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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
L BONAS sttt | sereenees 10,405,043,927 | ....oovvveeerererieeninne | v 10,405,043,927 | ............. 9,968,033,451
2. Stocks:
2.1 PrEfErred SIOCKS. .. .vuuiveriecererie ettt sttt nsensnnns | ssessssesessanes 116,041,319 | oo | e 116,041,319 | oo 112,089,819
2.2 COMMON SOCKS. .. ..evurerrerrereeesessesesesessssssesssesssssessesssssssssesssssssssessessssssessesssnssessessanssns | ssesssessessanes 669,834,550 | ....ovvrveereerereenenee | s 669,834,550 | .....ccvvvnvn 630,195,126
3. Mortgage loans on real estate:
BT FIESEIIENS ..ot | sesiese et nens | seriesiente st nientnneens | siersesientene e [0
3.2 Other than fIrSEHENS......c..cuiiceicricreese bbb enssetes | stsesssesssessi s sent st sestnntn | sebsnessesssesssessssssssesssnssnnees | coresssnessnessnessensensensad (0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDBIANCES).......oeveveciiecieeieee ettt bbbt aesans | sevsesssssesass 32,391,079 | oo | e, 32,391,079 | v 33,157,371
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBIANCES). ......vuveeiieiecieieiesse ettt bt bbbt sse b s b s bnsns | sbessessesssssssessessssessessessnsss | essessssessessesissessesesnssnsans | essessessssessesssnssssessesand 0 |
4.3  Properties held for sale (less §.......... 0 ENCUMDIANCES)......vvoeeeireireineieieeseeeeseesesieees | eesesssesssessssesssessassssssesss | sessssesssssssssessssssessessasssnsss | essesssssssssssssssasssssnsssens 0 |
5. Cash($....9,952,083), cash equivalents ($.....150,327,813)
and short-term investments (§.......... 0) ettt enens | ererenrenienas 160,279,896 | .....coevverereecrereeeerirees | ceereeeiens 160,279,896 | ................ 270,846,168
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 372,582,920 | ..oovivereieesieeieienies | e 372,582,920 | .....ccovvee. 355,265,111
o DEIIVALIVES......oooveeerireeiceise ettt esssnes | eeessesetanens 295,176,486 | ....veoeevrrcrercrierrirererns | cereeeeneninns 295,176,486 | .......ccoenn. 249,283,075
8. Other inVEStEd @SSELS........ccverrrririiericrieeres et sest st sest s ssnies | crtsnessiens 1,427,057,576 | ....covvvverne 13,863,666 | ............. 1,413,193,910 | .ocvvvneces 1,333,271,762
9. ReCeiVaDIES fOr SECUMHIES. .......couurierrierriiriiiieieieersrr s | erisesiseseserensiaees 59,632 | ..o | e 59,632 | ..o 1,903,061
10.  Securities lending reinVested COlALEIAl ASSELS...........cciiireiiirieiee et ssees | estessesessssssessesssssstesesins | ssessessssassessessssessesssssssenss | sssessesssssssessesssssssessessees L0 T
11, Aggregate write-ins for INVEStE @SSELS..........ceviuiiieiciiee e | ebssssssssenses st es s sssenes [ I {0 I [0 I 0
12.  Subtotals, cash and invested assets (LINES 110 11).........wwerrrrenerimrrnreieriesessesieneens | oveeeeens 13,478,467,385 | ....cocorvevenne. 13,863,666 | ........... 13,464,603,719 | ........... 12,954,044,944
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and accrued
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........ccevcvees | corerrerrirennns 11,114,407 | oo 1,611,507 | oo 9,502,900 | .cooovvrvrrnnns 13,194,765
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled premiums).........ccoceeriereniins | ovrrerrernieennns 85,992,594 | ..o | s 85,992,594 | ....ccovvrinns 87,532,455
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0) ettt sttt nnns | sestesssnssnssnsss st enssenssenss | seessenssensssssssnssnssnnsenssans | sessinssnsssesssenssenssenssensss0 | sressensienssessi st sssnnees
16. Reinsurance:
16.1 Amounts recoverable from FBINSUIETS...........ccoevevevereeerieeieeceeeeeeeessesessesessesssesssseneees | ceevesssesesnans 28,638,567 | ....ovveeeeereeeeierereerieeen | evereeeerennienan 28,638,561 | ...ccvevvnnee. 30,386,494
16.2 Funds held by or deposited with reinSured COMPANIES.............ciuiveieereieiesieieieieees | et sesss | eresssssssesissessessessessssnsens | essesessssesessssessssse s 0 |
16.3 Other amounts receivable under reinSUrance CONTACES............ccoceveveerireerieerereeeeesiee | ceverererenenns 16,490,749 | ..o | e 16,490,749 | ..ooovevevenne 15,815,088
17. Amounts receivable relating to UNINSUTEA PIANS............c.cuiuiveiriieieeieie et seistessenas | eevessessssssssessesssssssesesens | stessssssssssesssssssessesssssssenss | sssessessssssessesssssssessesanes L0 U
18.1 Current federal and foreign income tax recoverable and interest therBON.............cccucveieicei [ | eveiieinsiess s sessiens | evresesisiesses s [0 U
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 253,104,227 | ccooovvverene 57,356,731 | .ooveververenne 195,747,496 | ... 214,418,970
19.  Guaranty funds receivable or 0N AEPOSIL............ccuiveiecieeiiisieieeteee et | cereresssenienans 1,031,228 | ..o | e 1,031,228 | .ocoeree 1,050,455
20. Electronic data processing equipment and SOfWaTE............cccueuerieeieiireieieeeeeeie s | evereiesienans 16,847,141 | oo 1,122,045 | ....oconn. 15,725,096 | ...ccocvevvne 16,808,407
21, Furniture and equipment, including health care delivery assets ($.......... 0)erererreneseseenes | e 10,000,102 | .coocvevrrene 10,000,102 | .ovevevcreiereesiennd 0 |
22. Net adjustment in assets and liabilities due to foreign eXchange rates.........c.cccuerieiciieiiies [ | erreieissese s | evesesissese s L0 T
23. Receivables from parent, subsidiaries and affiliates............ccccouereverieiieceisieeeseieees | e 13,450,841 | oo | e 13,450,841 | coovirve 15,419,198
24. Health care ($.......... 0) and other amouNtS FECEIVADIE. ............cuiveiircieieeesieeesseseiees [ e | ersessssssiesessssessesessessssens | essessssssessessesssssssessessd L0 U
25.  Aggregate write-ins for other than invested asSets...........ccvirieiinieieieseeiee s | erieissiesienas 334,891,521 | .o, 54,890,650 | ...ccovvnnae 280,000,871 | ..covvrrneas 287,245,209
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUG 25)........covurueririeiereniinrinsiseesssisseseesssssssesessesssssessesssssssssns | essnseees 14,384,156,107 | ...ooovvvvennes 138,844,701 | ........... 14,245,311,406 | ........... 13,759,084,286
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccceeees | cevevnnaee. 8,213,172,868 | ....cocveeveverereseeeieens | e 8,213,172,868 | ............. 7,289,426,012
28, Total (LINES 26 GNA 27).......cuvereririreeineieessieeseeessesssessessessssssessesssssssssessessssssessssssssssssassansans | sssesesens 22,597,328,975 | ....ccvvvenee. 138,844,701 | ........... 22,458,484,274 | ... 21,048,510,298
DETAILS OF WRITE-INS

1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiN€ 11 @DOVE)........civiieiieririieieiieissieieiesissisienes | coerisiesiessissssssssscssssenead [ P {0 [ I 0
2501. EXECUtiVE BENEit PIAN...........iiveriirceiireceesiceiseeeecesse et esssssessssesssssssssesss | sosesssssssnns 225,803,596 | ....ceonrrrerienieeninenens | e 225,803,596 | .....coocoenne 215,529,815
2502. Prepaid PENSION ASSEL..........cccuviviiiiieiieieieie st sss s s st ssssens | assessessssessenas 39,487,178 | .o 39,487,178 | oo 0 |
2503. Collateral for Derivative RECEIVADIE. ...........ccuureemerireeieeeeeiseeissesieceseesiseesseessessssenene | cereessssesnens 32,142,396 | ..oooovveerierienineinens | s 32,142,396 | ..oovvrerrenne 46,948,325
2598. Summary of remaining write-ins for Line 25 from overflow page........c.ccccueeveererersesieiens | cveereeseiennenne 37,458,351 | ..ccovvvirne. 15,403,472 | .ooverern 22,054,879 | ccoooerirrinne 24,767,069
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 8DOVE).........ccueurverrrerseresisinesenseensssssessnnes | cosenssssesnns 334,891,521 | ..o, 54,890,650 | .....ccovevene. 280,000,871 | ..coovevrennce 287,245,209




Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....8,991,639,890 less §.......... 0
included in Line 6.3 (including $.....1,290,296,927 MOGCO RESEIVE)..........cceveerererrieissiesssesssssesssssssssssssssssesssssessssssssss s s ssssssssnses ...8,991,639,890 8,675,467,033
2. Aggregate reserve for accident and health contracts (including $ ..10,064,631
3. Liability for deposit-type contracts (including $ .1,071,075,485
4. Contract claims:
41 61,493,319
4.2 Accident and health 110,712
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and UNPAId........cccveueverereieiieisieeeeeseiessseienens | eeeessssesssssesessnsens 1,956,372 | coovereeieeriene 1,562,258
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1  Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)..eeereererireeeeeieeseeneens | eeereeereeeessesneenees 40,625,000 | ..ooovveerreicieenne 87,000,000
6.2  Policyholder's dividends/refunds to members not yet apportioned (including §$.......... 0 MOACO).euerveeererirrereeneeseeseesseesessssesnans | oeeseeeseesesessnsenees 53,073,222 | oo
6.3 Coupons and similar benefits (including $.......... 0 Modco).....coorverrerrinnns
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.....810 accident and health PreMIUMS............co..oovurveeveeeeeceee ettt essseessessesessns | eevseessenssenssnees 141,774,393 | oo 119,185,617
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONIACES............cccviviiiieiieieiscte ettt bttt s s bbb st snsns | ebsessssesses e s s sessesessssssssessesnsas | oebssessessssssssssessss st st es s s bnes
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act.............cocveviiieeiccieicsceiieees | v 1,000,000 | ..cooveverrerreerce 500,000
9.3 53,131,318 61,980,931
9.4 181,158,479 ....163,649,767
10. Commissions to agents due or accrued - life and annuity contracts §.......... 0, accident and health §.......... 0
and deposit-type contract funds §.......... 0neeeeeete e
11. Commissions and expense allowances payable on reinsurance assumed. .
12, General EXPENSES AUE OF ACCTUEH............cuiviuiecisctesiei ettt ettt s sttt s s s st s e st n s s bnsanes | ebsebisssnsassessnsnsas 49,106,625 | .cocvvereeieen. 69,722,302
13. Transfers to Separate Accounts due or accrued (net) (including $.....(124,605,243) accrued for expense
allowances recognized in reserves, net of reinSUred AlIOWANCES)..........c.cuiueireicieiiie ettt saeses (124,605,243) | ...vecvvevirrrnns (122,426,508)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........cvcviiieeiieieieieie et essenes | srsessesssssnses s ensenes 2,739,630 | .o 8,682,338
15.1 Current federal and foreign income taxes, including $.....2,071,247 on realized capital gains (I0SSES).........cc..evueerremeererrereeiesriesiiesias | eeveeerieesiiesissias 23,938,048 | ...cooveieria 26,567,112
15.2  Net deferred tax liability...........ccooverereesiererisiieinn.
16.  Unearned investment income
17. Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including §.......... 0 agents' credit balances...
19.  Remittances and itemS NOt AlIOCALEA. ..........c..iuiuuririieiei it bbbt
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above. ..145,326,962
22.  Borrowed money §.......... 0 and interest thereon $ 7,137,500
23.  Dividends to stockholders declared and UNPAI.............cccviueiiiiiriieieicieie ettt ss et bnsense | absessssestessesssensesses e s s sensesnnas
24.  Miscellaneous liabilities:
24,01 ASSEE VAIUBHION FESEIVE. ......euvieiecesiseteieis ittt bbb
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ovverirrierieieisieieie sttt enne
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers .
24,04 Payable to parent, subsidiaries and affliatES..........ccivieieiiriiiecee bt | sresere ettt 1,535,026 | ..ovevvreieeiinns 1,595,575
24.05 Drafts OUESTANGING. .. ... reuueireireiieiieeie ittt bbbttt | eebanebne bbb een 29,921,915 | oo 57,391,990
24,06 Liability for amounts held under uninsured plans. .
24.07 FUNAS eld UNGEE COINSUIANGE. ........couvuurerierricieiserieeieises sttt | soesineieniensneinees 959,362,370 | ..covveerrvirrines 925,971,922
24,08 DEIVALIVES......cvuucveeeeaeieseieseiseeeeeeseesseessse st s s s s8££ 888 499,331,737 | v 334,392,748
24.09 Payable for securities 22,792,628 |..
24,10 Payable for SECUMHES IBNAING.......c.ccieviiireieiite sttt b bbb ae bbbt s s b bbb s b b saebenes
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
25. Aggregate write-ins for liabilities ....13,006,344 ..10,963,069
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 12,469,568,967 .11,905,508,323
27. From Separate Accounts statement 8,213,172,868
28. Total liabilities (Lines 26 and 27) .20,682,741,835
29. Common capital stock
30, Preferred CaAPItAl STOCK.........cccviueiicieicecteiicts ettt a bbbt b bbb b et bbb s bbb b nrets | Srebebnsetes s et bt et s et senae b e
31.  Aggregate write-ins for other-than-special surplus funds (]
32, SUIMIUS NOLES......ouevveiecece ettt s s e s et s s bbb s e s s s st st b bt ses e et s s st st n ettt s e naes 390,160,201
33.  Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds..
35.  Unassigned funds (surplus) ...1,385,582,236
36. Less treasury stock, at cost;
36.1 .. 0.000 shares common (value included in Line 29 §.......... 0) vttt ettt ns | Sestns Rt n st s st s st ntes | entsnesessant e st st st
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) vttt ettt s | sesten s e Rt s sttt en s tans | estnees st s sttt s st
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $ 1,775,742 437 1,853,575,962
38. Totals of Lines 29, 30 and 37 . A,775,742,437 .1,853,575,962
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 22,458,484,272 ...21,048,510,298
2501, OtNEI LIBDIIIHES. .......cvvocvveveeieseiee ittt ss sttt sttt b s b entsnns | sssesssssssesssesssanssa 8,761,857
2502. Unrealized Loss on Open Derivative Futures Contracts 2,393,925
2503. Interest Payable on Death Claims .990,681
2598. Summary of remaining write-ins for Line 25 from overflow page 859,881
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE). ... .. ruurrrrerersirarssressisarsssessesssssssssesssssssseesesssssssssssssssssssesssssssssessessssssessenssssssssanss | sesessossssssssanssnees 13,006,344
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)
3401.
3402. .
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Qo3




Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

i S o

10.
. Matured endowments (excluding guaranteed annual pure ENdOWMENES)........c..cururireireiiiniinieissieie e
12.
13.
. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16.
. Interest and adjustments on contract or deposit-type contract funds
Payments on supplementary contracts with life contingencies
Increase in aggregate reserves for life and accident and health contracts
Totals (Lines 10 to 19).......
Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only).
Commissions and expense allowances on reinsurance asSUME............cvcueveveeerrrererinseresseesseessesesenns

General insurance expenses and fraternal eXpenses............cc.cc......
. Insurance taxes, licenses and fees, excluding federal income taxes..
Increase in loading on deferred and uncollected premiums............
Net transfers to or (from) Separate Accounts net of reinsurance
. Aggregate write-ins for deductions.............cccovrerrrirrisrenrinns
Totals (Lines 20 to 27).......
Net gain from operations before dividends to policyholders and federal income taxes (

18.
19.
20.
21.
22.
23.

25.
26.

28.
29.
30.
31.

32.
33.

34.

35.

36.
. Netincome (Line 35)..........
Change in net unrealized capital gains (losses) less capital gains tax of §.
Change in net unrealized foreign exchange capital gain (loss)...............
. Change in net deferred iNCOME taX..........cooovrerrerererenreeriinnens

41.
42.

38.
39.

45.

48.

51.

52.
53.
54.
55.

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
Premiums and annuity considerations for life and accident and health contracts.............ccccveeieieceniinicieesee s 528,392,704 | .............. 463,757,542 ....988,770,517
Considerations for supplementary contracts with life CONINGENCIES..........ccvvueieiiirieiiecei s 5114416 | oo 2,359,456 5,081,009
N INVESIMENT INCOME......coeieet bbb 312,718,700 | ..coovvvnenee 286,506,222 ....597,268,162
Amortization of Interest Maintenance Reserve (IMR).........cccovvieveevneeiercinnnns 5,508,339 ..3,388,910 ..10,266,805

Separate Accounts net gain from operations excluding unrealized gains or losses

Commissions and expense allowances on reiNSUranCe CEAEM...........viuirieieriiieieieiesie ettt saes

Reserve adjustments on reinsurance ceded

Miscellaneous Income:
8.1

Income from fees associated with investment management, administration and contract guarantees
from Separate Accounts
8.2 Charges and fees for deposit-type contracts

8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........cviriirririirieieieieseie st ssnees

Totals (Lines 1t0 8.3)........

Death benefits

Annuity benefits

Disability benefits and benefits under accident and health CONtracts.............ccccevvicriicceiees e

Group conversions

Dividends to policyholders and refunds t0 MEMDETS...........ccriiiririnrinrieiesesss st
Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 minus Line 30)
Federal and foreign income taxes incurred (excluding tax on capital gains)

Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32).........cririurimirnrirrereieeensiseseessseseesssssssssssssesssssssssesssssssenns
Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(4,047,210) (excluding taxes of $.....6,118,458 transferred to the IMR).

NetiNCOME (LINE 33 PIUS LINE 34)......euerierieireiieeieieeseise sttt

CAPITAL AND SURPLUS ACCOUNT

Capital and surplus, DECEMDET 31, PHOE YEAT..........cvucvereiereiieeieiseeeie ettt ettt ettt b st et b bt b s e aes

Change in nonadmitted @SSets............ccccevevereeniieiesiee e

Change in liability for reinsurance in unauthorized and certified companies..........
. Change in reserve on account of change in valuation basis, (increase) or decrease.
44,

Change in asset valuation rESEIVE...........c.cceriiveiiciesiee e

Change in treasury stock...
. Surplus (contributed to) withdrawn from Separate Accounts during p
47.

Other changes in surplus in Separate Accounts Statement....................

Change in surplus notes....
. Cumulative effect of changes in accounting principles...
50.

Capital changes:

50.1 Paidin.....cccccorrrrrnne.
50.2 Transferred from surplus (Stock Dividend)....
50.3 Transferred to surplus

Surplus adjustment:

51.1 Paidin.....cccocvererrene.
51.2 Transferred to capital (Stock Dividend)

51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance

Dividends to stockholders

Aggregate write-ins for gains and losses in surplus

Net change in capital and surplus (LINES 37 throUgh 53)...........ceurruriinrerriinrineireieeseesessseeeessssse st s ssessesssssssssessesenns
Capital and surplus as of statement date (LINES 36 + 54)..........cccuvieieriieieiiieeie et

63,586,473 | .....ccccoeeene. 70,216,329 ....131,119,694

182,985,114 | .............. 168,089,236 ....348,916,674

...210,188,733

1,208,403

.................. 4,845,339 8,632,300

..1,209,692,379 v 2,301,452,297

.............. 131,486,470 | ................81,333,813 | ..............180,282,665
505,944,497 .442,748,287

2,280,531

.................. 2,118,462

....19,749,449 39,137,857

4,791,941 ....9,292,896

.............. 295,759,722 ....648,066,549

........... 1,069,816,872 | ..............930,843,931 | ...........1,965,244,276
...18,315,657 75,309,647 154,759,402

126,736,641
...23,186,758

1,045,793 | ... .2,188,465 | .. ,857,642
1563,206,571) | .............(141,154,648) | .. ..(300,539,139)
...26,572,198 ....24,165,850 ..50,049,807

.1,172,467,348 1,030,242,021 .2,169,662,637
...37,225,031 ....74,783,236 131,789,660

45,599,401 ....42,890,519 86,793,450

(8,374,370) 231,892,717 | 44,996,210
(26,411,831) | .oovvrveeeeenn(5,068,497) | oovvvvcviennc (4,038,330)

................ 18,037,461 cerennennn. 49,034,540
...35,010,665 . .(11,519,444)
53,048,126 | ..............45104,429 | ............... 37,515,097

........... 1,863,675,965 | ...........1,697,400,136 | ...........1,697,400,136
...53,048,126 ....45,104,429 ..37,515,097
.(63,516,159) 25,221,634 | .. 142,300,582

...(38,827) ] .... .(1,280,849) | .. 2,809,125)
(17,655,345) | ..ocvvvriinnn. 19,809,669
.(23,336,290) 060,713

119,122

...225,445
.(10,628,321)

455,520
(77,833,525) ....20,167,320
........... 1,775,742,440 | ..........1,717,567 456

DETAILS OF WRITE-INS

08.301. Subsidiary Service Fees & Management Fees 4,453,684 | ....ccovvvne. 8,952,482
08.302. Aggregate Other INCOME........couererrvrrrreirenes (131,952)] .. 329,425)
08.303. Increase (Decrease) in Expense Charges...........cccocovvvvevennnns 9,243
08.398.  Summary of remaining write-ins for Line 8.3 from OVErfloW PAGE........ccceueviiieiiccicee et sssevenns | ereresieae s esese s 0 [ oo e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 4,845,339 632,300
2701, Net Investment Income on Funds Withheld... ...24,918,775 ..40,893,662
2702.  Interest on LLC NOte.......ccovvvvveererierirereiinins .1,661,994 3,186,136
2703. Increase (Decrease) in Special Group Reserves.................. 8,571) ....(72,126)
2798.  Summary of remaining write-ins for Line 27 from oVErfloW PAGE...........ccviueieiieiice e besssens | sbesssresesisssesissesesssenas 0 6,042,135
2799. Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... ..50,049,807
5301.  Net Change in Minimum PenSION LIADIIY............cccovevreieiiireis et ses e s bes st ssssssssssssesans | sresssssssessnssssessesssssssenns ..(3,070,761)
D302, e E et SRR E AR R ARt n bbb en s s tas | Hrestentessen st s e stentensens | snbesiessentns st ent st estents | sessentns sttt srens
D303, SRR E bttt entes | Hessentensnssenten s ssensentnns | aree ST
5398.  Summary of remaining write-ins for Line 53 from overflow page.. 0 | 0
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 @D0OVE).......erurrurrsreiriirissiesissisrsesssssssesssssssssesssssnssssssssssssssssssassnsnes | sesssssessanssnssessanssnssnssasd | onsasssssssssassans 455,520 | ..ooovveinnnnn (3,070,761)
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected net of reinsurance ....805,692,358 685,918,491 | ............ 1,385,642,013
2. Netinvestment income... 331,608,654 ..292,049,995 | ..... ..621,310,114
3. MiISCEIIANEOUS INCOME......euereercirisiseieisees et ..123,382,733 | oo 127,629,293 | ...coovvvneee 253,306,941
4. Total (LINES T HIOUGN 3)...ereeiecieieeicicie ettt sttt ens e snessenen | sesnsnesnns 1,260,683,746 | ............ 1,105,597,779 | ............ 2,260,259,068
5. Benefit and 10SS related PAYMENLS.........ccuiieiiiciee ettt sntensenae | sressesesienies 783,624,041 | ............... 693,666,916 | ............ 1,404,228,801
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES.........cc.vurereeneerrenieneeneerniens | correreneneens (151,027,836) | ....cvenvenee (149,603,707) | ..voovenvenne (316,455,361)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirieieeieeie e esssssesessssenns | seveensiennes 267,626,942 | ............... 281,701,115 | e 509,168,746
8.  Dividends paid t0 PONCYNOIAETS.........ccueiiceiiiicieicce et se st esessnsesans | ensssesessssnsanans 9,327,619 | covevie 28,028,055 | ....ccoocvevnnee 37,021,687
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. .(20,121,160)| .... ....(51,201,760) ...(66,822,908)
10, Total (LINES 5 throUGN 9).......eurvueecerricieireie ettt sttt et ss st ssnssantns | seesssssesenns 889,429,606 | ............... 802,590,619 | ............ 1,567,140,965
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccoeuiririieiiieiiceeiee et bes e esae s b ssnnaens | evesssessesens 371,254,140 | ..o 303,007,161 | ..ccoevrnnen 693,118,103
CASH FROM INVESTMENTS

12.  Proceeds from investments sold, matured or repaid:

121 BOMAS...eeeeeee ettt enis | Senenniens 1,263,777,091 | oo 504,987,308 | ............ 1,164,643,874

1202 SHOCKS .ottt | enienienins 34,362,575 | ..oovvrerennene 21,006,643 | .....cccoevnne 44,499,146

12.3 Mortgage loans

12,4 REAIESIAE. ... .eueecee bbbt | Sesieeb Rttt es | Hterent ettt | stere et

12.5  Oher INVESIEA @SSELS........ucvuieieeiiiiieie ettt bbbttt nsenieen | sbseensnsensens 30,970,106 | ..coovvvvenenee 21,525,705 | oo 69,616,244

12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENES............cc.civeieiceie e [ | sesisisssesessessesesessesssseses | svesesssssessesissesseses 5,019

12.7  MISCEIIANEOUS PrOCEEAS. .......cucveiveiiiieieciii ittt ettt st es s nse s s sensens | dessesssssssensas 24,636,057 | ..cccvvrnnen. 29,895,706 | ..coocovrrane. 3,634,700

12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,353,745,829 | ............... 577,415,362 | ............ 1,282,398,982
13.  Cost of investments acquired (long-term only):

1301 BONAS...eueeereeie ettt nt st | srensnsrens 1,702,914,688 | ............... 901,708,986 | ............ 1,957,616,265

1312 SHOCKS . .ottt | eeiesieniens 54,513,700 | ..cooovrrrnnn. 80,254,070 | ..covvvenen. 107,258,377

13,3 MOMGAGE I0NS.....eeveerieireietreie ettt s ettt s ettt ns s st ensensens | sesesessessesntnssesssssssassensnss | stessessstessessnsnsnssessnsnstanse | netessessesssnssessesnssantesnenns

134 REAIESIAIE. ...ttt | Sebies bbbttt s | freteri ettt | eeseniee s enens 317,070

13,5 Other INVESIEA @SSELS.......uuvuiererrereiieeeeie ettt sttt ess s s st ssnssensnes | sesessessosens 100,229,260 | ...cvovvvnenes 80,102,341 | oo 306,713,595

13.6  MiSCEIIANEOUS @PPIICALIONS. .......cvvevreveiiiiriiirieiseiese sttt s st essessnsensens | ansessesssanees (40,878,179) | .ooovevrrrean 24,168,541 | ..ooovvernan. (2,483,728)

13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,816,779,469 1,086,233,938 ...2,369,421,579
14, Netincrease or (decrease) in contract [0ans and PremiUm NOLES.........ccvivrieieieiniereessiese s ssssessesssssnees | sressessssessenns 12,032,668 | ....occvovveinne 7,585,461 | .ocvvvrrine 15,675,515
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiNe 14).........ccoorrrrrnrrrnerreenere e eeseeseessssenens | eeveesseennes (475,066,308) | .............. (516,404,037)| ........... (1,102,698,111)

CASH FROM FINANCING AND MISCELLANEOUS SOURCES

16.  Cash provided (applied):

16.1 SUIPIUS NOLES, CAPILAI NOES. .....ceueueececerrireeieteie ittt sttt b bt nbas | sessesbeeeesseesaebessessentnssns | Heesestessasssnssessanssnssestantns | Sbetsssessessasssessantasesnssenes

16.2 Capital and paid in SUIPIUS, 1SS trEASUNY SLOCK...........cceeiiieiiiiieieiee et sesssaess | sressebessesesessssesesssesessaess | evessesesssesessssesessssesessnes | sbesesssesssissesessesessssssesnns

1683 BOITOWE FUNGS. ...ttt E bbbttt | 1eeiesbeesebsees et e st essenbntans | Heesestessastsessessanssnssestantns | Sbeseesessassanssessantasssnssanes

16.4 Net deposits on deposit-type contracts and other insurance abilities............c.coceevicviriceiieseeeceeeeeis | e 8,210,349 | ............... 226,375,569 | .....cccco.... 213,729,993

16.5 Dividends to stockholders

16.6  Other cash provided (PPHEA)..........cuueriueriuerirerierisrrieieisiessess bbbt | eebssssssisenes (14,964,453) | ...coovvvenene (46,714,991) | oo 167,382,910
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | cccoevevnnneee. (6,754,104) | ..ocvunene 179,660,578 | ............... 381,112,903
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccovvevvverens | verrernnenns (110,566,272) | ....cvvoveneee (33,736,298) | ...ovvvnrerenne (28,467,105)
19. Cash, cash equivalents and short-term investments:

19,1 BEGINNING Of YT .....vvurerrereireririe ittt iseesssessessss sttt ettt s s st et ssantenssessessnssnsss | sesessessossans 270,846,169 | ............... 299,313,274 | cvovveenee 299,313,274

19.2 End of period (LINE 18 PIUS LINE 19.1)....uuiiuiirieiieirieiieiireiieciseeise ittt sttt sntens | sbnssnssnnees 160,279,897 | ....ovvvenve. 265,576,976 | ...occoonnne 270,846,169

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001  CataliZEA INEEIESE.......cverereieecereerieeiire ettt sttt stns e stentas | sesessessansnnssessns (246,064) | ....ovoevererrnen. (13,000 | .coovvverenes (1,045,817)
20.0002  Premiums paid DY DIVIAENG.........c.overeeiriirirrinisnsesesssssessesssessssesessessssssesssssssssessssssssssssesssssssssessassssssessassssssnsss | sessessessasenns (29,179,446) | ......vveene. (25,750,323) | .cvvvrrrerrenne (57,604,614)
20.0003  Premiums Paid DY WaIVET. ......c..cirurirerieireirieieiseises et sssessssssse st sesessessessssssssssesssssssessessessnes | sesessessessssnees (8,330,690) | ...vovvrnrerenne (1,621,531) | v (3,238,403)
20.0004  Premiums paid DY BENEAit. ..ottt sssssssssessesssssssssessessesssssessassssssessans | sessssessasssssessns (263,944)| ... ..(13,222,028) | ..... ...(25,137,445)
20.0005  Premiums paid by Policy Loan.. .(5,285,141) | oo (4,613,255) | ..covvverecrenns (8,902,368)
20.0006  Amortization of DISCOUNt ON SUMPIUS NOLES.........c.cviviieeiriiiiieie ettt saessesesans | svsessssssssssesnsas (119,122) | oo (110,642)| ..... ....(225,445)
20.0007  Common Stock acquired as @ return 0f CAPIAL .........errririrrrrreere ettt | setssesessessnnens (1,652,539) | ..o (1,231,786) | ..ovvvvrerenne (7,998,162)
20.0008  Non-Qualified PENSION EXPENSE.........cvucveieereeiereeeeeeieseseesisssses s ssesss s sessssssssesssssssssesssssss s ssssssssssssssssssnsans | sesesssssssssnees (3,388,684) | ...cvvrvrerenns 4127184 | o (527,198)
20.0009  BONG EXCNANGE. ... teurertreesreeessessseseeseesensssesesssessssseessesssssessesssnssessessansssssessasssessessesssssssssessensanssessasssssssssensensessenss | sosssesssssassan 68,532,378 | ..o | e (70,996,055)
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHTIAL ... e revveri ettt ettt ssnsses | sesessessasssessassansnssestenssnssessessanssnssns | fessnssossunssnssessnssnssastanssnssessansunssess | nessessssonsssssessansunssessasssnssnssansensaness
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 679,536,356 | ....oooevernrirrrrieninnne 701,906,268 | ......ovvverrrrrerernnns 1,402,835,793
3. Ordinary individUal @NNUIIES...........vererieerireieieeiseeeisieeiseess e essssssesssssssssessenes | sesessssssessessssssessassnes 305,906,133 | .oovoeveeeeeeereinne 200,085,426 | ....ocvverieieieiina 461,065,865
4. Creditlife (Group and iNAIVIAUAI...........ccviirieieiiieieie st sessssesses | stsessstessessesssssssessesssssssessessssessessesse | sassesssssssessessessssessessessssessessessnsassess | stessessessessssessesessssessessessnsassessessnse
5. Group life INSUMANCE. .......c.ccveveerecieeeie ettt sse s sessenes | sesssssessssissessesssssesaeseseas LS O 534,133 | o 1,033,552
8. GrOUP @NNUIIES. .....veveveeereenerisiiirisereiessi sttt sees | etsssessseess s eeeseenes 157,175 | e 500,962,330 | ...vvorrrrrrrirrrieririenens 1,059,526
7o AH = GrOUD. ...ttt bbbt st bbb ss et | ahaebseb st es b e s s bbb e s a st s s ssesentente | estessebastsaesae st st st e s b esten e s e bensens | shestestesies st es ettt s et n st
8. A&H - credit (Group and iNIVIAUA)...........cccvevirireiieeee et besssesens | cresissesssssesessesessssssessssebessssssesssnses | sbessssssessssesesssesessssesasassesesssesassnses | sbesesssesassssesessesessssssesassetesessesessnnes
0. ABH = OlNBI ..ot | reese et 3,560,074 | oooooevceicreriecennne 4,041,311 | oo 8,028,871
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, Subtotal (LiNes 1 through 10)..........reuemirirrierieiriessesessesesssenssesesssssessssesssnenes | ceessesssessssesssssssens 989,659,509 | ...ooovrvrrrrirriinns 1,407,529,468 | ......covvvrrvrrrcrirs 1,874,023,607
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY).........cviviiiirieeiieiicieceiceicies et testese i | eeveessssssesssssssessesessessessssssssssssessess | stesssssesssssssssssssassesssssssessessssssassns | sesessessssssessesesssssssssssesssssssessessssones
13, Subtotal (LINes 11 roUGN 12).......c...cveeiviririiricrieiesesseecssessssssssesssesssssssenes | ceesnessssessssesssesssens 989,659,509 | ....oovevvrrrririinnns 1,407,529,468 | ......covvvrvvrircris 1,874,023,607
14, DepOSIt-yPE COMIACES.......cvivieireiiiscieiece ettt s st bens | stssssesesnsessssnsesansnsenas 23,795,947 | oo 10,139,778 | oo 25,590,059
15, Total (LINES 13 @N 14)......cccuiriririiiiriciircniiricisessseses i esss s sensssessssnins | cossnesssssssssesenessons 1,013,455,456 | ......covvvvvrrrrcrins 1,417,669,246 | .....ooovvvoecrrcrinnn 1,899,613,666
DETAILS OF WRITE-INS
F00 T, oA Rttt s ek eesennenaes | HeseteEees et R e R Rttt es st e ten e snenne | enteeseeaetes ettt ns ettt s st et entens | chesensee et et sttt
1002, oottt | Heeeb RSkt | SERE LR | Hesee R R
1003, oot eee et R R R | 4R RS R | SRR RS Rt | HesieeR et
1098. Summary of remaining write-ins for Line 10 from overflow Page..........cocvveieenenieieiniinies | o [0 TN 0 | oo 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LIN 10 @DOVE).....cvurruieireurisrrereeisissrissessissessssssnsnsss | sesesssssssesssssssssessssssssssssssssssssssesns [0 O 0 ] e 0
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern
A Accounting Practices

The financial statements of The Penn Mutual Life Insurance Company ("the Company") have been prepared in conformity with
statutory accounting practices ("SAP") prescribed or permitted by the Insurance Department of the Commonwealth of Pennsylvania.
Insurance companies domiciled in Pennsylvania are required to prepare their statutory financial statements in accordance with the
National Association of Insurance Commissioners’ Accounting Practices and Procedures manual, (referred to as NAIC SAP), subject
to any deviations prescribed or permitted by the Pennsylvania Insurance Commissioner. The Company employs no permitted
practices or significant prescribed practices, which differ from NAIC SAP in the preparation of its financial statements.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State
of Pennsylvania is shown below:

B. Use of Estimates in the Preparation of the Financial Statement

The preparation of financial statements in conformity with Statutory Accounting Principles requires management to make estimates and
assumptions that affect the reported amounts of assets and liabilities. It also requires the disclosure of contingent assets and liabilities at the
date of the financial statements and the reported amounts of revenue and expenses during the period. Actual results could differ from those
estimates. Included among the material reported amounts and disclosures that require extensive use of estimates are:

e (Carrying value of certain invested assets and derivatives
o Liabilities for reserves and funds for payment of insurance and annuity benefits
e Accounting for income taxes and valuation of deferred income tax assets and liabilities and unrecognized tax benefits
e Litigation and other contingencies
e Pension and other postretirement and postemployment benefits
F/S Page | F/ISLine# | CurrentYearto
SSAP # Date 2018
NET INCOME

(1) PENN MUTUAL LIFE INSURANCE COMPANY
Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 53,048,126 |$ 37,515,095

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

$ $
(3) State Permitted Practices that are an
increase/(decrease) from NAIC SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX |$ 53,048,126 |$ 37,515,095

SURPLUS

(5) PENN MUTUAL LIFE INSURANCE COMPANY
Company state basis
(Page 3, line 38, Columns 1 & 2) XXX XXX XXX |$ 1,7757742,437 |$  1,853,575,962

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

$ $
(7) State Permitted Practices that are an
increase/(decrease) from NAIC SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX |$ 1,775,742,437 |$  1,853,575,962

C. Accounting Policy
No significant changes.
D. Going Concern
Not applicable
Note 2 — Accounting Changes and Corrections of Errors
No significant changes
Note 3 - Business Combinations and Goodwill
No significant changes
Note 4 - Discontinued Operations

No significant changes
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 5 - Investments
D. Loan-Backed Securities
(1) Description of Sources Used to Determine Prepayment Assumptions

Prepayment assumptions are based on borrower constraints and economic incentives such as original term, age, and coupon of the loan
as affected by the interest rate environment.

1 2a | 2b 3
Amortized Cost Basis
Before Other-Than- Temporary
Other-than- Impairment Recognized Fair Value
(2) Temporary Impairment in Loss 1-(2a+2b)
Interest | Non- Interest

OTTI recognized 15t Quarter

a. Intentto sell $ $ $ $

b.  Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis

c. Total 1t Quarter $ $ $ $
OTTI recognized 2nd Quarter
d. Intentto sell $ $ $ $

e. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover

the amortized cost basis 5,461,000 2,293,893 3,167,107
f.  Total 2nd Quarter $ 5,461,000 |$ $ 2,293,893 |$ 3,167,107
OTTI recognized 3d Quarter
g. Intentto sell $ $ $ $

g. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis

i.  Total 3rd Quarter $ $ $ $
OTTI recognized 4th Quarter
j.  Intenttosell $ $ $ $

k. Inability or lack of intent to retain the investment in
the security for a period of time sufficient to recover
the amortized cost basis

. Total 4th Quarter $ $ $ $

>

m. Annual aggregate total XXX $ 2,293,893 XXX

(3) Recognized OTTI securities

1 2 3 4 5 6 7
Book/Adjusted
Carrying Value Recognized
Amortized Cost Present Value of Other-Than- Amortized Cost After Date of Financial
Before Current Projected Cash Temporary Other-Than- Fair Value at | Statement Where
CUSIP Period OTTI Flows Impairment Temporary Impairment| Time of OTTI Reported
46625M 5R 6 |$ 5,461,000 |$ $ 2,293,893 |$ 3,167,107 |$ 3,167,107 06/30/2019
Total $ 2,293,893

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been
recognized in earnings as a realized loss (including securities with a recognized other-than-temporary impairment for non-interest related
declines when a non-recognized interest related impairment remains):

a.  The aggregate amount of unrealized losses: 1. Less than 12 Months $ 7,645,818
2. 12 Months or Longer $ 15,115,656
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 400,206,671
2. 12 Months or Longer $ 338,219,634

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary
The Company conducts a periodic management review of all bonds including those in default, not-in-good standing, or otherwise
designated by management. The Company also considers other qualitative and quantitative factors in determining the existence of OTTI
including, but not limited to, unrealized loss trend analysis and significant short-term changes in value, default rates, delinquency rates,
percentage of nonperforming loans, prepayments, and severities.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable
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G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not applicable

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not applicable

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not applicable
M. Working Capital Finance Investments

The Company did not have any working capital finance investments at June 30, 2019.
N. Offsetting and Netting of Assets and Liabilities

The Company did not have any assets or liabilities that are offset and reported net in accordance with a valid right to offset as of June 30,
2019.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies
A. Investments in Joint Ventures, Partnerships and Limited Liability Companies that Exceed 10% of Ownership
No significant changes
B. Investments in Impaired Joint Ventures, Partnerships and Limited Liability Companies
Given the market to book value ratio of 0.62 and the underperformance of the fund's assets, BTG Global Timberland Resources
Fund was impaired by $493,611. Given the market to book value ratio of 0.37 and few remaining assets in the fund, Perry Partners
LP was impaired by $2,840,091.
Note 7 - Investment Income
No significant changes
Note 8 — Derivative Instruments
No significant changes
Note 9 - Income Taxes
No significant changes
Note 10 - Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No significant changes
Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements
(1) Information on the Nature of the Agreement
The Company is a member of the FHLB-PGH, which provides access to collateralized advances, collateralized funding agreements, and
other FHLB-PGH products. Collateralized advances from the FHLB-PGH are classified in “Borrowed money.” Collateralized funding
agreements issued to the FHLB-PGH are classified as liabilities for deposit-type funds and are recorded within Reserves and funds for
payment of insurance and annuity benefits. FHLB-PGH is a first-priority secured creditor. The Company’ s membership in FHLB-PGH
requires the ownership of member stock, and borrowings from FHLB-PGH require the purchase of FHLB-PGH activity based stock in an
amount equal to 4% of the outstanding borrowings. All FHLB-PGH stock purchased by the Company is classified as restricted general
account investments within Common stock - unaffiliated. The Company’s borrowing capacity is determined by the lesser of the assets
available to be pledged as collateral to FHLB-PGH or 10% of the Company’s prior period admitted general account assets. The fair value
of the qualifying assets pledged as collateral by the Company must be maintained at certain specified levels of the borrowed amount,

which can vary, depending on the nature of the assets pledged. The Company’s agreement allows for the substitution of assets and the
advances are pre-payable. Current borrowings are subject to prepayment penalties.
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(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Year to Date

1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,565,500 2,565,500
(c) Activity Stock 24,600,000 24,600,000
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 27,165,500 |$ 27,165,500 |$
(f)  Actual or estimated borrowing capacity as
determined by the insurer 1,375,908,000 XXX XXX
2. Prior Year
1 2 3
Total General Separate
2+3 Account Accounts
(@) Membership Stock — Class A $ $ $
(b) Membership Stock — Class B 2,451,800 2,451,800
(c) Activity Stock 24,000,000 24,000,000
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 26,451,800 |$ 26,451,800 |$
(f)  Actual or estimated borrowing capacity as
determined by the insurer 1,263,983,000 XXX XXX
b.  Membership Stock (Class A and B) Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year to
Membership Date Total Not Eligible for Less than 6 Months to Less | 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3to 5 Years
1. ClassA |$ $ $ $ $ $
2. ClassB $ 2,565,500 |$ $ $ $ $ 2,565,500
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total to Date General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 718,262,000 |$ 645,820,000 |$ 615,000,000
2. Current Year to Date General Account
Total Collateral Pledged 718,262,000 645,820,000 615,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged
4. Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 821,563,000 |$ 787,003,000 |$ 600,000,000
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount of Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year to Date Total General and Separate
Accounts
Total Collateral Pledged (Lines 2+3) $ 718,262,000 |$ 645,820,000 |$ 615,000,000
2. Current Year to Date General Account
Total Collateral Pledged 718,262,000 645,820,000 615,000,000
3. Current Year to Date Separate Accounts
Total Collateral Pledged
4.  Prior Year Total General and Separate Accounts
Total Collateral Pledged $ 843,417,000 |$ 806,781,000 |$ 700,000,000

(4) Borrowing from FHLB

a.

Amount as of the Reporting Date
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1. Current Year to Date

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ $ $ XXX
(b) Funding Agreements 615,000,000 615,000,000 $ 617,680,000
(c) Other XXX
(d) Aggregate Total
(atb+c) $ 615,000,000 |$ 615,000,000 |$ $ 617,680,000
2. Prior Year
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ $ $ XXX
(b) Funding Agreements 600,000,000 600,000,000 $ 602,563,000
(c) Other XXX
(d) Aggregate Total
(atb+c) $ 600,000,000 |$ 600,000,000 |$ $ 602,563,000
b.  Maximum Amount During Reporting Period (Current Year to Date)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt
2. Funding Agreements 615,000,000 615,000,000
3. Other
4. Aggregate Total (Lines 1+2+3) 615,000,000 615,000,000

c. FHLB - Prepayment Obligations

Prepayment Obligations under the
Following Arrangements (YES/NO)

Does the Company have

Debt

Funding Agreements

NO

Other

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement

Benefit Plans

A

Defined Benefit Plan

(4) Components of Net Periodic Benefit Cost

Special or Contractual
Pension Benefits Postretirement Benefits Benefits per SSAP No. 11
Current Year to Current Year to Current Year to
Date 2018 Date 2018 Date 2018
a. Service cost $ $ $ 137,000 |$ 308,000 |$ $
b. Interest cost 3,251,000 5,803,000 297,000 542,000
Expected return on
plan assets (6,190,000) (13,278,000)
d. Transition asset or
obligation
e. Gains and losses 704,000 1,029,000 (123,000) (122,000)
f. Prior service cost or
credit 123,000 4,000
g. Gainorloss
recognized due to a
settlement
curtailment
h.  Total net periodic
benefit cost $ (2,235,000) |$ (6,446,000) |$ 434,000 |$ 732,000 |$ $

Note 13 — Capital and Surplus, Shareholder’s Dividend Restrictions and Quasi-Reorganizations

No significant changes

Note 14 - Liabilities, Contingencies and Assessments
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No significant changes
Note 15 - Leases

No significant changes

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. Transfer and Servicing of Financial Assets

There have been no transfer or servicing of financial assets through June 30, 2019.

