,341 | 09/15/2021.
58013M EL 4 |MCDONALDS CORP.. | 06/28/2018. | HILLTOP SECURITIES INC.vooocovvcsve | | 2479278 | ... 2,450,000 2,543,247 (50,661) | ... (50,661) | ......54,768 | 05/20/2021.
585055 AN 6 |MEDTRONIC INC ..|C| 04127/2018. | VARIOUS 4,108,100 000,000 ...(55,361) | ........(55,361) | .....184,595 | 03/15/2019.
589331 AN 7 |[MERCK& COINC......cccooverrirrriierrireceieceienes . [12/13/2018. | Call @ 10119, | 2,023,817 | ... 2,000,000 | .......2,259,800 | +.e000rs2,086,132 | ooovveerevorrn | eoreeee(54,337) | e (B4,337) | oo | e 2,031,794 | oo | e, (7,977) | v (7,977) | ....145,278 | 06/30/2019.
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58933Y AG 0 |MERCK&COINC......ccccoomiriririererineirerinsisinnins .. [ 06/01/2018. | Maturity @ 100.00.........coovvvevvemmvvviiissnn | 3,000,000 | ...... 3,000,000 2,991,559 | oo | e 8881 | s | e 8841 | i | e, 3,000,000 | coveovvveereerrs | e | e | s 19,500 | 05/18/2018.
61166W AT 8 |MONSANTOCO.......cceovverrneee. C| 08/01/2018. | CREDIT SUISSE SECURITIES......ccoooonnn| | 496,612 | oo 505,000 | .000.....507,232 | oo 506,522 506,408 | oroooovovocrens | rrrrrrr(9,796) | ovrrrr(9,796) | ....... 24,325 | 07/15/2021.
61945C AC 7 MOSA'C CO ...... . 05/01/2018 BARCLAYS CAP'TAL'NC .............................. 1’906’481 ....... 1,8751000 lllllllllll 1,8961286 ''''''' 32’539 11/15/2023
666807 BA 9 |NORTHROP GRUMMAN CORP............ccoevrnrnenee .. | 04/10/2018. | State Street 875,398 850,000 7 (3K L TN N U € ) IR € ) ) B 29,928 | 08/01/2019.
68389X AQ 8 |ORACLE CORP.......coooomriomriomsorsomssoessesso .| 04/09/2018. | MERRILL LYNCH PIERCE FENNER
SMITHING | 2458893 | ... 2,460,000 | ...... 2,493,800 | s 2467,335 | oo | cooeeeed1927) | s | e 1.927) | e | coeerse2865,802 | e | e (6,509) | e (6,509) | .......43,170 | 01/15/2019.
77130 AQ 5 |PHARMACIALLC -+ | 12/03/2018. | Maturity @ 100.00....ovvsvsvsvsvsvsns || e 2,500,000 | .......2,500,000 | .......3,090,595 | ......00. 2,602,599 | .o | res(102,599) | ovrvrrnis | e 102,599) | ot | s 2500,000 | | s | o 0 |....162,500 | 12/01/2018.
73316P AG 5 |POPLR 044 AV1 - CMO/RMBS... .| 12126/2018. | Paydown . 512 512 1 P P D Y R .} T I -1 P I 2 N 4 09/25/2034.
73755L  AH 0 |POTASH CORP OF SASKATCHEWAN INC........ -+ | 05/01/2018. | CORPORATE ACTION. .o || e 2,979,605 | .......2,850,000 | .......3,200,408 2,997,033 | o | core(17428) | | e 17.828) [ e | 2,979,605 | oo | crnrrerrnnns | o0 [ o 69,469 | 03/30/2020.
74005P BB 9 |PRAXAIRINC....ooovsvsmsmnsinsvssissinsnssinsns | 04/09/2018. | MLPFS INC FIXED INCOME...ovscovvee | | 710,864 | ... 738,000 | ... 730,399 | oo 730,519 30,947 | oo | e (20,083)] ....... (20,083) | ......10,644 | 08/15/2022.
74005P  BF 0 | PRAXAIRINC...ocoovsvivrrnnen | 05/01/2018. | SG AMERICAS SECURITIES, LLC..oocovee | | e 1,329,958 | ...... 1,360,000 | ... 1,357,971 | oo 851,173 [ o [ s 168) | | o (168) | v | 1,357,768 | oo | (27,810)| .......(27,810) | .....16,610 | 02121/2023.
74005P  BH 6 | PRAXAIRINC C| 11/07/2018.| VARIOUS 922,810 925,000 ..907,610 921,511 923,815 | oooorreserrns [ v (1,008) | oo (1,00) | ......... 8,236 | 11/07/2018.
74005P  BQ 6 | PRAXAIRINC.... | 0411072018, | BB&T SECURITIES, LLC.ovvovvvsvvins | s | o 490,960 | ... 500,000 | ... 513,950 513,621 513,191 (22,231)] .......(22,231) | .....11,200 | 01/30/2026.
740189 AK 1 |PRECISION CASTPARTS CORP.... | 03/01/2018. | Maturity @ 100.0..vvovvsvesvvsvsvssvnsesn | 2,000,000 | .......2,000,000 | ....... 1,982,640 1,999,811 [ [ 189 | v [ 189 [ | v 2,000,000 [ .ooevvrverreens [ veirrsnrnses | erreirrsnneen0 [ e 12,500 | 01/15/2018.