C. Wash Sales

(1) Inthe course of the Company's asset management, securities are sold and reacquired within 30 days of the sale date to enhance the

Company's yield on its investment portfolio.

(2) The details by NAIC designation 3 or below, or unrated of securities sold during the current period and reacquired within 30 days of the

sale date are:

NAIC Number of Book Value of | Cost of Securities
Description Designation| Transactions | Securities Sold Repurchased Gain/(Loss)
Common Stocks 21 |$ 3,321,592 |$ 3,451,330 |$ 127,496
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
No significant changes
Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant changes
Note 20 - Fair Value Measurements
A. Fair Value Measurements
(1) Fair Value Measurements at Reporting Date
Net Asset
Description for Each Type of Asset or Liability Level 1 Level 2 Level 3 Value (NAV) Total
Assets at Fair Value
Residential MBS $ $ 8,253,600 $ $ 8,253,600
Asset-backed securities $ $ 260,600 $ $ 260,600
$
Corporate securities $ $ 10,450,000 $ $ 10,450,000
Common Stock - Unaffiliated $ 48,944,193 $| $27,176,612 $ $ 76,120,805
Futures $ $ $ $ $
Futures $ $ $ $ $
Options $ $ 22,825,535 $ $ $ 22,825,535
Swaps $ $265,961,450 $ $| $265961,450
Separate Account Assets $8,213,172,868 $ $ $| $8213,172,868
Total $ 8,262,117,061 $ 307,751,185 $ 27,176,612 $| $8,597,044,858
Liabilities at Fair Value
Futures $ 891,100 $ $ $ $ 891,100
Options $ $ 52,402,196 $ $| $52402,19
$
Swaps $ $ 446,929,609 $| $446,929,609
Total $ 891,100 $ 499,331,805 $ $| $500,222,905
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B.

C.

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

Total
Gains and| Total
(Losses) | Gains and Ending
Transfers| Transfers| Included | (Losses) Balance as
Beginning Into Outof | inNet [Includedin Settle- | of Current
Description Balance Level 3 | Level 3 | Income | Surplus | Purchases |Issuances| Sales ments Period
a. Assets
Common Stock -
Unaffiliated $22,462,912 |$ $ $ $ $5,513,700 |$ $(800,000) |$ $27,176,612
Total $22,462,912 |$ $ $ $ $5,513,700 |$ $(800,000) |$ $27,176,612
b. Liabilities
$ $ $ $ $ $ $ $ $ $
Total $ $ $ $ $ $ $ $ $ $

Policies when Transfers Between Levels are Recognized

The Company recognizes transfers into Level 3 as of the end of the period in which the circumstances leading to the transfer occurred.
The Company recognizes transfers out of Level 3 at the beginning of a period in which the circumstances leading to the transfer occurred.

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

The fair values of the Company’s debt securities are generally based on quoted market prices or prices obtained from independent pricing
services. In order to validate reasonability, prices are reviewed by investment professionals through comparison with directly observed
recent market trades or color or by comparison of significant inputs used by the pricing service to the Company’s observations of those
inputs in the market. Consistent with the fair value hierarchy described above, securities with quoted market prices or corroborated
valuations from pricing services are generally reflected within Level 2. Inputs considered to be standard for valuations by the independent

pricing service include: benchmark yields, reported trades, broker/dealer quotes, issuer spreads, two-sided markets, benchmark

securities, bids, offers, reference data and industry and economic events. In circumstances where prices from pricing services are
reviewed for reasonability but cannot be corroborated to observable market data as noted above, these security values are recorded in
Level 3 in the Company’s fair value hierarchy. Under certain conditions, the Company may conclude pricing information received from
third party pricing services is not reflective of market activity and may over-ride that information with a valuation that utilizes market
information and activity.

In circumstances where market data such as quoted market prices or vendor pricing is not available, internal estimates based on
significant observable inputs are used to determine fair value. This category also includes fixed income securities priced internally. Inputs
considered include: public debt, industrial comparables, underlying assets, credit ratings, yield curves, type of deal structure, collateral
performance, loan characteristics and various indices, as applicable. Also included in Level 2 are private placement securities. Inputs
considered are: public corporate bond spreads, industry sectors, average life, internal ratings, security structure, liquidity spreads, credit
spreads and yield curves, as applicable. If the discounted cash flow model incorporates significant unobservable inputs, these securities
would be reflected within Level 3 in the Company’s fair value hierarchy.

In circumstances where significant observable inputs are not available, estimated fair value is calculated internally by using unobservable
inputs. These inputs reflect the Company’s assumptions about the inputs market participants would use in pricing the asset, and are
therefore included in Level 3 in the Company’s fair value hierarchy. Circumstances where observable market data is not available may
include events such as market illiquidity and credit events related to the security.

Equity securities consist principally of investments in common and preferred stock of publicly traded companies. The fair values of most
publicly traded equity securities are based on quoted market prices in active markets for identical assets and are classified within Level 1
in the Company'’s fair value hierarchy.

Fair Value Disclosures

The fair values of derivative contracts are determined based on quoted prices in active exchanges or prices provided by counterparties,
exchanges or clearing members as applicable, utilizing valuation models. The fair values of derivative contracts can be affected by
changes in interest rates, foreign exchange rates, commodity prices, credit spreads, market volatility, expected returns and liquidity as
well as other factors.

The Company’s exchange traded futures include index futures that are valued using quoted prices in active markets and are classified
within Level 1 in our fair value hierarchy.

Derivative positions traded in the OTC and cleared OTC derivative markets where fair value is determined by third party independent
sources are classified within Level 2. These investments included: interest rate swaps, interest rate caps, total return swaps, swaptions,
equity options, inflation swaps, forward contracts, and credit default swaps. OTC derivatives classified within Level 2 are valued using
models generally accepted in the financial services industry that use actively quoted or observable market input values from external
market data providers, broker dealer quotations, third-party pricing vendors and/or recent trading activity. Prices are reviewed by
investment professionals through comparison with directly observed recent market trades, comparison with valuations estimated through
use of valuation models maintained on an industry standard analytical and valuation platform, or comparison of all significant inputs used
by the pricing service to observations of those inputs in the market.

Fair Value Reporting under SSAP 100 and Other Accounting Pronouncements

Not applicable

Fair Value Level
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The following table summarizes the aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the
fair value measurements in their entirety fall, for which it is practicable to estimate fair value, at June 30, 2019:

Net Not
Asset | Practicable
Aggregate Fair Value | (Carrying
Type of Financial Instrument Value Admitted Assets (Level 2) (Level 3) (NAV) Value)
Financial Assets: $ $ $ $ $ $ $
$

Bonds $11,130,970,054| $ 10,405,044,013 $924,169,016| 110,160,323,993 $ 46,477,045 $ $
Preferred Stock $ 118,225,714 $ 116,041,319 $79,646,570 $ 37,041,780 $ 1,537,364 $ $
Common Stock - Unaffiliated $ 76,120,805 $ 76,120,805 $ 48,944,193 $ $27,176,612 $ $
Cash, Cash Equivalents and
Short-Term Investments $ 62,026,464 $ 62,026,464 $ 62,026,464 $ $ $ $
Derivatives $ 288,786,985 $ 295,176,485 $ $ 288,786,985 $ $ $
Separate Account Assets $8,213,172,868| $8,213,172,868| §8,213,172,868 $ $ $ $
Financial Liabilities: $ $ $ $ $ $ $
Investment Type Contracts: $ $ $ $ $ $ $
Individual Annuities $2,402,050,350| $ 2,395,644,558 $ $| $2,402,050,350 $ $
Derivatives $ 500,222,905 $ 499,331,805 $891,100 $ 499,331,805 $ $ $

$ $
Separate Account Liabilities $8,213,172,868| $8,213,172,868| $8,213,172,868 $ $

D. Not Practicable to Estimate Fair Value
Effective Interest
Type of Class or Financial Instrument Carrying Value Rate Maturity Date Explanation
$

Note 21 - Other ltems
No significant changes

Note 22 - Events Subsequent

The Company has evaluated events subsequent to June 30, 2019, and has determined that there were no significant events requiring recognition in the

financial statements.
Note 23 — Reinsurance

No significant changes

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

The Company does not have any retrospectively rated contracts.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses
Not applicable

Note 26 - Intercompany Pooling Arrangements

No significant changes

Note 27 — Structured Settlements

No significant changes

Note 28 — Health Care Receivables

No significant changes

Note 29 - Participating Policies

No significant changes

Note 30 - Premium Deficiency Reserves
No significant changes

Note 31 — Reserves for Life Contracts and Deposit-Type Contracts
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No significant changes

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant changes

Note 33 — Premium and Annuity Considerations Deferred and Uncollected

No significant changes

Note 34 — Separate Accounts

No significant changes

Note 35 — Loss/Claim Adjustment Expenses

No significant changes
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PART 1 - COMMON INTERROGATORIES

GENERAL
1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
1.2 Ifyes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

2.2 Ifyes, date of change:

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

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] NoJ[ ]
3.3 Ifthe response to 3.2 is yes, provide a brief description of those changes.

FIG Partners, LLC was added as a subsidiary of Janney Montgomery Scott, LLC
3.4 s the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
3.5 Ifthe response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.

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

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

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

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2015

6.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2015

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 12/04/2016

6.4 By what department or departments?

Pennsylvania Insurance Department

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

6.6 Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NA[X]

7.1 Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

7.2 Ifyes, give full information:

8.1 Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] No[ ]

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC
Hornor, Townsend & Kent, LLC Horsham, PA NO NO NO YES
Janney Montgomery Scott, LLC Philadelphia, PA NO NO NO YES
Penn Mutual Asset Management, LLC Horsham, PA NO NO NO YES
9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar

functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] No[ ]

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

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

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

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

9.2 Has the code of ethics for senior managers been amended? Yes[ ] No[X]

9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
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9.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
1421  Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 559,797,167 593,713,745
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 136,632,824 150,952,707
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 696,429,991 $ 744,666,452
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] NoJ[ ]
15.2 Ifyes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New York Mellon 101 Barclay Street, New York, NY 10286
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 Ifyes, give full and complete information relating thereto:
1 2 3 4
Date of
Old Custodian New Custodian Change Reason
17.5 Investment management - Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle
securities"].
1 2
Name of Firm or Individual Affiliation
Penn Mutual Asset Management, LLC A
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] NoJ[ ]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[ ]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
107518 Penn Mutual Asset Management, LLC | 54930003G37UC4C5EV40 Securities and Exchange DS
Commission
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[ ] No[X]
18.2 If no, list exceptions:

46513YKP2.46513BH92.22160@AA6 - Not filed within 120 days of purchase date. to be filed in 2019.

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5GI securities? Yes[ ] No[X]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[ ] No[X]
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
1.1

1.5
1.6

3.1
32
3.3
34

41

Report the statement value of mortgage loans at the end of this reporting period for the following categories:
Long-term mortgages in good standing
1.11  Farm mortgages
1.12  Residential mortgages...
1.13  Commercial mortgages

1.14  Total mortgages in good standing
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS...........ceieieiirieice et bttt bbbttt G
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. ....o.cveecveecieciieiiee sttt ettt e et bt s b s b s s e bR s bR b4 A s Aebsee b see b eesse b e b ebse b seb e baes e s e es b sbanbes G
1.32  Residential mortgages B s
1.33  Commercial mortgages B
1.34  Total mortgages with interest overdue more than thre MONNS. ...ttt s et nnreen e 0
Long-term mortgage loans in process of foreclosure

141 FAIM MOMGAQES. ..vecveeveeieeieeeeeeeeteeseeeeeeeseeessesssees s eessees e s ee e e e e aeessee s s s s s st e st s s st s e e s s bs e s e s s s s s s s e st s st es st en s es e st es s s s saee s s e s s sen e G
L S 10 a1 11100 oLt TO OO G
143 COMMEICIAI MOMGAGES. .......coveeveeeeereeeeeeeeeseeee e seee e st s e s ss e be e ss s s ss s s st ess s st s st es s es s es s ee s s ee s s s s e s st s et s s sene e s e e e st e ss s enrean G
1.44  Total MOrtgages in ProCESS O fOrECIOSUE. ..........cvuiveieeiciiites ettt ettt bttt bbb s e bbb sttt s bbbt a st en st anen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt s e 0
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

181 FAIM MOMGAQES. ...e.cvecvecieeieeeeeeeetee et eeeeeeesaees e s ee st ees e e s s s s s s s s s s s st s et s e be e s e s s s s s s s e st s st ses st en s et s s s s s s e s s sen e G
1,62 RESIABNIAI MOMGAGES. .......oeervecveieeeicres ettt sttt st s s s s s e s s s s es s s s s e s s et es e sttt s s ee s be s st ee e s st e s s st s s en st bses bt s st n s st en s ten G
1,63 COMMEICIAI MOMGAGES. .......cvveevveeeierieeciessesseeeseee ettt bs e bs e bs e ss s s s s st es s st ses s st s e bbb b s bbbttt bbb e b e et s e s sann s G
1.64  Total mortgages foreclosed and transferred t0 rBAl BSTAE...........c..cceveiveiei ettt ss et s s bbbt een G e 0
Operating Percentages:

2.1 A8Hloss percent...........

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses....

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF 8 TEPOTHING BNEEY 2.ttt ettt s b8 s e84 s s 88 e 8RR Rt en Yes[ ] No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

on account of such reinsurance for reserve equal to that which the original company would have been required to establish had it retained the

risks. Has this been done? Yes[ ] No[ ] NATJ]
If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ ] No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Outstanding Lien Amount

Qo9



Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlADAMA. ... sessssesessssseeeeno AL L L [ 000000000.3,022,725 | .. 1,197,906 | v 15,685 [ oo | e 4,236,296
2. AASKAL...coceessess s AK | L [ 000099,499 | 514,903 [ i 8,478 | | e, 620,880 |....
3. Arizona.... 35,977,748 |....... 1,918,051
4. ATKANSAS......covceieese s AR |l [ 000 2,428,189 | i 1,435,941 [ 3,642 | | 3,867,772 |..........118,602
5. California. ...66,942,457 | ..........276,867
6.  Colorado v 10,981,163 | ..........619,345
7. CONNECHCUL......ccveverererererreseeseeseessssesesssssessssessesseneensOT [ wvnenlens [ 000000 10,777,320 ...........3,000,662 | .......c.e00.99,654 | oo [ e 13,877,636 |.......... 475,951
8. Delaware.......ccooeveereversieiieeeeseeeeessssesesssessesesssssseseensnsnDE [ el | e 7,444,984 | ...0.8,414,017 | ..l 13,608 il 12,200 e 15,884,809 |....cccvcvvvrernae.
9.  District of Columbia.
10.  Florida......cccovene..
11.  Georgia...
12, HAWAI# .o
13, 1dAN0....cececcc s
14, lllinois.
15.  Indiana
16. lowa.....
17, KaNSaS......cccevevveceerseessssssesssssssssesssssssessssssssesessessseess KO | wvvelnns [ covenne
18, KENIUCKY.....ooveieeiercsicecseeeseeeseessssssesssesesssssssenseneene KY [l [
19, LOUISIANA.....corererierereiererissiessssesesesessensssssessssssssssssssssssssssesssssnes b el [ e
20, MaiNE....coocvcreieereseeeseseeessssesessesssessesssssssessessssesessene s ME | v L | e
21, Maryland........ccoceeveeeeeveeeeeeeeseseeesneseeseeesesessessesssenennsMD | e L | e
22, Massachusetts........cccocoevvriercreseeicesesesessenesessssseneen e MA | L
23, MIiChigan.......ccoevevervrsieresesieseeseesssessesssssssssssssesssssesesseseesel M e L
24, MINNESOtA.......coeveerererererrriereiesnssessesssssensessssessessesssssssennenl MIN e L e
25.  Mississipp
26.  Missouri..
27.  Montana..
28. Nebraska
29. Nevada........
30. New Hampshire.. .
310 NEW JETSEY oottt nens
32, NEW MEXICO......oveiirrieieieiisie et
33.  New York.....
34.  North Carolina.
35.  North Dakota...
36, ON0...ucececicecce st
37, OKIANOMAL.......oucviieriecieeee e
38.  Oregon........
39. Pennsylvania...
40. Rhode Island...
41, South Carolina....
42.  South Dakota..
43.  Tennessee..
44, Texas...... .
45, Utah........ UT L] e 19,042,718 |...
46.  Vermont.. AV I Loofo 1,817,174 | ...
A7 VIRGINIAL..coocee ettt VA[...... L] 12,890,059
48, WaShINGION......coevieceereicecese e WAI...... [ IO 13,747,701
49.  West Virginia... WV ... L.
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... L.
51, WYOMING. ..ottt WY ...... L.
52.  American Samoa. LAS ... N...
53.  Guam.............. GU]...... N...
54. Puerto Rico...... .PR].... N...
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... N...
56.  Northern Mariana Islands..........ccccoceeeverinrnrrnrnrsennsesssinnenneedMP |t tlNes |,
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s e
90. Reporting entity contributions for employee benefit plans.............. XXX s
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX e 29,443,390
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns XXX | cerernerneenensensinens [ vreesnrnsinsnnnnines | o [ e | s (0]
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS...........c.coveerrrerrernereenerneesseseeseseseesesseeens XXX e 1,789,632 [ ..o | e | eereeneneisennneenes | ceveeeenens 1,789,632 | ..o
94.  Aggregate other amounts not allocable by State. XXX
95.  Totals (Direct BUSINESS)......ovvurrrrereerreeeerienens L XXX
96. Plus Reinsurance Assumed XXX
97. Totals (All Business)........ XXX
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX
99. Totals (All Business) less Reinsurance Ceded.........c..cocovverrerrunncen. XXX.. |.......229,528,713 | .......305,641,704 | ............ 124 573 | ...........157,175 | ........535,452,165 | .....
DETAILS OF WR
58001. Military APO/FPO.......cocverreieiierssee s ssesseens XXX i 3,635,313 | oo [ e [ e
58002.
58003. XXX..
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)... XXX..
9401. Internal Replacements,
9402, o
9403. XXX..
9498. Summary of remaining write-ins for line 94 from overflow page.....| .XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

51

Q11

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer...............coocc.oneeees
N - None of the above - Not allowed to write business in the state
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PART 1- ORGANIZATIONAL CHART

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

The Penn Mutual Life
Insurance Company
(NAIC Code 67644-PA)

23-0952300

The Penn Insurance and
Annuity Company
(NAIC Code 93262-DE)

Vantis Life Insurance
Company
(NAIC Code 68632-CT)

Penn Mutual Asset
Management, LLC

23-2566941

23-2142731

06-0523876

PIA Reinsurance Company
of Delaware |

(NAIC Code 15370-DE)
46-4355668

Dresher Run I, LLC

Penn Mutual Asset
Management Multi-Series
Fund (Master), LLC
Series A

81-0771540

Penn Mutual Asset
Management Multi-Series
Fund (Master), LLC
Series B

82-1995175

Hornor Townsend &
Kent, LLC.
23-1706189

Vantis Life Insurance
Company of New York
(NAIC Code 13588-NY)

13-4337991

Properties, LLC
23-1918844

Independence Square

Penn Mutual Asset
Management Multi-Series
Fund, LLC
(Onshore Series A)

The Savings Bank Life

Leap Systems, LLC
46-0961118

36-4822707

Penn Mutual Asset
Management Multi-Series
Fund, LLC
(Onshore Series B)

82-1533643

HTK Insurance Agency,
Inc.

23-2667559

Penn Series Funds, Inc.
23-2209178

Penn Mutual Payroll
Administration, LLC
27-5126301

47-5413232 || Insurance Company |
| Agency, LLC Janney Montgomery Scott, * Penn Mutual AM Strategic
Longevity Insurance No FEIN LLC Income Fund
Company 23-0731260 82-4914289
(NAIC Code 68446-TX) |
751222043 | | | |
Janney Capital Janney Private Equity JMS Resources, Inc. FIG Partners, LLC
Management, LLC Company, Inc. 23-3028607 01-0670110
45-5066619 23-3028607

*The Penn Mutual Life Insurance Company and The Penn Insurance & Annuity Company each control 46.3% of the entity.

ILS Holdings, LLC
45-4797815

myWorth, LLC
82-5050907




statement as of June 30, 2019 ofthe PENN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1D

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
The Penn Mutual Life
0850 | Insurance Company 67644... [23-0952300.. | ..cocvverrirrrre | errrerrieinens [ e The Penn Mutual Life Insurance Company........ PA..coi RE et [ttt | sessenins st ninenes | seriesinernsenes | seaes ettt | crenes Nuvooo [
The Penn Mutual Life
0850 | Insurance Company 93262... [23-2142731.. | coveereeren. The Penn Insurance and Annuity Company....... DE............ [ D The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... (U DR
The Penn Mutual Life
0850 | Insurance Company 15370... |46-4355668.. | ......cooevevrrrs | rrrereirireiienns | erereisieneineienins PIA Reinsurance Company of Delaware I.......... DE........... DS The Penn Insurance and Annuity Company..... | Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... A (U PR
The Penn Mutual Life
0850 |Insurance Company ~ |..cceeen. 23-1706189.. | ..ovvvvervrrens v [ erevvesseseiseienne Hornor Townsend & Kent, LLC..........cccovvvrene. PA...cooovis [DXS TR The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... ) (U PO
The Penn Mutual Life
0850 |Insurance Company ~ [.ceeene 23-2667559.. | .evevvverereiiies [ e HTK Insurance Agency, INC.......c.ccccevvvrverennnee. DE........... DS Hornor Townsend & Kent, InC............ccccvevneeee Ownership......... ....100.000 |The Penn Mutual Life Insurance Company...... | ...... N | e
The Penn Mutual Life
0850 |Insurance Company ~ |.ceen. 23-1918844.. | ..o [ v [ Independence Square Properties, LLC.............. PA...cos [ DS The Penn Mutual Life Insurance Company...... Ownership......... [...... 94.480 | The Penn Mutual Life Insurance Company...... | ...... |\ TR ISR
The Penn Mutual Life
0850 |Insurance Company ~ |.ccen. 23-2566941.. | ..o [ e [ Penn Mutual Asset Management, LLC............... PA....ccc.... DS The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... Neoooos [
The Penn Mutual Life
0850 |Insurance Company ~ |.cceeen. 23-2209178.. | ..ovveverevviens [ v e Penn Series Fund, INC........ccocevevcvveiieiisiinns PA...cccooea [D1S SRR The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... [\ TR ISR
The Penn Mutual Life
0850 |Insurance Company ~ |..cceeen. 27-5126301.. | ovveveernrirene | v [ e Penn Mutual Payroll Administration, LLC........... PA..co (DS The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... Necoo [
The Penn Mutual Life
0850 |Insurance Company [ .o A5-4T97815.. | coovieviieeiens | eveererieeenns | e ILS Holdings, LLC......c.cccevvveerierereicreeieeias PA.....c....... DS The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 |The Penn Mutual Life Insurance Company...... | ...... N | e
The Penn Mutual Life
0850 |Insurance Company ~ |.oen. 82-5050907.. | .evevvverererries [ eererreeiniiiiens e MYWorth, LLC.......ccoevevireieeeeceese e PA....cccoo.. [DIS SO The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... A\ USRS
The Penn Mutual Life
0850 |Insurance Company ~ |..ccceeen. 23-0731260.. | ..ccoovereiviens [ e e Janney Montgomery Scott, LLC...........ccccovvunee PA....ccccoo.. DS Independence Square Properties, LLC............ Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... Neoooos [
The Penn Mutual Life
0850 |Insurance Company ~— |.ccneen. 46-0961118.. | .oveverereieis | vrrereiveresiens | ererisesseseissienees Leap Systems, LLC.....c.cccovervriveeeseeieeis PA...cccoovnn DS Independence Square Properties, LLC............ Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... Neoooos [
The Penn Mutual Life
0850 |Insurance Company ~ [.ceene 45-5086619.. | ..ovvrerriieiens [ erveereriiienns | e Janney Capital Management, LLC..................... PA............. DS..covvee Janney Montgomery Scott, LLC.............cccco..... Ownership......... ....100.000 |The Penn Mutual Life Insurance Company...... | ...... N | e
The Penn Mutual Life
0850 |Insurance Company ~ |.cen. 23-2159959.. | ..ovevvvrrrinns [ v [ JMS ReSOUICES, INC....ooererecieeeeseeieeene PA...cos [ DS Janney Montgomery Scott, LLC..........ccccoernenne Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... |\ TR ISR
The Penn Mutual Life
0850 |Insurance Company ~ |.ceen. 01-0870110.. | .vereeeeeeeerens | wrrerrmireereernnes [ cereerreereieeseennens FIG Partners, LLC........oovverreeereeececerees (€7 W [ D Janney Montgomery Scott, LLC..........ccccocrnenne Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... |\ TR ISR
The Penn Mutual Life
0850 |Insurance Company ~ |.cceen. 23-3028607.. | ..cvueererrnrereens | erverrerreirennnes [ creeineinereeenneen Janney Private Equity Company, Inc................. DE......c...... (DS JMS ReSOUrCes, INC.....ccovveeeecirceneireieieeens Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... Nucoeee s
The Penn Mutual Life
0850 |Insurance Company ~ |..cceeen. 47-5413232.. | oo Dresher Run |, LLC.......ovvevevvirieeseeenie DE............. [DIS TR The Penn Insurance and Annuity Company..... | Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... [\ TR IS
The Penn Mutual Life
0850 | Insurance Company 68446... |75-1222043.. | ...coooeveerees | cvrerrieiiieies e Longevity Insurance Company..............ccevvneee D, DS..coovvve Dresher Run I, LLC..........cccooevvvevireiireiriceine Ownership......... ....100.000 |The Penn Mutual Life Insurance Company...... | ...... N | e,




statement as of June 30, 2019 ofthe PENN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE Y

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

1'€1L0

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
The Penn Mutual Life Penn Mutual Asset Management Multi-Series
0850 |Insurance Company ~ |.ccceeen. 81-0771540.. | .ceeeerriirens | errrreireiiennees [ cereeineineieessineis Fund (Master), LLC - Series A PA..o OTH...ovvneenee The Penn Mutual Life Insurance Company...... Influence......coee. [ covreeneeneuneinns The Penn Mutual Life Insurance Company...... | ...... N | P
The Penn Mutual Life Penn Mutual Asset Management Multi-Series Penn Mutual Asset Management Multi-Series
0850 |Insurance Company — |..cceeen. 36-4822707.. | .ovveernrirens | v [ e Fund LLC (onshore) PA..co OTH...ovvvenee Fund (Master), LLC - Series A Influence. ..o [ ceveenenerncenns The Penn Mutual Life Insurance Company...... | ...... N | P
The Penn Mutual Life Penn Mutual Asset Management Multi-Series
0850 |Insurance Company — |.cceeen. 82-1995175.. | e Fund (Master), LLC - Series B PA....ccooo. OTH...cocoeevee The Penn Mutual Life Insurance Company...... Influence........cc. | ceervereverenne The Penn Mutual Life Insurance Company...... | ...... N....... T
The Penn Mutual Life Penn Mutual Asset Management Multi-Series Penn Mutual Asset Management Multi-Series
0850 | Insurance Company | .o 82-1533643.. | ..o [ e [ e Fund, LLC (onshore) PA..co OTH...oovvenen. Fund (Master), LLC - Series B Influence.......coe. | cevevrrerincrnnes The Penn Mutual Life Insurance Company...... | ...... N...oee | P
The Penn Mutual Life
0850 |Insurance Company ~ |.ccen. 82-4914289.. | ...oooveriviens [ v e Penn Mutual AM Strategic Income Fund............ PA....ccccc.... OTH..coevve The Penn Mutual Life Insurance Company...... Influence.........c.. | cevevererenae. The Penn Mutual Life Insurance Company...... | ...... N | P
The Penn Mutual Life
0850 |Insurance Company ~ |..cceeen. 82-4914289.. | ..ooveriviiens [ v e Penn Mutual AM Strategic Income Fund............ PA...cccooen OTH..covve The Penn Insurance & Annuity Company........ Influence.......ccc. | ceveverrerennn. The Penn Mutual Life Insurance Company...... | ...... N P
The Penn Mutual Life
0850 |Insurance Company 68632... [06-0523876.. |....coeovrrevrens [ crvrreireiriniiens [ erereireisseiseesneenns Vantis Life Insurance Company..........ccccoeueene CToeene. [DXS TR The Penn Mutual Life Insurance Company...... Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... ) (U PO
The Penn Mutual Life
0850 | Insurance Company 13588... | 13-4337991.. | .covvvervicrnn Vantis Life Insurance Company of New York..... [NY............. DS Vantis Life Insurance Company...........c.cccco..... Ownership......... ....100.000 |The Penn Mutual Life Insurance Company...... | ...... N | e
The Penn Mutual Life The Savings Bank Life Insurance Company
0850 [Insurance COMPANY [ .ooervrns | ereermernrrnnirneines | eeereeessenenninns | ceveneesesnssnnens | conesessseesssessenennes Agency, LLC CTors [ DS T Vantis Life Insurance Company...........ccc.eveu.. Ownership......... ....100.000 | The Penn Mutual Life Insurance Company...... | ...... |\ TS ISR
Aster Explanation

| 1 | Entity over which The Penn Mutual Life Insurance Company has significant influence, but no ownership.




Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

with the NAIC? NO
4. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile

and electronically with the NAIC? NO
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI be filed with

the state of domicile and electronically with the NAIC? NO
6. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average Market Value)

be filed with the state of domicile and electronically with the NAIC? YES
7. Wil the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value) be filed

with the state of domicile and electronically with the NAIC? NO
8.  Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. NO

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

2. The data for this supplement is not required to be filed.
3. The data for this supplement is not required to be filed.
4. The data for this supplement is not required to be filed.
5. The data for this supplement is not required to be filed.
6
7
8

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

Bar Code:

KT TRV EATRAC O RE TR TA TR AITR AR A0 A0R L R0 A IR ARRC
* 6 7 6 442 0194900000 2 = * 6 7 6 442 01 944700UO0O0 2 =
(R L

* 6 7 6 442 0193 650000 2 =*

LT AT ERATRAC IO RE TR AR AR AL ATE LA RRE AR AR AR
* 6 7 6 442 01 944510000 2 = * 6 7 6 442 01 94490000 2 =
AT R DERRATEAC AR RE TR AR AR AL AR R0 A PR ARARD
* 6 7 6 44 2 01 94460000 2 = * 6 7 6 442 01 97 00UO0UO0O0O0 2 =
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Assets:

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

2504. Agents Receivable
2505. Suspense

2506. EXPENSE AGVANCES.......cvvererieireireieieeseeeise e sse sttt sse e ss e nesessenns .

2507, Other ASSEES......ceveeveieceeiecictces ettt sttt bbbttt
2508. Unrealized Gain on Open Derviative Futures Contracts...

2597. Summary of remaining Write-ing for LiNE 25.........cvueriruirisiessiisi s ssessnssnessessssenenss )

.................... 7,335,012
11,602,208

7,568,876

Additional Write-ins for Liabilities:

Statement Date

Current

December 31
Prior Year

2504. Low Income Housing Tax Credits Payable

732,890

2505. Special Group Reserves...........ccooverrerneenes 126,991
2597. Summary of remaining WIitE-iNS fOr LINE 25. ... ittt ee s et eee st 8 8t 859,881
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704, OtNEI EXDENSES.......cvuivieeiieirctesiese sttt saess st es s st s sa et st s s st e b b es s s s e s s st e ss et et et es et s besssssess et st s tessesantansnnas | netestesssssssnsnssessnsstassesss | eveesesssnsassessnsstensesesanes ....6,042,135
2797.  Summary of remaining WHIte-INS fOr LINE 27...........c.ccuviiiiiieiiiiteiiicse ettt sae s ssebesssessssnsebensstenessnnes | sbessssesessssssessssssesnsenan { R 0 ....6,042,135
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © NGk W

_
o o

Book/adjusted carrying value, DECemMDEr 31 Of PHOT YEAT.........ccciueieieieirieie et nann
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Current year change in encumbrances.............
Total gain (loss) on disposals............
Deduct amounts received on disposals............ccceverrreierrennnn.

Total foreign exchange change in book/adjusted Carrying VAIUE............cvurieenririrnrenrireiecnsiseee s ssesenn
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).........cccevvrerrerinreesiieiesssssesssseneesssenees
Deduct total NONAAMItIEA @MOUNLS...........ccoviieieiiieice et a s bbb ssnsenes
Statement value at end of current period (Line 9 MiNUS LINE 10).........cccuiuiueriiiiiiictciecices e ssseenens

................................... 33,167,370

766,292

................................... 34,547,217

..................................... 1,706,917

................................... 32,391,078

................................... 33,157,370

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........c.ovureeeneereuneeneeneereeseeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeived 0N AISPOSAIS..............cvuevriiveiieieieics sttt ettt b bbbt
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized............cocvvvvreneenenisineneneneeneens

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
Total valuation @lIOWANCE. ............covueueiircieicte et b st n s b s tene
Subtotal (Line 11 plus Line 12)..
Deduct total nonadmitted amounts............cccoeveeerernerisirreineens
Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N o ok w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PHOK YEAI..........cccvviveiiceiiee et
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Capitalized deferred interest and other.

Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and depreciation
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Ling 11 MINUS LINE 12).......overeirirrrismeireisnessessessssssssessssssssssssnssssssssssssessssssssssasssses

.............................. 1,346,876,384

...20,592,452

111,194
..... 3,333,702

.............................. 1,093,704,708

....28,005,795
............. 3,418
202,407,551
.......... 8,519,851

1,427,057,564
13,863,666

...1,346,876,384
13,604,634

.............................. 1,413,193,898

.............................. 1,333,271,750

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

©® NS ok N =

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees.
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)...
. Deduct total nonadmitted @aMOUNLS..............ccevevireieieieisie e
. Statement value at end of current period (Ling 11 MINUS LINE 12)........coiiiiviriiiieiesieiecessssisississeesessssessssssssssessssssssnens

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bONAS AN SLOCKS ACUIFED.........vevererririiceei sttt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value...
Deduct current year's other-than-temporary impairment recognized....

...10,710,318,427
1,866,478,699
23,702,613
(10,611,026)
56,167,764
1,396,037,902
57,469,329

2,293,893
....814,465

(150,022)| ..

9,889,872,945
2,146,363,680
...66,428,103
6,280,073
.................................... (4,857,586)
.............................. 1,280,139,075
................................. 108,890,311
(2,842,112)
2,804,676

11,190,919,796

....11,190,919,796




statement as of June 30, 2019 ofthe PENN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (8)-vvvevereeerseerreeeseeesesesseesseeesssesessessessssesssessssesssssesssssssessesssns | sasesssessssssssssesns 6,591,604,148 | .....ovvvvrrrrrens 1,042,137,339 | ..o 814,987,868 | .....coocvvrrrriirennn. (167,785,251) | ...vevurerrrenens 6,591,604,148 | ...ooovvvvrrrrinens 6,650,968,368 | .....ccourrerrerierirrerieenenieenens | e 6,836,785,360
NAIC 2 (8)-veveveveeerrrmmresseriiesesenieessssesessess s esessesssssssessssessessses | sesessesssnsssssessons 2,968,223,064 | .....coocvevrircrinn 264,677,548 | .....coovvvrrrinenn 132,831,546 | coooovvecriciinns 105,896,819 | ....ooovvrvrererrenn 2,968,223,064 | .....ovvvverrirnene 3,205,965,885 | .....ceourirerierirenineienieeiens | e 2,757,929,096
NAIC 3 (8)-vererrererirmrirerissersieesseeri s sessess s sess s essssessssssnsnns | coesisessssesssesssaenes 394,081,840 | ...oovvvrveirrrirriinnns 37,916,465 | ..o 19,155,666 | .....vvreeererrirriinns 21,350,295 | oo 394,081,840 | ...ocvvvrrrirriirens 434,192,934 | .ooooiinennins | s 260,477,197
NAIC 4 (8)-v.vvrvermrererereeeseesseessseessesssesssssssssssssssssssssssessssssssssssassssssssns | oessssssssssssssassssneens AT 20 L T 3,796,165 | ..oovvrrrerrirreerenens 6,984,422 | ..ovoveeienne 2,104,718 | e 71,676,209 | ..ovvoonverreeciiens 70,592,670 | ..vooeverreerneriseeeseeeeseesssnesnnes | ceveesseessessssnsesssneons 72,569,252
NAIC 5 (8)-vvvevereeerareseessseesseeesseeeseeesseesesesessssssssesssesssssesssassssssssssssssssssns | osessssssssssssasessseens 32,907,937 |.oeverecerereeeeieeeeeseseeienennees | e 5,999,124 | ..oooovveereennn. (2,013,369) | vvevneernrerrerinenne 32,907,937 | v 24,895,444 | ... | e 36,964,190
NAIC B (8)-v.vveverererererceesaeesseeesseeeseessssesseessssessssessessssessasssssssssssessesnssns | fsessssssssssssssssssnens 17,148,181 | oo LY R 220,829 | .o 1,495,517 | oo 17,148,181 | oo 18,428,626 | .....veocrercrririiniiisssiisnniseninas | e s 3,308,358
TOtAl BONGS. ... ensi s sensessneenneenes | avesenessnsnesssesons 10,075,641,379 | ..ooovvrrnirinnnes 1,348,533,274 | ...oovvvvvirrerincnens 980,179,455 | ...ovvivieiviririciincnes (38,951,271) | veovvevnrrercnienes 10,075,641,379 | ..ooovvriniri 10,405,043,927 | ....ovvririiinirinirincrisnnisenie O I 9,968,033,453
PREFERRED STOCK
15,336,575 15,336,575 | .oovvrrerrircrierirnene 15,336,575 22,336,575
NAIC 2.ttt sttt sssennns | feesesessssessesenenssnens 85,322,130 | woovvvrrrrirerierireenne 5,000,000 | ..oovvrnrernerireriienens 2,000,000 | ..ecvounvereeerenireenieeesneneeeseens | e 85,322,130 | .ocvernrererireeeieeens 88,322,130 | .vevurrereernnerireeeneninensenesnens | eereeesiene s 75,322,130
10, NAIC 3ottt esssnens | ceoeesiesesi st 5,743,959 | ....vorerirecereerieeinenienniesins | e 1,743,959 | oo | cevesiess s 5,743,959 | ..oovvirericeicnens 4,000,000 | ..eveomvererrierireenieeseeneeeinens | s 6,048,500
110 NAIC 4ttt nens | et 7,600,000 | ..oovoveverreenrmieniereniieeesesesesns | reresessienssse s | creeesieess s | e 7,600,000 | ..oovvenriererireiiienens 7,600,000 [ ..oovoomrrirriererireesienisnereenes | e 7,600,000
20 O O U O O OO OO OO OO OTO OOT ST TTSTT OO OO
13, NAIC Bttt ettt ees | sestses st 120,898 | ... verreererinriessrensne s | et | et 861,716 | oo 120,898 | ..o 782,614 | ovvoovierirsrcesseisssenssnesnsesnees | e ssnessnsesnens 782,614
14, Total Preferred SOCK.........oveurrimrreerirciierisesiesessesisensesseessesnssesses | osressessssssssssennes 114,123,562 | ..o 5,000,000 | ..o 3,743,959 | v 661,716 | oo 114,123,562 | ..o 116,041,319 | oo O IR 112,089,819
15.  Total Bonds and Preferred StOCK..........ocriirnrinimisisnsreseresensssseens | seessensssssesnens 10,189,764,941 | ...coovvvivirinnn, 1,353,533,274 | ..oovvvvvirriciincnens 983,923,414 | ..o, (38,289,555) | ....cvvvurernrinnes 10,189,764,941 | ...coovvviniris 10,521,085,246 |.....cooovvvveniriirincrisnisenin (O IS 10,080,123,272

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC18§.......... 0; NAIC2S......... 0; NAIC3S...... 0; NAIC4S.... 0; NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Book/Adjusted Actual Interest Collected Paid for Accrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......cruirirrieirereineerens | et
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAT.........cvovurireierrireiieiseieieiseessese s sssseesssss st ssessssessessssssssss | ssesssssessasssssessasssssessessasssessessasssnsan 0 | oo
2. Cost of Short-term INVESIMENS ACUITEA. .........c.viveiiiiciics ettt ae st sesns | stesssesasssteses e s e s s ssbe b s s e b e s s esebsssebessnsens | nebebassesesssesesassesesses et et e s b s st et s e sesanas

3. Accrual of discount
4. Unrealized valuation increase (decrease)

5. Total gain (108S) ON AISPOSAIS.........cccevevireieriiiisiieie et

6. Deduct consideration received 0N QISPOSAS...........ccvivirereiiieiiiieeice bbb bbbt
7. Deduct amortization Of PrEMIUM.........c.cueiiueiieieicieis ettt s
8. Total foreign exchange change in book/adjusted Carrying ValUE............cc.cuvveuivrieereieieeece et snas

9. Deduct current year's other-than-temporary impairment reCOgNIZEd..........ccceveueerieiereisieie e

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

11.  Deduct total nonadmitted @mOUNLS...........ccceveverririeresessee s

12. Statement value at end of current period (Line 10 minus Line 11).....c.coo.....

QSI103




Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior YEar (LINE 9, PHIOT YEAI)........ccveieuiueiieieieissie ettt sttt bbb st enas (94,776,606)
Cost paid/(consideration reCEIVEA) ON AATIIONS...........cvcereririrerieireissseeie st ssss st e st E e £ (12,352,474)
Unrealized Valuation INCIEASE/(UECIEASE). .........cvueuiiiieireieieieie ettt sttt s bbb s st b 88888 s R bR bbbttt (97,849,569)
Total gain (10SS) ON tEMMINALION FECOGMIZEM. ..........ruueverererrereeeeeeeseeieseseeseeseseseeseese st sseseesessees e ssessee s ss e s sseee s s E e a8 8 e s eS8 eS8ttt e en st ensres i 19,682,170
Considerations received/(paid) ON tEIMINALIONS. ..........cciiieieieirreie ettt s bbb s s s R bbbt nn 25,248,276
AAMOTHZALON. ...t o8£8R e
Adjustment to the book/adjusted Carrying Value Of NEAGE IIEML........c..cirieeeis bbbttt
Total foreign exchange change in boOK/adjUSLEd CAMTYING VAIUE. ...ttt ettt s sttt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ 64 7+ 8)...cviiiiieiieeieeesieese ettt (210,544,755)
DEAUCE NONAAMITIE BSSELS........eueverererrieiiiciee ittt bbbk bbb
Statement value at end of current period (LINe 9 MINUS LINE 10).........ciiiieiiciieieie ettt bbb bbbt bbb es s b bbbt se bt s b b aebenas (210,544,755)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.vuururerirereeeseesessssesessssssssessessssssessessssssessesssssssssessassssssessessssssessesssssessessanssessassnssnssessons 9,666,934

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColUMN)..........cccviueieieienieieesissee s (3,277,429)

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus............cccceveeeee.

3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (1,577,331)
3.14 Section 1, Column 18, PriOr YEAI..........ccvevevveveieriereeeie e (3,810,470) 2,233,139 2,233,139

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus............c.cccevevenee

3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee (1,577,331)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (3,810,470) 2,233,139 2,233,139

SUDLOLAI (LINE 3.1 MINUS LINE 3.2)......cuieieiiiiiteieteteie ettt ettt st s 8 e s 484 s st s b b2 st b bbb bttt (0)

Cumulative variation margin on terminated contracts during the Year..........cccoeveevinrrerninrnessinsnninns (6,295,528)

Less:

4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee

4.22  Amount recognized (6,295,528) (6,295,528)

SUDLOAL (LINE 4.1 MINUS LINE 4.2).....c.uuriuieeeeieiieeeseieisessssts e sssseseese st essss e ssessas s ssss s e s es s s a8 s et e84 2 88428428 R 2RSSR E e E e en st en e 0

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terminations in prior year..............cccccovevviererennee.