742718 EE 5 |PROCTER & GAMBLE CO..coceovsvrtnvvne | 1200172018, | VARIOUS ..o | | s 5,986,740 | ......6,000,000 | .......5,990,940 5,997,934 | v | o 1,363 | i | 1,363 [ | s 5,999,207 | v | e (12,557) | oo (12557) [ . 67,467 | 11/15/2018.
755111 BT 7 |RAYTHEON CO -+ | 04109/2018. | BB&T SECURITIES, LLC. oo | i | 3,022,680 | ...... 3,000,000 | ....... 3,093,810 ...3,043,255 23,039,142 [ o | 0 (16,462) | ... (16,462) | ... 45,833 | 10/15/2020.
833034 AH 4 |SNAP-ONINC..oovivitrnttre -+ | 0411072018, | BB&T SECURITIES, LLC..ooovviscins | | e 1,264,805 | ...... 1,150,000 | ...... 1,336,760 | oo 1,295,787 | o | ceren(10.898) | v | o (10495) [ v | 1,285,215 | | 0 (20,410) | <. (20,410) | .. 43,241 | 09/01/2021.
84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH  |.. | 10/01/2018. | Paydown
CER L | 32,922 | 32,022 | 32006 | Lo | s dO) Lo | e | s | ors32,906 | s [ T B— T 10/01/2029.
863667 AD 3 |STRYKER CORP.... .. | 05/01/2018. | Maturity @ 100.00..........coovveemmrvvemriianna | 800,000 | ..........800,000 | ...rrrr..799,520 | s 799,951 | ovvoororeeeeeo | o9 | oo | [ | 800,000 | e | oo | e 0 04/01/2018.
882508 AU 8 |TEXAS INSTRUMENTS INC... .. 1 05/01/2018. | BARCLAYS CAPITAL INC 2,024,811 047,000 | .. 2,035,844 (12,957)| . 12,957) | . 08/03/2019.
88579Y  AG B |3MCO..coiciirsiiicsins - | 04/09/2018. | US BANCORP INVESTMENTS INC........ | .. 1,228,022 | ....... 1,240,000 | ....... 1,223,186 | ...........1,234,957 . . (7,881) | v (7,881) 06/15/2019.
893526 DK 6 | TRANSCANADA PIPELINES LTD......ooocccersrves - | 04/10/2018.| DBTC AMERICAS/PNC BANK, NA-S.... | ] 382,076 | ........ 375,000 400,560 | 1o 387,116 | v | oo [CR T2 ) I (1,177 385,934 | oo | e (3,858) | v (3,858) 10/01/2020.
911312 AK 2 | UNITED PARCEL SERVICE INC.... .| 04/09/2018. | CREDIT SUISSE SECURITIES (USA)..... | .| ... 2,516,361 | ....... 2,453,000 | .......2,813,346 2,542,578 ) .. (19,481) | v | i 2,523,089 | .ooovvrcccciins | o (6,728) ] ..ovo. (6,728) 04/01/2019.
91913Y AN 0 | VALERO ENERGY CORP... [ 06/18/2018. | VARIOUS......ooccorseensvmsseensens | 4,545,089 | ....... 4,310,000 | ......5,567,536 ..4,662,131 ). (106,148) | oo | e 4555983 | oo - (117,136) | .....(117,136) 03/15/2019.
91913Y AR 1 |VALERO ENERGY CORP... - | 04/10/2018. | WELLS FARGO SECURITIES LLC...oc.. | ] 309,879 | ......... 294,000 | .........313,110 | .. 304,527 ). (1,344) 303178 | oo | e LI (I — 6,701 02/01/2020.
931142 CJ 0 |WAL-MART STORES INC... <[ 08/01/2018. | VARIOUS......ooceorsecnsvesseensens | 1,500,000 | ....... 1,500,000 | ....... 1,847,850 | oo 1,508,371 | covcereeorereis | e [CRTZD ) I IR TZ) ) I B 1,500,000 | coovereerrree | eeeeereesreseee | eovresseernend 0 02/15/2018.
931142 DJ 9 | WAL MART STORES INC... o (121712018, | VARIOUS...ooresssesssessssessins | 3,026,228 | ... 3,030,000 | ... 3,033,485 ...3,030,714 )| .. ...(458) ) ,028) 12115/2018.
983919  AG 6 | XILINXINC....ccoooverrieriieereeiereeiae .| 04/10/2018. | BARCLAYS CAPITAL INC FIXED INC..... R B 1,705,636 | ....... 1,714,000 | ....... 1,712,046 | .........1,713,492 ) oo (7,972) 03/15/2019.
3899999, Total - Bonds - Industrial and Miscellaneous. ..151,790,404 |...150,762,434 |...160,816,033 | ....... 152,625,699 | ........ 24,995 | ..... (876,265) | ... | (851,270) (1,159,371 | ...(1,159,371) | ..3,876,850 | XXX
8399997. TOtal - BONAS - PaI 4.0 s ....254,236,588 | ....256,066,860 |....266,245440 | ....... 256,893,667 | ........ 15,847 | ...... (896,296) | ......c0......0 |ooe (880,449) (3,774,634) | ...(3,774,634) | 5,374,515 | XXX
8399998. Total - Bonds - SUMMary HEm fTOM Part 5.....ccoovessorsssess st vt .. 112,434,437 |...113,082,894 |...113,102.484 | .covovocoevrcrercrs | corresiesssens | cerrsin (1,332) | oo | e (1,332) | oo | eovee 113,401,152 | coovocrrocns ...(763,180)| ......(763,180) | .2,498.940 | XXX
8399999. TRl - BONS .0 s ....366,671,025 |....369,149,754 |....379,347,924 | ...... 256,893,667 | ........ 15,847 | ...... (897,628) | .............. 0. [CLAR D —— 0. 370,739,039 | .............. 0 |.(4,537,814)| ..(4,537,814)| .7,873.455 | XXX
Common Stocks - Industrial and Miscellaneous
05971J 10 2 |BANCORPSOUTH BANK ORD... ~T10/0172018. | Stephens Inc. - 1.1 1 71 71 T T I e ol 209 | Xxx
084670 70 2 |BERKSHIRE HATHWAY CLB ORD.... .| 02/07/2018. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 31,000,000 | ......6,255,225 XXX | 1,736,071 | oo 6,144,820 | (4.408,749) | oo || (4.408.749) o 1,736,071 | oo 4519154 | 4519154 | .o XXX
219350 10 5 | CORNING ORD.. .|03/01/2018. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 102,000.000 | ......2,957,113 XXX | 1310774 | o 3,262,980 | (1,952,200 | oo | o | (1,952.209) oo 1310771 | o 1,646,342 | .. 1.646,342 | oo XXX
303901 10 2 | FAIRFAX FINANCIAL HOLDINGS ORD............... [ 0412612018 | VARIOUS....oororvesonssessssnsins | 14,000.000 | ....... 7,581,009 XXX | 5,425,929 | oo 7,824,760 | ..(1,998,831) | coovoerrcerrrere | covrererersine | vere (1,998,831) [ eovverersecren | e 5,425,929 | .ovovoeereen 2,155,080 |.....2,155,080 | ....125985 | XXX
527288 10 4 |LEUCADIA NATIONAL ORD.........cccooovrrirreee .| 04/25/2018. | MERRILL LYNCH,PIERCE,FENNER &
SMITH L 52,000.000 | ....... 1,277,092 XXX | 729,164 | .......... 1,377,480 | .....(648,316) | oo | o | e (648,316) 729164 | oo | o 547,928 | ... 547,928 | ... 5200 | XXX
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58933Y 10 5 | MERCK & CO ORD...coovtsvvvtitsnnsce o | 00272018, | VARIOUS ..ottt | 71,300.000 | .....4,164,655 XXX 2,460,672 | .o 8,012,051 | (1,551,379 | oo | | o (1,551,379) | v | o 2,460,672 | oo 1,703,983 |....1,703,983 | .....49.872 | XXX
61945C 10 3 |MOSAIC ORD....coocivsvsvssvsssssissssssissnsns | 04101/2018. | UBS FINANCIAL SERVICES INC......co... | 28,700.000 | ......... 795,834 XXX ....694,950 (41,492) 694,950 | .oooorere | 100,884 | ....... LR — XXX
651639 10 6 | NEWMONT MINING ORD | 02/232018. | UBS FINANCIAL SERVICES INC........... | 24,000.000 | ... 918,324 XXX | e 853,600 | 1. 900,480 | ....(446,880) | v | o | o (446,880) 453,600 | oo | 464,724 | ... 464728 | v XXX
717081 10 3 |PFIZER ORD - | 09/27/2018. | UBS FINANCIAL SERVICES INC........... | 238,800.000 | .......8,837,059 XXX 4,340,339 | ..........8,649,336 | ..(4,308,997) | oovororrcns | oo | o (4,308,997) 4,496,720 |....4,496,720 | ...... 19176 | XXX
718546 10 4 | PHILLIPS 66 ORD | 0412672018, | VARIOUS...ooovsvvvsvsvsvsvsssvsnsns | 48,000,000 | ....... 4,648,616 XXX | 1,101,950 | .00 4,865,200 | 1.(3,753,250) | oo [ oo | o (3,753,250) | 3,546,667 |....3,546,667 | ......23,333 | XXX
80105N 10 5 |SANOFI ADR REP 1 1/2 ORD. 03/15/2018. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. 60,000,000 | ......2,440,445 XXX | 1515909 | .o 2,580,000 | +(1,064,091) | oo | | (1,064,091) | oo | 1515909 | oo | o 924,535 XXX
828730 20 0 |SIMMONS FIRST NATIONAL CL A ORD.... .| 10/01/2018. | Stephens Inc. ) XXX XXX
-------- - . XXX . N XXX
Y2106R 11 0 |DORIAN LPG ORD ..102/01/2018. | Unknown ) 0.067 1 XXX 1 LT I D EOrr IO 0 A 0) XXX