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en

Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 = 4.3 = 5.1 = 5.2)...e ettt sttt 6,389,505
DedUCE NONAAMILIE BSSES..........ieuiiiiiiiiicii bbb bbb

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c. ittt ss st s bbb bbb bbbt 6,389,505

QSI104



Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

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

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

QsSI05, QSI06



Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......oooiiicie et bbb s bbbttt nann

(210,544,821)

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccovuervirisieneiriererrennns

6,389,500

3. TOUAl (LINE 1 PIUS LINE 2)...vvvrivrieireieisieie ettt s8R s8Rttt aes

4, PartD, SECHON 1, COIUMN B.......vieieiiecee et s bbbttt

(204,155,321)

295,176,485

5. Part D, SECHON 1, COIUMN B.......uvvurieireieirieieieiiiesse sttt bbbttt

(499,331,806)

6.  Total (Line 3 MINUS LINE 4 MINUS LINE 5)....vuvuiiiiiieieicieieie sttt st s st nn

7. Part A, SECHON 1, COIUMN 1B.......ouivieireiiieiieieieiseis ettt bbbt

Fair Value Check

(210,544,821)

8. Part B, SECHON 1, COIUMN 1.ttt sttt

(891,100)

9. TOtAl (LINE 7 PIUS LINE 8).....veveeeiecict ettt sttt e a st bbb sttt s e bbb s et e ettt s et sneese bt en e

10, Part D, SECHON 1, COIUMN 8........ooeveeieieece ettt ettt a sttt s et b st s s bnen

(211,435,921)

288,786,985

11, Part D, SECHON 1, COIUMN Gu..o.vviviiiiieiicicie sttt s st

(500,222,906)

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11).....uvureririiereeiseisesessiseesssssesessesssssessesssssssssesssssssssessssssssessesssssessessasssessessassssssessessssssessessasssessassnssns

13, Part A, SECHON 1, COIUMN 27.....oieeeecee ettt ettt bt ettt bt e ettt s bt nee

Potential Exposure Check

114,339,689

14, Part B, SECHON 1, COUMN 20.........ouiieiciieie ettt ettt ettt ns et b e

6,389,500

15, Part D, SECHON 1, COIUMN T ..ottt bt ettt bbb s st st s st nee

120,729,189

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15). ... curereiieieeieiiecereieisecisete et st stese sttt sttt sttt ssensansnnssa

QSI107




Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

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

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

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

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

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

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

.......................................... 242,384,109

....................................... 1,523,033,057

.......................................... 218,037,230

....................................... 4,000,294,239

....................................... 1,615,089,353 | ...ovvvirriirinnnn.3,975,952,379
.......................................... 160,327,813 | oo 242,384,109
.......................................... 242,384,109
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Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
47088@ AE 4] Janney Montgomery Scott, LLC... ...| Philadelphia [Pa....| 1FE 09/15/2016.... 20,000,000
1299999. Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated.......... 0 ..20,000,000 | .o | 0 ... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 O|Atlas Venture Fund XI, L.P Cambridge ... . | Atlas Venture Partners, 06/30/2017.... 1 ....8,653,482
000000 00 O|Battery Ventures XII, L.P... Waltham . | Battery VENIUIES.......c..cuveiererrieiecieieeseiseeeeieeseieeneeeeeaae 01/31/2018.... 1 . 6,252,550
000000 00 0O|Bessemer Venture Partners IX, L.P. . | Larchmont, .| B Venture Partners ... [02/28/2015.... T o [ e 293,114 | s | e 1,220,883
000000 00 0|Bessemer Venture Partners X, L.P.. ... | Larchmont .|B Venture Partners . 109/30/2018.... 1 6,413,290
000000 00 O|Cross Creek Capital Partners [, L.P..........cocooriuerririirinieieseisee e Salt Lake City......cccoeverrrerririnnnns . | Cross Creek Capital............couvurirreeieieieeinieieseseeeenens 08/29/2013.... | ooevveereirees | cererereresnieinesessenienns | eeereisennnnnennn 100,000 | i 801,434
000000 00 O0|Cross Creek Capital Partners IV, L.P Salt Lake City... . | Cross Creek Capital...........couvrrrrieineeierissesesessisssenines 03/31/2016.... | cevveevverereres | cerrnerneirernniseerersneinneenns | vevnseisnnnnnnnenen3 16,350 | toviriiriisiirieieniseennns | cvvirenieinnis 3,010,800
000000 00 0| Crosslink VEntures VI, L.P..........cciiuoieieece et San Francisco... . | Crosslink Capital...... 09/30/2017.... 1 5,760,000
000000 00 O|Frazier Life Sciences IX, L.P. . | Frazier Healthcare Partners................. 10/31/2017.... I (SO OERRUURRRRION ISR 2,480,000 | ..ooovreeieiieieeeeceeeeeees | e 12,040,000
000000 00 0|Frazier Life Sciences VIII, L.P.......cccccvvrerernirerinneninnins . | Frazier Healthcare Partners................. 09/30/2015.... 1 84,000 1,656,000
000000 00 0|Glendower Capital Secondary Opportunities Fund IV, L.P.. . | GBR. | GIENdOWET Capital.........couievrireriiicireriiciesiiee s 04/01/2018.... | ovvrvirieres | e | e 2,056,272 | ..o | e 20,406,175
000000 00 0|GS Vintage FUNA V, L.P....couivriiiinicseeieiseeesissisessissse s New York NY.... | Goldman Sachs & Co 10/29/2008.... 5,997 | oo | s 1,309,792
000000 00 0|Jackson Square Ventures |, L.P... Menlo Park CA.... [ JacksOn SQUAIE VENLUIES.........c.cueiurireierieiieireieiseesee st esesssessessssssensessees | essessessnsnes 11/28/2011.... 1 48,322 279,006
000000 00 0]Lightspeed Venture Partners Select, L.P.............couvviiiivniiveriinrinseissierens Menlo Park.........ccccoviveiniiininninn . | Lightspeed Ventures..........c.ccccoveiniiieinniiniinnicins 03/24/2014.... 1 30,000 30,000
000000 00 O|Lightspeed Venture Partners XI, L.P Menlo Park........ocoveenereincenennns . | Lightspeed VENntures............ccooeuveerererereeneenieeneneens 03/10/2016.... T | e | e 225,000 |..oorrerene . 2,025,000
000000 00 0|Lightspeed Venture Partners XII, L.P..... Menlo Park.... . | Lightspeed Ventures 03/31/2018.... T [ s e 1,500,000 | i [ e 5,100,000
000000 00 O |Longitude Venture Partners Ill, L.P Menlo Park.... . | Longitude Capital Management Co., LLC.........couvrveeniineinieereirieeseeeeeeseiseneens 03/31/2016.... 1 3,582,283
000000 00 0O|Menlo Ventures XIV, L.P. Menlo Park.........cccocueveiieiiciennans [ MENIO VENLUIES......coeeeieectce ettt 05/31/2017.... T e | e 600,000 |....ccceenneee . 6,000,000
000000 00 0|Morgan Stanley Private Markets Fund 1l LP...........cccccoveireriniinminninniienienssiniis New YOrK.......cocvvvnririniiciniicis .| Morgan Stanley. 04/26/2006.... 2424 | oo | 127,908
000000 00 O|New Leaf Ventures Il L.P.......cccovieueieicciieceeeee e New York . | New Leaf Venture Partners.. 11/30/2014.... T o | e 910,000 . 1,400,000
000000 00 0[0OmMega FUNG V, L.P....oioiiiiiiciiciee e BOStON......cvvieiieiicceece e . | Omega Fund Management.............cccoeumrerremrnircrnnnenenns 04/30/2015.... | covoreeevieees | et | e TTT,793 | oo | e 3,067,913
000000 00 O|Point406 Ventures Ill, L.P... BOSON.....ooiri e 406 Ventures 04/30/2015.... 1 . 2,562,000
000000 00 0|Sanderling Ventures VII, L.P San Mateo . | Sanderling Ventures............co.oeereverieieiniinenns 09/03/2013.... T e | eveererieieeeeeeni 250,000 | o | e 1,400,000
000000 00 O|Shasta Ventures IlI, L.P... Menlo Park.... . | Shasta Ventures Management 01/25/2012.... T e | e 90,000 | i | e 150,000
000000 00 0|Shasta VenturesV, L.P Menlo Park. . | Shasta Ventures Management 06/27/2016.... 1 2,560,000
000000 00 0|Sigma Partners 8, L.P...... . Menlo Park.... .| SIgMa Partners...........c..cocuiniicinieissiseeeas 08/30/2007.... 1
000000 00 0| Sigma Prime Partners IX, L.P..... Menlo Park.........ccoveereereeincenenn ceee | SIGMA PAMNETS......oeiic s 05/29/2012.... 1 513,608
000000 00 O] Trinity Ventures XI, L.P. Menlo Park CA.... | Trinity Ventures 04/04/2013.... 1 ...483,750
000000 00 O Trinity Ventures XII, L.P. Menlo Park........ocoeevnireernceninnn CA.... | Trinity Ventures 10/31/2015.... 1 . 2,500,000
000000 00 O|Upfront Growth Fund I, L.P.......... Los Angeles CA.... | Upfront Ventures.. 03/31/2015.... T | e | e B13TT0 | | e 165,029
000000 00 O|UpfrontV, L.P... Los Angeles CA.... | Upfront Venture 11/30/2014.... 1 647,868
000000 00 O|Upfront VI, L.P.. Los Angeles CA.... | Upfront Ventures.. 05/31/2017.... 1 4,397,798
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - UNaffilidted. ..o it nnees 0 | i 18,663,760 | o0 [ 104,516,569 |....... XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
000000 00 O myWorth LLC....o...oooere [HOSham. ....oocoecece 1 Y I I P P 600,000 [ ..o
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of CommOn Stocks = AffllAEEG. ........vviereriiiiiiisisiiisiiis o (] P 600,000 | .o 0 ] s 0. XXX

Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
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000000 00 0O|ABRY Advanced Securities Fund II, L.P Boston... . | ABRY Partners, LLC. 05/04/2011.... 2 29,341 3,091,945
000000 00 O|ABRY Advanced Securities Fund Ill, L.P. . | ABRY Partners, LLC. 09/14/2011.... 2 ....3,517,843
000000 00 0|ABRY Advanced Securities FUNG IV, L.P.......c.ccocuurumieiinirierienincesrisenesieseeeens . | ABRY Partners, LLC. 07/31/2018.... 9,649,922
000000 00 0O|ABRY Heritage Partners, L.P..... Boston... . | ABRY Partners, LLC. 07/22/2016.... 3 ....3,430,414
000000 00 O|ABRY Partners VIII, L.P .| Bosto . | ABRY Partners, LLC. 09/30/2014.... 3 1,106,946
000000 00 0O|ABRY Senior Equity Ill, L.P Boston... . | ABRY Partners, LLC. 08/09/2010.... 2 738,184
000000 00 0|ABRY Senior Equity IV, L.P. . | Boston... . | ABRY Partners, LLC. 12/12/2012.... 2 19,586 | ..o | e 953,325
000000 00 O|ABRY Senior Equity V, L.P.. . | Boston... . | ABRY Partners, LLC. 12/01/2016.... 2 29,941 6,508,189
000000 00 O|Ampersand 2018, L.P Boston . | Ampersand Venture Management...............ccoeuvuerreunrnieisireinsesseseeseeneens 02/28/2018.... K T (TR ISV 2,160,000 |...cccoovenee. 8,820,000
000000 00 0 |Apollo European Principal Finance Fund Il, L.P.........cccoiriiiirinererinniccreeens Purchase .. . | Apollo Global Management, LLC 07/23/2012.... | ... 8,044 ....2,659,872
000000 00 O|Apollo European Principal Finance Fund I, L.P..........cccooeiriniiiieereeereees Purchase .. . | Apollo Global Management, LLC 03/3172017.. | oo T | s | e 2,691,290 ..11,256,081
000000 00 0|Avenue Europe Special Situations Fund Il (U.S.), L.P....c.ocivninrrnrrernnnererncnerenes [ NEW YOK.ooioiiiicciseeis . | Avenue Capital Group 06/05/2015.... | .ovevvreeee 1T | e | e 937,579 | .o
000000 00 0|Beacon Capital Strategic Partners VIII, L.P.........ccoonrrrincnencreseereeseeeeeneens . | Beacon Capital Partners, LLC 1073112017 oo | e | e eseieeseees | eereeseeseeseaseneene 720,000 ..10,800,000
000000 00 0|Brynwood Partners VI L.P................ Greenwich. . | Brynwood Partners 12/27/2013.... 3 41,369 ...1,372,507
000000 00 O|Brynwood Partners VIII L.P........ GrEENWICN. ... . | Brynwood Parners...........coceuiiniieeininecnieeeeesseeenees 01/31/2018.... 3 TTAB0 | oo | e 5,064,518
000000 00 O|Carlyle Strategic Partners Ill, L.P. Wilmington.... . | Carlyle Group, L.P.... 09/30/2012.... | .... 18,400 ....3,046,644
000000 00 0| Carlyle Strategic Partners IV, L.P. Wilmington.... . | Carlyle Group, L.P.... 03/31/2016.... | .cocvreeree T | oo | e 758,388 12,281,514
000000 00 O|EnCap Energy Capital FUNd IX, L.P....c.ccovrrimrrirreeencnceereeseeeeene Houston . | EnCap Investments, L.P........cccocovvrnrririnrennee 01/08/2013.... 86,369 | ..o 756,915
000000 00 0|EnCap Energy Capital Fund X, L.P.. Houston . |EnCap Investments, L.P... 02/28/2015.... 145,366 ....3,755,342
000000 00 O|EnCap Energy Capital Fund XI, L.P. HOUSION. ... . | EnCap Investments, L.P... 01/31/2017.... R 591,623 ..13,098,811
000000 00 O|EnCap Flatrock Midstream Fund IlI, L.P Houston . | EnCap Investments, L.P........c.cccovrinrninrnnne. 07/09/2014... | ceoeeeeeeieeies | et | e 311,052 | oo | e 1,039,309
000000 00 0|EnCap Flatrock Midstream FUNd [V, L.P........cccociiiierniiicnsessensssseeenenes HOUSEON. ... . | EnCap Investments, L.P...... 08/31/2017.... 52,488 | ..ooveieiieeieeeeieeies [ e 7,043,114
000000 00 O0|Frazier Healthcare VII, LP........... Seattle . | Frazier Healthcare Partners. 08/01/2013.... | oo | cererireieriseieneesenenienes | veveenienns 285,000
000000 00 O|Fulcrum Capital Partners V, LP.........cccocvveinrirerninceernsiciesienns Toronto Fulcrum Capital PAMNErS.........c.ovuiireiiicieicceiis et 06/11/2015.... 3 48,997 | oo | e 3,793,776
000000 00 O|Graham Partners Ill, L.P Newtown Sqaure.. | Graham PaNerS.......cccuiiiiiieciceeei st ssesenns | cresesseesesanes 09/30/2008.... 3 45842 | ... ....1,477,581
000000 00 0|Gryphon Partners V, L.P........ San Francisco .| Gryphon INVESLOTS.........ocvvmiriiiieeiscerissi 02/28/2018.... B | s | s (587,890) | ... ....9,944,606
000000 00 0|Highbridge Specialty Loan Fund Il LP... New York . | Highbridge Principal Strategies........... 05/06/2013.... 9,356 404,467
000000 00 O|MHR Institutional Partners IV, L.P New York . | MHR Fund Management. 06/27/2016.... | .... 250,000 ..10,972,303
000000 00 0|Natural Gas Partners IX, L.P.........ccccccouiniinmrinnrinniiniicireninens Irving . | NGP Energy Capital ManagemMeNt...............ocuuureriimeimeienieseiseeieissessssisesssssisseenns 03/28/2008.... 13,432 25,029
000000 00 O |Newstone Capital Partners, L.P Los Angeles . | Newstone Capital Partners 05/31/2006.... 2 4,332 300,735
000000 00 O|NGP Natural Resources X, L.P Irving . | NGP Energy Capital Management 01/27/2012.... 13,622 .79,356
000000 00 0|NGP Natural Resources Xll, L.P Irving . | NGP Energy Capital Management 08/31/2017 ... | overevvereeires | e | coveeressssssneenns (149,092) | .... .11,399,317
000000 00 0| Patriot Financial Partners Ill, L.P Philadelphia...........c.ccocosernieiornnnns . | Patriot Financial Partners.............ccoccuoicurieiiieieieicieiecece e ses e sessesenes | evesesinsesenns 11/01/2017.... 3 e | e 2,000,000 9,200,000
000000 00 0|Resolution Recovery Partners, LP.... New York . | Ranieri Real Estate Partners.... 02/03/2012.... | .ccvvvnnne 4,912 ....1,341,640
000000 00 O|RFE Investment Partners VI, L.P.........ccccoviinininirersreee e New Canaan........c..cccrevververnierenes . | RFE Investment Partners..........c..coceueiieiniiieniseseieiessiesesiseeessesssesesse s 06/29/2012.... 3 16,870 81,323
000000 00 0] Selene Residential Mortgage Opportunity Fund Il L.P. New York . | Ranieri Real Estate Partners. 12127/2010.... | .o 1 22,167 7,150,147
000000 00 0|SPC Partners VI, L.P San Francisco . | Swander Pace Capital.. 06/27/2016.... 3 5,769,447
000000 00 0| Summit Partners Growth Equity Fund IX, L.P o | SUMMIE PAMNETS.......ocveeciieecie et neen 09/30/2015.... | ovevveeerrens | ceerreereinenereerennereeneenes | coeereenernenenneenseid80,000 [ oo | e 1,852,000
000000 00 O|TRG Forestry Fund 9...... . | The RONGEYN GIOUP......cvvuiirriiiiiiiie e | seesiieniienes 08/10/2010....
000000 00 O|Warburg Pincus Financial SECtor, L.P..........ccoviuriririrercrceisreeeeseeseee s New York.. .| Warburg, PInCus LLC.........cooerereeieereseeeeneece e 09/21/2017.... 5,283,000




statement as of June 30, 2019 ofthe PENN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

2'€030

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
000000 00 0|Warburg Pincus Private Equity XII, LP New York NY.... |Warburg, PINCUS LLC......cc.oiuririniiinriinnisenisesississsnsssnsssensssessenas 12/21/2015.... ....1,026,000 4,151,500 | . 0.147
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated et 0 ..16,960,170 183,217,622
4499999. Subtotal - Un@ffiliated.......c...ivririiiieiiiisiisiii s ens e 0 ..35,623,930 ....287,734,191
4599999. Subtotal - Affiliated 0 ..20,600,000
4699999. Totals 0 ..56,223,930 287,734,191
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on| (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
000000 00 0|GS Vintage Fund V, L.P... . | New York.... .. |NY..| Return Of Capital. . [10/29/2008 |04/24/2019 | ..........135,085 0 | ceveveerneernerenne | eereenrn 135,085 | e 135,085
000000 00 0|Morgan Stanley Private Markets Fund Il LP... .| New York.... .. NY.. | Return Of Capital. .. | 04/26/2006 |05/29/2019 | ... 77,207 0 [ o | vl 77,207 | e 77,207
000000 00 0|OmegaFund IV, L.P Boston, ..|MA. | Return Of Capital. . |06/20/2013 | 04/08/2019 | ............ 69,476 0 | eovveeveeeenrienns | errerenn09,476 | . 69,476
000000 00 0]Sigma Partners 7, L.P. Menlo Park.. .. | CA.. | Return Of Capital. .. | 11/22/2005 |04/02/2019 | .......1,404,058 |.... | 0 [ [ v 1,404,058 | ..... 1,404,058
000000 00 0|Upfront Growth Fund I, L.P.....cccoviviniiiniiniiiiinniins Los Angeles.......counininns CA.. | Return Of Capital........ccocorurvnirreriririrncnens 03/31/2015 | 04/25/2019 | ....... 1,630,862 [ ...ovovvierninnns | | aenninniines (1 IR [ 1,630,862 | ..... 1,630,862
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ . reeeeereeereenens | erenan 3,316,688 | ................... (L] [P {0 [ 0 0 0 0 ... 3,316,688 | ..... 3,316,688
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0|ABRY Advanced Securities Fund Il, L.P.........cccccovuunne BOStON. ..o MA. | Return Of Capital........cooccvevverenerncrinnns 05/04/2011 | 05/31/2019 0
000000 00 0|ABRY Advanced Securities Fund Ill, L.P. . | Boston. ..|MA." | Return Of Capital. .. | 09/14/2011 | 04/26/2019 0
000000 00 O|ABRY Senior Equity Ill, L.P................. . | Boston. ..|MA. | Return Of Capital. .. | 08/09/2010 | 04/19/2019 0
000000 00 0|ABRY Senior Equity IV, L.P....ccoiverciiiniciiciiens BOStON. ..o MA. | Return Of Capital........cooccrerrrrerrrrrirnnns 12/12/2012 | 04/05/2019 0
000000 00 O|Ampersand 2014, L.P Boston. ..|MA. | Return Of Capital. 10/10/2014 | 05/03/2019 0
000000 00 O0|Angel Oak Real Estate Investment Fund |, L.P............ Atlanta. ...| GA.. | Return Of Capital. .. [10/31/2017 |06/28/2019 0
000000 00 O|Apollo European Principal Finance Fund II, L.P........... Purchase ........ccccoouvvennee NY.. | Return Of Capital........ccoovvvvvrirereriniinns 07/23/2012 | 06/06/2019 0
000000 00 0|Apollo European Principal Finance Fund IIl, L.P. . | Purchase .. |NY.. | Return Of Capital. . | 03/31/2017 | 06/06/2019 0
000000 00 0|Beacon Capital Strategic Partners VII, L.P.......... . ..|MA." | Return Of Capital. .. | 10/20/2015 | 06/19/2019 0
000000 00 0|Beacon Capital Strategic Partners VIII, L.P.................. BoSton........ccocerieiiiriiniane MA. | Return Of Capital..........ccouvveerivnirnrercens 10/31/2017 | 04/16/2019 0
000000 00 O|Brynwood Partners VI L.P........cccocoreinieineninirieennes Greenwich... .. | CT.. | Return Of Capital. .. | 06/18/2010 |04/05/2019 | ... 67,397 0
000000 00 0|BTG Global Timberland Resources Fund - B shares.... | Greenwich... .. | CT.. | Return Of Capital. . 106/18/2010 [ 04/05/2019 | ....oovvvueremrinnnes | rerirrinerivnniinns [ rvernnivnicsnine | 93,611 | i [ o (493,611)
000000 00 0| Carlyle Strategic Partners Ill, L.P........ccccovvrerrererncennnnes Wilmington.........c.coeeveeeae DE.. | Return Of Capital 09/30/2012 | 06/19/2019 0
000000 00 0|Colony American Homes Holdings IIl, L.P. . | Wilmington.. .. | DE.. | Return Of Capital. .. | 09/30/2012 | 06/19/2019 |.... 0 .
000000 00 0|EnCap Energy Capital Fund IX, L.P........ . .. | TX.. | Return Of Capital. .. | 01/08/2013 | 04/03/2019 (V1 UPOPPORORUOTRN IOV 587,786 | ........ 587,786 | ..
000000 00 0|EnCap Energy Capital Fund VIII, L.P.......ccoccorvrrnrrennes Houston.........c.oeeecerennn. TX.. | Return Of Capital.........cccoervrrrrnerrrerircnnns 11/30/2010 | 05/08/2019 (V1 OO PR 41,015 | ..cceen. A1,015 | o | e | e (V1 IR
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3 4 9 10 11 12 13 14
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000000 00 0|Frazier Healthcare VI, LP Seattle.......ocoernrineiiens WA. | Return Of Capital............cooceerrvrnrrrreirnens 03/26/2008 |06/28/2019 | ......... 481,587 | .ooovvoriviriinvins | cevreeiseinssinnnns | s (V1 UPORRORIOIN IOV 481,587 (V1 IR

000000 00 O|Gryphon Partners V, L.P.......ccccccovunnne .| San Francisco. .. | CA.. | Return Of Capital. . 102/28/2018 | 06/28/2019 | ....cecccee. 27,877 | v | v [ v 0 0

000000 00 0|Highbridge Specialty Loan Fund IIl LP. . | New York .. |NY.. | Return Of Capital. 05/06/2013 | 05/21/2019 0 0

000000 00 0|JPMorgan Infrastructure Investments Fund. New York.... .. |NY..| Return Of Capital. . | 04/30/2007 {06/27/2019 | ......6,875,372 | ....ovvrvmrimerines | v | v 0 0

000000 00 O|Kelso Investment Associates VIII, L.P......... New York.... .. |NY.. | Return Of Capital. 11/29/2007 [06/11/2019 | ..o 112,234 | o [ e [ 0 0

000000 00 0|Macquarie Infrastructure Partners A/B, L.P. . | New York.... . [NY.. | Return Of Capital. 12/22/2006 |04/17/2019 0 0

000000 00 O|New Canaan Funding Mezzanine V, L.P..... .| New Canaan... . | Return Of Capital. .. [ 08/05/2011 [04/15/2019 | ...oeoveen 14,039 | oo | s | s 0 .0

000000 00 O|Newstone Capital Partners, L.P... . | Return Of Capital. . | 05/31/2006 | 04/09/2019 | ..ocoveereeed,332 | s [ e [ 0 ; .0

000000 00 0|NGP Natural Resources X, L.P . | Return Of Capital. 01/27/2012 | 06/24/2019 0 5,791 0

000000 00 O|NGP Natural Resources XII, L.P.. . . | Return Of Capital. . [ 08/31/2017 {05/09/2019 | ...oevveees9,028 | oo [ e | e 0 .9,028 0

000000 00 0|Perry Partners L.P. Class C New York.... . | Return Of Capital. . [ 1212412014 {06/30/2019 | ......... 165,838 | ....covvvvriviiines [ e | 2,840,002 | ..ooovevririrnins +(2,840,092) [ ..o | e 165,838 | i 165,838 0

000000 00 0|Resolution Recovery Partners, LP . | New York . | Return Of Capital. 02/03/2012 |04/30/2019 0 101,243 .101,243 0

000000 00 0| Selene Residential Mortgage Opportunity Fund Il L.P.. | New York.... . | Return Of Capital. 12/27/2010 [ 06/14/2019 | ...... 1,159,238 | ..oereieererecs | v [ e 0 1,159,238 | ..... 1,159,238 L0 ..

000000 00 O|TCWI/Crescent Mezzanine Partners I, L.P................. New YOrK......oocvevinrsrinnns . | Return Of Capital.......cccovrvrveriniaririirenns 1212712010 | 06/14/2019 [ .vvvvivviererinninns [ vrrierissisninninnns | cervsrssesssenssnens | aeenes 0 i | | | e | o (12,906) .........(12,906) | ....
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. .....19,510,565 0] 3,333,702 | oo 0 ]...(3,333,702) | ..o 0]... 19,510,565 |....19,510,565 0] (13,084) | .........(13,084) | ....
4499999. Subtotal = UNAFIIBIEA. ......veeieeiesesiieiisi ittt enbsnts st enes 122,827,253 | o (V] [P 0] ... 3,333,702 | oo 0 ]...(3,333,702) | ..ooovvvvrrenad 0 ... 22,827,253 |...22,827,253 | cooovvrivrinnnn, [V (13,084) | ......... (13,084) | v.ovvvvriiciinnn 0
4899999, TOMAIS........vooerrreeieeieeiei ettt eient s 122,827,253 | oo (V)] [ 0]... 3,333,702 | cooovirrers 0 ]...(3,333,702) | ..oovvvrririnnnnd 0]... 22,827,253 |...22,827,253 | ....cccccovurninn, [\ (13,084)| ......... (13,084) | ..ovvverricrinan 0

€€0
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
383788  2W 8 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION.......ocooverrrieiniirienieniseins [ e 06/01/2019........ PAYUP.....ooiiinicsee e 98,488 98,488 | ... T
38378B  3F 4 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION. .| 06/01/2019........ PAYUP. 31,275 31,275 | ........ T
383788 M6 3 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION. .| 06/01/2019........ PAYUP. 61,676 61,676 |........ T
38378B N5 4 | GOVERNMENT NATIONAL MORTGAGE ASSOCIATION .| 06/01/2019........ PAYUP.....ooiiiiimiecriree et 75,718 75718 |........ T
912810  SB 5 |UNITED STATES TREASURY INFLATION INDEXED.........cccoovrrvvrvrrniinee .| 06/13/2019........ VARIOUS ..ottt sssansens | siesbsssessssssss st s bbb en e nsnnsas | sbessessssssssssssessssssensanes 238,030,125 | ..o 225,974,601 | oo 712,349 [,
912810  SG 4 |UNITED STATES TREASURY INFLATION INDEXED........cccouvernriernirrinnirernniieiiens | covrererieennes 06/18/2019........ VARIOUS.....ccooiiitie st ssssniens | sosinesess bbbt | sbonesessesssss e enees 276,518,465 | ...ovvverererrnn 261,656,507 | ..o 815,957 1.
912828 Q6 0 | UNITED STATES TREASURY INFLATION INDEXED.......coosiiiminmiirnnisesnissrnninsiiens | conseenennnanes 05/16/2019........ VARIOUS ....275,863,081 .278,106,400 30,394 [ 1.
0599999.  Total - BONGAS = U.S. GOVEIMIMENL.... ...ttt ees e e ehsees e es s E o8 hf 08088088 E o8 h 8881088088000t ensntsenes 766,004,665 | ..o 1,558,700 |............ XXX
Bonds - U.S. Special R e and Special A
3137F4 XA 5 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS JEOURTOTSORNRORIURRN ISR 05/02/2019........ PERSHING & COMPANY.......covrvriirrrinriirinisisninenns 5,396,289 | ..o | s 12,847 [
3137FB UA 2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS .| 05/01/2019 BK OF NY/MIZUHO SECU.. 5,986,406 12,329 [
3137FL YL 2 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS .| 05/10/2019........ | MORGAN STANLEY & CO. 6,052,340 28,720 |1
3137FM  CZ 3 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS .| 06/18/2019........ JPM SECURITIES-FIXED... 8,754,873 18,736 [ 1o
3137FM D4 1 |FREDDIE MAC MULTIFAMILY STRUCTURED PASS .| 06/20/2019........ JPM SECURITIES-FIXED... 8,036,560 | ....oovvrvrririeeiniineienienierenienenineene [ e 82,149 |1
57420N DK 4 |MARYLAND ECONOMIC DEVELOPMENT CORP..... .| 05/10/2019........ PERSHING & COMPANY... . 1,742,685 | oo 1,750,000 |........ 2FE.
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES. ... . v ieruerieuseiresiatestesieaeieissias | eeetsesesaessessesssseseeeeseseeseeseeseeeeseeseeseEeesee1eeseee28eEseEseE e 8421 eE 28 4EE £ E8£E e 8 He8 428 £E e e L8 41 eE e reE 428 e e eeEee s e et seseeses et et anrenneesntens | asseessecs .. 35,969,153 | oo 10,250,000 | .o 154,781 XXX oo
o _Bonds - Industrial and Mi:
D 00206R  GS 5 [ATET INC....ocvmiiiiiiciiisi s | seesesinsisnines 04/30/2019........ PERSHING & COMPANY........oovviiiiirrinininisnirnes 3,610,050 | oo 3,000,000 | .ooovoiiriiiinie e 9,740 | 2FE......cccovivivirnne
|'|'| 00206R  HT 2 |AT&TINC .| 06/05/2019........ EXCHANGE OFFER... 4,930,450 .5,000,000
g 00206R  HX 3 |AT&TINC .| 06/05/2019........ EXCHANGE OFFER... 6,160,050 .5,000,000 .
00206R  JC 7 |AT&TINC .| 06/05/2019 EXCHANGE OFFER... 1,598,184 .1,350,000 2FE....
00206R  JJ 2 |AT&TINC .| 06/05/2019........ | EXCHANGE OFFER... 4,396,760 14,000,000 ..101,056 |2FE
00432C  BW 0 |ACCESSLEX INSTITUTE.......ccccvuvmvnrunee .| 06/12/2019 JPM SECURITIES-FIXED... 14,189,183 | . L 14432,735 | 55,531 | 1FE
01879N  AA 3 | ALLIANCE RESOURCE OPERATING PARTNERS LP .| 04/11/2019........ UBS SECURITIES LLC 1,047,500 | oo 1,000,000 | oo 33,229 | 3FE...ciiiiiie
03690A  AF 3 | ANTERO MIDSTREAM PARTNERS LP / ANTERO MI .| 06/25/2019........ JPM SECURITIES-FIXED... 3,000,000 | ...ovreiiieis 3,000,000 |........ 3FE
04010L  AX 1 |ARES CAPITAL CORP .| 06/05/2019........ BANC/AMERICA SECUR.L 2,495,200 | ..o 2,500,000 |........ 2FE
045054  AF 0 | ASHTEAD CAPITAL INC... .| 06/13/2019........ BANC/AMERICA SECUR.L 3,940,000 | ..ooviviis 4,000,000 | ........... 59,306 | 2FE.
05550M AV 6 | BARCLAYS COMMERCIAL MORTGAGE TRUST 2019- 05/20/2019........ BARCLAYS CAPITAL FIX....coovvvriiiernrreierirerns 3,301,695 | ... [ e 11,787 [1FE..iiiicini
096630 AG 3 |BOARDWALK PIPELINES LP.... .| 04/30/2019........ JPM SECURITIES-FIXED......cceviiiriiieiiieieiissiesinsiessssiesesissins 3,996,520 | ..o 4,000,000 |........ 2FE.
10112R BB 9 [BOSTON PROPERTIES LP. .| 06/12/2019........ BANC/AMERICA SECUR.L 4,990,750 | oo 5,000,000 |........ 2FE
118230 AR 2 |BUCKEYE PARTNERS LP............ .| 04/25/2019........ BNY/SUNTRUST CAPITAL 1,942,540 | oo 2,000,000 2FE.
125280 AJ 8 | CFCRE COMMERCIAL MORTGAGE TRUST 2018-TAN .| 05/07/2019........ BMOCM/BONDS.......... 2,214,352 | coovi 2,100,000 | ... AFE
12596W  AE 4 | CSAIL 2019-C16 COMMERCIAL MORTGAGE TRUST.......ccovviirreiererinrireiernniseenes | coveererinennns 06/20/2019........ CREDIT SUISSE FIRST.....couiieiiiririeieeiereesenieseesissiesisssssesesssessssesse s 9,940,000 | ...vovirirereeieieree e TFE. s
12653T  AA 9 |CSMC TRUST 2018-J1... .| 04/24/2019........ STIFEL NICHOLAUS & C....covvvvriiiiceeiessiesssssie i TA3TAST | e 7,471,010 AFE s
138616  AE 7 | CANTOR FITZGERALD LP......coiiiiiiiiiicniiinie sttt .| 04/24/2019........ GOLDMAN SACHS & CO 2,991,180 | v 3,000,000 |........ 2FE.
14310F  AA 0 | CARLYLE HOLDINGS Il FINANCE LLC .| 06/20/2019........ WELLS FARGO SECS LLC 1,902,495 | ..o 1,750,000 | ........... 22,969 | 2FE
21075W  EV 3 | CONTIMORTGAGE HOME EQUITY LOAN TRUST 199 . .| 06/17/2019........ NON-BROKER TRADE, BO........couiiiiiiriiiiiirsisrsisssiesessseessssssssessessssssens | sosesssessessssssesssssssesssesssssssssessassssssesss | sesssessessssssssnssesssssssssesssssessessssssasses | resssessnssssessssssessesssssessesssessssssesessns | seeneres 6*
254700 BC 2 |DISCOVERY COMMUNICATIONS LLC. .| 04/03/2019 EXCHANGE OFFER... 1,993,817 | oo 2,000,000 29,900 | 2FE
254700 BE 8 | DISCOVERY COMMUNICATIONS LLC. .| 04/03/2019........ | EXCHANGE OFFER... 2,999,202 .3,000,000 35,550 | 2FE
254700 BG 3 |DISCOVERY COMMUNICATIONS LLC. .| 05/16/2019........ JPM SECURITIES-FIXED... 4,969,600 | ..oovviiii 5,000,000 |........ 2FE
260543 CU 5 |DOW CHEMICAL CO/THE .| 05/16/2019........ CITIGROUP GLOBAL MKT 2,982,000 | ..o 3,000,000 |........ 2FE
29365T AE 4 |[ENTERGY TEXASINC .| 06/12/2019........ PERSHING & COMPANY. 7,382,684 | ...oooiiiice 7,400,000 2FE..iiice
30296N AN 9 | FREMF 2018-K731 MORTGAGE TRUST . | 04/09/2019........ BANC/AMERICA SECUR.L 5,589,837 | oo 5,545,000 2FE....
302973  AG 7 |FREMF 2019-K92 MORTGAGE TRUST.... .| 05/21/2019 WELLS FARGO SECS LLC. 4,091,860 14,000,000
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30307R  AE 7 | FREMF 2018-K80 MORTGAGE TRUST......ccoivuiriiiriririeirenieisisssiessssseeessssisesensens | seeeressnsens 06/17/2019........ PERSHING & COMPANY.......covrriririieirerieisirsirenes 3,168,516 | oo 3,000,000
30308Q AS 7 | FREMF 2019-K90 MORTGAGE TRUST.......ccvuiiiiriiiiiieniersiissierssssseesissiseseniens | sveersnsinnenes 04/02/2019........ BANC/AMERICA SECUR.L 4,902,322 | oo 4,742,000
30309 AE 3 |FREMF 2019-K91 MORTGAGE TRUST.... .| 04/17/2019........ JPM SECURITIES-FIXED... 6,065,904 | .....coooviireiiicend 6,000,000
30309K AL 4 |FREMF K-1511 MORTGAGE TRUST .| 05/08/2019........ MORGAN STANLEY & CO. 3,581,524 | ..o 3,725,000
30313F AS 4 |FREMF 2019-K93 MORTGAGE TRUST..... .| 06/13/2019........ MORGAN STANLEY & CO. 5,163,555 | ..o 5,000,000
31620R  AH 8 | FIDELITY NATIONAL FINANCIAL INC .| 06/20/2019........ EXCHANGE OFFER 3,723,682 | oo 3,750,000 | ...........
31739G  AA 5 | FINANCE AMER STRUCTURE 0.01 25JUNG9 e | 06/13/2019........ RAYMOND JAMES & ASSO . 10,115,710 | vvoervreecreees 10,000,000 |........ 1FE
337738 AV 0 |FISERVINC .| 06/10/2019........ JPM SECURITIES-FIXED... 4,969,400 | .ooovvuciieeees 5,000,000
35805B  AA 6 | FRESENIUS MEDICAL CARE US FINANCE IIl IN .| 06/13/2019........ WELLS FARGO SECS LLC. 6,892,270 | oovoieee e 7,000,000
404119 BZ 1 [HCA INC ..ottt .| 06/06/2019........ BNP PARIBAS SEC CORP 4,990,200 | .oooverrenierereneenis 5,000,000
42809H AC 1 |HESS CORP.......ccccomirrirririreiririrernninnins .| 04/26/2019........ MORGAN STANLEY & CO....ocouvierieieieinriseississiessssienns 3,276,960 | ..ovvevrerieiiecees 3,000,000
460146 CK 7 |INTERNATIONAL PAPER CO .| 06/14/2019 WELLS FARGO SECS LLC. 4,994,200 | oo 5,000,000
46591E AW 7 | JPMCC COMMERCIAL MORTGAGE SECURITIES TRU.. .| 06/12/2019........ | JPM SECURITIES-FIXED... 5,149,970
46625Y QX 4 |JP MORGAN CHASE COMMERCIAL MORTGAGE SECU.... .| 04/01/2019........ PAYUP. 5,757
46649C  AA 1 |JP MORGAN MORTGAGE TRUST 2018-4 .| 04/23/2019........ JPM SECURITIES-FIXED... 4543541 | oo 4,574,994
48249D  AA 9 |KKR GROUP FINANCE CO I LLC .| 06/19/2019........ WELLS FARGO SECS LLC. 3,075,288 | ..o 2,682,000
48250A  AA 1 |KKR GROUP FINANCE CO Ill LLC .| 06/21/2019........ WELLS FARGO SECS LLC. 2,209,398 | ..o 1,990,000
49307X AM 6 |KEY COMMERCIAL MORTGAGE SECURITIES TRUST... .| 06/26/2019........ | PERSHING & COMPANY 6,326,968 | . 6,327,000
49326M  AA 3 |[KEYCORP CAPITAL I......cocvvvnee. .| 05/22/2019 UBS SECURITIES LLC 2,722,500 | ..o 3,000,000
494550  BK 1 |KINDER MORGAN ENERGY PARTNERS LP. .| 04/11/2019........ CITIGROUP GLOBAL MKT 3,245,970 | oo 3,000,000
501797 AR 5 |L BRANDSINC .| 06/05/2019........ CITIGROUP GLOBAL MKT 982,860 | ..o 1,000,000
50540R  AS 1 |LABORATORY CORP OF AMERICA HOLDINGS, .| 05/07/2019 PERSHING & COMPANY... 1,983,920 2,000,000
524660 AZ 0 |LEGGETT & PLATTINC.... . | 04/04/2019........ | WELLS FARGO SECS LLC. 2,011,280 .2,000,000
548661 CR 6 |LOWE'S COS INC .| 05/01/2019 PERSHING & COMPANY... 3,098,965 | ..o 2,706,000
55336V AL 4 [MPLXLP....ccoovvirniiiiirinns .| 04/11/2019........ CITIGROUP GLOBAL MKT......ccvvvermriernriniirerierinienes 3,096,060 | ....ooevrriiniiees 3,000,000
559080 AN 6 | MAGELLAN MIDSTREAM PARTNERS LP .| 04/11/2019........ GOLDMAN SACHS & CO 3,232,230 | oo 3,000,000
56585A BC 5 | MARATHON PETROLEUM CORP. .| 05/23/2019........ EXCHANGE OFFER... 5,145,101 | coovereeceeeeeirenis 5,000,000
56585A  BE 1 | MARATHON PETROLEUM CORP. .| 05/23/2019........ EXCHANGE OFFER... 1,906,912 | oo 1,940,000
571676  AD 7 [ MARS INC......ooiiiiiiieiniieieise et | coesesessessanes 04/01/2019........ CREDIT SUISSE FIRST.....oouiieiiiiieiiiieeieieisesieesissiesissssesessesssssesie s 4,515,300 | oo 4,500,000
571903  AX 1 |MARRIOTT INTERNATIONAL INC/MD s .| 04/26/2019........ BARCLAYS CAPITAL FIX....oooiverriieierineieriines 3,068,790 | .ocorvreries 3,000,000
59524E  AB 8 |MID-ATLANTIC MILITARY FAMILY COMMUNITIES .| 05/07/2019........ FTN FINANCIAL SECURI..... 3,643,913 | oo 3,287,662
61769) BE 0 | MORGAN STANLEY CAPITAL I TRUST 2019-HB........c.cocrirrririernrirerreireieiseireniniens .| 06/05/2019........ VARIOUS 3,723,383 | oo 3,615,000
620076 BN 8 |MOTOROLA SOLUTIONS INC.......ccccvvvuee .| 05/09/2019........ BANC/AMERICA SECUR.L 5,997,600 | ....ovvvueririieiinieniiaad 6,000,000
629377  CL 4 |NRG ENERGY INC......coiiiireiiiiiiiiieesesesse s ssssssessessssssenss. | soesesessessnes 06/04/2019........ CANTOR FITZGERALD & ANA760 | oo 4,000,000
641062 AN 4 |NESTLE HOLDINGS INC . | 04/05/2019........ FTN FINANCIAL SECURI..... 4,490,236 | oo 4,335,000
651639 AS 5 |NEWMONT GOLDCORP CORP .| 04/22/2019........ EXCHANGE OFFER.......cciiiiminiiriiiesiesiesiesissssissies 2,052,420 | ..o 2,000,000
651639 AU 0 |NEWMONT GOLDCORP CORP .| 04/22/2019........ EXCHANGE OFFER.......coiiiieinrineienineieissiesesisceenisneees . 10,918,920 | oo 9,500,000
65339K  BK 5 | NEXTERA ENERGY CAPITAL HOLDINGS INC......cccovrvvvrerriiriirenne .| 04/03/2019........ VARIOUS 2,003,750 | oo 2,000,000
670346  AQ 8 |NUCOR CORP.....cccovvvvrrrirereririires .| 06/13/2019 JPM SECURITIES-FIXED 5,282,900 | ..o 5,000,000
682680 AV 5 |ONEOKINC .| 04/11/2019........ | CITIGROUP GLOBAL MKT 2,078,920 .......2,000,000
690742  AH 4 |OWENS CORNING........c.cccoovvviririninrens .| 04/23/2019........ JEFFERIES & COMPANY ......ooiiiiiiiiiiiieiniisis s 2,468,610 | ..o 3,000,000
69371V AA 5 [ PSMC 2018-1 TRUST ....couiiiieiirticeiesiseinieie st .| 04/23/2019........ PERSHING & COMPANY... 5,449,615 | ..o 5,484,717 1FE....
701094 AP 9 | PARKER-HANNIFIN CORP. .| 06/13/2019........ WELLS FARGO SECS LLC. 5,010,350 | ..o 5,000,000 | ... 1FE....
743947  AA 1 |PRUDENTIAL HOME MORTGAGE SECURITIES CO l....cvvuiviiirereeierininnineeeniseinein | coveererinennes 06/28/2019........ NON-BROKER TRADE, BO........cuiiiiiireriiiiiienieiesissiesesisseessssssesesssesssssssens | sesesesessessssesessssssssesssessesssesessessssssesss | semssmesesssssnssnssessssssssessssssessessssssessns | resssessesssssessasssessesssssessessessessesessnns | seeeres 6*
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76131V B@ 1 |RETAIL PPTYS AMER INC ..ottt sssesssisssenes | essessssssnenes 04/04/2019........ DEUTSCHE BANC/ALEX B.......oovviiieiinieieissieienicines 2,000,000 | ..ooooiiiiiriieeeae 2,000,000 |........ 2Z
77340R AR 8 | ROCKIES EXPRESS PIPELINE LLC.......cocoviiriiiiriiiieineseisei s seseiesiesisnienns | seesevinsinnenes 04/03/2019........ BARCLAYS CAPITAL FIX....oooovvriiererreienirennes 1,996,520 | ..o 2,000,000
78397A  AE 4 | SCF EQUIPMENT LEASING 2019-1 LLC.. .| 05/16/2019........ BK OF NY/MIZUHO SECU.. 5,077,148 | oo 5,000,000
797440  BX 1 |SANDIEGO GAS & ELECTRIC CO .| 05/28/2019........ BK OF NY/MIZUHO SECU.. 2,497,375 | oo 2,500,000
81746V AU 4 | SEQUOIA MORTGAGE TRUST 2018-3 .| 04/23/2019........ BAIRD ROBERT W & CO, 5,837,903 | ..o 5,911,801
81747J  AA 4 | SEQUOIA MORTGAGE TRUST 2018-6 . .| 04/24/2019........ JPM SECURITIES-FIXED.......cccvniiiiriieirinieieiinsissssisissssesessssens . 14,584,132 | oo 14,368,603
832248 BB 3 | SMITHFIELD FOODS INC.......vvieiiririieieieisiissiesisisesesiessssssssesissssseesssesesssenene 06/03/2019........ MORGAN STANLEY & CO.....coovvveiirnirriereieesiersissines 3,192,540 | oo 3,000,000
86765L AP 2 | SUNOCO LP/SUNOCO FINANCE CORP............... .| 05/30/2019........ GOLDMAN SACHS & CO 1,957,000 | oo 1,900,000
886546 AD 2 |TIFFANY & CO .| 06/13/2019........ BNY/SUNTRUST CAPITAL 981,580 | .o 1,000,000
89177  AC 2 | TOWD POINT MORTGAGE TRUST 2019-2 .| 05/01/2019........ PERSHING & COMPANY.......covvriririririrerirereeienirenes 9,514,083 | ..o 10,000,000 | ...
90276W AT 4 |UBS COMMERCIAL MORTGAGE TRUST 2017-C7....covvrrirriririnrieineiseiersessinenns .| 05/13/2019........ BANC/AMERICA SECUR.L 1,669,441 | oo
911312 BQ 8 |UNITED PARCEL SERVICE INC.......cccooiiiriiiinireiniireieiseierissiesesesisesssssseesississene . | 04/09/2019 GOLDMAN SACHS & CO 228474 | oo 2,175,000
91913y AL 4 |VALERO ENERGY CORP..... .| 04/26/2019........ | MORGAN STANLEY & CO. 3,691,590 .......3,000,000
92553P AW 2 [ VIACOM INC......oomiieiiniiiieieienissiiesie st .| 06/13/2019........ JPM SECURITIES-FIXED... 5,254,600 | ...cooovveriiiees 5,000,000
92840V AE 2 |VISTRA OPERATIONS CO LLC .| 06/04/2019........ CITIGROUP GLOBAL MKT 6,485,960 | ...ovvuriireiierenenend 6,500,000
92936U  AF 6 | WP CAREY INC.....ooiiiiiiiiiiieiririesie st sssssie st .| 06/10/2019........ WELLS FARGO SECS LLC 2,966,280 | ..o 3,000,000
931427 AC 2 | WALGREENS BOOTS ALLIANCE INC .| 04/17/2019 VARIOUS 5,628,300 | ....oorevrririniereieeenis 6,000,000 123,200
95001X BG 0 |WELLS FARGO COMMERCIAL MORTGAGE TRUST 20.. . | 04/30/2019........ | WELLS FARGO SECS LLC. 2,850,000 [ +veoveereeeere e 13,808
95058X  AC 2 |WENDY'S FUNDING LLC. . o .| 04/16/2019 JPM SECURITIES-FIXED... 5,358,683 | ..o 5,259,250 | ... 21,680
11271R AA 7 | BROOKFIELD FINANCE INC.....ccvviiireiiriieiiitienieieeissie s neesisseeseees A 06/05/2019........ PERSHING & COMPANY... 520,730 10.500,000 | oo 3,667
775109 BN 0 |ROGERS COMMUNICATIONS INC.. A 04/23/2019........ JPM SECURITIES-FIXED... 1,993,340 .2,000,000 |........
00203Q  AE 7 |AP MOLLER - MAERSK A/S........ccoovvirerniiniinas D... 06/17/2019. CITIGROUP GLOBAL MKT 2,981,640 | ..o 3,000,000 |........
00928Q AS 0 |AIRCASTLE LTD ..|D. 06/10/2019........ | JPM SECURITIES-FIXED... 6,468,475 | . .6,500,000
03754A  AC 3 |APEXCREDIT CLO 2019 LTD .. |D.... 05/16/2019. VARIOUS 6,000,000 | ..o 6,000,000 |........
04941G AN 8 | ATLAS SENIOR LOAN FUND ITLTD...oocvuiirieriiereriiicesseieissiseeesissiseeseenssseesenes D.. 04/04/2019........ STIFEL NICHOLAUS &C... 13,405,500 213,500,000 | oo 71,692
05401A  AG 6 |AVOLON HOLDINGS FUNDING LTD.... D.... 04/11/2019........ JPM SECURITIES-FIXED... 1,990,500 | . .....2,000,000 |........
05587T  AC 0 |BSPRT 2019-FL5 ISSUER LTD D... 05/20/2019........ CREDIT SUISSE FIRST......coutiiiiiieiiitieeineieisesiesiesissiesis s sesses 3,500,000 | ..o 3,500,000 |........
06849U  AD 7 | BARRICK PD AUSTRALIA FINANCE PTY LTD.....cccrvriiiirriierisiserenssersesssisessssisenes D.... 06/19/2019........ BARCLAYS CAPITAL FIX....ooovvririeieierieirenieinns 3,643,380 | ..o 3,000,000 | ........... 32,725 | 2FE
09075  AC 3 |BIRCH GROVE CLO LTD [ DI 05/01/2019........ JPM SECURITIES-FIXED......ccoviiiriiieiiiieinisriesiersisseiesiesiesines 7,500,000 | ..o 7,500,000 |........ 1FE
09204G  AB 5 |BLACK DIAMOND CLO 2019-2 LTD D... 06/18/2019........ BK OF NY/MIZUHO SECU.. 7,500,000 | ..o 7,500,000 |........ 1FE
111021 AE 1 |BRITISH TELECOMMUNICATIONS PLC D... 04/30/2019........ PERSHING & COMPANY... 2,899,780 | ..o 2,000,000 | cooovvreviiriieieae 73,257 | 2FE...ooiiiiiiis
26874R  AJ 7 |ENISPA .. |D.... 05/02/2019........ CITIGROUP GLOBAL MKT 1,994,840 | ...ooovoriceei 2,000,000 |........ 2FE.
40049) BE 6 |GRUPO TELEVISA SAB. . |D.... 05/21/2019........ CITIGROUP GLOBAL MKT 3,943,520 | ..o 4,000,000 |........ 2FE
42086N  AA 6 |HAYFIN KINGSLAND XI LTD....... [ DI 06/13/2019........ JPM SECURITIES-FIXED......coeviiiriiierinriereisriesieereesssesesiseissenes 7,000,000 | oo 7,000,000 |........ 1FE
62954H  AB 4 |NXP BV /NXP FUNDING LLC /NXP USAINC........ccovvvrirnrrnes . |D.... 06/11/2019........ BANC/AMERICA SECUR.L 2,989,620 | ..o 3,000,000 |........ 2FE
69867D  AA 6 | PANTHER BF AGGREGATOR 2 LP / PANTHER FIN........cccooviviirirnnne D... 06/04/2019........ MORGAN STANLEY & CO.....cvuuurririnirierienireeisiissrierienes 1,339,000 | oo 1,300,000 | oo 14,670 [3FE......cccovvivirnnnn
709629 AR 0 |PENTAIR FINANCE SARL.......ccccccomrunec. D... 06/12/2019........ JPM SECURITIES-FIXED......cccvniiiriiieiririreieiinsiesinsicessseesissinsens 3,975,720 | oo 4,000,000 |........ 2FE.
803169  AS 0 | SARANAC CLO I LTD oot ensnes D.... 04/03/2019........ BNP PARIBAS SEC CORP 5,953,800 | ..covveerreriiririeies 6,000,000 | ..oovereeireriirieiireeees 10,400 [1FE......coovviveriinane
85817B  AE 9 | STEELE CREEK CLO 2019-1LTD.... D... 03/22/2019 RBC CAPITAL MARKETS 3,600,000 | ..o 3,600,000 |........ 1FE
85817B  AG 4 |STEELE CREEK CLO 2019-1LTD D 03/22/2019........ |RBC CAPITAL MARKETS 5,000,000 .......5,000,000 1FE
85817B  AJ 8 |STEELE CREEK CLO 2019-1LTD.... D... 03/22/2019........ RBC CAPITAL MARKETS 5,000,000 | ...coovvniiineies 5,000,000 |........ 2FE
87249V AG 4 | THL CREDIT WIND RIVER 2019-3 CLO LTD D.. 04/05/2019........ BNP PARIBAS SEC CORP 5,000,000 | ...coorevrriiieriieeeenis 5,000,000 |........ 1FE
89641A AU 9 |TRINITAS CLO VLTD...coovvvvvervrrrreirrirnns D.... 04/15/2019........ BNY MELLON/NATIXIS S....ccoviiiiiieierinsieiseisisissssesesisnens 4,000,000 | .oooocvreiieees 4,000,000 |........ 2FE
92769X AP 0 |VIRGIN MEDIA SECURED FINANCE PLC........ccccormvurrrrerirne .. |D.... 05/08/2019........ CREDIT SUISSE FIRST.....couiiiiieeiriieeiseieesesiessesissisesis s seesenes 1,000,000 .1,000,000 3FE.
98313R  AD 8 |WYNN MACAU LTD .|D.... 06/11/2019 BANC/AMERICA SECUR.L 1,915,000 .2,000,000 22,000 |4FE
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
NA4520 50 1 [LLOYDS BANKPLC......ccoiiiiiiiiieiciieiistiesisiseississ st Do 06/27/2019........ NON-BROKER TRADE, BO........cccovueiniiiriirnirneierssineines 9,181,400 | oo 11,600,000 |...... 2FE
R57779  BC 4 |DNB BANKASA... | DI 05/31/2019........ NON-BROKER TRADE, BO.......coiiiiiiiiiisisissisiissines 4,226,750 | oo 6,380,000 |...... 2FE,
3899999. Total - Bonds - Industrial and Miscellaneous. ettt © ettt etet ettt et et etuet et et et et eb s ae e et et A et et s et et et e A ete b s aetetes e A et et s Aet et enAeeet et sae b e b s aeteteb e tetebnAet et s e tetesenaetetssetetessaetenss | ebiesetesessesesessstetesssitesessetetessaetessnsetes | arueresisietesesetesenertessssas 497,804,470 | .ooovovveeeiceeee 476,203,655 | ..ocvovecereeieeeicee 2295141 | ........... XXX
Bonds - Hybrid Securities
629398  AA B | INTC CAPITAL Il..ouiiiieiiiceieinrieeieeieeesie et sssenisnee | sossesessssanes 05/22/2019........ UBS SECURITIES LLC.......cvvieirriercisrirererincienieeiees 373,500 | oo 400,000 | v 1,381
69352P  AC 7 |PPL CAPITAL FUNDING INC .. | 06/03/2019........ GOLDMAN SACHS & CO 3,436,313 | oo 3,725,000 ...37,052
867914  BP 7 | SUNTRUST BANKS INC . | 04/30/2019........ VARIOUS 6,146,890 | ..o 6,337,000 123,594
G55356  AH 5 |LLOYDS BANK PLC. 05/31/2019........ NON-BROKER TRADE, BO 9,271,880 ....11,600,000
4899999.  Total - BONAS = HYDIA SEOUMHIES. ... ...tttk ss et o1 ess ekt seE e h 0088088088008 E 80t snries . 19,228,583 ....22,062,000 162,027
Bonds - Bank Loans
05604X AP 1 |BWAY CORP .. | 04/03/2019........ NON-BROKER TRADE, BO. 1,955,000 | ..o 2,000,000 {......
55328H AE 1 |MPH ACQUISITION HOLDINGS .. | 04/02/2019. NON-BROKER TRADE, BO. 2,899,915 | ..o 3,000,000 |......
C8000C AB 9 |POWER SOLUTIONS 4/1 0.0000% DUE 04/30/26. .. | 03/28/2019........ BARCLAYS BANK PLC 2,971,075 | oo 3,000,000 |......
69867D  AC 2 | PANTHER BF AGGREGATOR 2.......iiiiiiiiiiiriiiiiinisssissnessssenssesessssssssssssssenssenssnes | coevesenesseeas 03/28/2019........ NON-BROKER TRADE, BO......ccuuiiuutiiuiuiiiiirestisiisssmmssesssensssesssssssssssenssensseness | oonsssssssesssemssssssssssssssssessenssssssssnssniss | ansssmssssmssssssnsssenssonsseneent (2,973,750 (3,000,000) ......
8299999. Total - Bonds - Bank Loans. 4,852,240 ..5,000,000 0
8399997. Total - Bonds - Part 3....... OO OO O PO PO O O PP PPSROOTR) OO OO 1,348,533,274 ,279,520,320 4,170,649
8399999, TOAl - BOMMAS. ... eeeiieeietieste st ees et ses st E £ E e E o0 f R eEE R R E o fEeEfeEEoEE o0 E R e f o E R R E SR EE LR £EE SRR EE LR E SRR R E L E SRR E LR E LR EE R en e fhfenE R e e en ettt | erienien et 1,348,533,274 | oo 1,279,520,320 | ..o 4,170,649

Preferred Stocks - Industrial and Mi

816851 60 4 | SEMPRAENERGY......ccoooiiiiiiiiiiiisiiiissiiissii s | ................ | 06/13/2019........ MERRILL LYNCH PIERCE........cooiiiiiiiniinniississsissssissssssssisssssssssssssssssnns | sossssssssssssssssssnssaaees 200,000.000 5,000,000 L RP2FEL

€10

8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......... ettt evetuetetetetess  eeeueteretsetesessetetesssstesossetetatseetesassetetesastetesess et et s aetetesseeet et s aetetenseeetes s Aetesanaeeetessstetesnaeeetensetetesensetesenseteteraraetenenete | aetera 5,000,000 XXX 0 XXX..
8999997. Total - Preferred Stocks - Part 3.........oiiiiiiiisniississssssssens s s e 5,000,000 XXX s 0 XXX..
8999999, TOLal = PIEIEITEA SHOCKS..........cuivieiecteiieiteieiccte ettt ettt ettt saetetesseaesessaetes 4avassesessssesesassssesessesesesssesesessesetes s assesessesesesssesesas e s et et s ses et s seeesesssseseb s see et s ssetesassee et s e sebesnset et s setebesaseetenansnsetesans  eaetens 5,000,000 XXX ] 0 XXX
Common Stocks - Industrial and Miscell
02376R 10 2 | AMERICAN AIRLINES GROUP INC........ocvurrimrieriiirierereeserissssssiessesessssssssssenes. | vevenesesneeens 05/22/2019........ NON-BROKER TRADE, BO.......coiuuriirierimrimeesrisessessesssssssssssssssessesssneess | sooneesessssssessenes 0.010 XXX ] L
05338G 10 6 | AVALARA INC. ..ottt | aeisessnsinnes 05/22/2019........ MERRILL LYNCH PIERCE..........ovtiuiiieiirirneineieiieeiieessssisessessssssessssssssens | ossesessseees 1,704.000 117,649 xx ] L
256163 10 6 | DOCUSIGN INC.....coouiveiiireriiieiiesisississe sttt .. | 06/20/2019........ MERRILL LYNCH PIERCE.........oviiiiieiisiineeineississsiessssssssisssssssssssssessssnsss | svsessssesssssssssssssssssssnnes 105,102.000 ..5,728,702 XX | |
31338@ 10 6 |FHLB OF PITTSBURGH........cc.ovvvrnece .. | 05/17/2019........ NON-BROKER TRADE, BO......c.ovvuurerireenerireenerssennns B 55,137.000 ..5,513,700 XXX ] u
40131M 10 9 [ GUARDANT HEALTH INC.....ovviiriiineieeinicissisisssssiesesssseessssssesesssenssssssessssssens | osssessessenes 05/21/2019........ MERRILL LYNCH PIERCE..........oostiiiiiierinsisirsississisiessssss e sssseessesssssenins s 14,781.000 | .oovvveveverriersnreernnieins 1,112,369 XX | |
79466L 30 2 | SALESFORCE.COM INC......ciiiuiiiiieriiesimsinississnssssssenssssesssssssnssssnssenssssssssssssssssnsns | seesssssssssns 04/10/2019........ NON-BROKER TRADE, BO.....coouiuuuiiuiiiinssnisssessnssssssensssssssesssssssssssensenesssess | sessssesssenes 1,802.000 285,707 XX e L .
9099999. Total - Common Stocks - INAUSEHIAl ANA MISCEIIANEOUS................c.coiuiiiiireiiicieieeeicctete e tetiete eveetetete e eteteeeeae et e aetes s s eteesaetesesasseeeeseetesesassesenseeetes s aesesasseae st s ses et s sseeesnsesesanssaesessssetesnsssesessnsetesnassenensnsesasans  eareees . 12,758,127 XXX 0 XXX oo,
Common Stocks - Parent, idiaries and Affiliates
707432 10 0 | PENN INSURANCE AND ANNUITY COMPANY.......iviiiimrrismisssnsisnssensssisssnsssnssensnes | seesssnssssssans 06/30/2019........ . 30,000,000 XX u
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates .. ettt ettt en e tereees .. 30,000,000 XXX | 0
9799997, Total - COMMON SEOCKS = PA 3. ...tttk e 1 ee s R eeE e E e EE R E 088 E SRR Rt snrses . 42,758,127 XXX 0
9799999, TOAl = COMMION SHOCKS. ...t everetesertestessseserssesseesersses et s b8 Ef 8 £E e E 8 eE b e £E  £E1eEEoeE et oEE £ EfeEE£EE £ EE S E£E £ L E 4L EHEE£EE 4L £E b £ E L E £ E L8 EE b8 E L E 4L E b S LA L E e E bbb bbbt snbses .. 42,758,127 XXX 0
9899999. Total - Preferred and COMMOM SEOCKS........vuuuiuuuiisiereiiusiiessiisseiserestesstsssssssse s ess et sessseesstasse eesstasees b sees e f 8L E k8 EE L08R E L E Lk E bbbt i . 47,758,127 XXX 0

9999999. Total - Bonds, Preferred and COMMON SIOCKS..........ccoiiiieieieicieieiiee ettt e et te et e te et ets saetetessssetesassssesassssetessssssesassssetessseses s sebe b sssseses e sebes s sn s et essesetes s setebessesess s seteb s set et s s sebebansebes s ebebeb s seb et s snbebessnsetes  e4ebsssetessssssesssesetesssssesansesetesnsesannses || sbessssetesesaesesansesesenaess 1,396,291,401 XXX e 4,170,649

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....2.
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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 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
FDIC GUARANTEED NOTES TRUST
30250W AB 9 [2010-S2 .. 1 05/29/2019. | PAYDOWN.....coomivmmrrmerieriererneenns [ eoreeerneeinssisesienies | eevevees 168,786 | .......... 168,786 | .......... 168,933 | .ovvvvvrinne 168,931 | oo (145) (RE5) ) T RN 168,786 07/29/2047.
36194S PD 4 |GINNIE MAE | POOL.. .1 06/01/2019. [ PAYDOWN.....outvmririrrriiirerniisees | revenerserenirenssineees | overeriees 41,986 | ...ccone.. 41,986 | .....c..... 42,760 | .oovvrrinns 42,677 (691) (691) 41,986 09/01/2041.
36296U ZX 1 |GINNIE MAE | POOL.. ... |.. | 06/01/2019. | PAYDOWN... 89,071 89,071 83,699 | ...... 85,148 | ..ooevererenrs | e 3,923 3,923 06/01/2039.
GOVERNMENT NATIONAL MORTGAGE
383750 QQ 6 |ASSOCIATION ..| 06/01/2019. | VARIOUS 61,198 | oo 44,065 | ..coovvrirrins . (2,528) (2,528) ) | 10/01/2064. [ 1..............c.
GOVERNMENT NATIONAL MORTGAGE
383750 SC 5 |ASSOCIATION ..| 06/01/2019. | PAYDOWN... 97,080 (3,404) )| 11/01/2064.
GOVERNMENT NATIONAL MORTGAGE
383788 ZR 3 |ASSOCIATION .. | 06/01/2019. | PAYDOWN......coonerrmrerrirerirrireenns 61,416 (B1B8) [ .ouvveceeerreres | cervreenerierineerenins [ erneeiseisneriiens | oseeneesesinees | eeeserieneiend 0| e 5,607 | 08/01/2046. | 1.......cconn....
GOVERNMENT NATIONAL MORTGAGE
38378K 6A 2 |ASSOCIATION .. | 06/01/2019. | PAYDOWN....cccorvvmrimrrrerirrireenns 22,108 | s 10,317 | (245) (245) | cevoevrererines [ e | v | e | e 0| e 1,000 |05/01/2054. [ 1.......cocvenee
GOVERNMENT NATIONAL MORTGAGE
38378N  NJ 8 |ASSOCIATION .. | 06/01/2019. | PAYDOWN......coovrvmmrrnirierirerirennns vt | e | e | e 114,076 | oo 57,974 | oo . (2,656) (2,856) [ ..ovvereenrirenes | vevererneriierineerenins [ eeninneneniens | e | e 0 | e 6,750 | 09/01/2054. | 1......cvvnnee.
GOVERNMENT NATIONAL MORTGAGE
38378N XK 4 |ASSOCIATION .. | 06/01/2019. | PAYDOWN......ccvvvvmrinirierirerirennns 29,811 | v 10,774 | .o, (367) (B67) | cvvvrrereereerins e | e | e | e 0| e 1,389 [06/01/2048. [ 1........ccc0.uue
GOVERNMENT NATIONAL MORTGAGE
38378X MU 2 |ASSOCIATION .. 1 06/01/2019. | PAYDOWN.......oovvvriirirerirrircinns revneesssnseesienes | s | s | e 16,699 | .ovvvreiinnnd L% A N (332) (332) | cvvvrernerreiins e | v | s | s 0| e 1,173 [ 02/01/2055. [ 1.....coovvvenee
GOVERNMENT NATIONAL MORTGAGE
38378X PE 5 |ASSOCIATION .1 06/01/2019. | PAYDOWN.......oovvvvmriirrerirerireenns revnrensnsiesenes | e | s | e 9,576 | oo L (T (206) (206) | cvvveevrerrcrees [ e | ceveserieseineens | seeeeeiensnenis | e (V1 IO 606 |01/01/2056. | 1........cocvence
GOVERNMENT NATIONAL MORTGAGE
38378X TX 9 |ASSOCIATION .. | 06/01/2019. | PAYDOWN......ccovrrmmrirrrerirerireenns reveneenesinsnensenes | s | e | e 11,905 | oo 6,917 | covvererireenne (294) (294) | covorerererinns e | v | e | e (V1 I 429 | 10/01/2056. | 1.......cvvvnee
GOVERNMENT NATIONAL MORTGAGE
38379K JC 3 |ASSOCIATION .. | 06/01/2019. | PAYDOWN......ccoervmrirrrerirrireenns 23,564 | oo 14,356 | ..ccovvreriins (542) (542) | cvvvvevnerrerins [ e | v | s | e 0 | e 2,161 | 12/01/2056. | 1.......ccvnnve.
GOVERNMENT NATIONAL MORTGAGE
38379K PR 3 |ASSOCIATION .. | 06/01/2019. | PAYDOWN......coovrrmmrvririerirrirennns 61,674 | .ooovverrs 33,846 | ..o (618) (B18) | cevvveererirerirns [ e | ceverneriensnenes | cevienseenenin | e 0| e 2,738 | 11/01/2056. | 1.......cconnee.
GOVERNMENT NATIONAL MORTGAGE
38379K TL 2 |ASSOCIATION .. | 06/01/2019. | PAYDOWN......coovvvvmrvnirierirerirennns 31,337 | e 17,275 | s (409) (409) | cvvovvveerieries e | e | e | e 0| e 1,454 | 07/01/2057. [ 1....cvvvvrenes
49549C AA 6 |KING INTERNATIONAL LEASING LLC..... .. | 04/15/2019. | SINKING PAYMENT..........ccccrvrrrens 297,846 297,846 | .......... 297,846 | ....ccoovvne 297,848 | ...ovverireriiens | e (0 ORI DS 297,846 | ..o | e | s 0 | e 4,101 | 10/15/2022. | 1...ccovvrnnvns
OVERSEAS PRIVATE INVESTMENT
690353 SQ 1 |CORP .. | 05/15/2019. | SINKING PAYMENT..... 300,000 300,000 0 05/15/2030.
797224 AC 6 |SAN CLEMENTE LEASING LLC .1 05/22/2019. [ SINKING PAYMENT........cvvmrirrrins | cerrerirerirneesiseisnins | ceereeens 339,914 | ... 339,914 0 11/22/2022.
UNITED STATES TREASURY INFLATION
912810 RA 8 |INDEXED .. | 05/31/2019. | JPM SECURITIES-FIXED........coccoe | cormeernirinneinerinenirns | o 26,820,390 | ... 27,651,000 | .....25,005,042 ..(1,229,000) | .. N (1,210,420) 25,109,749 1,710,641 ... 1,710,641 | ..... 137,066 | 02/15/2043.
UNITED STATES TREASURY INFLATION
912810 RL 4 |INDEXED .. | 05/31/2019. | JPM SECURITIES-FIXED........cocce | cormrermrrinirrerirerirns | o 48,156,110 | ..... 48,594,600 | .....45,035,224 | ......... 47,265,082 | ..(2,159,000) | ......... 15,262 | oo | v (2,143,738) | ..o | e 45,121,343 | oo ..3,034,766 |..... 3,034,766 | ..... 289,060 | 02/15/2045. [ 1........coevenee
UNITED STATES TREASURY INFLATION
912810 RR 1 |INDEXED .| 06/18/2019. | VARIOUS ....428,138,893 |....408,244,600 |....402,685,273 | ....... 419,930,789 | (18,163,200) | ...... (205,165) | ..oovevererncn 10:2(18,368,365) [ ..o | e 401,562,424 | ........ccovuunee. 26,576,469 |...26,576,469 | ..3,302,326 | 02/15/2046. |1................
UNITED STATES TREASURY INFLATION
912810 RW 0 |INDEXED .1 06/11/2019. | NOMURA SECURITIES IN......ccooces [ cornrirnriiniiveiireniras | o 53,283,055 | ..... 52,755,500 | .....50,218,252 | ......... 51,911,486 | ..(1,674,000) | ........... 6,509 | ..cooiverrens [ s (1,667,491) | ..ooveeririiens | e 50,243,995 | .....ccccoveri ..3,039,060 |..... 3,039,060 | ..... 377,226 | 02/15/2047. [ 1........cce0eece
UNITED STATES TREASURY INFLATION
912828 2L 3 |INDEXED .| 05/16/2019. | VARIOUS ....138,686,019 |....139,908,600 |....135,027,777 | ....... 138,571,669 | ..(3,432,550) | ......... 42,625 | ..o [ e (3,389,925) | ...ovvvrviriens | e 135,181,745 | ..covvvverrene 3,504,274 |..... 3,504,274 | ..... 438,101 | 07/15/2027. | 1..ccvvvrvnec.
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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 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
92188P AA 3 |VANE LINE BUNKERING INC.........ccoovevnne .. | 04/30/2019. | SINKING PAYMENT......cccovrvmrrrnens [ cornrererisninerinenines | eevverns 114,640 | .......... 114,640 | .......... 128,397 | o (PCTCY KT O N (8,733) (G K IR I 114,640 | oo | e 10/30/2027. [ 1..cvonvrrens
92188P AB 1 |VANE LINE BUNKERING INC .| .. 1 04/30/2019. | SINKING PAYMENT.......cccovrirrmrnne [ ovrrrriinirersniseirens | v 114,140 | .......... 114,140 | .......... 128,122 123,012 (8,872) 10/30/2027.
805649 AA 8 |SAYARRALTD D| 04/29/2019. | SINKING PAYMENT. 99,077 99,077 99,077 ..99,077 0 10/29/2021.
805649 AB 6 |SAYARRALTD.... ... | D] 04/29/2019. | SINKING PAYMENT. v | 340,688 | ... 340,688 | ... 340,688 | ... 340,688 | ... N . 0 . O 4,386 | 04/14/2022.
0599999. Total - Bonds - U.S. GOVEMMENL........uuiierieririniiiiieri i avesssnsssssssesssensssesssnssssenas ....696,990,615 |....679,060,448 |....660,441,448 | ....... 686,240,427 | (26,657,750)| ...... (151,476) | coovvvrnnnd 0 |....(26,809,226) 0 659,125,404 0 | 37,865,210 |...37,865,210 | ..4,534,476 XXX
Bonds - U.S. States, Territories and P ions
97705M UM 8 [ STATE OF WISCONSIN......coorvirernrrirniaas | . ‘ 05/01/2019. | CALL 100. et | s 2,195,000 | ....... 2,195,000 | ....... 2,157,542 | ...ccooue. 2,185,160 | ..ovovvirinrnn | e 9,840 9,840 2,195,000 | oovvveienininns [ oniersnininnes | e 0. 59,265 | 05/01/2030. [ 1.....ovvrvrenes
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. .......criiies orriiriiresieesssrssssssenssesessessssssssssens s sssssssnssssssssnssenssnees | sesees 2,195,000 | ....... 2,195,000 | ....... 2,157,542 | .ocovonce 2,185,160 | ..o [ I CRZI 0 9,840 0 2,195,000 0 (V] [ 0 [ 59,265 XXX XXX
Bonds - U.S. Special Revenue and Special A t
235241 LT 1 |DALLAS AREA RAPID TRANSIT.......c....... .| 06/01/2019. | CALL 100. reverenessrenenes | e 6,000,000 | ....... 6,000,000 | ....... 5,842,500 | ........... 5,890,088 | ...ovvvrvrrerrns | e 2,093 2,093 5,892,181 | oo | e 107,819 | ....... 107,819 | ..... 187,470 | 12/01/2034.
3128PK WJ 9 |FREDDIE MAC GOLD POOL.. ..| 06/01/2019. | PAYDOWN.... ..45,351 523 523 05/01/2023.
3128PL AW 2 |FREDDIE MAC GOLD POOL.. ... | .. | 06/01/2019. | PAYDOWN.... .43,529 145 06/01/2023.
312903 KY 2 |FREDDIE MAC REMICS........ccovevrirvnirinns .| 06/15/2019. | PAYDOWN 0 12/16/2020.
312945 DN 5 |FREDDIE MAC GOLD POOL.. .| 06/01/2019. [ PAYDOWN.....ovvririrvrinninernnnnires | veveverneirerinnseerennns | veererenni228,592 | 0000000228,592 | 11000 214,394 | 216,355 | oo | 012,237 | s [ v 12,237 | o, . 01/01/2041.
313374 FT 8 |FREDDIE MAC REMICS «e| .. | 06/01/2019. | PAYDOWN.... 270 02/01/2024.
31358N W4 0 |FANNIE MAE REMICS........ccoooonmviniirnniinns ..| 06/01/2019. | PAYDOWN 97 07/01/2022.
313598 6Y 1 |FANNIE MAE GRANTOR TRUST 2001-T7 |.. | 06/01/2019. | PAYDOWN.... (118) 02/01/2041.
3136A7 ML 3 |FANNIE MAE-ACES........cccocommurrmerrnrirenns .| 06/01/2019. | PAYDOWN.... werneeenB3ATBT | 19,089 | e [ e (10,199) | s | e (10,199) 12/01/2019.
3136AM  LC 1 [FANNIE MAE-ACES.......ccccoomivrrmrrernnis .. 1 06/01/2019. | PAYDOWN......ovvrvrrrrririierinninenes e [ e | e | s 13,020 (463) 09/01/2024.
3136AM M7 1 |FANNIE MAE-ACES.... .1 06/01/2019. | PAYDOWN......covvmmriirierirerereens [ eorereneeissrsssiesies | veverneessssssensenins | revesesssssssessesse | seneeeens 202,999 | .oirieeree90,765 | oo | eeeenn(15,292) | i [ (15,292) 07/01/2022.
3136AN  LJ 4 |FANNIE MAE-ACES.... ... |..106/01/2019. | PAYDOWN.... 95,077 (4,462) 12/01/2024. | 1.
3136AT X2 5 |FANNIE MAE-ACES........cccooomivmmrnirinnni .. | 06/01/2019. | PAYDOWN.......ovvvvmrriirierirerirennns vt [ e | e | e 138,489 (4,658) 07/01/2028. | 1....cvoervrne
3137IN V2 8 |FANNIE MAE POOL........ccocomeririririniinns .. | 06/01/2019. | PAYDOWN......coovvrrmrvmrrrerirrereenns 435 435 423 5 06/01/2023. | 1..cocvvvrernes
FREDDIE MAC MULTIFAMILY
3137A1  NA 7 |STRUCTURED PASS .. | 06/01/2019. | PAYDOWN......coovrvmmrririerirrirennns 32,527 7180 | oo . (2,182) (2,182) [ ooveeeeeerienes | cevererirerisenineenenins [ e | e | o 0 | e 3,082 | 06/01/2020. | 1......cvonev.
FREDDIE MAC MULTIFAMILY
3137A2 B3 4 |STRUCTURED PASS .. | 04/26/2019. | VARIOUS reverenessrenenes | v 2,182,101 | oo .....10,460,875 | ........... 2,467,699 | .cooovvvvrrerns | e (635,194) | .ooovervinn | e (635,194) | ...oovvererevins | v 1,848,142 | oo | 333,959 | ....... 333,959 | ... 908,946 |08/01/2020. [ 1.......ccoeveue.
FREDDIE MAC MULTIFAMILY
3137AH 6D 5 |STRUCTURED PASS .. 1 06/01/2019. | PAYDOWN.......oovvrriirirerirerircinns e [ e | s | e 44,417 | s 16,512 | .o . (2,617) (2,817) [ i | e e | oneeserissienes | eeeseeriesiennd 0| e 3,390 | 07/01/2021. | 1.evvonirnnens
FREDDIE MAC MULTIFAMILY
3137AJ) MG 6 |STRUCTURED PASS .. | 06/01/2019. | PAYDOWN.......covvvviiiirerirerireenns e | s | s | oo 152,872 | oo 63,929 | oo | s (10,360) | ..ovovevercires [ s (10,360) [ ..ovvvoevervreins | ceeremineireiiieseseees [ rreerseesneisens | orreseesisssenes | eeeseniensiinnd 0. 12,493 | 10/01/2021. | 1..ccvvvrrirne
FREDDIE MAC MULTIFAMILY
3137AR PZ 3 |STRUCTURED PASS .. | 04/01/2019. | PAYDOWN......cooverrrrirrrerirerirennns revtrneeesnsienenes | s | s | e 3,597,590 | oooovvirriirs 1,612 | e . (2,020) (2,020) [ .ooevveeeeerrenes | cerereinersierineerenis [ e | oneenensssinees | e 0. 329,833 |05/01/2019. [ 1...ovvvrrenes
FREDDIE MAC MULTIFAMILY
3137AS NK 6 |STRUCTURED PASS .. | 06/01/2019. | PAYDOWN......coorrrmrirrrrerirrireenns 93,317 | v 40,036 | ..ocvvrrirrirens | e (4,922) (4,922) [ oo | cervreieriienineeneni [ e | e | e 0 | e 6,318 | 03/01/2022. | 1....cvvvvnnen
FREDDIE MAC MULTIFAMILY
3137AT RX 2 |STRUCTURED PASS .. | 06/01/2019. | PAYDOWN......coovrrmmrvmirierirrireenns vt | s | e | e 42,124 | oo 22,103 | oo . (2,499) (2,499) [ .oovvnvieerienes | ceverererienineenenies [ e | e | e 0 | e 3,466 | 05/01/2022. | 1.....ccvvnneen
FREDDIE MAC MULTIFAMILY
3137AV. XP 7 |STRUCTURED PASS .. | 06/01/2019. | PAYDOWN.......oovvvvmriirierirerirennns 34,086 | ...coovevrrnnee 15,286 [ ..o | e (1,621) (1,621) [ oo | ceveeerieriienineeienins [ | e | o 0| e 2,263 | 07/01/2022. | 1...oovverevn
FREDDIE MAC MULTIFAMILY
3137AY CF 6 |STRUCTURED PASS .. | 06/01/2019. | PAYDOWN.......oovvvvmririrerirrireinns revneesssnnseessienes | s | s | e 40,770 | oo 18,749 | .o | e (1,924) (1,924) | oo | e [ e | oneneiissienns | e (U I 2,571 | 10/01/2022. | 1....ovvvvnev.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
FREDDIE MAC MULTIFAMILY
3137B1 BT 8 |STRUCTURED PASS . 106/01/2019. | PAYDOWN........cvvrvrirrrerrirrirnns 32,226 | oo 15,206 | ..oocvvevivicres | v (1,484) (1/484) [ oo | s | e v | oo 0 [ 2,067 | 11/01/2022. [1....covvvvrrne
FREDDIE MAC MULTIFAMILY
3137B7 N2 1 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......ocoomriririiniricries 27,596 | .ooovrriinnns 14,552 [ oo | e (1,122) (1122) [ o | e e | oneesesiissienes | eeesessissiennd 0| e 1,571 [10/01/2023. [ 1.......oveveeee
FREDDIE MAC MULTIFAMILY
3137B8 G5 0 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......ocoomrerirrirrieninees 36,257 | cooveririrnne 19,398 [ ..o | e (1,424) (1,424) | oo | e [ e | oneesenisssnees | eeesersesssend 0| e 2,075 | 01/01/2024. | 1....cvvvvnnees
FREDDIE MAC MULTIFAMILY
3137BB BE 9 |STRUCTURED PASS . [ 06/01/2019. [ PAYDOWN.......ocoorrerirreerieninnes 33478 | o 18,512 [ v | e (1,288) (1,288) [ .ooeveeeeerrenes | cevenerneriierineernenins [ enenineessesiiens | oseesensnnsnees | oeesessesssend 0| e 1,879 [03/01/2024. [ 1........coevenee
FREDDIE MAC MULTIFAMILY
3137BE  VJ 0 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......ccoorrerrrriinerierirenes 27,309 | oo 18,439 [ .o | e (1,165) (1,165) [ oovenrieerienes | cevevrrieriierineenenins [ ereninsineniens | vvresneriessnens | ovesessnsneend 0 | e 1,673 [09/01/2024. [ 1........oevenue
FREDDIE MAC MULTIFAMILY
3137BF XU 0 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......coorveriiinnrierirenes revererenssnnenenes | e | e | e 14,637 | v 8,995 | .o (526) (526) | cvvvvvveereeries [ e | e | s | e 0 | 776 | 12/01/2024. | 1........ccvenee
FREDDIE MAC MULTIFAMILY
3137BG K3 2 [STRUCTURED PASS .1 06/01/2019. | PAYDOWN..........coovvvrrrrirrerieirereenns rrtrere e [ e | e | e 11,494 | e 7074 | (415) (A15) [ v [ | e [ | e 0| 606 | 12/01/2024. [1................
[® FREDDIE MAC MULTIFAMILY
m 3137BH CZ 8 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......cocoomrvrirrineiicrines revnrenesnsienenes | e | s | s 9,035 | oo 5,641 | oo (358) (B58) | cvvveevrerrneries [ et | ceveseiiessienens | cevsenienienis | e (11 IO 505 |01/01/2025. [ 1.....ccoovvvenee
(= FREDDIE MAC MULTIFAMILY
_C’I 3137BK GL 8 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......ocoomrerirrinerierinenes revenreesinsrenenes | s | e | e 6,880 | oo BATA | o (168) (168) | cvvvueveermeries [ e | ceveseriisnsneees | sevseessnessnenins | ceveessessenens (V1 IO 289 | 04/01/2030. [ 1.....vvvnrenee
N FREDDIE MAC MULTIFAMILY
3137BL ME 5 |STRUCTURED PASS . [ 06/01/2019. [ PAYDOWN.......ccoomrerirrirerierinnes reveneeesinsnessenes | e | s | e 12,575 | e 9,108 | .oooovirirnne (732) (732) | ceevvernernerins e | v | sevsessnesnenins | cevnesiessenens 0 | e 1,065 |08/01/2025. [ 1.......ovevenee
FREDDIE MAC MULTIFAMILY
3137BN  6H 2 | STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......ccoorvvrrrmrienirierirenes vt | e | e | 7,566 | oo 5,542 | oo (257) (257) | cvvvnrreenerirerinns e | v | cevessnenenns | e (VIR IO 425 | 12/01/2025. | 1....coooervrne
FREDDIE MAC MULTIFAMILY
3137BN  GU 2 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......coorrerriiiinnrierirenes revererenssnnenenes | e | e | e 10,146 | oo 7511 | oo (347) (B47) | cvvorevnrrerines [ | v | e | e (VI IO 566 |01/01/2026. | 1.........ccc..uu.
FREDDIE MAC MULTIFAMILY
3137BP CR 8 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......ccoovriririiniricrines revrnrensnsieesenes | e | | 9,331 | oo 6,884 | ...ooovieiinne (332) (332) | cvvvrrrnerreiins e | v | s | e (V1 IO 570 |01/01/2026. | 1..........c...c.
FREDDIE MAC MULTIFAMILY
3137BP VP 1 |STRUCTURED PASS . [ 06/01/2019. [ PAYDOWN......cocvvmrimirnrinerinenienes | eerieriseisseesnssinnsnes | eveerseeeseessnssnnnes | eesrsnenesenssnnnnees | eenreneens 169,308 | i 143,589 | oo | v (3,545) (3,545) 01/01/2031.
FREDDIE MAC MULTIFAMILY
3137BP W3 9 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......ocoomreririinnerieninenes 20,525 | oo 16,323 | .o (743) (T43) | cevvvevnererines e | v | sevsessnesnenins | cevinssensenens 0 | e 1,201 [03/01/2026. | 1........coevenee
FREDDIE MAC MULTIFAMILY
3137BQ YV 3 |STRUCTURED PASS . [ 06/01/2019. [ PAYDOWN......cccorverrrmirnerierirnes revrnteeensrenenes | e | e | 6,352 | covvoerierirs 4,855 | ..o (225) (225) | cvvvnevenernerins [ e | v | s | e (VI I 353 |05/01/2026. | 1........cvevenee
FREDDIE MAC MULTIFAMILY
3137BQ ZQ 3 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......coorveririinnrierirenes 21,074 | oo 16,924 | ..ooovvvvris (918) (918) | cvvvvrverrieries e | v | ceveninenenins | e 0| e 1,522 [09/01/2025. [ 1......coovvvenee
FREDDIE MAC MULTIFAMILY
3137BR QL 2 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......ccoovriririiniricries revreeesssinnseeesienes [ e | s | e 10,970 | ovvvreiianns 8,529 | ..o (372) (B72) | cvvvveenerreriins e | v | cevessiesinenins | e (VI IO 609 |07/01/2026. [ 1.........c...c.
FREDDIE MAC MULTIFAMILY
3137BS 5P 4 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......cccoomririrriniricries revnreesnseeenenes [ e | s | 8,853 | oo TAB2 | oo (344) (B44) | covoereicines e | v | e | s (VI IO 570 |08/01/2026. | 1..........c...c.
FREDDIE MAC MULTIFAMILY
3137BS PY 3 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......ocvvrrerirriaerierirenes revenreesinsrenenes | s | e | 8,831 | oo 5,945 | oo (493) (493) | cevvrevrerneries e | v | s | e (VI IO 676 |08/01/2023. [ 1.....ccoovvvenee
FREDDIE MAC MULTIFAMILY
3137BX R2 0 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......ocoorverermirnerierirenes revrererensrenenes | s | e | 6,857 | covvoerieriins 47 A (226) (226) | cvvvneeeermeries [ e | v | s | e (V1 IR 373 [03/01/2027. [ 1...oovvrrenee
FREDDIE MAC MULTIFAMILY
3137FA° WU 8 |STRUCTURED PASS .1 06/01/2019. | PAYDOWN.......coorreriimiinnrierirenes e | e | | 2,301 | oo 2,011 | oo (74) (TA) [ e | e e | v | e (V0 121 1 07/01/2027. | 1..covvvvevvrne
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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 22
11 12 13 14 15
NAIC
F Current Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
FREDDIE MAC MULTIFAMILY
3137FK  JE 7 |STRUCTURED PASS . 106/01/2019. | PAYDOWN........cvvrvrirrrerrirrirnns e | | | 2,506 | .oovrrrieinnn 2,500 | .o (79) (T9) | cvvvereererrnrinees | errvrrseeesineisenseienns | vrevernniseinnnes | e | oo (V1 I 129 [10/01/2028. | 1.....ccvevree.
FREDDIE MAC MULTIFAMILY
3137FK  KQ 8 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN.......ocoomriririiniricries 48 BT e | e 1) (1) | coerererenmrnnrirnes [ rneernsrineieesiesieens | e | e | e (010 2 | 11/01/2033. | 1.
FREDDIE MAC MULTIFAMILY
3137FL 2N 3 |STRUCTURED PASS .1 06/01/2019. [ PAYDOWN......ocoomrerirrirrieninees 932 [ oereeeeeineieniens | cereeeienenins | e 9) (9) | cvvreererrreines [ eneerssineineniesinnees | eevnessenineens | eenesnseisensns | e (U1 I 24 101/01/2034. | 1o
FREDDIE MAC MULTIFAMILY
3137FL  6W 9 |STRUCTURED PASS . [ 06/01/2019. [ PAYDOWN.......ocoorrerirreerieninnes revenreesinsnenenes | e | e | 1,867 | oeecreerineeeninees | e (15) (15) [ oneerreerrerrenns | rerrreeneiienineennenn [ | oveesensesinees | eeesensesneend (U1 I 42 {01/01/2029. [ 1....ccverenee
FREDDIE MAC MULTIFAMILY
3137FL YL 2 |STRUCTURED PASS .| 06/01/2019. | PAYDOWN 4) 03/01/2034. | 1.
3138A2 BE 8 |FANNIE MAE POOL........coocvemivnrririrnns ..| 06/01/2019. | PAYDOWN.... 232,161 232,161 | oo 217,516 | coiien219,824 | i | 000 12,336 | i [ s 12,336 [ .overcervrnein | e 232,167 | v | e 12/01/2040. | 1.
3138A5 4N 9 |FANNIE MAE POOL........ccovrvvvieriniirirnnins .1 06/01/2019. [ PAYDOWN......ovvrirrrirerenininirnnines | eeveverensnsrismsssineninns | evrvernns 497,244 | .......... 497,244 20,434 | oo | e 497,244 | oo | e 01/01/2041. | 1.
313920 UM 0 |FANNIE MAE GRANTOR TRUST 2001-T8 | .. | 06/01/2019. | PAYDOWN 0 07/01/2041. | 1.
31393Y AV 7 |FANNIE MAE REMICS........cccocrvrmiririnnnns .1 06/01/2019. [ PAYDOWN. .....ovvrriririnrriireriniiries | vevrnersereninennssneies | vvereniees 91,004 | ............ 91,004 2,031 | oo | i 91,004 | oo [ e 05/01/2034. | 1.
FREDDIE MAC MULTIFAMILY
31398Q HC 4 |STRUCTURED PASS .. | 06/01/2019. | PAYDOWN (1,723) 04/01/2020. [ 1....coovvvreene
31410W  H9 2 |FANNIE MAE POOL........cccoomuvirmriniririnns .| 06/01/2019. | PAYDOWN 32 3,649 06/01/2047. | 1...cvoerrrne
31412B DS 8 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... £33 1A ORI I 110,449 | oo | e 10/01/2047. | 1.
31412M  2X 5 | FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 29 2,414 07/01/2023. | 1.
31412M K9 8 |FANNIE MAE POOL. .| 06/01/2019. | PAYDOWN 10 767 03/01/2023. | 1
31412M  VJ 4 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 4 369 05/01/2023. | 1.
31412T CJ 0 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 1 48 07/01/2023. | 1.
31412W  WB 8 |FANNIE MAE POOL .| 06/01/2019. | PAYDOWN 3 467 05/01/2047. 1
31412W  WC 6 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 4 551 05/01/2047. | 1.
31412X K4 5 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 16 2,243 06/01/2047. | 1.
31413K RV 5 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 17 1,868 10/01/2047. 1.
31413M  G6 8 |FANNIE MAE POOL. .| 06/01/2019. | PAYDOWN 2 218 03/01/2023. | 1.
31414B AN 0 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 3 282 03/01/2023. | 1.
31414B  H2 9 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 3 274 05/01/2023. | 1.
31414C  4H 8 |FANNIE MAE POOL .| 06/01/2019. | PAYDOWN 1 125 04/01/2023. | 1.
31414D 6P 6 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 22 2,143 06/01/2023. | 1.
31414D X8 4 |FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN.... 1 1,003 05/01/2023. | 1.
31414D Z3 3 |FANNIE MAE POOL ..| 06/01/2019. | PAYDOWN 9 m 06/01/2023. | 1.
31414E 2V 5 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 272 N B A (T [T U 07/01/2023. | 1.
31414E  BQ 6 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 56 4,566 06/01/2023. | 1.
31414E DA 9 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 8 760 06/01/2023. | 1.
31414E  JB 1 |FANNIE MAE POOL .| 06/01/2019. | PAYDOWN 5 479 06/01/2023. | 1
31414E Q6 4 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 6 578 07/01/2023. | 1.
31414E V5 0 |FANNIE MAE POOL.... ... |..106/01/2019. | PAYDOWN.... 12 1,342 07/01/2023. | 1.
31414F  GF 2 |FANNIE MAE POOL........ccosvvvmrrrmerirerernnns ..| 06/01/2019. | PAYDOWN 28 2,903 08/01/2023. | 1..cocvvvrvrnes
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31414M DH 6 |FANNIE MAE POOL.......cocooireriririirerinns .| 06/01/2019. | PAYDOWN 14 1,485 06/01/2023. | 1...cvvurvrnes
31414Q X2 8 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 15 1,309 03/01/2023. | 1.
31414R CF 0 |FANNIE MAE POOL .| 06/01/2019. | PAYDOWN 1 97 03/01/2023. | 1.
31414S NB 5 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 3 302 04/01/2023. | 1.
31414T 7H 8 |FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN.... 2 142 05/01/2023. | 1.
31414T T6 8 |FANNIE MAE POOL ..| 06/01/2019. | PAYDOWN 2 177 05/01/2023. | 1.
31414U K9 8 [FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN.... 12 1,020 05/01/2023. | 1.
31414U LQ 9 [FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 21 2,114 05/01/2023. | 1.
31414V DM 5 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 2 192 04/01/2023. | 1.
31415A 5E 7 |FANNIE MAE POOL ..| 06/01/2019. | PAYDOWN 9 796 05/01/2023. 1
31415A TV 3 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 2 283 03/01/2023. | 1.
31415B  4Z 9 |FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN.... 5 485 06/01/2023. | 1.
31415B AN 9 |FANNIE MAE POOL .| 06/01/2019. | PAYDOWN 3 223 06/01/2023. | 1
31415B DY 2 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 5 521 07/01/2023. | 1.
31415B K5 7 |FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN.... 18 1,722 06/01/2023. | 1.
31415C ND 5 |FANNIE MAE POOL ..| 06/01/2019. | PAYDOWN 14 1,248 05/01/2023. | 1
31415C NH 6 |FANNIE MAE POOL.... .. | 06/01/2019. | PAYDOWN.... 1 94 05/01/2023. | 1.
31415L 5E 3 |FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN.... 3 177 06/01/2023. | 1.
31415L  GB 7 |FANNIE MAE POOL .| 06/01/2019. | PAYDOWN 4 523 05/01/2023. | 1
31415M 5T 8 |FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN.... 6 569 06/01/2023. | 1.
31415M  YH 2 |FANNIE MAE POOL.... .1 06/01/2019. [ PAYDOWN......ovvmriivrirrierneiniires | vereriseeesinsisssenies | crevineienin 1,367 | oo 1,367 | oo 1,329 1,353 13 1,367 05/01/2023. | 1.
31415M ZE 8 |FANNIE MAE POOL. .| 06/01/2019. | PAYDOWN 211 [ | s 84,348 | ..o [ i 06/01/2023. | 1
31415M ZS 7 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 07/01/2023. | 1.
31415P  JD 1 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 05/01/2023. | 1.
31415Q ME 3 |FANNIE MAE POOL .. 1 06/01/2019. | PAYDOWN 08/01/2023. | 1
31415R  UJ 1 [FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 07/01/2023. | 1.
31415T NP 1 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 08/01/2023. | 1.
31419E  XR 5 |FANNIE MAE POOL.... ..| 06/01/2019. | PAYDOWN.... 09/01/2040. | 1.
31419 SC 3 |FANNIE MAE POOL. .| 06/01/2019. | PAYDOWN 11/01/2040. 1.
31421D WD 5 |FANNIE MAE POOL.... .| 06/01/2019. | PAYDOWN..... 12/01/2038. [ 1.
MONTANA FACILITY FINANCE
61204K JR 3 |AUTHORITY . | 05/20/2019. | CALL 100. 60,000 | ............ 60,000 | ............ 61,298 | ..coovvcrirn 61,062 | ..ooovirrcrirs (41) (A1) [ o | e 61,021 | oo [ s (1,021) | oo (1,021) | covvvenee 1,425 |05/20/2037. [ 1FE............
MUNICIPAL ELECTRIC AUTHORITY OF
626207 YF 5 |GEORGIA . 104/01/2019. | CALL 100........ecrerrrrrrirrirernniseirens [ v | covernnies 11,000 | coooocrvenee 11,000 | oo 11,000 | oovovrrrires 11,000 | oo [ e [0 SOOI ISV 11,000 | oo v | e (V1 I 365 | 04/01/2057. | 2FE............
MUNICIPAL ELECTRIC AUTHORITY OF
626207 YS 7 |GEORGIA . | 04/01/2019. | CALL 100. 22,000 22,000 25173 | v 24,628 | ..ovooeiciinis | s 1) () S 24,627 | oo | s (2,627) | cvvnes (VX724 p— 776 | 04/01/2057. | 2FE............
NEW YORK STATE DORMITORY
64983W NM 4 |AUTHORITY . | 06/24/2019. | CALL 100. 50,000 | .oorernees 50,000 | ..o 50,000 | .oovvrrrirns 50,000 | .eoorvererirrirens | e 0 | e | eeereeeeni 50,000 | cveoverrereeis [ e [ e 0 | e 1,208 |07/01/2029. | 1FE............
OAK RIDGE INDUSTRIAL
67178K AA 8 |DEVELOPMENT BOARD . [ 06/15/2019. [ CALL 100.......cumverrercerrimnerieniene | cereeriseeesseessssnenes | eeereeens 126,164 | .......... 126,164 | .......... 144,300 | .ovovrvernnne 140,993 | ..o (346) (RZ15) ) I RN 140,647 | covooveerrnnnns | e (14,484) | ........ (14,484) | ......... 3,646 | 12/15/2032. | 1FE............
PORT AUTHORITY OF NEW YORK &
73358W JA 3 |NEW JERSEY .| 05/29/2019. | PERSHING & COMPANY.......coovvvee | vererrermninernerirenes | cvve 5,792,000 | ....... 5,000,000 | ....... 5,033,425 | ........... 5,033,094 | ...ooovririrnnne (72) (72) 5,033,022 | .cooovereeienins | e 758,978 | ....... 758,978 | ..... 148,600 | 10/01/2062. | 1FE............
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SOUTH CAROLINA PUBLIC SERVICE
837151  AA 7 |AUTHORITY .1 05/23/2019. | CTGRP GLBL MKTS INC/......covvvee [ v | e 15,202,950 | ..... 10,500,000 | .....10,500,000 | ......... 10,500,000 | voovveverirreiinns | cervererrieirenines [V TR I 10,500,000 | .....ccovrvvrrec ..4,702,950 |..... 4,702,950 | ..... 615,550 | 01/01/2050. | 1FE............
COUNTY OF SPOKANE WA
849007 AL 3 |WASTEWATER SYSTEMR .| 06/01/2019. | CALL 100. revrenenesenes | o 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 | ..ooovoreririinns | e (VI TR IO 4,000,000 [ ..oooeeirrniens | verereriseinenns [ e 0. 129,480 | 12/01/2029. | 1FE............
UNIVERSITY OF MASSACHUSETTS
914440 KK 7 |BUILDING AUT .. | 05/01/2019. | CALL 100. JEOTUTTRTRI OV 5,570,000 | ....... 5,570,000 | ....... 5,570,000 | ..ccovvne 5,570,000 | .coouvvvrerrerins [ e 0 5,570,000 | ..oourveuerereens | cerrerineerenins | e 0. 183,058 | 05/01/2039. | 1FE............
WESTERN MINNESOTA MUNICIPAL
958697 HP 2 |POWER AGENCY .. | 05/23/2019. | CTGRP GLBL MKTS INC/....cccoovvve [ onmrnnrissmnsniisninns | oveens 7,214,700 | ...... 5,000,000 | ....... 5,000,000 ...5,000,000 0 5,000,000 .2,214,700 |..... 2,214,700 | ..... 307,471 | 01/01/2046. | 1FE............
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. .....vuiiiiiiiimiiirsissie e nsnsssssensssssssssssens | soees 48,322,671 | ..... 38,430,920 | .....54,711,270 41,606,819 | ...............0 | ......(636,226) | ............... 0| (636,226) | ....coovvvenne 0. 40,222,396 |................ 0 ]..8,100,274 |..... 8,100,274 | ..3,025,393 XXX XXX
Bonds - Industrial and Miscellaneous
00206R DD 1 |AT&TINC .. | 04/30/2019. | WELLS FARGO SECS LLC.....ccccoee [ worerrrmrereirnerirneinns | e 3,093,990 | ....... 3,000,000 | ....... 2,979,391 560 2,987,186 | .cooovvvecreerins | e 106,804 | ....... 106,804 | ....... 94,471 | 01/15/2025.
00841U AN 6 |AGATE BAY MORTGAGE TRUST 2014-2. | .. | 06/01/2019. | PAYDOWN 309,596 309,59 | .......... 311,724 (1,661) [ oo | e 309,596 09/01/2044.
00842B AT 4 |AGATE BAY MORTGAGE TRUST 2015-5. | .. | 06/01/2019. [ PAYDOWN.........ccostvvmrrmerierirneernens | veverneensssinssssensenes | ovevseenns 36,293 | oo 36,293 | oo 36,891 (439) ....36,293 07/01/2045.
00842C AC 9 |AGATE BAY MORTGAGE TRUST 2015-7. | .. | 06/01/2019. | PAYDOWN.......c..covvoeririnicniiinnies [ e | e 1,384,848 | ....... 1,384,848 1,382,136 3,119 1,384,848 | ... v | e 0 [ 21,658 | 10/01/2045.
AMERICAN AIRLINES 2014-1 CLASS B
02376X AA 7 |PASSTH .. | 04/01/2019. | SINKING PAYMENT.....cccovvvvmrinens [ corrrineriinriseiiienines | v 101,883 | ...ccoonc. 101,883 | .ccoooue 101,883 | oo 101,883 | oo [ e, (0 PO ISV 101,883 | oo | e [ e 0| e 2,229 | 10/01/2022. | 2FE............
AMRESCO RESIDENTIAL SECURITIES
03215P EQ 8 |CORP MORT ..| 06/01/2019. | PAYDOWN... 27,386 27,386 27,386 ....27,386 0 02/01/2028. | 1FM....
APOLLO AVIATION SECURITIZATION
03766K AB 9 |EQUITY TR .. | 06/15/2019. | PAYDOWN......coorvmrmrrierienirerins | evererenesseessnsnennes | oveeens 1,717,968 | ....... 1,717,968 | ....... 1,683,020 | ....cc.oee. 1,700,770 | cooocvrvrivnrrines | e 17,198 | s [ v, 17,198 | v 03/17/2036.
03939P  AA 2 |STAPLESINC.....ccoovrmiririicrneirceenis .. | 04/04/2019. | CREDIT SUISSE FIRS IOV I 1,095,000 | ....... 1,000,000 | ....... 1,000,000 | ...........1,000,000 0 09/15/2025.
04010L AR 4 |ARES CAPITAL CORP.......ccccovvrvrerrrririrenes .| 06/05/2019. | WELLS FARGO SECS LLC reveeeeressrenienes | e 3,017,670 | ....... 3,000,000 | ...... 2,989,170 | .ovvvrneee 2,993,474 833 01/19/2022.
ARMY HAWAII FAMILY HOUSING TRUST
04248N  AA 1 |CERTIFI .. 1 06/15/2019. [ SINKING PAYMENT .....ccovvvrrirerrnies | verrverrernrinersnneies | vverenines 73,715 | v 73,715 | s 84,235 | oo 83,749 | v | v (10,034) [ oo | v (10,034) [ oo 06/15/2050. | 1FE............
ATLANTIC MARINE CORPS
048677 AB 4 |COMMUNITIES LLC .| 06/01/2019. | SINKING PAYMENT.......ovvuvvrianies [ v (85) (85) 12/01/2050.
05178R AD 7 |AURORA MILITARY HOUSING LLC.......... .| 06/17/2019. | CALL 100. (53) (53) 12/15/2047.
AUTOPISTAS METROPOLITANAS DE
05330K AA 3 |PUERTORICO .| 03/31/2019. | SINKING PAYMENT [V RO ISP 13,500 | oo | e [ v | s 456 | 06/30/2035.
054910 BE 7 |BBCMS MORTGAGE TRUST 2018-C2...... .. { 06/01/2019. | PAYDOWN......cooivmriirmerierirenenns [ ererirseesneesssnnenines | seveereseenssssnnnns | sevnessmeessensnnnenne | eoveeenneeen iy 943 | i 4,931 (150) | cvvrrrreerreries [ erverinerinerierineenens | vevrnerissenenin | eevseesernnnnns | conneenenennnns0 | e 282 |12/01/2051.
BANC OF AMERICA COMMERCIAL
059470 6C 7 |MORTGAGE TRUS .. | 04/01/2019. | PAYDOWN.......oovemmrrrmrinmnierierirns | eoveriererneesseinernes | oveeens 1,409,483 | ....... 1,409,483 | ....... 1,363,674 | ........... 1,408,164 | ....ovvvevvrvcrs | v 1,319 1,319 [ | e 1,409,483 [ ...ooovocriens v | e 0. 121,881 | 09/01/2045.
06050T JZ 6 |BANK OF AMERICA NA.. . [ 05/28/2019. | CITIGROUP GLOBAL MKT......cocoo. | covereermrrneenerinenes | crvene 4,428,795 | ... 3,500,000 | .......3,309,425 | ..........3,340,441 | ..o | v 2,122 2,122 3,342,562 ..1,086,233 |..... 1,086,233 | ..... 131,250 | 10/15/2036.
06540R AF 1 | BANK 2017-BNK9 .| 06/01/2019. | PAYDOWN (147) (TA7) | oo [ | v | s | e (VI IO 237 | 11/01/2054.
BEAR STEARNS COMMERCIAL
07387B CR 2 |MORTGAGE SECURIT ..| 06/01/2019. | PAYDOWN... ....59,339 0 59,339 10/01/2042. [ 1FM....
BENCHMARK 2018-B6 MORTGAGE
08162C AJ 9 |TRUST ..| 06/01/2019. | PAYDOWN... (93) (93) 10/01/2051.
BENCHMARK 2018-B8 MORTGAGE
08162U AY 6 |TRUST .. | 06/01/2019. | PAYDOWN......coovvrmmrimrrrerirrireenns (85) (85) [ onerrrrrerrenns | revrreererienineenenn e | v | v (1 IO 155 | 01/01/2052. | 1FE............