9099999. Total - Common Stocks - Industrial and MISCENIANGOUS........ccccvvvvrisiis comssisvmssissessssnsssssssssssssss s | 39,875,374 XXX | 19,769,356 | ......... 39,943,550 | (20,174,194) | c.oooc.... 0 | 0 |...(20,174,194) | co........ 0] ... 19,769,356 |.....cco... 0 | 20,106,018 |..20,106,018 | ....232,521 | XXX
Common Stocks - Mutual Funds
88018T 10 1 | TEMPLETON DRAGONCF....cccooeeorvvmssvimrsivnns | . | 04/01/2018. | CANTOR FITZGERALD & CO....ooccccooee | | 35840.000 | .......... 807,297 XXX | 00522437 | .. TT0918 | ... (248,481) e (248,481) 522437 oo | 284,860 | ... 284,860 XXX
9299999. Total - Common Stocks - Mutual Funds e | 807,297 XXX erere522437 | e 770,918 | o (248481) | v | 0 [ (248,481) 0 522,437 0...284,860 | ...... 284,860 L0 XXX
9799997. Total - ComMON SIOCKS = PaIt 4....ocvoeveesvrnsssenssssssssssssssnssisssssiisns s || 40,682,671 XXX | 20,291,793 (20,422,675) ....(20,422,675) 0 20,291,793 0 | 20,390,878 |..20,390,878 | ....232,521 | XXX
9799999. T0tal - COMMON SHOCKS....-vrsrs vt s | 40,682,671 XXX | 20,291,793 (20,422,675) ....(20,422,675) 0 20,291,793 0 | 20,390,878 |..20,390,878 | ....232,521 | XXX
9899999, Total - Preferred and COMMON SHOCKS.......ooccvvvivvessivrnsisrssvnsssnssiss s | 40,682,671 XXX | 20,291,793 (20,422,675) ....(20,422,675) 0 20,291,793 0 | 20,390,878 |..20,390,878 | ....232,521 | XXX
9999999. Total - Bonds, Preferred and Common Stocks ...407,353,696 XXX ...399,639,717 (20,406,828) (21,304456) | .............. 0. 391,030,832 | ............ 0 | 15,853,064 |..15853,064 | ..8,105,975 | XXX
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
912828 XY 1 |UNITED STATES TREASURY.......ccceuuune | | 07/20/2018 | DEUTSCHE BANK SECURITIES, INC..... 09/21/2018 | VARIOUS.......oooverieriiesississsissiisssienns | e 12,800,000 | ....... 12,777,500 | ....... 12,740,063 | ....... 12,779,057 | oo | v, JRSL-Y A N 1,557 | | | e (38,995) ]| ..... (38,995) | ...... 63,777 |..... 20,870
0599999. TOtal = BONAS = U.S. GOVEIMMEN. ...ttt ettt et tiiss oetessees s es et 8881848848484 E LA E bbbttt | sesnes 12,800,000 | ....... 12,777,500 | ....... 12,740,063 | ....... 12,779,057 | covvviinninand 0 [ o 1,557 | o 0 s 1,557 | oo (V)] [ 0 .. (38,995) | ..... (38,995) | ...... 63,777 |..... 20,870
Bonds - U.S. Special Revenue and Special A t
18085P KE 3 |CLARKCNTY NEV ARPT REV................ .. | 03/26/2018 | Citigroup Global Markets, Inc................... 12/06/2018 | VARIOUS........cooreeirceireiinsereeeiseinenns | v 1,000,000 | ......... 1,000,000 | ......... 1,000,000 | ......... 1,000,000 (1 (I 12,620 | ...... 2,761
3128MJ 3M 0 |FH G08803 - RMBS. .. | 04/06/2018 | CITIGROUP GLOBAL MARKETS INC..... 12/20/2018 | VARIOUS.........coorveeecererrssiesiensisnins | v 14,915,565 | ....... 14,518,205 | ....... 14,474,256 | ....... 14,529,205 | ....oovvovvvvvcrne | oo 10,999 | i | e 10,999 | s e [ s (54,949) | ..... (54,949)|....317,510 |..... 11,187
3128MJ 38 7 |FH G08808 - RMBS. . |.. | 04/09/2018 | CITIGROUP GLOBAL MARKETS INC..... 1212072018 | VARIOUS.........c.ooovvirrinnicciecicciiienis | s 14,961,960 | ....... 14,985,922 | ....... 14,873,749 | ....... 14,983,718 ...(109,969) | ...(109,969) | ....371,264 | ..... 14,546
3132L8  2H 9 |FH V83476 - RMBS........ccovvvvivcrirrriens .. | 04/06/2018 | CITIGROUP GLOBAL MARKETS INC..... 12/20/2018 | VARIOUS.........cooeveeirerenressiesiessissnins | v 14,521,003 | ....... 14,547,096 | ....... 14,435,150 | ....... 14,544,918 ...(109,768) | ...(109,768) | ....360,742 | ..... 12,706
3140GW T6 0 |FNBH7772-RMBS.... .. | 04/10/2018 | CITIGROUP GLOBAL MARKETS INC..... 1212072018 | VARIOUS..........oocvvvrirrinricciecicciienis | v 20,013,626 | ....... 20,027,698 | ... 19,899,547 | ....... 20,024,381 ...(124,833) | ...(124,833) | ...493,748 | ..... 21,403