BRITISH AIRWAYS 2018-1 CLASS AA
11042T AA 1 |PASSTHR .| 06/20/2019. | SINKING PAYMENT...........cc.cccuvvue 30,322 30,322 30,322 | oo 30,322 | v | e [V [OOSR 30,322 | oo [ e [ e 0 | 576 | 09/20/2031. | 1FE............
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BRITISH AIRWAYS 2018-1 CLASS A
11043H AA 6 |PASS THRO .. 1 06/20/2019. | SINKING PAYMENT........ocvomriivnnes [ verieninrinnicnnines | e 85,781 | oo 85,781 | v 85,271 A7 | i | 85,781 | [ | v | s 1,769 | 09/20/2031.
118230 AR 2 |BUCKEYE PARTNERSLP.........ccocorurvrs .| 06/11/2019. | JPM SECURITIES-FIXED.... OO I 1,695,000 | ....... 2,000,000 | ...... 1,942,540 710 ...(248,250) | ...... (248,250) | ....... 44,000 |12/01/2027.
12429T AE 4 |BWAY HOLDING CO....ccoovvvmrrirrinrirnnii .. | 04/02/2019. | WELLS FARGO SECS LLC.....ccccee [ verrmrirneirnsrinneinns | v 2,872,500 | ....... 3,000,000 | ....... 3,000,000 0 .(127,500) | ...... (127,500) | ..... 102,104 | 04/15/2025.
CFCRE COMMERCIAL MORTGAGE
12527E  AD 0 |TRUST 2011-C1 .1 06/01/2019. | PAYDOWN. .....coovireirerinerineeienins [ eerreniseesesinsines | sereresenns 47,548 | ............ 47,548 | ... 48,262 | ..oovorrinns 47,687 | oo (139) (L) TN ISR AT548 | oo [ e | e (11 IO 984 | 04/01/2044. | 1FM...........
CFCRE COMMERCIAL MORTGAGE
12531W BC 5 | TRUST 2016-C3 .. | 06/01/2019. | PAYDOWN......coovvrrmrrmirrrererrereenns reverereeesnsrenenes | s | e | 9,487 | oo 6,873 | oo (311) (B11) | ceevrerrrermeries [ | cevererieesneees | cevseeseenenins | e (V1 IO 541 101/01/2048. | 1FE............
CFCRE COMMERCIAL MORTGAGE
12532A  BD 0 |TRUST 2016-C6 .. | 06/01/2019. | PAYDOWN......coovrvmmrvmirierirrireenns (301) (B01) | cevvrrveerieries vt | cevernerieninenes | cevesseesenins | e (VI IO 506 | 11/01/2049. [ 1FE............
CFCRE COMMERCIAL MORTGAGE
12532C BE 4 |TRUST 2017-C8 .. | 06/01/2019. [ PAYDOWN......overnrrirrirrierinnieenes (257) (257) 06/01/2050.
12591Q AS 1 |COMM 2014-UBS4 MORTGAGE TRUST.. |.. | 06/01/2019. | PAYDOWN.......ccccevvrmmerrrmmirneerneriinns | severnerissrnensenenees | eonnemnnnnsnsennennees | eonnensnnsennenenninne | coereeee 822,147 | 210,674 | s | e (14,261) | oo [ e (14,261) 08/01/2047.
12591Y BE 4 |COMM 2014-UBS3 MORTGAGE TRUST.. |.. | 06/01/2019. | PAYDOWN........cccommiimmmimmrircrirerins [ cverierinniiinsinniines | cevverisnsiensiennins | cevvenesenssninnis | eoreneeen 938,309 | 10 913,532 | o | s (55,141) (55,141) 06/01/2047.
12592K BD 5 | COMM 2014-UBS5 MORTGAGE TRUST.. |.. | 06/01/2019. | PAYDOWN........cecorrremmrrrerirerirerins [ ererieeesseinssinenines | vevirererseesssninnnns | ceveeessensnnnencnne | eorerensni 043,083 | vivierinennn 158,089 | oo | v (17,009) | oo [ e (17,009) 09/01/2047.
12502  BL 3 |COMM 2014-LC17 MORTGAGE TRUST... | .. | 06/01/2019. | PAYDOWN... reveernreenensenns || e | e 881,826 | 213,333 | e | v (25,489) (25,489) 10/01/2047.
12592U AQ 5 |CSMLT 2015-1 TRUST.....ccorvvrricrierins .. | 06/01/2019. | PAYDOWN.......coovummrerinnrinerienins [ e (2,718) (2,718) 05/01/2045.
12592 AW 2 |CSMLT 2015-1 TRUST... ... | .. 06/01/2019. | PAYDOWN... 322 05/01/2045.
125920 AX 0 |CSMLT 2015-1 TRUST... ... | .. 06/01/2019. | PAYDOWN... 608 05/01/2045.
125936 AG 7 |COMM 2015-PC1 MORTGAGE TRUST..... .. | 06/01/2019. | PAYDOWN... (593) 07/01/2050.
12595E  AE 5 | COMM 2017-COR2 MORTGAGE TRUST.. | .. | 06/01/2019. | PAYDOWN... (119) 09/01/2050.
COMM 2013-CCRE10 MORTGAGE
12626B  AF 1 |TRUST ..| 06/01/2019. | PAYDOWN... 34,767 (1,494) 08/01/2046.
CSAIL 2015-C3 COMMERCIAL
12635F AV 6 |MORTGAGE TRUST .| 06/01/2019. | PAYDOWN 24,260 (1,030) 08/01/2048.
12637L  AQ 2 |CSMLT 2015-2 TRUST......cocoovvrriririis .1 06/01/2019. [ PAYDOWN.....outvmririrenricireriniinies | vevenerseseninersnineees | vvereriees 53,563 | .ovvrenes 53,563 | ....ccoo.u 55,304 (1,419) [ v | e 53,563 | oo [ e . 08/01/2045.
12637L AR 0 |CSMLT 2015-2 TRUST......covvvvrirerircrrrnens .. | 06/01/2019. | PAYDOWN.....ccovrvmmrvmirierirrireenns 33,616 33,616 32,875 590 | oo | s 33,616 | oo [ e 08/01/2045.
CSAIL 2016-C7 COMMERCIAL
12637U AY 5 |MORTGAGE TRUST ..| 06/01/2019. | PAYDOWN... 22,990 (811) (811) 11/01/2049.
12646U AD 0 |CSMC TRUST 2013-IVR1.....vvererririirnnes ..| 06/01/2019. | PAYDOWN... 03/01/2043.
12647P  AS 7 |CSMC TRUST 2013-7....cvvivriiiririrernins ..| 06/01/2019. | PAYDOWN 08/01/2043.
12648F AR 0 |CSMC TRUST 2014-SAF1 ..| 06/01/2019. | PAYDOWN... 03/01/2044.
12648X DD 9 |CSMC TRUST 2014-WIN1 ..| 06/01/2019. | PAYDOWN... 09/01/2044.
126490 AQ 6 |CSMC TRUST 2014-WIN2.. ..| 06/01/2019. | PAYDOWN... 10/01/2044.
12649R AV 4 |CSMC TRUST 2015-2 ..| 06/01/2019. | PAYDOWN... 02/01/2045.
12649R AW 2 |CSMC TRUST 2015-2 ..| 06/01/2019. | PAYDOWN... 02/01/2045.
12649X BD 0 |CSMC TRUST 2015-3. .| 06/01/2019. | PAYDOWI . . . 03/01/2045.
12650U AH 4 |CSMLT 2015-3 TRUST... .1 06/01/2019. | PAYDOWN.......ovvomrirmrimnrnerienins [ everieeineernenisnninnes | covneenneenn 9,118 | i, 79,118 . 11/01/2045.
12653T AA 9 |CSMC TRUST 2018-J1 .| 06/01/2019. | PAYDOWN .109,908 | ..........109, . | ..109, 02/01/2048.
126650 BP 4 |CVS PASS-THROUGH TRUST... .. | .. | 06/10/2019. | SINKING PAYMENT. 12/10/2028.
126650 BQ 2 |CVS PASS-THROUGH TRUST................. .. 1 06/10/2019. | SINKING PAYMENT........coovvvrernncen 01/10/2030.
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126650 BY 5 |CVSPASS-THROUGH TRUST................. .1 06/10/2019. | SINKING PAYMENT........coovvmerinens [ eomrereernerinninenies | ceerneerenens 8,522 | oo 8,522 | oo 8,522 | oo 8,522 | oo [ s 0 8,522 | ..cveerenerinenns | cervnereninnins | eevnenieninnen0 [ i 211 {01/10/2034.
12677# AA 1 |CVS CAREMARK CORP. .. | 06/15/2019. | SINKING PAYMENT.... 0 | oeveerereeneies | evverreenneee @ BTT | vevieeinnee | ceveeeeeneienni | evvieneinnienn0 [ e 559 | 01/15/2040.
12695 AA 3 |CVS LEASE BACK .| 06/10/2019. | SINKING PAYMENT.... 0 | oo | evvreriieerreen 2,958 | o | e | evvieeiieniienn0 [ i 355 |10/10/2038.
CAMP PENDLETON & QUANTICO
134011 AG 0 |[HOUSINGLLC . [ 04/01/2019. [ CALL 100.......oevererercrrrnerrerirene | eerverirerenenienninenes | verireneenened,0000 | 8,000 | 8,185 | i 5,138 | s [, 0 5,138 | v | s (RE) ) I (138) | cevvevrenee 134 | 10/01/2048. | 2FE............
CAMP PENDLETON & QUANTICO
134011 AJ 4 |HOUSING LLC .. | 04/01/2019. | CALL 100........coivrrrimnrrerirerinnis [ eoerinriiinnissiiienes | v 100,000 | .......... 100,000 | ..ccvvvnee 90,500 | .ovovrrrinnn 91,637 | ovvvrveieiinns | v 32 K72 IR ISV 91,670 | oo | i 8,330 | .o 8,330 | ......... 2,786 | 10/01/2050. | 2FE............
144141 CY 2 |DUKE ENERGY PROGRESSLLC............. .. | 05/29/2019. | WELLS FARGO SECS LLC.....ccccone [ worerrrmeernenrnvriineines | veeens 1,339,720 | ....... 1,000,000 | .......... 998,210 | .ovvvrrrne 998,563 | ...vvervrrrrienes | crrrerieniens 29 29 | e [ e 998,592 | ..o | e 341,128 | ...... 341,128 | ....... 42,000 |04/01/2038. [ 1FE............
CASTLELAKE AIRCRAFT
14855) AB 1 |SECURITIZATION TRUST .. | 06/15/2019. | PAYDOWN.....cotvmmrvmericrierirnrens [ eorneerneeinsiserienies | cevneries 116,731 | v 116,731 | oo 116,697 | coovvreenn 118,715 | s | v 17 L/ ST I 16,731 | oo oo [ e 0| et 2,274 | 08/15/2041.
15672T AJ 0 |CEREBERUSICQLEVEREDLLC............. .. | 04/26/2019. | CITIGROUP GLOBAL MKT.......coe. [ worerrrmrerneernerirneinns | veeens 5,005,550 | ....... 5,000,000 | ....... 4,781,500 | oo 4,889,771 | oo | e (PZITSK) L IR U (245,163) | ..voovereerirni | e ,644,608 | i | e 360,942 | ....... 360,942 | ..... 209,556 | 11/06/2025.
16164A AC 9 | CHASE MORTGAGE FINANCE CORP...... .| 06/01/2019. | PAYDOWN 277,790 277,790 | .......... 285,210 | .ooooeern284,099 | i | i (6,309) (6,309) [ .oocvvererrienes | ervrerreenee 271,790 [ e [ vernnineriienns | vevenriveneenn0 [ s 4,547 | 12/01/2045.
CITIGROUP COMMERCIAL MORTGAGE
17290X AY 6 |TRUST 2016 .1 06/01/2019. [ PAYDOWN.......coomririrriiriricries revrneennsnsieesenes | e | | 8,589 | ..oooiririiin 6,267 | .oovverierireinne (285) (285) | cvvvevnrireries [ e | v | ceveesieniens | e (V1 IO 503 | 04/01/2049. | 1FE............
D CITIGROUP COMMERCIAL MORTGAGE
IT] 173067 EQ 8 |TRUST 2004 . [ 04/01/2019. [ PAYDOWN.....coovvmurirrrinericrierernees | cevereeessenissenensenes | avve 4,050,143 | ....... 4,050,143 | ....... 3,402,120 | .ovovvne 4,028,576 | ..oovoeverinins | e 21,567 20,567 | oo | e 4,050,143 | coooeveecieeinns [ e [ e 0. 67,813 | 10/01/2041. | 1FM...........
8 CITICORP MORTGAGE SECURITIES
b 17312D AC 2 |TRUST SERIE . [ 06/01/2019. [ PAYDOWN.....cvvmrimmrrrinnerseninenes | eevrersesensessssinenes | eeerneeens 133,127 | .......... 133,127 0 09/01/2037. | 1FM..
~ CITIGROUP COMMERCIAL MORTGAGE
17322y AJ 9 |TRUST 2014 .1 06/01/2019. [ PAYDOWN.......ccoorverrrmrrnerierirenes 27122 | v 15,682 [ ..o | e (1,001) (1,007) [ ooeerrenerirenes | rerererneriienineenenins [ e | oveeneriensnens | oreseesesneend 0 | e 1,625 | 10/01/2047. | 1FE............
CITIGROUP MORTGAGE LOAN TRUST
17323T AF 7 |2015-RP2 . [ 06/01/2019. [ PAYDOWN.......ccouimrinnrierierirees | verererernseisninsnienes | oveinnennsd 49,014 | ............ 49,014 | ............ 47,649 | .coovcirs 47,967 | oo | i 1,048 1,048 [ oo | e 49,014 | oo e | e (VI IO 869 |01/01/2053. | 1FM...........
CITIGROUP MORTGAGE LOAN TRUST
17324V AQ 7 |2015-PS1 . 106/01/2019. | PAYDOWN.........cvrvrvrirrrerrirrirnns 86,055 86,055 87,604 | ..coovvrirns 87,097 | .oovvvererienns | e (1,042) (1,042) [ v | v 86,055 | .oovvvueererieins | erreinnreienes | e (1 I 1,872 | 09/01/2042. | 1FM...........
CITIGROUP COMMERCIAL MORTGAGE
173260 AJ 1 |TRUST 2017 .1 06/01/2019. [ PAYDOWN.......ccoovrvrirriirairenies revrneensnsieesenns | e | | 8,442 | o 7440 | oo (291) (291) | covvrrineieinns [ | v | e | s (I IR 479 | 09/01/2050. | 1FE............
COLLEGIATE FUNDING SERVICES
19458L BD 1 |EDUCATION LO .. | 06/28/2019. | PAYDOWN... 225,216 225216 | .......... 213,251 | oo 214,222 | oo | 010,994 | i [ 10,994 | .o | 225,216 [ e v | cevrreiennnenn0 [ s 3,421 | 12/28/2037.
20047P AP 2 |COMM 2005-LP5 MORTGAGE TRUST..... .| 06/01/2019. | PAYDOWN... 58,226 58,226 52,695 | ... 58,226 0 . , 05/01/2043.
20826F AR 7 | CONOCOPHILLIPS CO....ccoovvermrerirrrerinn .. | 05/28/2019. | BARCLAYS CAPITAL FIX...cocorvverse [ eorerrrererneerneniinernes | oveeens 2,657,160 | ....... 2,000,000 | ...... 1,979,540 | ...ccooeee 1,980,259 | ..o | e 120 120 | oo | s 1,980,379 [ .veoveririiens | o 676,781 | ....... 676,781 | ....... 84,292 | 03/15/2046.
CONTIMORTGAGE HOME EQUITY LOAN
21075W EV 3 |TRUST 199 .| 06/17/2019. | NON-BROKER TRADE, BO........... reveneereisnrnenienes [ s | s | s | s | st | e 0 [ v | e | s | e | e 0. 92,743 | 04/01/2028. | 6*...............
CONTINENTAL AIRLINES 2012-1 CLASS
210795 PZ 7 |APASS . [ 04/11/2019. [ SINKING PAYMENT........cvumrirrriens | corierirerirneeinninenes | cverneens 123,047 | .ccovenee 123,047 | ..cooouee. 124,534 | ..o 124,429 | oo [ v (1,382) (1,382) [ oo | o 123,047 | oo e [ e 0| e 2,553 | 04/11/2024. | 1FE............
CONTINENTAL AIRLINES 2012-1 CLASS
210795 QA 1 |BPASS . [ 04/11/2019. [ SINKING PAYMENT ......ovvvrirariians | correrineineiieneinsnnes | cvereneens 101,353 | .ooovenee 101,353 | oo 103,739 | oo 101,685 | ..ovverriiiinnns (332) (K72 IS 101,353 | oo | e | e 0| e 3,167 | 04/11/2020. | 2FE............
CONTINENTAL AIRLINES 2012-2 CLASS
210795 QB 9 |APASS . | 04/29/2019. [ SINKING PAYMENT ......ocvumrirrrins | correrieeineiieneinnnins | ceereeeens 124,453 | ......... 124453 | .......... 127,564 | .oovoiernne 126,396 | .cooovverriecines | v (1,943) (1,943) [ oo | e 124,453 | oo | e | e 0| e 2,489 | 10/29/2024. | 1FE............
CONTINENTAL AIRLINES 2012-2 CLASS
210795 QC 7 |BPASS . | 04/29/2019. | SINKING PAYMENT.......cocovverrrinne 247,927 247927 | .......... 257,055 | .o 251,112 | s | e (3,184) (3,184 [ oo | e 247,927 | oo | cevneenerinei | e 0| e 6,818 | 10/29/2020. | 2FE............
CONTINENTAL AIRLINES 2007-1 CLASS
21079R  AA 0 |BPASS .| 04/19/2019. | SINKING PAYMENT.... ....76,992 ...16,992 ..81,957 ...79,176 (2,183) (2,183) 76,992 04/19/2022.
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22160@ AA 6 [COSTCO. .. .. | 06/20/2019. | CALL 100. 0 06/15/2043. | 1Z..............
22536# AA 1 |CREDIT LEASE-BACK PASS-THRU TR.... | .. | 06/10/2019. | SINKING PAYMENT. (1) 12/10/2035.
22944P  AE 7 |CSMC TRUST 2013-TH1....ccoovvvmerrerirens .| 06/01/2019. | PAYDOWN (799) (799) 02/01/2043.
233046 AD 3 |DB MASTER FINANCE LLC.... .1 05/03/2019. | CALL 100.........coscerrevrmerrcrirerirneens [ eveeirseiesssssieennns | 4,800,000 | .......4,800,000 | .......4,807,500 | ...........4,801,986 | ....ccocoormrrmuns | verrrerens (1,986) (1,986) 02/20/2045.
233046 AE 1 |DB MASTER FINANCE LLC... .. | 05/20/2019. | PAYDOWN 0 11/20/2047.
23312L AW 8 |DBJPM 16-C1 MORTGAGE TRUST. .| 06/01/2019. | PAYDOWN... (955) 05/01/2049.
DELTA AIR LINES 2012-1 CLASS B PASS
24735T 6 | THRO .| 05/07/2019. | MATURITY...... JESTUUIN RO 701,753 | .......... 701,753 | .......... 781,717 | v 706,441 | oo | e (4,688) (4,688) [ ..oceonerrieins | e T01,753 | v | eevvrneereninnins | eeveeeieeineens 0. 24,123 | 05/07/2019.
DELTA AIR LINES 2011-1 CLASS A PASS
24736W 8 | THRO .| 04/15/2019. | MATURITY...... vt | e 617,060 | .......... 617,060 | .......... 660,255 | .....ccco..e. 621,295 | oo | e (4,234) (4,234) [ oo | e 617,060 | ...coovvrrreees | ervrreriirineens | eevrerirneieen0 [ 16,352 | 04/15/2019.
254700 AC 3 |DISCOVERY COMMUNICATIONS LLC..... |.. | 06/20/2019. | CALL 102.504 JUOTUTRTRTRRRII OV 3,075,120 | ....... 3,000,000 | ....... 2,970,750 | .ooerrrnni2,994,839 | oo | s 1,669 1,669 2,996,508 3,492 | 3,492 | 158,866 | 06/01/2020.
254700 BB 4 |DISCOVERY COMMUNICATIONS LLC.....|.. | 04/03/2019. | EXCHANGE OFFER............ccccoouuu. reverenessnenenes | o 1,993,817 | ...... 2,000,000 | ....... 1,992,800 | .......... . | 252 252 | oo | e 1,993,817 | oo [SUTRTUSURTRRIRN ISOURPRRRORROON | I ISP 29,900 | 11/15/2024.
254700 BD 0 |DISCOVERY COMMUNICATIONSLLC.....|.. | 04/03/2019. | EXCHANGE OFFER...........c.ccccunnee 2,999,202 | ....... 3,000,000 | ....... 2,999,100 | ..ocovrnee 2,999,271 | oo (69) (69) 2,999,202 | ..ooovveerenrinn | ceererierrnnns | 0 | s 35,550 | 06/15/2025.
255396 AB 9 |DIVIDEND SOLAR LOANS 2018-1LLC..... .. | 06/20/2019. | PAYDOWN.......ooovvmriimirirerieninnis [ e | cvvnnii 198,377 | .ccoveeee 198,377 L197182 | | 1,195 1,195 198,377 [ e [ | ernrieeneenn0 [ 3,492 | 07/20/2038.
25755T AK 6 |DOMINO'S PIZZA MASTER ISSUER LLC. |.. | 04/25/2019. | PAYDOWN... 20,000 20,000 ...19,993 |.. | 7 7 1020,000 | v | e | 0 [ 433 | 07/25/2048.
29273R  AM 1 |ENERGY TRANSFER OPERATINGLP..... .| 04/15/2019. | MATURITY...... JEOTTRII PV 1,000,000 | ....... 1,000,000 | .......... 999,960 | ........... 1,000,000 [ ..oooevrrrieninn | e (1 RN IS 1,000,000 [ .ooevueereriens [ rreeneiierinees | e 0. 45,000 |04/15/2019.
CITIGROUP COMMERCIAL MORTGAGE
29429C AJ 4 |TRUST 2016 .. [ 06/01/2019. | PAYDOWN.......couremrmrirnericnieninns | errerieeesneessninssies | sevsesissesnessssssnns | sersesssesessesssssenns | seneesnenes 14,031 ...10,231 (515) | cvvrmeerrerrnernes [ | veevsnissinnenis | eevnsrensennnsnns | conneenenennnns0 | s 851 | 04/01/2049.
30261M AG 7 |FREMF 2012-K710 MORTGAGE TRUST.. |.. | 05/01/2019. | PAYDOWN........ccconiummrimmimerirenires | verierierinniinnines | v 9,000,000 | ....... 9,000,000 | .......8,617,885 | ...........8,974,906 25,094 9,000,000 JRPSURTRTRPPOROON | J IOV 145,284 | 06/01/2047.
31620R AG 0 |FIDELITY NATIONAL FINANCIALINC...... .| 06/20/2019. | EXCHANGE OFFER........cc.ccoovunuc. reveeeenenssreneenes | e 3,723,682 | ....... 3,750,000 | ....... 3,721,950 | .ovvvrnee 3,722,634 1,048 3,723,682 | ..o | ceveenierienin | e 0. 143,906 | 08/15/2028.
FINANCE AMER STRUCTURED 2.0
31739E  AA 0 |26DEC68 .. | 06/25/2019. | CALL 100. 63,402 3) 12/26/2068.
33767C AV 9 |FIRSTKEY MORTGAGE TRUST 2015-1... |.. | 06/01/2019. | PAYDOWN......ccovvvmmrirrerermnninenns | corrernersenienineens | sevserinens 45,805 (998) 03/01/2045.
33767C AW 7 |FIRSTKEY MORTGAGE TRUST 2015-1... |.. | 06/01/2019. | PAYDOWN... 32,859 | . ..32,859 803 03/01/2045.
33850T AC 2 |FLAGSTAR MORTGAGE TRUST 2018-1.. .. | 06/01/2019. [PAYDOWN........ccovuvrrererrerreinnrnes | oveenerserienesseesinns | veverennd 640,290 | .......... 640,290 | ..........626,684 | ......ccooovrrimirriirnens | v | e 13,806 | oo [ s 13,606 | ..ovoocrrrrirns 03/01/2048.
35040T AA 2 |FOUNDATION FINANCE TRUST 2016-1.. |.. | 06/15/2019. | PAYDOW 125,120 4 06/15/2035.
GMAC COMMERCIAL MORTGAGE
36186X AD 9 |ASSET CORP ..| 06/10/2019. | PAYDOWN... 26,341 26,341 26,895 (527) (527) 07/10/2050.
GS MORTGAGE SECURITIES TRUST
36192K AW 7 |2012-GCJ7 ..| 06/01/2019. | PAYDOWN... (8,989) 05/01/2045.
36244W  AA 7 | GSAMP TRUST 2006-S5.........cccccovveevirnces .. 1 06/25/2019. [ PAYDOWN. .....ovvrriirrirniernnineies | verersseeesnsiessenies | rerininnen 4,059 | o 4,059 | ... . 0 09/25/2036.
36249@ AA 1 |[GSAGTHIU S GOVT LEA4.56 15MAY38| .. | 06/15/2019. | SINKING PAYMENT.........covverrrrenne 39,888 39,888 39,889 | ..o 39,889 | ..o | e 0 05/15/2038.
GS MORTGAGE SECURITIES TRUST
36252W  AZ 1 |2014-GC20 .| 06/01/2019. | PAYDOWN 26,326 (1,407) 04/01/2047.
36298G AA 7 | GSPA MONETIZATION TRUST ... | . | 06/09/2019. | SINKING PAYMENT 69,809 (846) (846) 10/09/2029.
GALTON FUNDING MORTGAGE TRUST
36416U BG 9 [2017-1 .| 06/01/2019. | PAYDOWN 32,368 32,368 33,157 32,914 (546) (546) 07/01/2056.
393505 NC 2 |CONSECO FINANCE CORP..........ccoccone.. .| 06/15/2019. | PAYDOWN... . [V 11,874 | oo | s 11,874 | s 07/15/2027.
440405 AF 5 |HORIZON AIRCRAFT FINANCE | LTD...... .. | 06/15/2019. | PAYDOWN......coovvvvmrriirierirerirnnns \ \ \ \ . 2 2 12/15/2038.
INFOR SOFTWARE PARENT LLC /
45672W  AA 9 |INFOR SOFTWA .. | 05/24/2019. | CALL 100. revereneennenens | e 3,000,000 | ....... 3,000,000 | ....... 2,775,000 | ........... 2,894,566 | .....cccooivernes | crins 16,659 | ..o | e 16,659 2,911,226 | ..o | e 88,774 | ......... 88,774 | ..... 120,531 | 05/01/2021. | 5FE............
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JP MORGAN CHASE COMMERCIAL
46590K AN 4 |MORTGAGE SECU .. 1 06/01/2019. | PAYDOWN......ovvrerrrrrireierinnieenes 32,272 | covevirii 19,341 | | e (1,347) (1,347) [ v | e [ e | oneenesiissienss | oveseessnsisnnd (1 I 2,222 | 01/01/2049. | 1FE............
JP MORGAN CHASE COMMERCIAL
46590R AG 4 |MORTGAGE SECU .. | 02/14/2019. | CREDIT SUISSE FIRST. (1,625) [ coooverneereireeiiinns [ e [ e | v . 3 3 K0 [N IO (1,628) | ......... (1,628) | .ooovvrrirriinne 08/01/2049. | 1FE............
MORTGAGE PASS THROUGH
46625M DA 4 |CERTIFICATES SERIE .. { 06/01/2019. | PAYDOWN......coorivrrenrrrcrierirneens [ coreeirneeiinsissssesies | ceoneins 164,786 | .......... 164,786 | ............ 72,341 | oo 72,381 | o | e 0 | v | eeereeieni 72,341 | s | e 92,445 | ......... 92,445 | ....... 32,671 | 04/01/2035. | 1FM...........
JP MORGAN CHASE COMMERCIAL
46625Y CW 1 |MORTGAGE SECU .. 1 06/01/2019. | PAYDOWN.......coorerrrrinnrnerinenins | everseresnensssnisennes | ooeeens 3,149,161 | ....... 3,149,161 | ....... 2,857,863 | ..ccovvne 3,149,161 | covovvcrrerns [ v 0 3,149,161 | oo | vevrerineerenin | e 0. 75,838 | 07/01/2041. | 2FM...........
JP MORGAN CHASE COMMERCIAL
46625Y QX 4 |MORTGAGE SECU .. | 04/04/2019. | VARIOUS 3,594,615 | ....... 3,699,860 | ....... 3,034,921 | ........... 3,694,103 | oo [ s 0 3,704,734 (110,118) | ...... (110,118) | ..... 161,255 | 09/01/2037. | 6FE............
JP MORGAN CHASE COMMERCIAL
46629P AE 8 |MORTGAGE SECU .1 05/01/2019. | PAYDOWN.......coorumverrinmrierirenins | verienerneisssinnines | veeens 1,550,825 | ... 1,550,825 | ....... 1,220,947 | .cceveeee 1,550,825 | ...coovvvevrienn | e 0 | | s 1,550,825 [ ...vovvveeriens [ v | e 0. 31,212 | 05/01/2047. | 1FM...........
JP MORGAN CHASE COMMERCIAL
46630) AE 9 |MORTGAGE SECU .. 1 06/01/2019. | PAYDOWN.......covvvmrinirierierinnins [ e | s 186,517 | .ovvveeee 186,517 | .ovvvee 150,642 | oo 186,517 | oo [ v (0 ORI ISV 186,517 | cvvovvereiseies | oo [ v 0| e 4,387 | 01/01/2049. | 1FM...........
JP MORGAN CHASE COMMERCIAL
46638U AE 6 |MORTGAGE SECU .1 06/01/2019. | PAYDOWN.......oovvvvmrinirrerirerireenns 68,150 | ..oovvrrrirns 37,802 | oo . (2,614) (2,614) [ oo | cerrreieerierieseenis [ | oseenerienieees | e 0| e 6,849 | 10/01/2045. | 1FE............
JP MORGAN CHASE COMMERCIAL
46639E AG 6 |MORTGAGE SECU .. | 06/01/2019. | PAYDOWN.....cooervmrvrrrrerirrireenns vttt | e | s | e 384,909 | ..coovrrrnee 237,451 | oo | s (27,889) (27,889) 12/01/2047. | 1FE............
46640B  AK 0 |JP MORGAN MORTGAGE TRUST 2013-2 | .. | 06/01/2019. | PAYDOWN... 55,233 55,233 55,608 | ...... 55,371 (138) (138) 05/01/2043. | 1FM....
46640M AS 9 |JP MORGAN MORTGAGE TRUST 2013-3 |.. | 06/01/2019. | PAYDOWN... 86,478 86,478 86,355 | ...... 86,473 | 5 5 07/01/2043. [ 1FM...........
46641C BP 5 | JP MORGAN MORTGAGE TRUST 2014-1 | .. | 06/01/2019. | PAYDOWN........ocvvrrumrirnerierenenns [ v | cevneiins 104,967 | .......... 104,967 | .......... 104,967 | .oovovvrenne 104,967 | .ooovverrieeines [ e 0 01/01/2044. | 1FM...........
JPMBB COMMERCIAL MORTGAGE
46643A BG 7 |SECURITIES TRU .. | 06/01/2019. | PAYDOWN......ccovrrmmrirrrerirerireenns ettt | e | s | e 232,487 | oo 121,169 | oo [ v (8,176) (8L17B) [ ouvveeeenerraeres | vevvnerneriesineesenins [ erveniseesseniiens | oveessensnnsnens | veesessesssend 0. 18,412 | 09/01/2047. | 1FE............
JP MORGAN MORTGAGE TRUST 2014-
46643D AS 6 |OAK4 .. | 06/01/2019. | PAYDOWN......coorvrmrinermerirenneens [ eorneerseeissinsrienies | eeoneenes 164,804 | .......... 164,804 | .......... 168,936 | oo 167,212 | oo . (2,408) (2,408) | ..o | e 164,804 | ..o | e [ e 0 | e 2,849 | 09/01/2044. | 1FM...........
JP MORGAN MORTGAGE TRUST 2014-
46643D BE 6 |OAK4 .. 1 06/01/2019. | PAYDOWN.......coovervmmrinirierirenins [ verienerseesseinnines | worerenenns 47917 | e 47917 | v 48,016 | ..coovrcrernns 47,934 | .o, (18) (RL:) )| SO IR AT917 [ e e | e (VIR IO 806 |09/01/2044. | 1FM...........
JPMBB COMMERCIAL MORTGAGE
46643P BG 4 |SECURITIES TRU .. | 06/01/2019. | PAYDOWN......coovvvvmrvnirierirerirennns reveerensssrenenes [ e | e | e 12,184 | oo 6,529 | ...cocvrerirnne (444) (444) | covoovrcinns s | v | e | e 0 | i 703 | 11/01/2047. | 1FE............
JPMBB COMMERCIAL MORTGAGE
46643T BC 5 |SECURITIES TRU .. | 06/01/2019. | PAYDOWN.......oovvrviiiirerirrircenns e | e | s | 8,279 | oo 4,335 | i (314) (B14) | covvreireieriies [ | v | cevensieniens | s 0 | o 501 | 01/01/2048. | 1FE............
JPMBB COMMERCIAL MORTGAGE
46644F AF 8 |SECURITIES TRU .| 06/01/2019. | PAYDOWN.......oovrrvmriirrerirerireenns e | e | s | s 7,850 | oo 4357 | i (347) (BA7) | cevvreinereinns v | v | ceveeniesiens | e (1 IO 478 | 10/01/2048. | 1FE............
JPMBB COMMERCIAL MORTGAGE
46645. BA 4 |SECURITIES TRU .. | 06/01/2019. | PAYDOWN......ccovrrmrimrrrerirrereenns reveneeesinsnensenes | e | s | e 17,940 | oo 12,509 | .o (672) (B72) | cvvvreeenermeries [ e | ceveseiiissineees | sevsensnesnnenins | eeveeeensenens 0 | e 1,118 |03/01/2049. [ 1FE............
JPMDB COMMERCIAL MORTGAGE
46646R AL 7 |SECURITIES TRU .| 06/01/2019. | PAYDOWN ...8,460 (273) (273) 12/01/2049.
46649C AA 1 |JP MORGAN MORTGAGE TRUST 2018-4 | .. | 06/01/2019. | PAYDOWN........cooiirrrimieneriniins | overreeiseissseinsninns | eoereneens 98,423 | .ovvens 98,423 97,747 . OO I 677 (LA R I 98,423 10/01/2048.
478160 BJ 2 |JOHNSON & JOHNSON........cocoervrivrnnnens .| 04/09/2019. | PERSHING & COMPANY .......cccvvws [ worerirmrernenrrrinnines | v 9,516,162 | ....... 8,524,000 | ....... 9,566,414 | ........... 9,398,545 | ....cvvvrrvrrres | e (13,085) [ .ooververrerns [ e (13,085) 9,385,460 12/05/2033.
JPMCC COMMERCIAL MORTGAGE
48128K AV 3 |SECURITIES TRU .. 1 06/01/2019. | PAYDOWN.......oovvvvrriiirerirrircenns revneesssnnseesienes [ s | s | o 10,424 | oo 8,433 | .o (427) (A27) | cvvovveneieeinns [ | v | cevessiieeinnes | e 0 | e 719 |07/01/2050. | 1FE............
JPMCC COMMERCIAL MORTGAGE
48128Y AY 7 |SECURITIES TRU .| 06/01/2019. | PAYDOWN.......ooverrrririrerirrircnnns e | s | | 2,109 | oo | s (37) (B7) [ v | e e | e | e 0 | e 74 1 03/01/2052. | 1FE............
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485260 BL 6 |KANSAS GAS & ELECTRIC CO................ .| 06/15/2019. | MATURITY...... 500,000 500,000 | ..........499,095 | ... 499,930 | .o | s 70 (TR [ 500,000 | ..cveoerererrrnes | e | e 0. 16,750 | 06/15/2019.
49306C AB 7 |KEYBANK NA/CLEVELAND OH. .. | 05/23/2019. | PERSHING & COMPANY. s | 3,661,770 | ....... 3,000,000 (26,066) (26,066) 3,678,479 02/01/2028.
50190D AL 0 [LCCM 2017-LC26.... .| 06/01/2019. | PAYDOWN..... (322) (322) 07/03/2050.
LABRADOR AVIATION FINANCE LTD
50543L AB 8 |2016-1A .. | 06/15/2019. | PAYDOWN........ooverrrmrinirierienirs [ everienerseesseinnines | worererenes 70,313 | v 70,313 | v 70,310 | v 70,311 | v 2 2 | s | e 70,313 01/15/2042. | 2FE............
LB-UBS COMMERCIAL MORTGAGE
52108H F8 2 |TRUST 2004-C4 .. 1 05/11/2019. | PAYDOWN......ovvrrrrrrireierinninenes 922,075 922,075 (R72) ) IS 922,075 06/11/2036.
52465# AA 3 |CGA CAPITAL CORP.. .| 03/10/2019. | MATURITY...... . 0 03/10/2019.
52465# AZ 8 |LEGG MASON MTG CAP CORP .. | 06/08/2019. | SINKING PAYMENT..........coomriivnins [ verireniriinicnniinns | e 48,067 | ........... 48,067 48,069 48,068 |... N () T R 48,067 06/10/2021.
548661 CX 3 |LOWE'S COS INC .. | 05/01/2019. | PERSHING & COMPANY .....cccovvws [ worerirrereerininirins 2,763,773 | ....... 2,676,000 2,806,959 2,791,331 (915) 2,790,415 04/15/2042.
56585A AR 3 |MARATHON PETROLEUM CORP. .. | 05/23/2019. | EXCHANGE OFFER 5,145,101 .5,000,000 5,155,516 5,151,700 (6,599) 5,145,101 12/15/2026.
56585A AT 9 |MARATHON PETROLEUM CORP. v | | 05/23/2019. | EXCHANGE OFFER......cccoovvvirunn. reverenessnenenes | o 1,906,912 | ....... 1,940,000 | ....... 1,906,640 | ...........1,906,674 238 | e | s 1,906,912 04/01/2048.
571903 AY 9 |MARRIOTT INTERNATIONAL INC/MD..... .. | 04/26/2019. | BARCLAYS CAPITAL FIX...cooorvverse [ eorerrrererneernenirneines | veeens 3,057,570 | ....... 3,000,000 | ....... 2,978,430 | ..ooovrnee 2,979,615 699 2,980,314 04/15/2028.
MELLO MORTGAGE CAPITAL
585498 BH 0 |ACCEPTANCE 2018-M .. | 06/01/2019. | PAYDOWN......coovrrvmrrririerirrirennns 33,167 33,167 32,514 | ...... 32,531 | o 636 LS I O I 33,167 | oo [ e [ e (VI IO 539 |05/01/2048. | 1FM...........
MERRILL LYNCH MORTGAGE
589929 PX 0 |INVESTORS TRUST S .1 06/01/2019. | PAYDOWN.......coorimmverinmrierireninns [ rverierernesissinnines | veeens 2,468,528 | ....... 2,468,528 | ....... 2,345,102 | ..coooeee 2,462,544 5,984 2,468,528 | ......coovvviviin | v | s 0. 69,444 | 11/01/2026. | 1FE............
59010R AA 2 |MERLIN AVIATION HOLDINGS DAC. .. | 06/15/2019. | PAYDOWN 214,526 214,526 | ..........206,278 ....208,903 5,623 . 214,526 USSR | B I 3,448 | 12/15/2032. | 1FE....
610202 BP 7 |MONONGAHELA POWER CO.... ... | .| 05/28/2019. | BARCLAYS CAPITAL FIX.... 2,429,120 | ....... 2,000,000 | ....... 1,996,380 .1,996,735 29 ..1,996,764 32,357 | ....... 432,357 | ....... 49,500 | 12/15/2043. | 1FE....
MORGAN STANLEY BANK OF AMERICA
61690A AF 1 |MERRILLL .. | 06/01/2019. | PAYDOWN......cooervrririrerirerireenns reveneenesinerenenes | e | s | e 50,994 | oo 34,112 | e | e (1,504) (1,504) [ ooeereeeirenen | ceveneenreriiesineesenis [ evreineineriens | oreesnerssssnees | eeesesiesesend 0| e 2,507 | 12/01/2047. | 1FE............
MORGAN STANLEY BANK OF AMERICA
61690V BA 5 |MERRILLL .. | 06/01/2019. | PAYDOWN......cooervmririrerirerireenns v | e | e | s 8,976 | oo 6,118 | oo (345) (B45) | covveenerneries [ e | v | cereeenenenins | e (V1 IO 504 |10/01/2048. | 1FE............
MORGAN STANLEY CAPITAL | TRUST
61690Y BV 3 |2016-BNK2 .. | 06/01/2019. | PAYDOWN......coovvrmmrrmirirerirerirennns reverneeeenernenenes | e | e | e, 15,374 | oo 11,788 | .o (553) (553) | cvvvreveermrerines [ eenerierieneneennnines | sevenneeisesnenes | seveensenenins | e (VI IO 945 | 11/01/2049. | 1FE............
MORGAN STANLEY CAPITAL | TRUST
61691A BM 4 |2015-UBS8 .. | 06/01/2019. | PAYDOWN......coovrvmmrrrerierirerirennns 20,629 | oo 14,366 | ..ccoovrrrrrins (701) (T01) | covrrrererieries e | cevereeiessneees | cevenseesenens | coveerinensenens 0 | e 1,172 [ 12/01/2048. | 1FE............
MORGAN STANLEY BANK OF AMERICA
61691G AT 7 |MERRILLL .. | 06/01/2019. | PAYDOWN.... (411) (411) 12/01/2049. | 1FE....
MORGAN STANLEY CAPITAL | TRUST
61691 AW 4 |2017-H1 .. | 06/01/2019. | PAYDOWN.......covvvvriirirerirrircinns revrneennnnsieesenes | e | s | s 6,360 | oovovrieiirns 5,258 | oo (239) (239) | covvrevnriieiins e | v | s | s (V1 IO 389 |06/01/2050. | 1FE............
MORGAN STANLEY BANK OF AMERICA
61761A AA 6 |MERRILLL .. | 06/01/2019. | PAYDOWN......cooevrmrirrrrerirerireenns reveneeesinernenenes | s | s | e 30,435 | oo (27 (8 IR ISV (1,476) (TLA78) | oocvveveirenes | ceerreineriiesineennenis [ enreineiseniens | oreessenssssnees | eeesessssesnnd 0| e 2,874 | 08/01/2045. | 1FE............
MORGAN STANLEY BANK OF AMERICA
61761D AJ 1 |MERRILLL .. | 06/01/2019. | PAYDOWN.....coovrmmrimrrrerireeirennns reveneeesssnenenes | s | s | e 67,644 | ..o 41,886 | ..o | e (4,040) (4,040) [ .oovvneeeerrenns | cerrreireriierineerenis [ | v | e 0| e 7,514 | 11/01/2045. | 1FE............
MORGAN STANLEY BANK OF AMERICA
61764P BV 3 |MERRILLL .. | 06/01/2019. | PAYDOWN......coovvvmmrvirierirrirennns reverneeresnnenienes | s | e | e 48,827 | .ovvvcrirn 24,036 | ..cooovirrririrnns . (2,353) (2,353) [ .oovveeieerienes | ceverereriienineenenins [ e | e | o 0| e 3,517 | 12/01/2047. | 1FE............
MORGAN STANLEY BANK OF AMERICA
61765L AV 2 |MERRILLL ..| 06/01/2019. | PAYDOWN.... (250) (250) 05/01/2048. | 1FE....
MORGAN STANLEY CAPITAL | TRUST
61766C AH 2 |2016-UBS9 .. 1 06/01/2019. | PAYDOWN.......oovvrrririrerirrireinns 21,318 | coeiis 4777 |, (802) (802) | cvvvevevrrvreries [ e | ceveseiiissienins | cevennienienins | e 0| e 1,311 | 03/01/2049. [ 1FE............
MORGAN STANLEY BANK OF AMERICA
61766E BF 1 |MERRILLL .| 06/01/2019. | PAYDOWN.......oovrrvriirrerirerireenns revrneenesensenenenes | s | e | e 12,680 | .ovvverinnnd 9114 | oo (471) (A7) | e | | v | seveesiiessens | cevieeeensneens (V1 IO 763 | 05/01/2049. | 1FE............
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MORGAN STANLEY BANK OF AMERICA
61766L BT 5 |MERRILLL .. 1 06/01/2019. | PAYDOWN......ovvrerrrrrireierinnieenes 25,072 | v 17,578 | v (866) (8BB) [ .vvvvervaeerera [ errvereiersnniseienies | ervreneseninnies | ronveennnsnenenes | e (1 I 1,527 | 01/01/2049. | 1FE............
MORGAN STANLEY BANK OF AMERICA
61766N BC 8 |MERRILLL .. 1 06/01/2019. | PAYDOWN.......covvvvririrerirrircenns 21,803 | s 16,718 | .o (722) (722) | cvvvvevseieeinns e | v | cevessiessnnns | e 0| e 1,241 | 09/01/2049. [ 1FE............
MORGAN STANLEY BANK OF AMERICA
61766R BA 3 |MERRILLL .. | 06/01/2019. | PAYDOWN......cooverrmrenrirerirerirennns reveneeesinernenenes | s | s | e 15,720 | oo 12179 |, (554) (554) | cvvvreernernerins [ e | ceveserissinnens | sersesinesenis | e (V10 IO 960 | 11/01/2049. | 1FE............
MORTGAGE EQUITY CONVERSION
61911B  AA 3 |ASSET TRUST 2 ..| 06/01/2019. | PAYDOWN... ...87,898 0 07/01/2060.
61946F AA 3 |MOSAIC SOLAR LOAN TRUST 2018-1..... .. | 06/20/2019. | PAYDOWN... 167,750 8 06/22/2043.
62927# AH 9 |NFLVENTURES L P 3.86 15APR41.......... .| 04/15/2019. | SINKING PAYMENT..........ccccvvrrrnns 53,064 0 04/15/2041.
629377 BY 7 |NRGENERGY INC .| .. [ 05/10/2019. | NON-BROKER TRADE, BO........... | coovremeeirerinrineins | o 2,067,500 | ....... 2,000,000 | ...... 1,870,000 5,292 05/01/2024.
62942K AG 1 |NRP MORTGAGE TRUST 2013-1............. | .. | 06/01/2019. | PAYDOWN 56,866 56,866 54,991 1,331 07/01/2043.
63860# AA 1 |NATIONSBANK TR CON A 8.88 21DEC19|.. | 06/21/2019. | SINKING PAYMENT........c.cocrvvvnncc. 229,696 229,696 | .......... 229,696 0 1212172019, | 2.,
NEW RESIDENTIAL MORTGAGE LOAN
64829F AJ 0 |TRUST 2016 .. | 06/01/2019. | PAYDOWN......coovrvmmrririerirrirenens 98,397 98,397 | ... 102,939 | oo 101,821 | oo [ v (3,424) (3,424 | oo | e 98,397 | oo [ e [ e 0| e 1,964 |03/01/2056. | 1FM...........
NEW RESIDENTIAL MORTGAGE LOAN
648296 AL 3 |TRUST 2016 .. { 06/01/2019. | PAYDOWN.....ootvemrinnrierierirnnin [ e | v 142,332 | oo 142,332 | .o 146,538 | ...cooovvvveee 145,345 | ..oovvovrvcrines [ v (3,013) (3,013) [ oo | e 142,332 | oo e | e 0| e 2,848 | 11/02/2035. | 1FE............
NEW RESIDENTIAL MORTGAGE LOAN
64829L BM 9 | TRUST 2016 .1 06/01/2019. [ PAYDOWN......ovirriirnrrrireriniiries | verrersesssssensnsneees | overeninnes 63,954 | ...ccoone.. 63,954 | ............ 64,713 | oo 64,621 | .oovovrirrins (667) ((CLC74 ) [ 63,954 | ..o | e | e (1 I 1,387 | 11/01/2056. | 1FM...........
NOMURA HOME EQUITY LOAN INC
65536H BE 7 |HOME EQUITY .. | 06/25/2019. | PAYDOWN.......oorimmrimrirerierineins [ e | covnein 333444 | ... 333444 | ........ 224241 | oo 330,945 | ..o | s 2,499 2,499 | oo | e 333,444 | oo | e | e 0 | e 4,491 | 09/25/2035. | 1FM...........
NOMURA ASSET ACCEPTANCE CORP
65536W AA 3 |ALTERNATIVE .. | 06/25/2019. | PAYDOWN......coovcrvmrerirerirerireenns 401 26,357 | ccovrirens 8,250 | oo 8,250 | ovvorercrieeins [ e 0 8,250 | ..cvoerirrirenns | eeriens (7,849) | ... (7,849) | ..o 08/25/2036. | 1FM...........
NORTHWEST AIRLINES 2007-1 CLASS A
667294 BE 1 |PASST .. | 05/01/2019. | SINKING PAYMENT......cccouvvvmrrmnens [ cornrerenineinerirenies | eevevnns 146,745 | .......... 146,745 | .......... 161,968 | ..oovvvrenne 150,218 | covouveerrveries [ v (3,473) (BA473) [ v | e 146,745 11/01/2019.
677071  AM 4 | OHANA MILITARY COMMUNITIES LLC... |.. | 04/01/2019. | SINKING PAYMENT........ccoevrmrrens | cvvrrermrireireninsiiriins | vvireens 123915 | .......... 123915 | v 111,242 6,448 | oo | i 123,915 10/01/2026.
690742 AE 1 |OWENS CORNING.......cccoovurimrermreririiinnne .. | 04/23/2019. | JEFFERIES & COMPANY, ] [OOSR 3,034,290 | ....... 3,000,000 | ...... 2,942,281 1,729 2,964,675 12/01/2024.
69371V AA 5 |PSMC 2018-1 TRUST....ccovvreerirnrirriireinne .. { 06/01/2019. | PAYDOWN......coorirmrenrrrernerirneens [ eornrirseeiississsienies | eeoneins 122,710 | oo 122,710 | v 121,924 41T ORI I 122,710 02/01/2048.
72650T AA 6 |PLAINS END FINANCING LLC.................. .| 04/15/2019. | SINKING PAYMENT IR 72 0 IO IO 66,790 04/15/2028.
72703P AB 9 |PLANET FITNESS MASTER ISSUER LLC |.. | 06/05/2019. | PAYDOWN 0 7,500 09/05/2048.
73019% AA 0 |PNC EQUIP FIN LLC 3.0 13SEP27 ..103/13/2019. | SINKING PAYMENT..... 0 09/13/2027.