3140J7 XW 0 |FNBM3392-RMBS.... .. | 04/09/2018 | JP MORGAN SECURITIES LLC.............. 12/20/2018 | VARIOUS.........coovveerrererressiesieesisnins | v 14,026,454 | ....... 14,407,798 | ....... 14,219,313 | ....... 14,403,037 ...(183,724)| ...(183,724) | ....389,025 |..... 15,585
3140Q7 VM 6 |FN CA0619-RMBS.... .. | 04/10/2018 | CITIGROUP GLOBAL MARKETS INC..... 1212072018 | VARIOUS........coovviricriccinniiciisninnins | e 9,970,820 | ....... 10,223,206 | ....... 10,108,997 | ....... 10,216,513 ...(107,516) | ...(107,516) | ....277,623 |..... 12,187
31418C S3 9 |FNMA3237 -RMBS.... .. | 04/09/2018 | CITIGROUP GLOBAL MARKETS INC..... 12/20/2018 | VARIOUS 9,873,466 | ......... 9,615,059 | ......... 9,586,898 | ........ 9,620,324 | .oooovvvvcnne | 5,265 | i | 5,265 | s [ [ s (33,426) | ..... (33,426) | ....209,990 | ...... 8,228
NORTH CAROLINA MED CARE COMMN
65821D BZ 3 |HEALTHCAR .. | 03/27/2018 05/07/2018 | Citigroup Global Markets, INC.........ccovuvens [ covnenes 1,000,000 | ......... 1,000,000 | .........1,000,000 | ......... 1,000,000 0] . 2,641 .
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ...ttt sttt ensenisens | onies 100,282,894 | .....100,324,984 | ....... 99,597,910 | ... 100,322,095 ...(724,185) | ...(724,185)| 2,435,163 | ..... 99,315
Bonds - Industrial and Miscellaneous
149123 BQ 3 |CATERPILLARINC......coovvinriiririrsiiasiinns | . | 01/01/2018 | RAYMOND JAMES/Fl.....ccocovvnirirniiraniinns 03/01/2018 | Call @ 106431 | eeresriissiinssissisnns | eossnisssssnsssesnnes | consesniinns 96,465 | ..o [0 O IR
3899999. Total - Bonds - Industrial and Miscellaneous.. [ 0 96,465 | ..o 0 |0 |0 0 0 0 0 (U I [ I (U 0
8399998. TOHAL = BOMAS. .1tttk sk 4okt eee stk ARttt nntenns | eiia 113,082,894 | ..... 113,102,484 | ..... 112,434,437 | ... 113,101,152 ...(763,180) | ...(763,180) | .2,498,940 |...120,184
9999999. Total - Bonds, Preferred @nd COMMON SOCKS. ... ettt ettt siensennis | eeies 113,102,484 | ..... 112,434,437 | ..... 113,101,152 ...(763,180) | ...(763,180) | 2,498,940 |...120,184
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
11 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - U.S. Health Entity
I [ [95442. .0 | o [ 8bi| NO [ B e I 100.0
1399999. Total - COMMON STOCKS = U.S. HEAIN ENEY ... ...tttk HE £ E £ SEE LR eEE R £0He f64LEseEfeEE oA R E LR L f oL EE4EE 8L bR £ 08 E 4L E e E e eEE e E e E bbbttt ent et nnes | nersntsesenssse s st nenes 0 34,070,967 | ..ooovovvieereeeieeieea 0 XXX XXX
Common Stocks - Other Affiliates
I T [ | [ [.... 8biii | NO [ 135,664,881 | oocresrcnesesssse | e 205,500.050 100.0
1799999. Total - COMMON SEOCKS = ONEI AFFIBEES......... ettt 88088080 E e E o0 eEEeEE o0 EEEE e o8 E o0 SEE o0 E e E £ E R0 R0 E ettt seninns | cesensnisnnsensenssnssensensenese 0 135,664,881 XXX XXX
1899999, TOAl - COMMON SEOCKS........cveevieeieeisetite ittt ettt ettt ssetse b s st essessesessessessessesseseesessesaesessessesesensessesseesesesseesesaesensessessessesansessesaessesessessetansessessnssnss | f1esessessesssssssessessessssessessessesassessessesassessessessetassessessessesessessessnsessessessesansansessessnssssessesnsansessessnss | ieresssssessesessnsensessessssssns 0 169,735,848 XXX XXX
1999999, Total - Preferred and COMMON STOCK.............vuuiviiereiieiieieiieiieti ettt ee | eekebeee s et e b e e et s e s b e b sttt nsseteenas | eresessesinss et en s 0 169,735,848 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE




Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

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

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

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

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

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

U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY SOOI PP .. | 06/14/2018. | US BANCORP..........covvrvmrvrrrirnrireenns 01/15/2019. | ..ovvevev 9,996,124 | ..ooovverririens | e 55,499 v | e | e 10,000,000 | ........... 9,940,625 | .......51,970 | oo | 113 [ 216 |U.......
UNITED STATES TREASURY .. | 06/14/2018. | US BANCORP..........ccovvrvmrrririrrirrenns 02/15/2019. | ..ooverees 9,982,542 77,854 SO ISP ISR 10,000,000 9,904,688 | .........28,329 | ..cccoviviiven | 00075 | i 219 |FA....
UNITED STATES TREASURY .. | 11/29/2018. | Stephens Inc. I 03/15/2019. | . .14,959,263 17,857 . 15,000,000 | .........14,941,406 | ........44,751 | oo | 20100 | oo 2.35 |MS..... .
UNITED STATES TREASURY .. | 11/29/2018. | Stephens INC.........cccovveerreervrereenes 05/15/2019. | ...cveee 14,912,971 20,783 SO ST ISR 15,000,000 | .........14,892,188 | ........17,041 | .cooccvvivivrvcs | ......0.88 | ...co. 246 |MN.....
UNITED STATES TREASURY .. | 06/08/2018. | Stephens INC..........c.covvevrvrrenrirnns 01/31/2019. | ... 14,986,967 88,920 v | e | e 15,000,000 | .........14,898,047 | .......70,618 | .cooovvrvrrrvens | w113 [ i 220 |JJ.......
UNITED STATES TREASURY . cevneeens | oo | 07/09/2018. | US BANCORP........cooooivrmrirrirerinnians 02/28/2019. | .......... 19,965,235 20,000,000 | .........19,860,938 | ..........76,450 | ...cccoovvimrrens | 113 | 222 |FA....
UNITED STATES TREASURY ceevrnnnies | i .. | 12/112/2018. | MERRILL LYNCH PIERCE FENNER & SMITH INC............... 06/13/2019. | ....cce.vv. 9,887,711 | oo [ e 13,089 [ [ | o 10,000,000 | ...........9,874,622 | .oooovvvviiniiinnins [ o | e [ o 255 [NJA [ |
0199999. U.S. Government Bonds - Issuer Obligations. .. . .94,690,813 . 95,000,000 XXX XXX | ......290,625 | ......250,492
0599999. Total - U.S. Government Bonds OO OO OO PO OO OO OO OO YO PO PO OO PO YO PP PP PRPURRPRPTOR] IFVOPPPOOOR 94,690,813 | ..oovvovvieen0 | 10 378,300 | 0 | 0 | 95,000,000 XXX XXX | ... 290,625 | ... 250,492
Total Bonds
7799999. Subtotals - Issuer Obligations........... . JE OO PO P RO e 94,690,813 | .oooovviiieenn0 | i 378,300 | .o o0 95,000,000 | ........94,312,513 | ....... 289,160 | ..o 0] XXX XXX XXX | e 290,625 | ...... 250,492
8399999. Subtotals - Bonds, s OO OO POO OO PO OO PO PP PP PP PPPTORTOPRPSPPPRPPORl INTRPPPOOON 94,690,813 | .ooovvinieen0 | s 378,300 | o0 | o0 [ s 95,000,000 | ........94,312,513 | ....... 289,160 XXX XXX XXX | oo 290,625 | ...... 250,492
9199999, Total - ShOMt-TEIM INVESIMENTS. ........eviviiieiieiciiieiieie ittt ettt ssies ssebsessesesses e b s s essebses et s s e st b s st s s s s b s s s s bt n s s st b st s s bt s s st e s sentensenans | ernsseas 94,690,813 | .ocovoevrereenn0 | e 378,300 | .oooovvereeveeenns0 | o0 [ XXX | e 94,312,513 | 289,160 XXX XXX XXX | oo 290,625 | ...... 250,492