73019 AB 8 |PNC EQUIP FIN LLC 3.0 13SEP27 .. 1 03/13/2019. | SINKING PAYMENT..... 0 09/13/2027.
73019 AC 6 |PNC EQUIP FIN LLC 3.0 13SEP27. .. 1 03/13/2019. | SINKING PAYMENT 0 09/13/2027.
74153Q AH 5 |PRIDE INTERNATIONAL LLC. . [ 06/10/2019. [ MORGAN STANLEY & CO......ccoeve. | coverrernmrivmriverrenes | cvvi 2,005,000 | ....... 2,000,000 | ...... 2,000,000 0 2,000,000 08/15/2020.
PRUDENTIAL HOME MORTGAGE
743947  AA SECURITIES CO | ..| 06/28/2019. | NON-BROKER TRADE, BO........... 0 revnnrennenenn0 [ 46 | 08/01/2022.
74955D AA 9 |RGS AEGCO FUNDING CORP................. .| 06/07/2019. | SINKING PAYMENT..........ccccnvurrnns 637,811 637,811 | ... 681,817 | oo 642,239 |.. [V (4,428) (4,428) | ..o | e 637,811 | eveeerceriees | e RPN | I (PP 31,285 | 12/07/2021.
74955E  AA 7 |RGSI&M FUNDING CORP.......c.cccoumrrnnnes .| 06/07/2019. | SINKING PAYMENT......ccovrumrvnens [ corrrirneriinniserienies | cevveenn 876,990 | .......... 876,990 | .......... 912,900 | .cooovirrne 887,637 | ..vveeeercrirees | v (10,647) | oocvorvereeeaee [ e (10,647) | ..veveereerveins | cererireinne 876,990 | ..vvurereerenns | cervnrirenineins | e 0. 43,016 |12/07/2021.
RITE AID PASS THROUGH
767759 AB 9 |CERTIFICATES .| 06/01/2019. | PAYDOWN......coovimeirrinrrineeienins | verieniseesnesinsines | eoeresneens 72,306 | ..ooverneen 72,002 | .ovverneen 39,061 | coovvrerrnna 64,682 | ..ocvoerieiinns | e 7,321 7,321 | oo | e T 7007 I R 304 | o 304 | ... 2,312 | 01/01/2021. | 4FE............
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784037 AA 1 |SCF RCFUNDING Il LLC......coovvrrrrrrrrineee .. | 06/25/2019. | PAYDOWN......coovereirrinerierienins [ verienerseessninsines | eeererneens 15,800 | .oovvveneee 15,800 | .ooovveenee 15,741 | e | e | v 59 1T N [P 15,800 | vvouverererenns | ververrrneerenin | eeveeerenieeens (11 IR 162 | 06/25/2047. | 1FE............
SG COMMERCIAL MORTGAGE
78419C AG 9 |SECURITIES TRUST .. | 06/01/2019. | PAYDOWN......coovvrvmrvmirrerirrerennns (314) 10/01/2048.
78442G  FJ 0 |SLM STUDENT LOAN TRUST 2003-1....... ..| 06/17/2019. | PAYDOWN... 28,693 28,693 1,830 06/15/2037.
78443B  AK 2 | SLM STUDENT LOAN TRUST 2006-10..... |.. | 04/25/2019. |[PAYDOWN........ccovurierirmrerrrinnines | cevveverierienersenenes | vevirenes 133,928 | .......... 133,928 | .o 118,693 | i 121,028 | s | 012,900 | s | s 12,900 | .oovovirrerins 03/25/2044.
SLM PRIVATE CREDIT STUDENT LOAN
78443C AP 9 |TRUST 20 .. | 04/11/2019. | CALL 100, e | e 450,000 | .......... 450,000 | .......... 449,438 | .............. 450,000 | .ooooverererireies [ e (U SRR ISP 450,000 | .o | v | e (1 I 6,857 | 03/15/2033. | 2FE............
SAGUARO ISSUER TR 0.01 31MAY19
787048 AD 9 |FRN .. | 05/31/2019. | MATURITY...... revrnnnesens | o 4,226,750 | ....... 6,380,000 ....744,459 24,533,337 | oo | e (306,587) N (306,587)| ... ....4,226,750 05/31/2019.
SAGUARO ISSUER TR 0.01 27JUN19
787048 AF 4 |FRN .| 06/27/2019. | MATURITY...... JEOTUTTTRI PV 9,181,400 | ..... 11,600,000 | ...... 3,694,782 | ....oo..c 8,614,654 | ....covvvvvrvcns | v 566,746 | ...coocreeriies | e 566,746 9,181,400 | cooocevcereeins [ v [ e (11 T 06/27/2019. | 2FE............
SAGUARO ISSUER TR 0.01 31MAY19
787048 AG 2 |FRN .. | 05/31/2019. | MATURITY....... RO PP 9,271,880 | ..... 11,600,000 | ...... 3,809,451 | .oi0rin8,758,222 | oo | e 513,658 | ...vvcrireriies | e 513,658 9,271,880 JESTRRTON |I O 05/31/2019.
80306A AC 4 |SAPPHIRE AVIATION FINANCE I LTD..... .. | 06/15/2019. | PAYDOWN.......oovvvriemrirerierirneins [ e | conein 355,742 | ......... 355,742 | .......... 355,739 5 L ORI ISV 355,742 | oo | e JROTURTRTON | I (PP 11,108 | 03/15/2040.
SAXON ASSET SECURITIES TR 2000-2
805564 GA 3 |MORTLN .. 1 06/01/2019. | PAYDOWN.......oorimrimiirerierirnninns [ eoreriseinseisssissnins | ceereeeseeens 7,327 | s 54,712 3,783 07/01/2030.
81744N  AH 3 |SEQUOIA MORTGAGE TRUST 2012-6..... | .. | 06/01/2019. | PAYDOWN... v | e 70,295 ...70,295 (346) 12/01/2042.
81744V AH 5 |SEQUOIA MORTGAGE TRUST 2012-4..... | .. | 06/01/2019. | PAYDOWI ..154,808 | . .154,808 (1,465) 09/01/2042.
81745A AF 4 | SEQUOIA MORTGAGE TRUST 2013-5..... | .. | 06/01/2019. | PAYDOWN... 127,600 | .......... 127,600 774 05/01/2043.
81745E  AD 1 |SEQUOIA MORTGAGE TRUST 2013-8..... | .. | 06/01/2019. | PAYDOWN... 100,618 .100,618 594 06/01/2043.
817450 BN 2 | SEQUOIA MORTGAGE TRUST 2014-4..... | .. | 06/01/2019. | PAYDOWN... 35,234 ...35,234 (90) 11/01/2044.
81745M AE 1 | SEQUOIA MORTGAGE TRUST 2013-2..... | .. | 06/01/2019. | PAYDOWN... 165,228 | ......... 165,228 1 02/01/2043.
81745Q AA 0 | SEQUOIA MORTGAGE TRUST 2015-1..... .. | 06/01/2019. | PAYDOWI ..166,102 | . .166,102 0 01/01/2045.
81745Y AZ 8 |SEQUOIA MORTGAGE TRUST 2013-12... | .. | 06/01/2019. | PAYDOWN... 133,585 | .......... 133,585 (2,555) 12/01/2043.
81746R CB 3 |SEQUOIA MORTGAGE TRUST 2016-2..... | .. | 06/01/2019. | PAYDOWN... 31,129 31,129 (24) 08/01/2046.
81746V AU 4 | SEQUOIA MORTGAGE TRUST 2018-3..... | .. | 06/01/2019. | PAYDOWN... 195,782 | ...c...c. 195,782 | .......... 193,335 2,447 03/01/2048.
81747J AA 4 |SEQUOIA MORTGAGE TRUST 2018-6..... | .. | 06/01/2019. | PAYDOWN........ccomrummrimmrmerirerirns | rverirerireresseinsines | vevens 1,094,086 | ....... 1,094,086 | ...... 1,110,498 | oo v [ e (16,411) | | (18,411) | ovvevercerens 07/01/2048.
81748H AU 3 |SEQUOIA MORTGAGE TRUST 2018-8..... | .. [ 06/01/2019. | PAYDOWN........cccrivmrmrmmrinirninnes [ corereineirerennsirenes | v 773,736 | .......... 773,736 | .......... 769,384 4,352 11/01/2048.
SHELLPOINT CO-ORIGINATOR TRUST
82280Q Bz 3 |2015-1 ..106/01/2019. | PAYDOWN... 28,054 28,054 27,444 474 08/01/2045.
SHELLPOINT CO-ORIGINATOR TRUST
82280 CB 520150 .. | 06/01/2019. | PAYDOWN......coovrvmmrvmirirerirerirennns 24,657 24,657 24,568 83 08/01/2045.
85022W AB 0 |LLC .. | 06/04/2019. | CALL 100. revrneenenenenenes | e 9,500,000 | ....... 9,500,000 | ....... 9,350,941 3,957 9,363,317 | oo | oo 136,683 | ....... 136,683 | ... 172,029 | 10/25/2033.
85172L AC 0 |SPRINGLEAF FUNDING TRUST 2015-A.. | .. | 06/15/2019. | PAYDOWN ver | e | s 2,500,000 | ....... 2,500,000 | ...... 2,499,028 0 2,500,000 | .vvvevererierirns [ errrernnireirenen | everreninrinennd0 [ s 63,000 | 11/15/2024.
85234# AB 1 |STADIUM FDG TR 5.0 01APR39............... .| 04/01/2019. | SINKING PAYMENT 53,869 0 04/01/2039.
862120 AB 2 |STORE MASTER FUNDING LLC.... .. | 06/20/2019. | PAYDOWN... 0 03/20/2043.
86213A AB 5 | STORE MASTER FUNDING LLC .. | 06/20/2019. | PAYDOWI 0 11/20/2043.
86213C AB 1 |STORE MASTER FUNDING I LLC.. .| 06/20/2019. | PAYDOWN... 1 04/20/2045.
87342R  AB 0 |TACOBELL FUNDING LLC ... | .. | 05/25/2019. | PAYDOWN... 0 05/25/2046.
88159D 3 | TES2017-1LLC .. | .. | 04/20/2019. | PAYDOWN... 5 10/20/2047.
THUNDERROAD MOTORCYCLE TRUST
88607 AA 8 |2016-1 .. | 06/15/2019. | PAYDOWN......coovvrvmrrmrirrerirererennns 296,226 296,226 | .......... 296,340 | ....cooevenee 296,228 | ...oovrverienns | e (2) (/2] IR 296,226 | ...ooovvrcriines | e | e 0 | e 4,173 | 09/15/2022. | 1FE............
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887315 BM 0 |HISTORIC TW INC......ovvemrrreririrerrinninns .. | 06/05/2019. | EXCHANGE OFFER........cccoviimins [ everrrmrineensniineines | veeens 6,165,050 | ....... 5,000,000 | ...... 5,019,950 | .ocovrneee 5,012,272 | oo (733) (733) 5,011,539 1,153,511 |..... 1,153,511 | ..... 308,889 | 01/15/2028.
887317 AD 7 |WARNERMEDIALLC. .| 06/05/2019. | EXCHANGE OFFER........cccouuivies [ roverrmrinninnicsnines | v 1,599,534 | ....... 1,350,000 | ....... 1,573,830 (2,998) (2,998) | ..ovouvirrivenis | i 1,552,908 | ..o | e 46,626 | ........ 46,626 | ....... 48,750 | 11/15/2036.
887317 AS 4 |WARNER MEDIALLC. .. | 06/05/2019. | EXCHANGE OFFER.......cccoviimers [ rrerermrernenmsiniinirnes | vveens 4,400,760 | ....... 4,000,000 | ....... 3,847,000 | ........... 3,847,085 | ..o | s 1,266 1,266 3,848,351 | oo | e 552,409 | ...... 552,409 | ..... 101,056 | 12/15/2043.
887317 AZ 8 |WARNERMEDIALLC .| 06/05/2019. | EXCHANGE OFFER.......cccccoouiviis [ rveiimrinniiniicniiinns | v 4,935,450 | ....... 5,000,000 4,767,550 | .........4,769,261 | ...cccoovvrvcrnes | corns 1877 | e | e 1,877 | s 4781138 | .o | e 154,312 | ....... 154,312 | ..... 172,222 | 01/15/2026.
891098 AA 3 |TOROMTG FTG TR 2017-RE 4.0.. ..| 06/01/2019. | PAYDOWN... ..916,630 .916,630 2,981 2,981 .15,699 | 04/01/2074.
90272 AA 0 |UHC (SENIOR NT ) CTL PA 3.5 15MAY33 | .. | 06/15/2019. | SINKING PAYMENT. ....34,983 ...34,983 0 | o | ervrnrrneeenen 3,983 | e | e | 0 [ i 752 | 05/15/2033.
UBS COMMERCIAL MORTGAGE TRUST
90276W AT 4 |2017-C7 . [ 06/01/2019. [ PAYDOWN......ocoorrerirrennerierinnes revenreesinsnesenes | s | e | 9,520 (313) (B13) | cevvrerrnerrerins e | v | sernensnenenins | e (V1 IO 511 | 12/01/2050. | 1FE............
UBS COMMERCIAL MORTGAGE TRUST
90276Y AF 0 |2019-C16 .1 06/01/2019. [ PAYDOWN.......ccoorrerrrrieerierirenes vt | s | | 3,439 | o [ s (29) (29) [ oovernrenerirenen | e e | s | e (V8 I 60 | 04/01/2052. | 1FE............
UBS COMMERCIAL MORTGAGE TRUST
90278K BB 6 |2018-C14 . [ 06/01/2019. [ PAYDOWN.......coorvvririinnrierirenes revrerenensrenenes | s | | e 7,589 | oo 7,555 | oo (237) (237) | cevevrvnerrerins e | v | s | e (VIR IO 445 | 12/01/2051. | 1FE............
UBS COMMERCIAL MORTGAGE TRUST
o 90278L AZ 2 |2018-C15 .1 06/01/2019. [ PAYDOWN.......coomririrriiriricries revrneennsnsieesenes | e | | 8,200 | oovovriiirs 8,198 | ...ooovrerirnne (267) (267) | cvvvvevnereiinns e | v | cevessiesiens | e (I IO 494 | 12/01/2051. | 1FE............
m US AIRWAYS 2012-1 CLASS A PASS
o 90345W AA 2 [THROUGHT . | 04/01/2019. [ SINKING PAYMENT .......ovorerirmrirns | cerrerirserinriineiinenes | v 51,384 | oo 51,384 | oo 55,964 | ..oovvciinnns 53,201 | oo | e (1,817) (1,817) [ e | e 51,384 | oo [ e [ e 0| e 1,516 |10/01/2024. | 1FE............
N US AIRWAYS 2012-2 CLASS A PASS
'_\ 90345W AD 6 [THROUGHT .| 06/03/2019. | SINKING PAYMENT.... (503) (503) 06/03/2025.
(&%) US AIRWAYS 2012-2 CLASS B PASS
90345W AE 4 |THROUGHT .| 06/03/2019. [ SINKING PAYMENT.........ccomrremrrns | cererererneeisniserinenes | vvevneennd 60,404 | ............ 60,404 | ............ 65,146 | ..cooovvrinnn 62,130 | .vvreericiiens | e (1,725) (1,725) [ oo | e 60,404 | ..ooevoeerins [ e [ e 0 | e 2,039 | 06/03/2021. | 2FE............
US AIRWAYS 2013-1 CLASS A PASS
90346W AA 1 |[THROUGHT .1 05/15/2019. [ SINKING PAYMENT.........ccvrrrivmrrns | cerererernmeisninsrirenes | o 77,631 | v 77,631 | v 79,572 | oo 78,306 | ..ovvvrrircrirns (675) ((C7£5) ) [ IS TT,831 | oo [ [ e 0| e 1,633 | 11/15/2025. | 1FE............
US AIRWAYS 2013-1 CLASS B PASS
90346W AB 9 |[THROUGHT . 105/15/2019. | SINKING PAYMENT.......coovviirnrinns [ v | v 133,257 | .oooee. 133,257 | oo 136,386 | ..ooovernene 135421 | oo (2,164) (2,164) [ v | e 133,257 | oo [ v | e (1 I 3,581 | 11/15/2021. | 2FE............
UBS COMMERCIAL MORTGAGE TRUST
903530 BA 2 [2018-C12 .1 06/01/2019. [ PAYDOWN.......ccoovrvrirriirairenies reveeennsnsieesenes | e | | 7429 | s 7,203 | oo (241) (241) | covovereieeiins [ | v | e | s (I IR 425 | 08/01/2051. | 1FE............
UNITED AIRLINES 2016-2 CLASS AA
90932E AA 1 |PASSTHR . | 04/07/2019. [ SINKING PAYMENT........cvurirnerians | correrieeirneirsneinnnnns | ceereeens 132,155 | .ccoveeee 132,155 | oo 132,155 | oo 132,155 | oo [ e (0 OO ISV 132,155 | oo | e | e 0| e 1,900 |10/07/2028. | 1FE............
UNITED AIRLINES 2014-1 CLASS B
90932P AB 4 |PASS THRO . [ 04/11/2019. [ SINKING PAYMENT.......ovvomrirrrins | cerrerieeerneesnninnnns | eeereeens 450,077 | ..covenn 450,077 | ..ooevennn 450,639 | ...cocvovnes 450,375 | oo (299) (299) | covvreevereries | v 450,077 | oo | cevvneeenineins | e 0. 10,689 | 04/11/2022. | 2FE............
UNITED AIRLINES 2016-2 CLASS B
90933) AA 9 |PASS THRO .. | 04/07/2019. | SINKING PAYMENT.........cccvvvrrnns 336,983 336,983 | .......... 326,378 | ..ooeeere326,912 | oo | e 10,071 | [, 10,071 [ oo | ervreerreennn3368,983 [ oo [ | v 0 | e 6,150 | 10/07/2025.
911365 BB 9 |UNITED RENTALS NORTH AMERICA INC] .. | 05/26/2019. | CALL 102.875. JEOTTRTRI PV 1,028,750 | ....... 1,000,000 | ....... 1,043,750 (2,871) [ ovverereneriennn | e 1,022,034 | s | 1000(22,034) | .......(22,034) | ...... 59,257 | 11/15/2024.
91474@ AA 2 [UNIVERSITY OF MICHIGAN.........c.cccn. .| 06/15/2019. | SINKING PAYMENT..........ccccevrrrns 39,439 39,439 39,439 0 | e | e 39,439 | i | e | o0 [ 580 |06/15/2039.
92211M  AC 7 |VANTAGE DATA CENTERS ISSUER LLC |.. | 06/15/2019. | PAYDOWN.......cevorrerirmnermnerienins | everrerireeessenssnines | eorerennenns 10,000 | oooovrennee 10,000 | .oovvrereee 10,044 (40) [ oo | rerrreirnereen 10,000 [ oo [ | e (VI I 170 | 02/16/2043.
VELOCITY COMMERCIAL CAPITAL
92258M AB 3 |LOAN TRUST 2 . [06/01/2019. [ PAYDOWN.......oovorurrmrimerierirerernees | vevereeesssessssneninenes | evvees 1,709,043 | ....... 1,709,043 | ....... 1,708,511 LS [T ORI IR 1,709,043 [ oo v | e 0. 38,157 | 06/01/2045. | 1FE............
WFRBS COMMERCIAL MORTGAGE
92890K BD 6 |TRUST 2014-C22 .1 06/01/2019. [ PAYDOWN.......coorverririinirierirenes vt [ e | e | e 225614 | .o 153,924 | oo [ v (8,627) (8,627) [ .ovvveeverreenes | vevernrrierienineeienins [ everisniineiiens | v | e 0. 13,896 | 09/01/2057. | 1FE............
WFRBS COMMERCIAL MORTGAGE
92890N AA 7 |TRUST 2012-C10 . 106/01/2019. | PAYDOWN.........ovrvrvrirnrrerrirrirnns e | e | s | . 62,989 | .o 34,220 | oo | v (3,062) (B,062) [ .oovverireirnies | cevrneireeiiiesiesisnnnins [ eveeississesiiens | oneessesinsienns | evesensiesinnd (1 I 5,431 | 12/01/2045. | 1FE............
WFRBS COMMERCIAL MORTGAGE
92930R AF 9 |TRUST 2012-C9 .1 06/01/2019. | PAYDOWN......ccoomrvrirriniricrines et | e | s | e 337,568 | ..o 164,680 | ..ooovvovrvniinns | e (10,294) | oo [ e (10,294) [ .vooverrrineinn | ceereeineineeieseneens | e | oeeeseessesienes | eeeseeessisnnd 0. 33,640 | 11/01/2045. | 1FE............
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WF-RBS COMMERCIAL MORTGAGE
92935 AE 5 |TRUST 2011-C2 .. 1 06/01/2019. | PAYDOWN......ovvrerrrrrireierinnieenes 22,866 | ..ovovrieinne 10,444 | oo | e (1,526) (1,526) [ oovvvevrereirenns | e | e v | oo (1 I 2,615 | 02/01/2044. | 1FE............
WFRBS COMMERCIAL MORTGAGE
92939K AH 1 |TRUST 2014-C24 .. 1 06/01/2019. | PAYDOWN.......covvvvririrerirrircenns e | s | s | . 63,542 | oo 39,151 | oo . (2,918) (2,918) [ oo | e [ | oneeseiissienns | e 0| e 4,035 | 11/01/2047. | 1FE............
WACHOVIA BANK COMMERCIAL
929766 7N 7 |MORTGAGE TRUST .1 05/01/2019. | PAYDOWN.......coovimrirrrinernerienins | ererieneseisnseiseinns | oeeens 3,532,168 | ....... 3,532,168 | ....... 3,346,729 | ......... 3,532,168 | .coovrvreierins [ i 0 3,532,168 | ..o | e | e 0. 77,109 | 10/01/2044. | 1FM...........
WACHOVIA BANK COMMERCIAL
929766 KS 1 |MORTGAGE TRUST .. { 06/01/2019. | PAYDOWN.....coomrrrmrernermerierinneens [ eorneenseeinsinsrienies | eeoneens 101,849 | ..ccooonee 101,849 | oo 99,667 | ..ovvverrne 100,824 | oo | e 1,025 1,025 | o | e 101,849 | oo | e [ e 0| e 2,618 | 10/01/2035. | 1FM...........
WACHOVIA BANK COMMERCIAL
929766 WU 3 |MORTGAGE TRUST .. 1 05/01/2019. | PAYDOWN......coomrvmmrvmerierirererneens [ eornrerneeineiserienies | ceneren 878,625 | ......... 878,625 | .......... 830,849 | ...ccovvunee 878,625 | ...ovoevrrriricns | e (0 SOOI DS 878,625 | ..o | e | s 0. 17,454 | 10/01/2041. | 1FM...........
WACHOVIA BANK COMMERCIAL
92976B  AA 0 |MORTGAGE TRUST .. { 06/01/2019. | PAYDOWN......cootvemrinnrierierirnninns [ e | v 769,953 | .......... 769,953 0 | e | e 769,953 | ..o cevrerrnnneenn0 [ 17,326 | 10/01/2044.
931427 AH 1 |WALGREENS BOOTS ALLIANCE INC...... .| 04/18/2019. | JEFFERIES & COMPANY,... ,030,000 | ....... 4,000,000 1,132 3,978,037 | oo | s 51,963 | ......... 51,963 | ....... 65,444 | 11/18/2024.
WELLS FARGO MORTGAGE BACKED
94982D AA 4 |SECURITIES 2 .. 1 06/01/2019. | PAYDOWN.......coovvrrrmrimnerierienins [ everiererseessnisssnes | eorereseens 76,301 | oo 76,301 | v 69,826 | ..cooovvrinne 63,668 | ....vorerirririins | e 12,633 | oo | s 12,633 [ .o | e 76,301 | oo [ e [ e 0 | e 1,607 |08/01/2035. | 1FM...........
WELLS FARGO MORTGAGE BACKED
949834 AA 3 |SECURITIES 2 .. 1 06/01/2019. | PAYDOWN.......coovemimrrinmrinerienins [ verienirneennsinnines | corererenes 98,706 | .......... 108,763 | ...cvvonee. 99,786 | ..cvvvrerires 89,396 | ..o | e 19,367 | ovvovvverrrens | s 19,367 [ .o | e 108,763 | .ooovvecrieries | o (10,057) | ........ (10,057) | ......... 2,647 | 10/01/2037. | 1FM...........
WELLS FARGO MORTGAGE BACKED
94983D AL 9 |SECURITIES 2 .. 1 06/01/2019. | PAYDOWN......ovvrirrrrrireierinnieenes 238,789 238,789 | .......... 216,645 | ..ovvnnee 200,095 | ..o | v 38,693 38,693 | v | s 238,789 | oo | v | s (V1 I 4,192 | 05/01/2035. | 1FM...........
WELLS FARGO MORTGAGE BACKED
94986L AK 0 |SECURITIES 2 .. 1 06/01/2019. | PAYDOWN.......oorimmrimrirerieeirneins [ e | cevneins 109,230 | .ovovenee 117,384 | .......... 110,691 | oo 92,717 | o | v 24,667 24,867 | oo | ceveerireens 117,384 | oo | s (8,154) | cvvvevs (8,154) | ..cceeee 2,737 | 12/04/2037. | 1FM...........
WELLS FARGO RE-REMIC TRUST 2013-
94988D AC 4 |FRR1 .| 05/03/2019. | PERSHING & COMPANY ....coccovvee [ worerrrmrerneirnsnineinns | eveens 6,342,188 | ....... 7,500,000 | ....... 6,000,000 | ........... 6,221,509 | .coooovveriieins | e 145,304 | oo | e 145,304 6,366,812 | ..ocvvrrercrins [ s (24,625) | ........ (PZX:72) | I 12/01/2043. | 3FE............
WELLS FARGO COMMERCIAL
94989T BC 7 |MORTGAGE TRUST 20 .. | 06/01/2019. | PAYDOWN......coovrmmrvmerrerirrireenns reveneeeensnnenenes | s | e | . 17,965 | oovorcerens 16,299 | ..o (888) (888) | vvvvvevererrrerirs [ eerrerrerierineerenines | revernerisesneees | sevseeneenenins | e 0 | e 1,336 |09/01/2058. [ 1FE............
WELLS FARGO COMMERCIAL
94989W AV 9 |MORTGAGE TRUST 20 .. | 06/01/2019. | PAYDOWN......ccovvvvmrvmrrirerirrerennns revereeenessnenenes | s | e | e 42,983 | oo 29,190 | .vvvieriiciiens | e (1,134) (1134) [ o | v e | e | o 0 | e 3,020 | 11/01/2048. | 1FE............
WELLS FARGO COMMERCIAL
94989Y BC 6 |MORTGAGE TRUST 20 .. 1 06/01/2019. [ PAYDOWN.......vvrrrrirrireierinnieenen e | e | s | s 12,885 | .o 8,949 | ..o (466) (4BB) [ .vvovvrrearerers [ e | crvrineseninnins | | e (VI I 783 | 01/01/2059. | 1FE............
WELLS FARGO COMMERCIAL
95000C BE 2 |MORTGAGE TRUST 20 .. 1 06/01/2019. | PAYDOWN......ovvrvrrrrrirrierinninenes e | e | s | . 32,365 | .o 21,79 | oo | v (1,161) (1167) [ oo | cevreeieeiienesiineins [ evreineissesinns | oneessesiinsienss | oeesessinsisnnd [V I 2,012 | 01/01/2059. | 1FE............
WELLS FARGO COMMERCIAL
950000 BG 5 |MORTGAGE TRUST 20 .| 06/01/2019. | PAYDOWN.......oovvrvrriiirerirerireenns reveeeenesinsenenenes | s | s | e 31,445 | e 22,198 | ovveveineinens | e (1,196) (1,19B) [ oovvneineireies | ceveneineriesiesesenins [ eveeineisnesinns | oseessesssnsnees | eeeseseesisnnd 0| e 2,013 | 06/01/2049. | 1FE............
WELLS FARGO COMMERCIAL
95000H BJ 0 |MORTGAGE TRUST 20 .. | 02/14/2019. | JPM SECURITIES-FIXED. (2,774) [ oo [ v [ v | e | e 0 [ v | e | eeeeeninesnenes | eerens (2,774) | oo (2,774) | oo 10/01/2049. | 1FE............
WELLS FARGO COMMERCIAL
95000 AY 4 |MORTGAGE TRUST 20 .. | 06/01/2019. | PAYDOWN......coovvrmmrrrrrierirrerennns reverneeeenernenenes | e | e | e, 13,676 | oovercerrens 10,542 | .o, (563) (563) | cvvvreveermrerines [ eenerieriereneenenines | v | seveesnenenins | e (V1 IR 865 | 12/01/2059. [ 1FE............
WELLS FARGO COMMERCIAL
95000K BE 4 |MORTGAGE TRUST 20 ..| 06/01/2019. | PAYDOWN... (897) (897) 11/01/2049.
WELLS FARGO COMMERCIAL
95001R AY 5 |MORTGAGE TRUST 20 ..| 06/01/2019. | PAYDOWN... (134) (134) 01/01/2052.
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95058X AC 2 |WENDY'S FUNDING LLC.......cocovvrrrerirns .. | 06/15/2019. | PAYDOWN......coovereirrinnrierienins [ everienerseesesinsines | eorereneens 13,625 | oo 13,625 | cooovvrennee 13,883 | veeeerienerenrenes | e (258) (PZ515) 1 I IS 13,625 | ovoveerrneens | vevverineenenins | e (11 IR 153 | 06/15/2045. | 2FE............
WFRBS COMMERCIAL MORTGAGE
96221Q AH 6 | TRUST 2013-C18 .. | 06/01/2019. | PAYDOWN......coovvrvmrvmirrerirrerennns 337 | v 24714 | s | e (1,577) (1,577) [ veerreenerinenns | cevirerneriiesineenenin [ e | oveesnersessnens | ovessessesnsend 0| et 2,528 | 12/01/2046.
96928* FR 3 |WALGREEN CO......oovvorrirrinericriecieenns .1 06/15/2019. | SINKING PAYMENT......cooovomrrinies [ verrerieeineiiinnines | coerireens 30,465 | .ooveenees 30,465 | ............ 30,465 0 09/15/2038.
97063Q AB 8 |WILLIS ENGINE STRUCTURED TRUST IIl| .. | 06/15/2019. | PAYDOWN 39,964 39,964 39,283 588 08/15/2042.
WINWATER MORTGAGE LOAN TRUST
97652Q BK 4 |2014-2 .. 1 06/01/2019. [ PAYDOWN......ovvrerrrrrirrierinrieenes 24,832 24,832 25918 | ...... 25,671 | oo (839) (839) [ v [ e 24,832 | oo | e | e (VI I 425 | 09/01/2044. | 1FM...........
WINWATER MORTGAGE LOAN TRUST
97652R  BA 4 |2014-3 ..| 06/01/2019. | PAYDOWN... 33,530 (315) (315) 11/01/2044. | 1FM....
WINWATER MORTGAGE LOAN TRUST
97652R BB 2 [2014-3 .. | 06/01/2019. | PAYDOWN......coonerrmrerrirerirrireenns 27,495 27,495 28,536 | ...... 28,388 | ..o (893) (893) | cevvueererrerins | e 27,495 | oo [ e [ e (VI IO 456 | 11/01/2044. | 1FM...........
WINWATER MORTGAGE LOAN TRUST
97652T BD 4 |2015-1 .. | 06/01/2019. | PAYDOWN....cccorvvmrimrrrerirrireenns 29,005 29,005 28,258 | oo 28,339 [ oo | e 666 LS1CTC O I 29,005 | .oeovereereis [ e [ e (V1 IR 473 | 01/01/2045. | 1FM...........
WINWATER MORTGAGE LOAN TRUST
97652U BE 9 [2015-2 .. | 06/01/2019. | PAYDOWN......coovrvmmrrnirierirerirennns 36,596 36,596 37,428 | oo 37,150 | oo (553) ((15K) N ISP 36,596 | ..o [ e [ e (VI IO 597 |02/01/2045. | 1FM...........
WINWATER MORTGAGE LOAN TRUST
97652U BF 6 [2015-2 .. 1 06/01/2019. | PAYDOWN.......coorurrvmrrinmrierienis [ rrerienereeesnsinnines | corererenes 41,034 | ... 41,034 | ... 41,149 | s 41,096 | ..cooovrrrcrirs (63) ({1 SOOI IR 41,034 [ [ e | e (VI IO 669 |02/01/2045. | 1FM...........
WINWATER MORTGAGE LOAN TRUST
97654D AQ 9 (20155 .. 1 06/01/2019. | PAYDOWN.......ooovvoriinnrircrierinnis [ e | e 158,428 | .......... 158,428 0 | oevereeereneis | cvrerrennen 158,828 [ e | e | eeveeriieniienn0 [ s 2,395 | 08/01/2045. | 1FM....
G0620B AC 2 |ATLAS 2014-1LTD . | 06/15/2019. | PAYDOWI ..463,975 463,975 0 12/15/2039.
AIR CANADA 2015-2 CLASS A PASS
009088 AB 1 |THROUGH T A | 06/15/2019. | SINKING PAYMENT..... 286,723 286,723 (2,575) 12/15/2027.
AIR CANADA 2015-2 CLASS B PASS
009088 AC 9 |THROUGHT A | 06/15/2019. | SINKING PAYMENT. 207,246 207,246 | ......... 211,000 (2,999) (2,999) [ ovvrvvererneins | v 207,248 | ..o | v | e (1 I 5,181 | 12/15/2023.
136375 BL 5 | CANADIAN NATIONAL RAILWAY CO....... A|05/29/2019. | GOLDMAN SACHS & CO.... ver [ e | s 4,000,950 | ....... 3,000,000 | ...... 2,992,530 (38) (38) 2,994,626 ..1,006,324 |..... 1,006,324 | ..... 156,250 | 08/01/2034.
380956 AD 4 |GOLDCORP INC. 04/22/2019. | EXCHANGE OFFER........ccccoouunuc. revereenennesens | o 2,054,420 | ....... 2,000,000 | ....... 1,762,600 | ..........1,882,071 | .coovoiiiiriians | e 7,826 7826 | .o | s 1,889,897 | ..o | e 164,523 | ....... 164,523 | ...... 44,606 |03/15/2023.
380956 AE 2 |GOLDCORP INC. . 04/22/2019. | EXCHANGE OFFER........cccoouvunne. [ESTURTRTRTURION PPN 10,928,420 | ....... 9,500,000 | ....... 9,370,600 | .......... (23) (23) 9,368,557 ..1,559,863 |..... 1,559,863 | ..... 191,280 | 06/09/2044.
65334H AG 7 [NEXEN INC.....ooovroirimiricriseinenieniseiiens A | 05/28/2019. | WELLS FARGO SECS LLC......ccve. | covmrvrerierieeinenins | vereees 3,916,080 | ....... 3,000,000 | ....... 2,982,300 | ..ocovvnee 2,985,788 | ..oovvvvrieries | cerrreiiens 341 341 2,986,129 | .cooovvvvreri | e 929,951 | ....... 929,951 | ..... 104,000 | 05/15/2037.
775109 AW 1 |ROGERS COMMUNICATIONS INC.......... A | 04/23/2019. | WELLS FARGO SECS LLC.......oove. | correrierinriviriniis | v 998,050 | ....... 1,000,000 | .......... 975,880 | ..cocvvvrne 988,688 | .....ccoovrerires 805 805 | oo | e 989,493 | ... | e 8,557 | oo 8,557 | ....... 18,333 | 03/15/2023.
ABPCI DIRECT LENDING FUND CLO |
00085P AA 0 [LLC D| 05/23/2019. | CALL 100. revreenenenens | o 5,000,000 | ....... 5,000,000 | ....... 5,050,000 | ..........5,005,490 | ....cccooorrrrrvrne | vrrrerne (13,379) [ vvveererviiene | e (13,379) [ v | s 4,992,111 | .o | e 1,889 [ 7,889 | i 157,117 | 12/22/2028.
00248P AG 1 |AVOCE CLOLTD....coovoeireririerierrrrceirenes D| 06/13/2019. | CALL 100. reveeeerensrenienes | v 8,200,000 | ....... 8,200,000 | ....... 8,159,000 | .........8,164,087 | ..coooovvirricnis | o (4,988) (4,988) 8,159,099 |...ccoovervirrne | 1. 40,901 | ........40,901 | ..... 336,295 | 07/15/2026.
055451 AV 0 |BHP BILLITON FINANCE USALTD.......... D 06/25/2019. | GOLDMAN SACHS & CO......coccovvee [ orerrrmrerneirneriineinns | veeens 4,963,960 | ....... 4,000,000 | ....... 3,999,400 3 3 3,999,449 | ..o | ... 964,511 | .......964,511 | ... 148,333 | 09/30/2043.
BLACKBIRD CAPITAL AIRCRAFT LEASE
09228Y AB 8 |SECURIT D 06/15/2019. | PAYDOWN......coorvrmrremermerinrirneens [ eorneerneeissinesienies | ceoneenes 117,188 | ..o 117,188 | ccoovnee 117,187 | v TITA87 | oo [ e, (0 IR ISP 17188 | oo | e [ v 0| e 2,057 | 12/16/2041. | 1FE............
BLACKBIRD CAPITAL AIRCRAFT LEASE
09228Y AC 6 |SECURIT D 06/15/2019. | PAYDOWN........ovverrmmrinirierienins [ everienerneesseinsines | woreresenes 46,875 | ............ 46,875 | ............ 46,873 | ..covvrcrirs 46,874 | ..o, 2 2 | s | e 48,875 | ..o [ v | e 0| e 1,110 |12/16/2041. | 2FE............
BRITISH AIRWAYS 2013-1 CLASS A
11042A  AA 2 |PASS THRO C| 06/20/2019. | SINKING PAYMENT........ccccovvernve. 35,685 35,685 36,377 ({101 ORI ISP 35,685 | ... [ e [ e (VI IO 825 |06/20/2024.
25264V AB 5 |DIAMOND HEAD AVIATION 2015 LTD..... D| 06/14/2019. | PAYDOWN 99,202 | ..o, 99,202 | ............ 99,187 (1 PRI ISP 99,202 | ooorvreeirin [ e 07/14/2028.
268317 AC 8 |ELECTRICITE DE FRANCE SA............c.... D1 05/30/2019. | CANTOR FITZGERALD &.......cevvee [ voverirerirnrirnnicnninns | v 3,311,725 | ....... 2,500,000 | ....... 2,499,375 (134) 2,499,327 | oo | e 812,398 | ....... 812,398 | ..... 147,205 | 01/26/2039.
FERMACA ENTERPRISES S DE RL DE
31503A AA 2 |CV D 03/30/2019. | SINKING PAYMENT.........ovomvimnies | covmrieriseirnsiiinsinns | eoererenns 37,794 | 37,794 | oo, 37,794 | oo 37,794 | v | e (U USRI ISP 37,794 | oo | | v 0| e 1,205 | 03/30/2038. | 2FE............
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48244X AB 8 |KDAC AVIATION FINANCE LTD.......ccco.... D 06/15/2019. | PAYDOWN......ccotvmmrernermerinrirneens [ eorneerneeinsinsriienins | ceoneenes 162,472 | oo 162,472 | .cooeeee 162,472 | covvvierenne 162,472 (0 RO DTN 162,472 | oo | cernernerineens | o0 | s 4,028 | 12/15/2042.
55953F AA 5 |MAGNETITE XILTD.... .| D| 06/05/2019. | CALL 100. e | o 7,500,000 | ....... 7,500,000 .7,003,898 7,280,423 | oo | e 11843 | s [ 11,843 |, . 7,292,266 | ...cccovivrvvnns | 207,734 | ......207,734 | ... 371,765 | 01/18/2027.
59111R  AA 0 |METAL 2017-1LLC. D| 06/15/2019. | PAYDOWN 257,816 257,816 257,816 257,816 0 ..257,816 10/15/2042.
59111R  AB 8 [METAL 2017-1LLC ....| D| 06/15/2019. | PAYDOWN.... 240,341 240,341 | .........237,937 | .............238,119 | ... . 2,222 . ..240,341 10/15/2042.
67091H AR 2 |OHALOAN FUNDING 2012-1LTD............ D| 06/03/2019. | CALL 100. reveeeerensrenienes | e 5,000,000 | ....... 5,000,000 | ...... 5,000,000 | ...coovnee 5,000,000 | .cooovrveerierins [ e 0 5,000,000 | ..oouverrerenns | verrerrinerienin | e 0. 209,600 | 01/23/2027.
PANTHER BF AGGREGATOR 2 LP /
69867D AA 6 |PANTHERFIN D| 06/04/2019. | BARCLAYS CAPITAL FIX....cocovvver | vrrrrererrnnrivirseiserinns | e 1,339,000 | ....... 1,300,000 | ....... 1,339,000 (U TR IS 1,339,000 | oo | e | e 0 | 14,670 | 05/15/2026. | 3FE............
83609T AA 5 |SOUND POINT CLO XVIII LTD D 04/26/2019. | DEUTSCHE BANC/ALEX B.. 18,865,100 | ..... 19,000,000 | .....18,997,125 (5,775) 18,989,201 | ..ovvevvviven | (124,101) | ......(124,101) | ..... 374,284 |01/21/2031. | 1FE....
85572R AA 7 |START LTD/BERMUDA ....| D | 06/15/2019. | PAYDOWN ] 60,178 | .covvenee. 60,178 | coovvvnv 59,622 525 | oo | eveerienienenB0,178 [ e | e | eerveieiieneenn0 | s 1,025 | 05/15/2043. [ 1FE............
886065 AB 7 | THUNDERBOLT Il AIRCRAFT LEASE LTD| D | 06/15/2019. | PAYDOWN........cocoomrrmrrierirererennns 53,571 53,571 53,569 0 | v | evrrerneeenneD3BTT i | e | vevrvreneneenn0 [ 1,132 | 09/15/2038. | 2FE............
88606W AA 0 | THUNDERBOLT AIRCRAFT LEASE LTD.. | D | 06/15/2019. [ PAYDOWN.......c.revueirerinrirnenienes | eevseeiesesseesssisenss | eeereeens 383,081 | ... 383,081 | .......... 385,253 (2,170 [ v | e 383,081 [ i [ e | cveerverieniennn0 [ 6,621 | 05/17/2032. | 1FE....
88606W AB 8 | THUNDERBOLT AIRCRAFT LEASE LTD.. |D|06/15/2019. | PAYDOWN.... 82,482 82,482 81,848 0 . . 20 ] s 2,261 | 05/17/2032. | 2FE............
88606W AC 6 |THUNDERBOLT AIRCRAFT LEASE LTD.. |D|06/15/2019. | PAYDOWN.......cccovvereerrinnnrrerinenes 63,959 | .o 63,959 | .o 58,183 3,868 | .o | i 63,959 | .ooorerreerieins [ e [ e 0 | e 1,313 | 05/17/2032. | 3FE............
893828 AA 1 | TRANSOCEAN PHOENIX 2 LTD D1 04/15/2019. | SINKING PAYMENT.........cccccevvvuns [ cormrivmriinicsniiicirns | 200 150,000 | e 150,000 ....156,563 (6,563) . ..150,000 10/15/2024. | 4FE....
89641A AJ 4 |TRINITASCLOVLTD ... | D] 04/25/2019. | PAYDOWN | e, 297,500 | i 4,343,210 | | 158,790 | s | e 156,790 | .ovocereiririnns . ,500,000 10/25/2028. | 2FE............
92331X  AE 4 |VENTURE 35 CLOLTD....cccooonmurneriinninnns D 04/29/2019. | RAYMOND JAMES & ASSO....cccee [ eonvrenseenseissninsnnnns | 1...5,045,000 | .......5,000,000 | ....... 5,000,000 0 5,000,000 10/22/2031. | 1FE............
3899999. Total - Bonds - Industrial and MiSCEllaNEOUS...........ouuueiviiiiriiiis v ....288,783,121 |....285,941,790 |....264,748,497 | ....... 273,128,217 | oo 0. 768,422 | .....ccooouc. [ N 768,422 | ..ot 0. 277,895,164 XXX XXX
Bonds - Bank Loans
293730 AC 5 |ENVISION HEALTHCARE CORP... .. | 06/28/2019. | NON-BROKER TRADE, BO. 3 10/10/2025.
87422L AK 6 | TALEN ENERGY SUPPLY LLC.. .| 05/21/2019. | NON-BROKER TRADE, BO. 0 .| 07/06/2023.
VALEANT 11/18 INCRE 0.0000% DUE
C9413P BB 8 |11/27/25 .. | 06/28/2019. | NON-BROKER TRADE, BO........... 62,500 61,880 14 . 11/27/2025. | 3FE............
8299999. TOtal - BONAS = BANK LOBNS. ... cvuiteieserisesssess st sttt | enerseneas 742,128 | ........742,128 | ......... 741,486 | oo 679,606 | ... L0 AT | [ 17 [ 0. . 20626 | 626 XXX XXX
8399997. Total - Bonds - Part 4. e .1,037,033,535 |.1,006,370,286 | ....982,800,243 | ....1,003,840,229 | (26,657,750)] .......... (9,423) | oo 0 ]...(26,667,173) | ..coovvrernnnand 0] ... 980,179,466 |.....ccccvnnn 0 | 56,750,197 |...56,750,197 | 15,453,397 XXX XXX
8399999. TOt = BONAS. ... e seessns st .1,037,033,535 |.1,006,370,286 |....982,800,243 | ....1,003,840,229 | (26,657,750) .......... (9,423) | ovovvirns 0 |...(26,667,173) [ eoovvernnnnad 0. 980,179,466 | .......ccneenn. 0 | 56,750,197 |...56,750,197 | 15,453,397 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
172967 34 1 |CITIGROUP INC.....ccoccovrvrirrririirirniiierinns .| 04/03/2019. | VARIOUS.........ccovmrvririirinerrnninns | e 64,615.000 | ....... 1,762,082 | ..ooveovvrrveriens | v 1,743,959 | ........ 1,743,959 | ..o | v 0 | | s 1,743,959 | ..o [ o 18,123 | ......... 18,123 | ....... 27,764 XXX P3FEL........
DNP SELECT MANDATORY
23325P  2# 0 |REDEEMABLE PFD .| 03/08/2019. | NON-BROKER TRADE, BO........... et | s [ e [ s | s | s | s 0 [ e | v | e | e | e 0. 156,230 XXX P1FEU.......
NEXTERA ENERGY CAPITAL HOLDINGS
65339K 86 0 |INC .. | 04/03/2019. | CANTOR FITZGERALD &....cccovvvee | covnnnes 80,000.000 | ....... 2,018,774 | oo | v 2,000,000 | oo | | s 0 2,000,000 [ .ooorriniiinnien | e 18,774 | oo 18774 | XXX RP2FEL.....
8499999. Total - Preferred Stocks - Industrial and MISCEIIANEOUS.........cuis i sesesssesssssssnsens | svveaes 3,780,856 XXX ] e 3,743,959 | oo 1,743,959 0 0 3,743,959 0 [ 36,897 | ........36,897 | ..... 183,994 XXX XXX
8999997. Total - Preferred StOCKS = PAI 4....... .ot oortisess s ses sttt | seiees 3,780,856 XXX ] e 3,743,959 1,743,959 0 0 3,743,959 0 [ 36,897 | ........36,897 | ..... 183,994 XXX XXX
8999999. Total - Preferred SIOCKS. ... vttt ceisinisstss st | cenies 3,780,856 XXX ] 3,743,959 1,743,959 0 0 3,743,959 0 [ 36,897 | ........36,897 | ..... 183,994 XXX XXX
Common Stocks - Industrial and Miscellaneous
02376R 10 2 [AMERICAN AIRLINES GROUP INC... 05/22/2019. | NON-BROKER TRADE, BO. 0.010 XXX 0 XXX
05338G 10 6 |AVALARAINC 06/10/2019. | VARIOUS | e 1,278.000 | ............ 93,885 XXX 88,237 0 | v | eevrerereein 88,237 | .ovvveerrnerines | e 5,648 5,648 XXX
256163 10 6 |DOCUSIGN INC......cocoomrririeerinrirnenirneins | 04/29/2019. | MERRILL LYNCH PIERCE.........c.cc. | covuuee 40,096.000 | ...... 2,271,390 XXX | 2,154,390 0 2,154,390 XXX [
31338@ 10 6 |FHLB OF PITTSBURGH ..| 04/17/2019. | NON-BROKER TRADE, BO. .8,000.000 | .......... 800,000 XXX ....800,000 0 ..800,000 XXX
40131M 10 9 | GUARDANT HEALTH INC.. . | 06/04/2019. | VARIOUS 4,781.000 XXX 1,112,369 0 ,112,369 XXX
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55910K 10 8 |MAGENTA THERAPEUTICSINC.............. .| 03/22/2019. | MERRILL LYNCH PIERCE.........c.cc. | vevvueee 18,130.000 | ......ne. 321,628 XXX | 292,800 | oo [ e | e (0 RO DTN 292,800 | ..oovrereerenns | e 28,829 | ......... 28,829 | ..oovvvciiii XXX [
79466L 30 2 | SALESFORCE.COMINC.....ccovviiiimriniirnnens .. 1 04/25/2019. [ MERRILL LYNCH PIERCE.......cccco. | wovveree 1,802.000 | .......... 294,300 XXX . XXX | I
9099999. Total - Common Stocks - Industrial and Miscellaneous.. 4,963,674 XXX 0 XXX XXX
9799997. Total - Common Stocks - Part 4 4,963,674 XXX ....0 XXX XXX
9799999. TOtal = COMMON SHOCKS. ....veeresreere st e sttt | sered 4,963,674 XXX .0 XXX XXX
9899999. Total - Preferred and Common Stock 8,744,530 XXX 8,477,462 0].. 0 0 8,477,462 0. 267,069 267,069 | ..... 183,995 XXX XXX
9999999, Total - Bonds, Preferred and Common Stocks................cc.eeen.. .1,045,778,065 XXX ...991,277,705 | ....1,006,384,188 | (26,657,750)] ..........(9,423) | .. ....(26,667,173) | ..cocvvvernes 0] ... 988,656,928 | ............... 0 | 57,017,266 |...57,017,266 | 15,637,392 XXX XXX