3




Statement as of December 31, 2018 of the USAble Mutual Insurance company

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

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



Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE E - PART 1 - CASH

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

Bank of America Little ROCK, AR..........coriiiririissiisesssssssss s [ sevennns XXX
BAAA ClAIMS-BOA.........couuiiiiiiiciiiis it es | Shbb e s bbb bbbkttt | criiiees 2,901,721 | XXX
BAAA OPErating-BOA........oouiiiiiiiicic s et | srieines 5,888,250 | XXX
BAAA REFUNAS-BOA.........oooiiiiiciiiiic i Sess s ss bbbt | criiiies 845,413 | XXX
BC REG BUSINESS CIAIMS..........oocvvvoiiereiiiecisisissse s ssss st sse s st esssss | sesssessssssss e s s st sssnsssnssssns | sossines (420,815) | XXX
ClEANNGNOUSE BANK ACCOUNL.........ovvieriecieisciieiseiessesse sttt stests sessessessss st s s e s s s s s s st s st s st n sttt s s ssensansansnnnns | nessesses 58,190 | XXX
EXChaNGe ClaiMS-BOA.........coieiieiieieeeet ettt bbb es e4ssess s s e s s s e s s e b s s s s s s s s s s st st s s s st s s s s s nse s s s nsenennes | chevieies (1,898,919) | XXX
FEP Basic OPtON EFT-BOA............iiriiiieiieriseiiesiii e eies | ssssssssss st | censiians XXX
GENETAI ACCEBOA. ...t s s s e s sesanes 2essssasasssesesess s s eea s e st s e e e s e s e s e e e s e e e s e ee s s e e s s et s e e e s s et neeteneetensetnsesansesensesananns | ereiins 7,654,951 | XXX
LTC CHCS-BOA.......ooo s Sess s | crieines 177,308 | XXX
Med AdV ACH PTEMS-BOA...........oouiieeiiieeiiee et sei s sas bbb Sesb e sb s bbb 4o bbb bbb bbbttt ensiies | crsiiens 417,386 | XXX
MEA AGV EFT-BOA.......eereeetreiseeeseseeseessses et esss st sttt st 4580288848488ttt n e nstenntres | erstiees XXX
Med AV LOCKDOX-BOA.........coouiiiimiiiiiiesiiciise e Seeb bbbttt | criiiies XXX
Medipak ASSIGNE EFT-BOA.........oirieieieiesssiss ettt stes essess st e st s s 8088 s bbb n s s st nsnnnns | neirerss XXX
PAYTOI ACCE-BOA. ..o bbb | ersiien (4,838,207) | XXX
PDP ACH PrEmIUMS-BOA.......ccouurviumiiimriiiesisessiseseseesssse s st sss s ssieees | sesssesesbse bbb s bbbk bbbk bbbt snnies | ceessiene 17,807 | XXX
PDP LOCKDOX-BOA........coooiiiiiiiiriiieiies s es | fesss s | ersiiens XXX
USAM ClaIMS-BOA........couuriiurriiasriiee et sisesesee st bs bbb e bbb e bbb bbb bbbk bbbttt ssiennies | cesniians 1,548,103 | XXX
Walmart ClAIMS-BOA...........uiiiriiiiiiiscii st Sssssss s | seiniees 10,071,070 | XXX
......... XXX
Bank of America Vadalia, MO.........ovuriririirsseeieieesessesse s ssssssssnss | seeseenes XXX
ACCOUNES PAYADIB-BOA..........ocvvitricieieicie ettt b e b aess s4asssss s s s s s s s s s s s s s st s bbbttt nsennnnns | enreies (3,261,745) | XXX
GCOPS ASSIGNEA-BOA........coooeiii bbb eeses s s s s s8R 8RRttt ntne | nereries (43,536) | XXX
GCOPS UNGSSIGNEA-BOA. ..ottt s s aeees sesssses s st s s s s s s s s s st s sttt n st entennnnans | nessesies (208,817) | XXX
......... XXX
Simmons First National Bank Pine BIUff, AR ..o [ s XXX
ABCBS MMA DDA........cvomiiimtiireeiiss i esse s sss bbb s S4eeses b4 s b4 s bbb bbbkttt | siieeies 98,913 7,118,912 | XXX
ACCOUNES PAYADIE EFT-SFENB..........cciiiriieiieiieissiesssise ettt stsssssssss e ss s s s s s s s s sttt s s s s nsassnsnsnnns | sonssenne (1,452) | XXX
BIUBCANT ClAIMS-SFNB...........oirvvvereeesiissessissesssssses st ssssses s ssssseness aebsssssee s s s | ernises (163,282) | XXX
FEP BaSiC OPHON-SFNB...........oiuiiiiiicisiisisii s sssssisis | fsssssssss sttt ssssnnsses | connisins (105,057) | XXX
FEP INVESIMENE-SFNB...........cvouiiiiiiiiii i bbesies bbb bbb bbbttt | cenniiias 2,159,758 | XXX
FEP Standard OPHON-SFNB..............cvvvuuririerisiserisssssssesssssssssesssssssssessssssssses sssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssssnsssnsssssssssnsssss | sovsssons (183,031) | XXX
MEA AQV CIAIMS-SFNB..........cveoueverueiesriesmeessesesse s st ss s ss s ss s s seee o258 seee8 sS85 8 5881585858888t ss e ssssnsssns | srsssees XXX
MEdIPAK ASSIGNEA-SFNB.........oouvveriierieiaereseissse e sss st es bbbt Seeb s8££ttt ettt | erntiens (173,901) | XXX
Medipak Un@SSIGNEA-SFNB..........c.coueiieiirrieiieieieie et sessessess st st s s s s s a8 a sttt sensensennnnnns | nessesies (505,239) | XXX
Parent Acct-SFNB. 5,778,231 | XXX
XXX
US Bank St. Louis, MO. XXX
MEMDIS LOCKDOX-US BANK..........couooiiiecicic i seosissssss st | srieines 5,050,170 | XXX
UNINVESEEA CASN........oeveeviieeriei e hes bbb s bbb bbb bbb bbbt | cenniians 0 [ XXX
XXX
BanCorp. Little Rock, AR XXX
AR Works Rewards Collateral 25,000 | XXX