16030

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
INTER
EST
IRS CALL SWO USD 1.938% 09/23/2019........... | INTEREST RATE........ccccccvvmmmmmmmmmmmmmissmmniinenns N/A......... RATE |CITIBANKN.A..... E570DZWZ7FF32TWEFAT6...|04/24/2019]09/23/2019]100,000,000 | ..100,000,000 | 1.938 205,000 ..1,288,850 | ... | coocee. 1,288,850 | ....1,083,850
INTER
EST |DEUTSCHE
IRS CALL SWO USD 2.35% 7/11/2019......ccc0cc INTEREST RATE.....ooovvrossreererenreessssinisanenneens N/A......... RATE | BANK SA 7LTWFZYICNSX8D621K86..... [ 05/02/2019] 07/11/2019{200,000,000 | ..200,000,000 | 2.350 250,000 2,272,623 | .| oo 2,272,623 | ...2,022,623
EQUIT
Y/INDE | CANADIAN
SPX US C 2734 12/30/19... .| EQUITY RISK. X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 04/12/2019( 12/30/2019] .. ...36,821,512 | 2734.000...... ..3,521,478 ...3,679,428 3,679,428 | .......157,950
EQUIT
Y/INDE | CREDIT SUISSE
SPX US C 2752 01/02/20.......cccccccversveverirane EQUITY RISK....cooeeresssssesssssesesssssssssssssssees N/A......... X INTERN E58DKGMJYYYJLN8C3868.... | 04/15/2019{01/02/2020] ........ 14,538 | ...40,008,576 | 2752.000........ 3,555,559 L.3775983 || e 3,775,983 | .......220,425
EQUIT
Y/INDE | GOLDMAN
SPX US C 2768 01/15/20.........ccccccvevevcvevcvcvcvevans EQUITY RISK......ciiiciiiiscscssssccsccssccccccsccccss NA........ X SACHS INTERN  W22LROWP2IHZNBB6K528... | 02/26/2019{01/15/2020] .......... 6,084 |...16,840,512 | 2768.000........  .ocovvvvevevereririnnns 1,075,043 | e ..1,528,503 | ... | oo 1,528,503 | .......453,460
EQUIT
Y/INDE | GOLDMAN
SPX US C 2805 01/06/20... .| EQUITY RISK. X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 05/13/2019 01/06/2020] .. ....37,281,255 | 2805.000...... ....2,048,475 2,928,176 2,928,176 | ......879,701
EQUIT
Y/INDE [ CANADIAN
SPX US C 2910 01/27/20......ccceurerercvsiciererane EQUITY RISK.....ocecressssresssssesesssssssssssessssns N/A......... X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 04/12/201901/27/2020] ........ 18,523 | ...53,901,930 | 2910.000........| cccccorvrrrcscccrics 202,690,836 | oo ..2,857,398 | .| ........ 2,857,398 | ......166,562
EQUIT
Y/INDE | GOLDMAN
SPX US C 2938 02/14/20..........cccccccevcvevcveccvcvevane EQUITY RISK......ciiiiiiscccsssccsccsscccsccsccccs NA........ X SACHS INTERN ~ W22LROWP2IHZNBB6K528... | 02/26/2019( 02/14/2020] .......... 2,544 | ....7,474,272 | 2938.000........  cocovrvrvrvrrrnrernnens 231,072 | s 357455 | | s 357,455 | ......126,384
EQUIT
Y/INDE | GOLDMAN
SPX US C 2950 07/12/19... .| EQUITY RISK. X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 05/31/2019| 07/12/2019] .. ..103,250,000 | 2950.000...... ...118,563 888,629 888,629 | ......770,067
EQUIT
Y/INDE [ CANADIAN
SPX US C 2950 07/26/2019.......coovoverererrrercrcrerere EQUITY RISK.....oceressssrerssssesssssssesssscesesees N/A......... X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 05/30/2019(07/26/2019] ........ 35,000 |..103,250,000 | 2950.000........ 286,300 ...1,378,194 v 1,378,194 1 ...1,091,894
EQUIT
Y/INDE | JP MORGAN
SPX US C 2975 07/19/19......ccccvcvcvcvcicicccvcieians EQUITY RISK......ciiiiciscccscsccsccsciccsccsccccs NA......... X CHASE BK, TH6GLXDRUGQFUS7RNEY7. |05/22/2019(07/19/2019] ........ 35,000 |..104,125,000 | 2975.000........ | w.ccovvervvevmrernrnnens 1. 436,450 | oo Y 70 4 4 A (OO I 720,777 | .......284,327
EQUIT
Y/INDE | CREDIT SUISSE
SPX US C 3000 08/30/19... .| EQUITY RISK. X INTERN E58DKGMJYYYJLNBC3868.... [ 05/06/2019] 08/30/2019] .. ....51,600,000 | 3000.000...... ....806,680 619,662 ...(187,018)
EQUIT
Y/INDE | UNION BANK OF
SPX US C 3030 07/02/2019.......cococverererrrercrcrerene EQUITY RISK.....ociecresssssesssssesesssssessssccsesees N/A........ X SWITZE 549300SGDHJDHGZYMB20... | 05/02/2019( 07/02/2019] ........ 20,600 | ...62,418,000 [ 3030.000........  w.oovvrvrccscciierunn ..217,330 2,651 2,651 | .....(214,679)
EQUIT
Y/INDE | BARCLAYS BANK
SPX US C 3100 07/31/19.ccccuverevemermrmrmnmrmrmmmrmnennnnns EQUITY RISK.....ooeeresssssesssesesssssssssssssesssss N/A........ X NEW YO G5GSEF7VJP5I70UK5573..... [04/30/2019]07/31/2019 ....... 34,000 |..105,400,000 | 3100.000........  wcoocsvcvcccrrrrrcree ...354,620 55,166 55,166 | ......(299,454)
EQUIT
Y/INDE | CREDIT SUISSE
SPX US C 3200 08/30/19 EQUITY RISK X INTERN E58DKGMJYYYJLN8C3868.... | 05/23/2019] 08/30/2019)] .. ....55,040,000 | 3200.000........ 22,876 19,814 3,062)
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrants. 0 ]...15,820,282 0]...22373309 ....6,553,030 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
INTER
EST |DEUTSCHE
IRS PUT SWO USD 2.63% 07/16/2019............... INTEREST RATE........oouummummmmmmmimmmmmesmssmssesssssennens N/A........ RATE | BANK SA TLTWFZYICNSX8D621K86..... [ 04/16/2019] 07/16/2019{200,000,000 | ..200,000,000 | 2.630 305,000 .....(305,000)
INTER
EST | GOLDMAN
IRS PUT SWO USD 4.0% 02/28/2020................. INTEREST RATE.....oovvveesrrerererssessssnnsinnnssess N/A......... RATE | SACHS & CO, KD3XUN7C6T14HNAYLUO2...  02/28/2019) 02/28/2020{200,000,000 | ..200,000,000 | 4.000...........co. | covvrerirvverrreccse 1r000380,000 | covvrrivirrrrerees e 3TATO [ | 37,470 |.....(342,530)
INTER
EST [JPMORGAN
IRS PUT SWO USD 4.0% 03/02/2020................. INTEREST RATE.....oovvvevvsveererernsessssnisanenreens N/A......... RATE | CHASE BK, 7H6GLXDRUGQFU57RNES7. |03/01/2019] 03/02/2020{200,000,000 | ..200,000,000 | 4.000...........c | covvrsvcvirvrrrercne verren460,000 38,831 38,831 |.....(421,169)
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statement as of June 30, 2019 ofthe. PENIN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
INTER
EST | JP MORGAN
IRS PUT SWO USD 4.0% 03/23/2020 RATE | CHASE BK, 7TH6GLXDRUGQFU57RNES7. |03/22/201903/23/2020100,000,000 | ..100,000,000 | 4.000..... 24,294 | ... 24,294 (65,706)
INTER
EST | GOLDMAN
IRS PUT SWO USD 4.0% 08/28/2020................. INTEREST RATE.........oumimimmmmmimmmmmssssssessssnssenenns N/A......... RATE | SACHS & CO, KD3XUN7CBT14HNAYLUO2... | 02/28/2019 08/28/2020/100,000,000 | ..100,000,000 | 4.000 502,500 72,752 || oo 72,752 | ......(429,748)
INTER
EST | JPMORGAN
IRS PUT SWO USD 4.5% 11/02/2020................. INTEREST RATE.........ooommimmmmmimmmmmismsmmssessnnnnnnens NA........ RATE | CHASE BK, 7TH6GLXDRUGQFU57RNES7. |05/02/2019( 11/02/2020100,000,000 | ..100,000,000 | 4.500 55,000 coriernnnnnn 80,658 || 40,658 | ....... (14,342)
INTER
EST | GOLDMAN
IRS PUT SWO USD 4.5% 11/02/2020................. INTEREST RATE.......oooimocccvicerennsessssiininnniens N/A........ RATE | SACHS & CO, KD3XUN7CBT14HNAYLUO2... | 05/02/2019 11/02/2020/100,000,000 |..100,000,000 | 4.500........ccvcc. | voveverererererererenene JU X[V VI SRR covvernennnn 80,658 || e 40,658 | .........(4,342)
EQUIT
Y/INDE | WELLS FARGO
SPX US P 2600 07/26/19. EQUITY RISK X BANK, N. KB1H1DSPRFMYMCUFXT09. |06/25/2019] 07/26/2019)] ........68,000 | ..176,800,000 { 2600.000........ ....... 199,240 ..197.562 1,678)
0c Total-Purchased Options-Hedging Other-Put Option 0]...2,036.740 0 ..452.225 ...(1,584,515) 0 0 0 0 XXX XXX
0149999999. Total-Purchased Options-Hedging Other. 0 |...17,857,022 0 22,825 534 ...4,968 515 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrants. 0 |...15,820,282 0]...22,373309 ....6,553,030 0 0 0 0 XXX XXX
0379999999. Total-Purchased Options-Put Options 0 {....2,036,740 0]......452225 |XX] .......... 452,225 | ...(1,584,515) 0 0 0 0] XXX XXX
0429999999. Total-Purchased Options 0 |..17,857,022 0]...22,825534 |XX] .....22,825,534 | ...4,968,515 0 0 0 0] XXX XXX
Written Options - Hedging Other - Call Options and Warrants
INTER
EST | DEUTSCHE
IRS CALL SWO USD 1.8% 09/25/2019............... INTEREST RATE........coommimimmmmmimmmmmssmssnesessnsnnnnnns NA......... RATE | BANK SA TLTWFZYICNSX8D621K86..... | 06/25/2019(09/25/2019| .60,000,000 | ....60,000,000 | 1.800.......cccvee. | voveveverevervreririnnns c0eeeee(498,000) [ e e (811,025) | | (411,025) 86,975
INTER
EST MORGAN
IRS CALL SWO USD 1.900% 11/02/2020........... | INTEREST RATE........coormuemmmmmemmmmmmesmmmmesesmmnneenens N/A....... RATE | STANLEY 17331LVCZKQKX5T7XV54...... 05/02/2019 11/02/2020| .60,000,000 | ....60,000,000 | 1.900.......ccvvevs | vererererererererererene OO -4 10) | Y ISR (1,912,043)] ... [ .......(1,912,043) | ...(1,440,293)
INTER
EST |BANKOF
IRS CALL SWO USD 1.938% 03/23/2020........... | INTEREST RATE.........cuuummmmmmmmmmmmsmmmmesismmnsinnnns N/A........ RATE |AMERICA,NA  B4TYDEB6GKMZO031MB27.. | 03/22/2019(03/23/2020{100,000,000 |..100,000,000 | 1.938.......cocvees | rorevererevevmrerernrens ceeeeee(B75,000) [ e wee(1,697,130) | ... | .......(1,697,130) | ...(1,222,130)
INTER
EST |BANKOF
IRS CALL SWO USD 1.938% 09/23/2019........... | INTEREST RATE.........ccccocommmmmmmmmmmmmsisimnninnnns NA......... RATE |AMERICA,NA  B4TYDEB6GKMZO031MB27.. | 03/22/2019(09/23/2019/100,000,000 |..100,000,000 | 1.938.......cocvces | rovevvrmrerenmrerernnnns c000eee(250,000) [ s | i (1,288,850) | ... | ....... (1,288,850) | ...(1,038,850)
INTER
EST | BARCLAYS BANK
IRS CALL SWO USD 2.35% 07/11/2019............. INTEREST RATE.........oommmmmmmmmmmmmmmmssssmnesssssnssnnnns NA........ RATE |NEW YO G5GSEF7VJP5I70UK5573..... | 04/11/2019(07/11/2019/200,000,000 |..200,000,000 | 2.350.......ccovee. | voveveverevevererirnnens 000 (297,000) [ e | (2,272,623)] ... | .. (2,272,623) | ...(1,975,623)
EQUIT
Y/INDE | CANADIAN
SPX US C 2535 12/30/19......ccccciivcvericcrcrerans EQUITY RISK.....cciiiscerissessessssssscssssssscssccsesss N/A......... X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 04/12/2019( 12/30/2019] ........ 13,468 | ....34,141,380 | 2535.000........ (5,692,654) [ ..oovvvevevmvernrmnninns [ e (5,940,961) | ... | oo (5,940,961) | ......(248,306)
EQUIT
Y/INDE | CREDIT SUISSE
SPX US C 2552 01/02/20.........ccccvevevcvevsvcvererane EQUITY RISK.....ooecresssssesssssesssssssssssssesssses N/A......... X INTERN E58DKGMJYYYJLN8C3868.... [ 04/15/2019| 01/02/2020] ........ 14,538 | ....37,100,976 | 2552.000....... | cccevevererererererecne 100ee(5,889,198) | covevevvverevrrrrerernes [ e (6,204,171)] ... | .......(6,204,171) ] ......(314,973)
EQUIT
Y/INDE | GOLDMAN
SPX US C 2601 01/06/20...........ccccccccccvevrccvevevene EQUITY RISK......ciiiiiiscscccssscccccsscccccssccccs NA........ X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 05/13/2019| 01/06/2020] ........ 13,291 | ....34,569,891 | 2601.000....... | cccccocevevcccvevcvens en(3,944,753) | oo [ e (5,122,943)] ... | ...... (5,122,943) | ...(1,178,190)
EQUIT
Y/INDE | GOLDMAN
SPX US C 2615 01/15/20......cccccccvccccivcvcvcccvcverans EQUITY RISK......ciiiiceiiiiesscssssssscsssssescssccsssss N/A......... X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 02/26/2019] 01/15/2020] .......... 6,084 |...15,909,660 | 2615.000........] ..ccoovovevevrieririnnns ceene(1,728,160) | oo | e (2,285,297)] ... | ...... (2,285,297)] ......(557,137)
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statement as of June 30, 2019 ofthe. PENIN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
EQUIT
Y/INDE | GOLDMAN
SPX US C 2694 10/28/2019........cocooverererercrrrcrene EQUITY RISK......ciiiciciscsicssisccsccsscccccssccscss NA........ X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 10/30/2018| 10/28/2019] ........ 12,528 | ...33,750,432 | 2694.000........{ .... (2,221,590) | cocvvvvvevevervrvvennnns [ rrnmiirimminiininnns [ e (3,613,349) | .. | ...... (3,613,349) | ...(2,506,340)
EQUIT
Y/INDE | WELLS FARGO
SPX US C 2697 01/27/20......ccccccccevevsccvevsvcvcreras EQUITY RISK.....cciiiieissssssesssssesessssssssssceseses N/A......... X BANK, N. KB1H1DSPRFMYMCUFXT09. | 04/12/2019(01/27/2020] ........ 18,523 | ...49,956,531 | 2697.000....... | ccocvecererevcrercrecs ceene(BAB1,141) | e [ s (5774,922) | ... | cccoe (5,774,922)| ......(293,781)
EQUIT
Y/INDE | GOLDMAN
SPX US C 2775 02/14/20......ccccccccveescevevsveverirane EQUITY RISK.....oosecressssresssesesesssssssssssssssens N/A......... X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 02/26/2019(02/14/2020] ..........2,544 | .....7,059,600 | 2775.000........ | wceevererererrrerererene cerne(464,026) | oo cereen(649,093) | o [ i (649,093) | ......(185,067)
EQUIT
Y/INDE | GOLDMAN
SPX US C 2799 06/1/20.........cooevvvrmvreermrveermrnnnnennns EQUITY RISK......ciiiiiscsciscscccccsscccsscsccccss NA........ X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 06/04/2019 06/01/2020] ........ 12,481 | ...34,934,319 | 2799.000....... | cccccoverevevcreveverns .....(2,209,886) (3,333,771) | ... (3,333,771) | ...(1,123,885)
EQUIT
Y/INDE | GOLDMAN
SPX US C 2806 10/14/2019.......cocoouercrcrrrercrcrcrene EQUITY RISK......ciiiiieriisesscssssssscssssssscssccsises N/A......... X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 10/26/2018| 10/14/2019] ........ 12,032 | ...33,761,792 | 2806.000........| ..... (1,331,100) (2297,611) ] ... | oo (2,297,611) | ...(1,705,452)
EQUIT
Y/INDE [ BARCLAYS BANK
SPX US C 2815 10/21/2019.....ccvvveverererrrererrrerere EQUITY RISK.....ocecressssresssssesssssssssssssesssees N/A......... X NEW YO G5GSEF7VJP5I70UK5573..... | 10/26/2018(10/21/2019] ........ 15,246 | ...42,917,490 | 2815.000........] ..... (1,738,044) | oo [ s [ o (2,858,823)] ... | .......(2,858,823) | ...(2,119,223)
EQUIT
Y/INDE | GOLDMAN
SPX US C 2816 10/14/2019.......ccovvererercrcrcrcrere EQUITY RISK......ciiiicisscccsssccsccsscccsscsccccs NA......... X SACHS INTERN ~ W22LROWP2IHZNBB6K528... | 10/26/2018 10/14/2019] .......... 9,021 | ...25,403,136 | 2816.000........] ........ (956,948) | ...ovvvvvvvvverrrrrreees [ orerininmninnniiininnes [ e (1,653,891)] ... | ...... (1,653,891) ...(1,231,958)
EQUIT
Y/INDE [ BARCLAYS BANK
SPX US C 2857 10/16/2019.......cocoovercrcrercrcrcrcrene EQUITY RISK.....cciiiiccisissssisssssescssssccssssccsisss N/A......... X NEW YO G5GSEF7VJP5I70UK5573..... | 10/26/2018 10/16/2019] ......... 8,772 | ...25,061,604 | 2857.000........ (833,340) | covvvvvvvreveererreneens [ ovevnsiinsisniinnninnes [ e (1,349,342) | ... | ...... (1,349,342) | ...(1,014,108)
EQUIT
Y/INDE | CREDIT SUISSE
SPX US C 3000 08/30/19......ccceuuuerermmmummmrmmmrernrannns EQUITY RISK.....ccieeressssresssesesesssssessssscsesens N/A......... X INTERN E58DKGMJYYYJLN8C3868.... [ 06/26/2019| 08/30/2019] ........ 17,200 | ....51,600,000 | 3000.000........ | ccccvevererererererecne ceeeeee(568,976) [ e cereerenne(619,662) | oo [ e (619,662) | ........ (50,686)
EQUIT
Y/INDE | CREDIT SUISSE
SPX US C 3200 08/30/19 EQUITY RISK NA......... X INTERN E58DKGMJYYYJLN8C3868.... | 05/06/2019] 08/30/2019)] ........ 17,200 | ....55,040,000 | 3200.000........ 200 (103,200) | e | (19814) ] ... | oo (19814)] ... 83,386
0509999999. Total-Written Options-Hedging Other-Call Options and WAITANLS...........ooooioiss s e e | (7,081,022) | ...(28,073,744) 01... (49,305,321) |XX] .....(49,305,321) | (18,035,641) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
INTER
EST |DEUTSCHE
IRS PUT SWO USD 2.1% 09/25/2019................. INTEREST RATE.........oooumimimmmmmimmmenismsmsesessnssinnnns N/A......... RATE | BANK SA 7LTWFZYICNSX8D621K86..... | 06/25/2019(09/25/2019 .60,000,000 | ....60,000,000 | 2.100 (339,000) cerreen(389,114) | [ (369,114) | ........ (30,114)
EQUIT
Y/INDE [ CANADIAN
SPX US P 2550 12/30/19....ccvvreererreseeressssssssssens EQUITY RISK.....ooceresssssesssssssesssssssssssssssss NA....... X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 04/12/2019(12/30/2019] ........ 13,468 | ....34,343,400 | 2550.000....... | ccoevevererevererererne cerere(620,805) | v cerrenn(466,320) | oo [ oo (466,320) | .......154,286
EQUIT
Y/INDE | CREDIT SUISSE
SPX US P 2600 01/02/20.........cooooovvvervrrrcrrrrcricrie EQUITY RISK......ciiiiiciscsicssiscccccssiscsscsccccss NA........ X INTERN E58DKGMJYYYJLNBC3868.... [ 04/15/2019| 01/02/2020] ........ 14,538 | ....37,798,800 | 2600.000........| .ccccovereveccrevevene ceeeen(T9T,845) | e (601,672) | oo [ (601,672)| .......196,174
EQUIT
Y/INDE | GOLDMAN
SPX US P 2650 01/06/20..........ccooocurererecerirrcriciie EQUITY RISK.....cciiiiieisissssessssscscssssscssssccseses NA......... X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 05/13/2019| 01/06/2020] ........ 13,291 | ....35,221,150 | 2650.000.......| .cccceverevevcrevevecns (1,225, 231) | oo ciererenn(653,362) | oo [ o (653,362) | .......571,869
EQUIT
Y/INDE | WELLS FARGO
SPX US P 2650 01/27/20 EQUITY RISK NA......... X BANK, N. KB1H1DSPRFMYMCUFXT09. | 04/12/2019]01/27/2020] ........ 18,523 | ...49,085,950 | 2650.000........ ....(1,261,787) (1,006411){ ... )] ......255,376
0519999999. Total-Written Options-Hedging Other-Put Option: 0 4,244,468) 0 .(3,096,879) 3,096,879)] ...1,147,591 0 0 0 0] XXX XXX
0569999999, Total- I TitEN OptONS-H OGN DT, . e L s | oo (7,081,022) ] ...(32,318,212) 0 52,402,200) .(52,402,200) | (16,888,050) 0 0 0 0] XXX XXX
0789999999. Total-Written Options-Call Options and WAITANES. ..o e . | (7,081,022) | ...(28,073,744) 0]... (49,305,321) ....(49,305,321) | (18,035,641) 0 0 0 0] XXX XXX
0799999999. Total-Written Options-Put Option 0 |....(4,244 468) 0. (3,096,879) |XX| ....... (3,096,879) | ....1,147,591 0 0 0 0] XXX XXX
0849999999, TOHAI- VTN ODHONS ... e | e (7,081,022)] ...(32,318,212) 0. (52,402,200) |XX] .....(52,402,200) | (16,888,050) 0 0 0 0] XXX XXX
Swaps - Hedging Other - Interest Rate
INTER
IRS USD REC 2.456 PAY USD LIBOR 3M EST
12202017 12222027 LCH INTEREST RATE RATE |[LCH... . F226TOH6YD6XJB17KS62..... | 12/31/2017[12/22/2027] ... .1..150,000,000 | 2.456 /(LIB3). (188,666)] ........6,685,559 6,685,559 | ...9,420,339 | ...occccccnrcncces L v L | 2,184,668
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
INTER
IRS USD PAY 2.46 REC USD LIBOR 3M EST
01262017 01222047 LCH RATE . F226TOH6YD6XJB17KS62..... | 12/31/2017(01/22/2047] ... ....70,000,000 | LIB3/(2.456). 81,740 3,741,879) [ .(9,104,79) | covvvvvvvrcvrerrnes | cvvrsrivereneeeseee [ e | oo 1,838,202
INTER
IRS_USD_PAY_1.8735_REC_USD LIBOR EST
3M_06/5/2019_06/5/2023_LCH INTEREST RATE.....oovvvvvssverernrrsesssssnisennneeens N/A......... RATE |LCH..coocovcrrrrrcne F226TOHBYD6XJB17KS62..... | 06/03/2019{06/05/2023 ......coc0000ecren. | 125,000,000 | LIB3 / (1.874). | .ovevvrvrvvscerverrnns | wovvevrsrrnvererrres w4618 | ..........(649,768) [ ... | .. (649,768) | ......(649,768) [ .....vovvvevccsrcries [ wrvvvrersrsriiverenns | cvvsssiinerneese | e 1,239,683 | cocvevvccrierns | cornieereneeesens
INTER
IRS_USD_PAY_1.8915_REC_USD LIBOR EST
3M_06/5/2019_06/5/2024_LCH INTEREST RATE.....oovvoreveerererrressssinininnneeens N/A........ RATE [LCH..occcocccvrrrrcne F226TOHBYD6XJB17KS62..... | 06/03/2019( 06/05/2024] ..................... | 125,000,000 | LIB3 /(1.892). 52,993 | .. (791,816) [ oo [ covrvennd (791,816) | ... 791,816) [ .ooovvvvveccsns [ v | v | e 1,388,708 | covvovvvrverns | covnirerenrensnns
INTER
IRS_USD_PAY_1.8955_REC_USD LIBOR EST
3M_06/04/2019_06/04/2023_LCH INTEREST RATE.......oooimocccvicerennsessssiininnniens N/A........ RATE [LCH...cccooooorrrrcns F226TOHBYD6XJB17KS62..... | 05/31/2019{06/04/2023] ..................... | 275,000,000 | LIB3/(1.896). | ..ocovvvrvvrccrevicvnns | covvercccrivirrrrs ..125194 | ... (1,647,878) | ... | cevrern(1,647,878) | ...(1,647 878) | ..oovvvvvervrverrrrnns [ v | v | e WINPT Y I
INTER
IRS_USD_PAY_1.917_REC_USD LIBOR EST
3M_06/04/2019_06/04/2024_LCH INTEREST RATE.....oovvvrevsrererenssessssnisinnneeens N/A......... RATE | LCH..coocovrrrrrcrne F226TOHBYD6XJB17KS62..... | 05/31/2019{ 06/04/2024] ......coc0e00eccer. | 275,000,000 | LIB3/(1.917). | covevvrvrevrservvrrens | wovvevrssrmeerernres 120,759 | ... (2,061,892) | ... | oo (2,061,892) | ...(2,061,892) [ ...oovovvvvecsrrcres [ wovvrressrsriverenns | cvvvssiinvenneeee | e 3,054,310 | ccovovevrrreree [ evererreeresrinnns
INTER
IRS_USD_PAY_1.9265_REC_USD LIBOR EST
3M_06/5/2019_06/5/2025_LCH INTEREST RATE.....oovvvvvvsreerererrsessssinisanenerens N/A......... RATE [LCH..cooccvcicrrcrcns F226TOH6YD6XJB17KS62..... | 06/03/2019{06/05/2025] .....ccoceecnccvcvn. | 125,000,000 | LIB3 /(1.927). | covevvvvrevsscrvmvvrnns | wovvevrrsriverernrs 249,833 | ... (955,679) [ ... | covvrenns (955,679) | +.11.(955,679) [ ...vvvvvvvvvvssvcrns [ wvvvvressssrirarenns | cvesssivirerneene | e 1,522,871 | coovevvccvienns | oo
INTER
IRS_USD_PAY_1.947_REC_USD LIBOR EST
3M_06/04/2019_06/04/2025_LCH INTEREST RATE.....oooooovocccrerernsessssinininnnneens N/A........ RATE [LCH..cccooocomrrrrcns F226TOHBYD6XJB17KS62..... | 05/31/2019{ 06/04/2025 ] ..................... | 275,000,000 | LIB3/(1.947). | .cocvvvvrevrccrcciinns | covvercccvivrrirrs L A14572 (2409,609) | ... | .......(2,409,609) | ...(2,409,609) [ .....ccvvrvrrccrecicr | wovrrrerrrevirerrnns | v [ e KRCZIKCZICTH NN (SN
INTER
IRS_USD_PAY_1.968480_REC_USD LIBOR EST
3M_06/07/2019_06/07/2026_LCH RATE 06/05/2019] 06/07/2026 ... ....74,300,000 | LIB3/(1.968). (663,097) | ... ..(663,007)
INTER
IRS_USD_PAY_2.2115_REC_USD LIBOR EST
3M_05/20/2019_05/20/2022_LCH INTEREST RATE.....oovvvrvvsrererennsessssnisennneeens N/A......... RATE [ LCH..coocovcvccrrrrrcne F226TOH6YD6XJB17KS62..... | 05/16/2019{05/20/2022] ......c0c0000ecoee. | .100,000,000 | LIB3/(2.212). | covevvrervvsscvmvvrnns | covvesrsrrnvererrres 85,542 | ....... (1,313,589) | ... | oo (1,313,589) | ...(1,313,589) [ ...oovvvvvvvccines [ wovvrressssrniiernnns | cvvsssiiivenneeees | v 850,060 | ..ooovvvvrerccns | ceveresrrinreerenns
INTER
IRS_USD_PAY_2.4064_REC_USD LIBOR EST
3M_04/17/2019_04/17/2024_LCH INTEREST RATE.....ooovvrvsccerervrrressssisisennneeens N/A........ RATE |LCH..occcoocovrrrrcne F226TOH6YD6XJB17KS62..... | 04/15/2019( 04/17/2024] ......cocc000ooo. | 215,000,000 | LIB3 / (2.406). 95,713 | ....... (6,501,072) | ... | oo (6,501,072)] ...(6,501,072) 2,355,879
INTER
IRS_USD_PAY_2.4219_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.......oooioscccvicerenrressssiiinnnniens N/A........ RATE |LCH...cccooooomrrrrces F226TOHBYDBXJB17KS62..... | 12/31/2017{01/17/2047] ..................... | ...30,000,000 | LIB3 /(2.422). 39,124 | ...... (1,385,226) | ... | ......(1,385,226) | ...(3,888,965) | ......covrcerccrcvics | covrrrcssicvirirrnns | v | v 787,605 | .oooovvvvvvrvvnes | werereverererererenens
INTER
IRS_USD_PAY_2.4229 REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.....oovvvverrreverernsessssnniinnnesess N/A......... RATE | LCH..coocovrrrrrcne F226TOHBYD6XJB17KS62..... | 12/31/2017{01/17/2047 | ....cvcvevecsvvvee. | -..25,000,000 | LIB3 /(2.423). 32478 | ....... (1,159,708) | ... | vovvee (1,159,708) | ...(3,241,145) [ ..oovvvvveccvsccris [ corvrrcssrsriiiirenns | v | v (SISTRCICTH NN [
INTER