0199998. Deposits in.....58 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX 7,145 2,330,000 | XXX
0199999. Total - Open Depositorie: XXX XXX 106,058 0 40,238,272 | XXX
0399999. Total Cash on Deposit. XXX XXX 106,058 0 40,238,272 | XXX
0499999. Cash in Company's Office XXX XXX XXX XXX e 6,772 | XXX
0599999. Total Cash XXX XXX 106,058 0 40,245,044 | XXX

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

1. January. 32,573,441 | 4. April 47,745,814 | 7. July. 46,981,832 | 10. October. 53,524,018
2. February. 39,346,213 | 5. May. 44,542,282 | 8. August 55,654,193 | 11. November 61,406,018
3. March 70,891,594 | 6. June 71,285,575 | 9. September. 61,719,561 | 12. December 40,238,272

E26
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Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
U.S. Government Bonds - Issuer Obligations
UNITED STATES TREASURY.......coutiuuiuuueiiueeseessesisesssesssesssesses s s esssesseessesesesssesse s e85 4848811488818 E R 8888 AR b e ebbes EieRE oL b LA b e bbb ekt een 12/28/2018....... 011512019....... | ..14.986.817 | ... 942
UNITED STATES TREASURY.....ccouituiiuuiimresiissisiseissesssesssesss st essesssse st ess b4 84881884148 e et e Heeb b et b bbbt 12/21/2018....... 021192019, | 5482990 | i 2177
0199999. U.S. Government BoNdS = ISSUBT ODIIGALIONS. ................iiiiiiisieeiiissiis st 48010000 18000418818 AE 0 188 sssssssssssssssss |00 ARG AT | ol.. 3119
0599999, TOtal - U.S. GOVEIMMENT BONGS.......o.vvcuueereieiiirriissicesiisisressss sttt 00800808100 8L LR | 00 ASQO8T | ol.. 3,119
Total Bonds
7799999, SUDBLOLAIS - ISSUBT OBIIGALIONS............cvvvvvieecreiiticcsiie s8R 8RR LR | 20,469,037 | ........ 0l... 3,119
8399999, SUDOIAIS - BOMMS.....1-- L 11 Lttt | e 20,469,037 | ...... 0]... 3,119
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 50 0 | FEDERATED TREAS OBL INST.......coutttuituiiueisaeissesesesisesssesessessssssssssessses st ssess st st es e840 4880088081408 8808888888 h bbbt r e Eheb b e bt s ekttt | 12/31/2018....... | . 2.280 |
8599999. Total - Exempt Money Market Mutual FUNds as [dENtified DY the SVO...........ciiiicsi et s s8R e R e re Aeeseeeb e s e e s b e E e e s e b b e b e e s e e e b e R ensebaes Eateesesseesessees s e b e e s s e s e b b en s s aneeea
All Other Money Market Mutual Funds
316175 60 3 | FIDELITY IMMIGOVT ll..cvovtoveresseeseessesssessseeesseesseesse st s8££kt b e HEeb b e e bbb | 02/08/2018....... | . 1.990 |

8699999. Total - All Other Money Market Mutual Funds.

.106,500

174

8899999. Total - Cash Equivalents

.................................... 61,952,026




Statement as of December 31, 2018 of the USAble Mutual Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska
3. Arizona..
4. Arkansas... . | Staturoty Deposit / Workers Compensation. 149,817 148,560 106,500 106,500
5. California...
6. Colorado
7. Connecticu
8. Delaware
9. District of Columbi
10.  Florida
11, GEOgia. e
12.  Hawaii HI
13.  Idaho. D]..
14.  lllinois Il
15, Indiana..
16.  lowa
17.  Kansas
18.  Kentucky.
19.  Louisiana...
20. Maine
21.  Maryland
22.  Massachusetts
23.  Michigan
24.  Minnesota
%, Mi iopi
26.  Missouri
27.  Montana....
28. Nebraska
29.  Nevada..........
30.  New Hampshire.
31, New Jersey....
32.
33.
34
35.  North Dakota.
36.  Ohio...
37.  Oklahoma..
38.  Oregon.
39.  Pennsylvania
40.  Rhode Island. .
41.  South Carolina.........cccooouruunenecad SC..
42, South Dakota SD
43, Tennessee...........oomririienns TN |.
44, Texas.
45, Utah..
46.  Vermont.
47.  Virginia,
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51. Wyoming... .
52.  American Samoa.........c..ccocveue AS | ..
53.  Guam GU|..
54.  Puerto RiCO......cccomeruenrrircriinns PR|..
55.  US Virgin Islands..........ccccconernne. VI o
56.  Northern Mariana Islands..
57. SR
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total XXX XXX 149,817 148,560 106,500 106,500
DETAILS OF WRITE-INS
BBOT. s | s
5B02. v | s
5803, i | i
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).........c.ccovervvviiennnieenes XXX XXX 0 0 0 0

E28
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