IRS_USD_PAY_2.4242_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.....ooovvvvssrerererreessssnisineneeens N/A......... RATE [LCH..cocccvccrrrrcns F226TOHBYD6XJB17KS62..... | 12/31/2017{01/17/2047 ] ...cccceeeccvccvcne | 15,000,000 | LIB3 /(2.424). | .ovovvvvvcvrccrciernns | o 219,389 | .........(700,000) | ... | .ccc.es (700,000) | ...(1,944,954) [ .....oovvvvvcccvcric [ wrvvrresrssrivernnns | cvvvssinrenneenes | v ISR TIC T [T IR
INTER
IRS_USD_PAY_2.4255_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.....ooovorvsccvicrerernsessssnininnnerens N/A........ RATE |LCH....cccoooomrrrcns F226TOHBYD6XJB17KS62..... | 12/31/2017[01/17/2047] .............ccccevnc | ...15,000,000 | LIB3/(2.426). | ..oovvvercvvccvccerens | v 19,292 | ... (704,175) | . | oo (704,175) | .-.(1,945,220) | ....cvcvevevevevevenes | eommmmmnmmmmmmmnmnnnne | evvrrvereresssereses | v 393,803 | .oovevvvermrnnnes | reverererererererenens
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
INTER
IRS_USD_PAY_2.4261_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.........oommmmmmmmmimmmmmisssmnensssnnsnennns NA........ RATE [LCH...cccoooovevererece F226TOH6YD6XJB17KS62..... [12/31/2017 |01/17/2047| ..................... | ...25,000,000 | LIB3 /(2.426). 32,078 |...... (1,176,837) | .. | ...... (1,176,837) [ ...(3,242,238) | ...oooovvvevrveveennns [ v | cosvsscsesssssisisn | v 656,338 | ... | e
INTER
IRS_USD_PAY_2.4266_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.......cmeenerrrereeirrmnnsernreressinrnnees NA......... RATE  [LCH....coviriverccc F226TOH6YD6XJB17KS62..... | 12/31/2017 | 01/17/2047 | ......coevvvvevvvvee | ..15,000,000 | LIB3 /(2.427). | cvvvvvevevmrererrenns | cvvvvvvverirsreerenenns 19,209 | ... (707,708) | ... | crvveeero(707,708) | ...(1,945,446) | ....ooovvvoervcncs [ vrecerrrvvivininns [ covrerenerrrniinns | e 393,803 [ .vvvvveeinins | cererrreeeiirineens
INTER
IRS_USD_PAY_2.4281_REC_USD LIBOR EST
3M_04/18/2019_04/18/2024_LCH INTEREST RATE.........oooumimimmmmmimmmmmisssmnesssisssinnnns N/A......... RATE [LCH...cccooooevovererece F226 TOH6YD6XJB17KS62..... [04/16/2019|04/18/2024 | ..................... | 215,000,000 | LIB3/(2.428). | ..ovvevvrvcerevmvucccs | covvvrcerrnrnccrrrnneees ...90,860 | ... (6,717,134) | ... | ....... (6,717,134) [ ...(6,717,134) [ ooooveeeeremiuenrnans | cverererersrsrereseie | ceeveeeessesceeseees | v 2,356,551 | coovvvveceerneees | e
INTER
IRS_USD_PAY_2.4285_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.........oomimmmmmmimmmmmmsssssssnsssnssnnnnns NA........ RATE [LCH...ccccoooveveverece F226TOH6YD6XJB17KS62..... [12/31/2017 |01/17/2047| ..................... | ...20,000,000 | LIB3/(2.429). 25423 (951,747) | ... | .........(951,747) | ...(2,594 447) 525,070
INTER
IRS_USD_PAY_2.4341_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE........msenerrreveeermnnsernreressiirnnnes NA........ RATE  [LCH....ccovcrerercccs F226TOH6YD6XJB17KS62..... | 12/31/2017|01/17/2047 | ......coevevvevvevee | +..25,000,000 | LIB3 /(2.434). | ccvvvvvevevrrerverrenns | cevvvveveiircraerenenns ..31,078 | ... (1,219,659) | ... | coeeere(1,219,659) | ...(3,244,971) [ ..o | o | crvvevevsrsnsnnenns [ ceviinnnd 656,338 | .oovoovvereees | e
INTER
IRS_USD_PAY_2.4355_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE........cooummimimmmmmimmmmmisssmmesessseniennns N/A......... RATE [LCH...cccooovevvvcrerecs F226 TOHB6YD6XJB17KS62..... [12/31/2017 |01/17/2047 | .....coevvevvevceccs | ...25,000,000 | LIB3/(2.436). | ccocvvveverecereresvress | covvvveerrrrncercnnneens 30,903 | .....(1,227,153) | ... | .eee(1,227,153) | ...(3,245,449) | e | covverrvcveeevnnceeans | e | v 656,338 | ..o | s
INTER
IRS_USD_PAY_2.4447_REC_USD LIBOR EST
3M_05/24/2017_05/24/2047_LCH RATE 12/31/2017 |05/24/2047 | ... ..100,000,000 | LIB3/(2.445). 1:(5,121,856) | (13,083,082) | ..covvvvvvvvrrrrvrnns [ wovveneriveneneninenns [ wovsssmsssssanananns | e 2,641,865
INTER
IRS_USD_PAY_2.455891_REC_USD LIBOR EST
3M_01/19/2017_01/22/2047_LCH INTEREST RATE.........ooommmmmmmmimmmmmismsmmsnessnsnnnnnns NA......... RATE [LCH...ccccooooovererece F226TOH6YD6XJB17KS62..... [12/31/2017 |05/24/2047 | ............ccc0eeee. | ...10,000,000 | LIB3/(2.456). | ..o | covverrerrrceeerrrcnnens L1677 | .. (534,554) | . | ........(534,554) | ..(1,300,684) | .o | o | e | i 264,187 | oo | s
INTER
IRS_USD_PAY_2.4564_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE........oosenerrreveiirrssnnernnnriiiiienenns NAA......... RATE [LCH....ccccovovvvuruccs F226 TOH6YD6XJB17KS62..... | 12/31/2017|01/17/2047 | ..........cc0eeeooo.. | ...30,000,000 | LIB3 /(2.456). 33,949 | ... (1,606,832) | ... | .......(1,606,832) | ...(3,903,106) | .....rvvvverevurres | corrrrmnerrrniiinnns | covveverirssserenns [ ceviianas 787,605 | ..o | v
INTER
IRS_USD_PAY_2.461_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.........ooumimimmmmmimmmmmisssmsesessnnninnnns N/A......... RATE [LCH...cccooooovcveverace F226 TOH6YD6XJB17KS62..... [12/31/2017 |01/17/2047| .................... | ...30,000,000 | LIB3/(2.461). 33,259 |...... (1,636,379) | .. | .cccoe (1,636,379) [ ...(3,904,991) [ ..ooovoveveuvveveennns [ ommmmmrmsmmmimnaninns | coevesesesssssiseies | covviines 787,605 | ..oooovevvvvuenes [ roverivnrerennnnnenens
INTER
IRS_USD_PAY_2.47386_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE.........ooummimmmmmmmimmmmmssmssnsssssnennnenns NA......... RATE [LCH....ccooooevevererece F226TOH6YD6XJB17KS62..... [12/31/2017 |01/17/2047| ..............c...... | ...25,000,000 | LIB3/(2.474). 26,108 | ...... (1,432,486) | ... | ...... (1,432,486) | ...(3,258,552) [ ...ovvvvvvvvvvevvvnnns [ ommmmerismmamanininns | covvssesssssssisiins | coviiennd 656,338 | ... | e
INTER
IRS_USD_PAY_2.534447_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE RATE 12/31/2017 |01/17/2047 | ... ..120,000,000 | LIB3/(2.534). 88,967 8,432,617) | (15,740,386) | ....ovvvevvvvvcrcrenes | covvveervrrrnnenrreens [ cvvvvvcvcvevsscsenes [ o 3,150,421
INTER
IRS_USD_PAY_2.534448_REC_USD LIBOR EST
3M_01/17/2017_01/17/2047_LCH INTEREST RATE........osseverrriveiirssnnerrnsriiiienenns NA......... RATE [LCH....cccovorivrraccs F226TOH6YD6XJB17KS62..... | 12/31/2017|01/17/2047 | ........cceevvevvvvee | -..20,000,000 | LIB3 /(2.534). | .ovvveveerrrvcrrenns | e .. 14828 | ... (1,405,436) | ... | ......(1,405,436) | ...(2,623,398) 525,070
INTER
IRS_USD_PAY_2.822_REC_USD LIBOR EST
3M_02/26/2020_02/26/2050_LCH INTEREST RATE........coommimimmmmmimmmmmisismnsssssnnsinnnns N/A......... RATE [LCH...cccooooevevcverece F226 TOHB6YD6XJB17KS62..... [02/22/2019|02/26/2050 | ..........ccovcvcvees | ...22,500,000 | LIB3/(2.822). | ccocovrercreciecscccsess | o | ovmrmsssssmsnsssnsannns | coveend (3,085,088) | ... | ....... (3,085,088) | ...(3,085,088) 623,154
INTER
IRS_USD_PAY_2.835_REC_USD LIBOR EST
3M_02/09/2018_02/13/2028_LCH INTEREST RATE.........oommimmmmmimmmmmisssmsmssssmennennns NA........ RATE [LCH....cccooovoverereve F226TOH6YDEXJB17KS62..... [02/09/2018|02/13/2028 | .................... | .226,000,000 | LIB3/(2.835). | .cooovvrrerrmmrmrcrrscss | covvvrmrrrvrivrrnicrnnns | v (213,234) | .....(16,931,659) | ... | .....(16,931,659) | (14,164,579) | .....cvvvvruvcruscccs | corrrrerererrrercrenns | v | s 3,319,612 | coovvvvevvvvvenes | cevereseseresissiens
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
INTER
IRS_USD_PAY_2.84029_REC_USD LIBOR EST
3M_02/15/2018_02/20/2025_LCH RATE . F226TOH6YD6XJB17KS62..... | 02/15/2018(02/20/2025] ... ..100,000,000 | LIB3/(2.835). (101,214)] .. 5,667,026) | ...(4,322,797) | ..oevvvvevevmrerrnes | covremvereneecseee [ e | oo 1,188,414
INTER
IRS_USD_PAY_2.84029_REC_USD LIBOR EST
3M_02/15/2018_02/20/2025_LCH INTEREST RATE.....oovvvvvssverernrrsesssssnisennneeens N/A......... RATE |LCH..coocovcrrrrrcne F226TOHBYD6XJB17KS62..... | 02/15/2018(02/20/2025 ......cc00ee00ccce. | 100,000,000 | LIB3 / (2.840). | .ovovvvvvvvccrsivnvens [ wovvrvesrssreverennees | wvvees (103,964) | ....... (5,696,622) | ... | oo (5,696,622) | ...(4,321,109) [ ...oovvvvvvvcsrrerns [ wovvrressrsrieenenns | cvevssinivenneeee | e 1,188,414 | oo | v
INTER
IRS_USD_PAY_2.8414_REC_USD LIBOR EST
3M_02/27/2019_02/27/2049_LCH INTEREST RATE.....oovvoreveerererrressssinininnneeens N/A........ RATE [LCH..occcocccvrrrrcne F226TOHBYDBXJB17KS62..... | 02/25/2019{ 02/27/2049] .....ocrccccccccce. | 30,700,000 | LIB3/(2.841). | eovvevvvvvvvcscvcvens [ v | v (24,863)] ....... (4,371,430) | ... | oo (4,371,430) | ...(4,371,430) [ .ooovvvvveecscccris [ o | v | v 836,328 | ..ooovvvvrerccs | e
INTER
IRS_USD_PAY_2.86130_REC_US LIBOR EST
3M_2/2/2018_ 2/6/2028_LCH INTEREST RATE.......oooimocccvicerennsessssiininnniens N/A........ RATE [LCH...cccooooorrrrcns F226TOHBYD6XJB17KS62..... | 02/02/2018{02/06/2021] ......c0ccc0000ccee | -..81,900,000 | LIB3/(2.861). | eoovvvvvvrercccccvens [ v | v (71,371 ....... (6,301,256) | ... | .......(6,301,256) | ...(5,122,312) [ ..oooovverccrccvcvics [ o | v | v 519,310 [ oovvvererescccs | e
INTER
IRS_USD_PAY_2.892_REC_USD LIBOR EST
3M_02/15/2018_02/20/2028_LCH INTEREST RATE.....oovvvrevsrererenssessssnisinnneeens N/A......... RATE | LCH..coocovrrrrrcrne F226TOHBYD6XJB17KS62..... | 02/15/2018{02/20/2028] .....cccevcccivvvee: | 63,600,000 | LIB3/(2.920). | oovvvvvvvvvrrssrnvens [ wvvvrrevmssssrirerenes | weverened (91,469) | ....... (5,205,740) | ... | voveee (5,205,740) | ...(3,986,016) 935,229
INTER
IRS_USD_PAY_2.95150_REC_US LIBOR EST
3M_2/5/2018_ 2/7/2048_LCH INTEREST RATE.....oovvvvvvsreerererrsessssinisanenerens N/A......... RATE [LCH..cooccvcicrrcrcns F226TOHBYD6XJB17KS62..... | 02/05/2018(02/07/2048] ......ccc00e0ecccee. | 176,000,000 | LIB3/(2.952). | .ovvvevvvvrerrsvrvens [ wrvvvresrssrererennens | v (247,549)| .....(28,747,260) | ... | .....(28,747,260) | (24,611,546) | ...vvvcccvcvvcverrres | corvsvvererrrerens v | e 4,708,403 | vvevvervee [ everereeeresinins
INTER
IRS_USD_PAY_2.9844_REC_USD LIBOR EST
3M_06/15/2018_06/15/2025_LCH INTEREST RATE.....oooooovocccrerernsessssinininnnneens N/A........ RATE [LCH..cccooocomrrrrcns F226TOHBYD6XJB17KS62..... | 06/13/2018(06/15/2025 .............covevve. | -..80,000,000 | LIB3/(2.984). | ..covvvvvvreccccrccens [ o | v (121,084)] ...... (5421,029) | ... | .vrrr.(5,/421,029) | ...(3,625,854) [ ...oooovvvcvrccrcvis [ wovvvvcssicvrirnnns | v | v 976,884 | ..oovvvvvrernenes | wererererererererenens
INTER
IRS_USD_PAY_3.0205_REC_USD LIBOR EST
3M_11/23/2018_11/23/2023_LCH RATE 11/20/2018| 11/23/2023 ... ..300,000,000 | LIB3/(3.021). (579,118)| .....(16,228,489) | ... | .....(16,228,489) | (10,053.429) | ...cvvccsscriverrres | cvrrrrrrererrrcrcen | cvvverrreecsssare | v 3,147,406
INTER
IRS_USD_PAY_3.0235_REC_USD LIBOR EST
3M_06/15/2018_06/15/2028_LCH_P INTEREST RATE.....oovvvrvvsrererennsessssnisennneeens N/A......... RATE [ LCH..coocovcvccrrrrrcne F226TOHBYD6XJB17KS62..... | 06/13/2018(06/15/2028 ......cc00ee0eccce | 110,000,000 | LIB3 /(3.024). | ..oovvvvvvvccrsernvens [ wovvrresrssrvrereneees | v (187,996) | .....(10,149,290) | ... | .....(10,149,290) [ ..(7,118,536) | ...evvescserccverrrcs | cvrvrrvrererrrerees | civvvrrrercsssire | v 1,646,984 | coovovvccvcnns | v
INTER
IRS_USD_PAY_3.03080_REC_USD LIBOR EST
3M_04/26/2018_04/30/2028_LCH INTEREST RATE.....ooovvrvsccerervrrressssisisennneeens N/A........ RATE |LCH..occcoocovrrrrcne F226TOHBYD6XJB17KS62..... | 04/26/2018(04/30/2028] ......cc000000occr. | 65,700,000 | LIB3/(3.031). | ovevevvvvvvcsvcvrvens [ wovvrvesrssnererinnees | v (118,219)] ....... (6,053,179) | ... | oo (6,053,179) | ...(4,184,824) [ ....covvvvvvcccccvic [ o | v | v 976,761 | eovevevvresccs | ceverescrreerene
INTER
IRS_USD_PAY_3.05_REC_USD LIBOR EST
3M_02/19/2019_02/19/2022_LCH INTEREST RATE.......oooioscccvicerenrressssiiinnnniens N/A........ RATE |LCH...cccooooomrrrrces F226TOHBYD6XJB17KS62..... |02/15/2019{02/19/2022] ..................... | 150,000,000 | LIB3 /(3.050). | ..covvvvvvrvscccvccens [ wovveresccsriicrinnnns | v (230,485)| ....... (4,999,959) | ... | .......(4,999,959) | ...(4,999,959) [ ....coovvrvvrccrevic | corveresiicriririnns | v [ e 1,219,491 | oo | o
INTER
IRS_USD_PAY_3.07_REC_USD LIBOR EST
3M_07/31/2020_07/31/2030_LCH INTEREST RATE.....oovvvverrreverernsessssnniinnnesess N/A......... RATE | LCH..coocovrrrrrcne F226TOHBYD6XJB17KS62..... |07/27/2018(07/31/2030] .....ccoeeccrcvvvrr: | ++.66,500,000 | LIB3/(3.070). | .ovevvverersscrvrevrnns | wrvversssrmerrerrrases | covsvovereneecsessiis [ v (6,437,671) ] ... | oo (6,437,671) | ...(4,684,640) [ ....ooovvvvccvrccris [ covvrrersrsriirirenns | cvvvsssiivinneeees | e 1,107,437 | covvevccviens | v
INTER
IRS_USD_PAY_3.105_REC_USD LIBOR EST
3M_08/07/2019_08/07/2034_LCH INTEREST RATE.....ooovvvvssrerererreessssnisineneeens N/A......... RATE [LCH..cocccvccrrrrcns F226TOH6YD6XJB17KS62..... |08/03/2018(08/07/2034] ......ccc0ee0ecooers | 47,500,000 | LIB3/(3.105). | covevvrererscevvevrnns | wovverssrrnenrerrreses | cossvsivnveneeesessiis | v (6,256,611)] ... | vovee (6,256,611)] ...(4,558,204) 923,355
INTER
IRS_USD_PAY_3.163980_REC_USD LIBOR EST
3M_09/25/2018_09/25/2033_LCH INTEREST RATE.....ooovorvsccvicrerernsessssnininnnerens N/A........ RATE |LCH....cccoooomrrrcns F226TOHBYDBXJB17KS62..... | 09/21/2018] 09/25/2033] ..................... | ..39,800,000 | LIB3 /(3.164). (93,453) (5,397,272) | ... | .......(5,397,272) | ...(3,633,278) | ....covvvvcvrccvcvic | v | v | 751,190 | oovoveeerernenes | everererererererenens
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for | Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) BJ/A.C.V. | )/Accretion Items Exposure Entity end (b)
INTER
IRS_USD_PAY_3.18_REC_USD LIBOR EST
3M_04/26/2019_04/26/2021_LCH INTEREST RATE.........oommmmmmmmmimmmmmisssmnensssnnsnennns NA........ RATE [LCH...cccoooovevererece F226TOH6YDEXJB17KS62..... [04/24/2019|04/26/2021 | ..............coc.... | 200,000,000 | LIB3/(3.180). | ccovovverrrrriscscrrsass | covvvvrvnvvrirnvnicnnnns | v (199,994) | ....... (4,842,352) | ... | ...... (4,842,352) | ...(4,842,352) | ...coooovvvrrvmierrins | covverirerscsiiseisin | cveveeesssescssseins | e 1,350,799 | ..oovvvvvverinnns [ o
INTER
IRS_USD_PAY_3.27_REC_USD LIBOR EST
3M_10/26/2020_10/26/2030_LCH INTEREST RATE.......cmeenerrrereeirrmnnsernreressinrnnees NA......... RATE  [LCH....coviriverccc F226TOH6YD6XJB17KS62..... | 10/23/2018|10/26/2030 | ......cvvvvrvcvreeee | 48,000,000 | LIB3 /(3.270). | ccvvvvveverurererrrnns | cevvereeermrernnnnes | ceveveeesssmseeensenees | weveees (5,403,927) | ... | .......(5,403,927) | ...(3,388,528) | ...cocrvvvevermrss | wovrrrmrerrrrrennnns | crvverensrsesnrenns [ ceveianns 807,895 | ...vvvvvevuvnns | cererrreeeiirieenns
INTER
IRS_USD_REC_1.4725_PAY_USD LIBOR EST
3M_11/07/2016_11/07/2023_LCH INTEREST RATE.........oooumimimmmmmimmmmmisssmnesssisssinnnns N/A......... RATE [LCH...cccooooevovererece F226 TOH6YDEXJB17KS62..... [12/31/2017 | 11/07/2023 | .........cccoveveeeee | 150,000,000 | 1.473/ (LIB3). | ccocervercrcmmscrcccaens | covvvvrrnrnrernnnvennens | cevies (898,170) | ....... (1,700,393) | ... | ...c... (1,700,393) | ....5,833,595 | ...cooovuvuuueuemenans | cvereserererssereseie | ceeeeeeesseecssseees | o 1,565,849 | ....ooovvvevuenes [ oo
INTER
IRS_USD_REC_1.4835_PAY_USD LIBOR EST
3M_07/01/2016_07/01/2028_LCH INTEREST RATE.........oomimmmmmmimmmmmmsssssssnsssnssnnnnns NA........ RATE [LCH...ccccoooveveverece F226TOH6YD6XJB17KS62..... [12/31/2017|07/01/2028| ..................... | 170,000,000 | 1.484 / (LIB3). | ...ccovevvccicvscncccs | covvrrrrrrerncnrerrrenns [ e (1,043,212) | ....... (6,116,352) | ... | ...... (6,116,352) | ..11,377,953 | ....oocovomrvmrernans | covvrccvcvscssivissie | cveveessssescsssesns | oo 2,651,552 | coovvvvervvvvenes | e
INTER
IRS_USD_REC_1.585_PAY_USD LIBOR EST
3M_06/23/2016_06/23/2031_LCH INTEREST RATE........msenerrreveeermnnsernreressiirnnnes NA........ RATE  [LCH....ccovcrerercccs F226TOH6YD6XJB17KS62..... |01/01/2018|06/23/2031 | .........ccoeeeervn. | ..100,000,000 | 1585/ (LIB3). | ............ (2,248) [ oo | e (561,694) | ....... (4,764,413) | ... | oeernn(4,764,413) | ....7,953,305 | ...coorrvvveverrenns | corrrerreennrnriinnns | cvvveienissnnenenns [ v 1,731,260 [ oo | e
INTER
IRS_USD_REC_1.675_PAY_USD LIBOR EST
3M_11/07/2016_11/07/2026_LCH INTEREST RATE........cooummimimmmmmimmmmmisssmmesessseniennns N/A......... RATE [LCH...cccooovevvvcrerecs F226 TOHB6YD6XJB17KS62..... [12/31/2017 | 11/07/2026 | ...........cocceeeee. | 228,000,000 | 1.675/ (LIB3). | cccccvveverecerersrercss | covvrvcerrrrnccrcrnneens -(1,134,369) | .......(2,760,815) | ... | .......(2,760,815) | ..13,041,832 | ..coovovevevmvmvcvcnns | covrrmernnrrreennnnnns [ crvvevnvsveresnvenes [ e 3,003,088 | ..ooovvvrrrrnenes | e
INTER
IRS_USD_REC_1.725_PAY_USD LIBOR EST
3M_11/01/2016_11/01/2026_LCH RATE 12/31/2017 | 11/01/2026 | ... ..110,500,000 | 1.725/(LIB3). (519,093) | . (944,076) | ... .(944,076) | ....6,299,601 | ...ovvvererrrcrccccns | covrvnererennneninines [ e [ e 1,497,388
INTER
IRS_USD_REC_1.885_PAY_USD LIBOR EST
3M_09/07/2017_09/07/2024_LCH INTEREST RATE.........ooommmmmmmmimmmmmismsmmsnessnsnnnnnns NA......... RATE [LCH...ccccooooovererece F226 TOH6YDEXJB17KS62..... [12/31/2017 |09/07/2024| ..................... | .200,000,000 | 1.885/ (LIB3). | .covovvorrrrrismrcrcicss | covvevmrmrcrcemrnicrnnns | v (775,571) | .......1,180,578 | ... | ........ 1,180,578 |[...8,657,132 | ...cccvcvcicccvcccce | covvsscssssssicssssss | o | o 2,279,149 | coovvvvvrvvvveees | v
INTER
IRS_USD_REC_1.891630_PAY_USD LIBOR EST
3M_06/07/2019_06/07/2021_LCH INTEREST RATE........oosenerrreveiirrssnnernnnriiiiienenns NAA......... RATE [LCH....ccccovovvvuruccs F226 TOH6YD6XJB17KS62..... |06/05/2019|06/07/2021 | ........cconsevvvver | 200,000,000 | 1.892/ (LIB3). | ccvvvveveuerunrecnns | coerrvrrevirineseneens | vevevenend (77,333) 288,040 288,040 | ....... 288,040 | ...ovvveveeieeenes [ e | s | s 1,392,740 | .coovvvvvve | v
INTER
IRS_USD_REC_1.91_PAY_USD LIBOR EST
3M_08/23/2017_08/23/2024_LCH INTEREST RATE.........ooumimimmmmmimmmmmisssmsesessnnninnnns N/A......... RATE [LCH...cccooooovcveverace F226 TOH6YDEXJB17KS62..... [12/31/2017 |08/23/2024 | ...........ccvceeeeee | 170,000,000 | 1.910/ (LIBB). | ccoverrercrcrmsmrcccsens | covvevmrrrnrennrnieneens | covees (625,966) | ........1,221,602 |... | ........ 1,221,602 [ ....7,268,797 | ..coooeoueuriis | covrrserssssssessssne | coeveeeseneeceeseaes | o 1,929,598 | ...ooovvveevuenes [ ceverernrnrenennienens
INTER
IRS_USD_REC_1.920820_PAY_USD LIBOR EST
3M_06/27/2019_06/27/2029_LCH INTEREST RATE.........ooummimmmmmmmimmmmmssmssnsssssnennnenns NA......... RATE [LCH....ccooooevevererece F226TOH6YD6XJB17KS62..... [06/25/2019|06/27/2029| ..................... | ...50,000,000 | 1.921/(LIB3). (2,169) | ..........(155,247) | ... | woocveec (155,247) [ ......(155,247) [ ..ooovevevevevererinns [ eovmmammmmmsmnmninnnns | covvssssesssssesinn | covviinns 790,569 | ..ooovvvvvvrinnes [ roverivnrerennnenenens
INTER
IRS_USD_REC_1.971_PAY_USD LIBOR EST
3M_04/20/2015_04/20/2025_CME INTEREST RATE RATE |CME... . SNZ20JLFK8MNNCLQOF39.. | 12/31/2017 | 04/20/2025 | ... ...50,000,000 | 1.971/(LIB3). (177,436) | . 499,521 | ....2,380,485 ...602,648
INTER
IRS_USD_REC_2.037000_PAY_USD LIBOR EST
3M_02/09/2016_02/09/2031_LCH INTEREST RATE........osseverrriveiirssnnerrnsriiiienenns NA......... RATE [LCH....cccovorivrraccs F226 TOH6YD6XJB17KS62..... |05/30/2019{02/09/2031 | .........ccoeeeeevnee | 210,000,000 | 2.037 / (LIB3). | ovvvvvevvvereacnes ...(4,178,285) | ........ (106,820) | ..........444,564 | .| .......... 444564 | ...4,622,849 | ... [ e [ v | s 3,579,548 | ..o [ v
INTER
IRS_USD_REC_2.112_PAY_USD LIBOR EST
3M_08/30/2017_08/31/2027_LCH INTEREST RATE........coommimimmmmmimmmmmisismnsssssnnsinnnns N/A......... RATE [LCH...cccooooevevcverece F226 TOHB6YDEXJB17KS62..... [12/31/2017 |08/31/2027 | .....ccvevvvvvcvccees | 170,700,000 | 2112/ (LIBB). | ccocevvercrcrrscrcrcsans | o | covis (479,082) | .......2,992,304 |... | ........ 2,992,304 | . A0417,421 | ..oooovvvvevivrririnns [ eovmimniiissnnisinnnns [ s | e 2,440,375 | cooovvvecrrvncees | e
INTER
IRS_USD_REC_2.265_PAY_USD LIBOR EST
3M_06/07/2020_06/07/2035_LCH INTEREST RATE.........oommimmmmmimmmmmisssmsmssssmennennns NA........ RATE [LCH....cccooovoverereve F226TOH6YD6XJB17KS62..... |06/05/2019|06/07/2035] ..................... | 100,000,000 | 2.265/ (LIB3). 1787513 || 1,787,513 | .., 787,513 | e | v | v | s 1,996,744 | ...ooovvvvvenes | v
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
INTER
IRS_USD_REC_2.293210_PAY_USD LIBOR EST
3M_06/11/2019_06/11/2049_LCH . RATE . F226TOH6YD6XJB17KS62..... | 06/07/2019] 06/11/2049] ... ...21,700,000 | 2.293/(LIB3). (1,898)| . 406,176 | .......406,176 ....593,980
INTER
IRS_USD_REC_2.315_PAY_USD LIBOR EST
3M_06/10/2019_06/10/2029_LCH INTEREST RATE.........oumimimmmmmimmmmmssssssessssnssenenns N/A......... RATE [LCH...cccooooevevererece F226 TOH6YD6XJB17KS62..... | 06/06/2019] 05/15/2049) ..................... | ...26,000,000 | 2.315/(LIB3). (2,003)] ..........618,686 | ... ........... 618,686 | ......518,886 | ....occovvvvvccrvrrecs | crvviinreririrnriiiens [ eovvrieninisinininns | e 710,803 | coooovvevvvvinnes | v
INTER
IRS_USD_REC_2.682_PAY_USD LIBOR EST
3M_02/04/2019_02/04/2029_LCH INTEREST RATE.........ooommimmmmmimmmmmismsmmssessnnnnnnens NA........ RATE [LCH...ccccooovoviverece F226TOH6YD6XJB17KS62..... | 01/31/2019] 02/04/2029) ..................... | 237,000,000 | 2.682/ (LIB3). (8,185) ......15,520,631 | ... | ...... 15,520,631 | ..15,520,631 | .ocoovovcvcrcicicicccs | o | cvvvevevevcsnnesenes | s CNCYK (I Y I
INTER
IRS_USD_REC_2.7251_PAY_USD LIBOR EST
3M_04/17/2019_04/17/2049_LCH INTEREST RATE........oouummmmmmmmmrimemmmesssmmesessssseenens N/A......... RATE [LCH...occcevevcvererene F226 TOH6YD6XJB17KS62..... | 04/15/2019| 04/17/2049] ......cccceevveveeere | .. 47,800,000 | 2.725/ (LIBB). | cccoovreverecerersrsress | o cerrne10,035 | .......5,582,114 | .. | ... 5,582,114 [ ...5,582,114 | cocvvvevevrvvvcvevcces | e | cvvvevnrerernrerenes | e 1,305,106 [ ..oovvvvvvevvenns | weverernrererernrerens
INTER
IRS_USD_REC_3.2426_PAY_USD LIBOR EST
3M_10/05/2018_10/05/2033_LCH INTEREST RATE.........ooummimmmmmimmmmmssismnesissnssinnnns NA......... RATE [LCH...cccoooooveveverecs F226 TOH6YD6XJB17KS62..... | 10/03/2018] 10/05/2033] ..................... | 300,000,000 | 3.243 / (LIB3). | cccvveeverrccrevuuucccs | covvvvrrrrrrncrrrrinncns w0 813,625 | .....43,704,478 | .| ...... 43,704,478 | ..27,456,078 | .....cccvcvevevcvece | covrerrrsrecnrcccceces | e | 5,667,681 | ..ooovvvvvrvvcees | e
INTER
IRS_USD_REC_3.2436_PAY_USD LIBOR EST
3M_10/05/2018_10/05/2038_LCH INTEREST RATE.........oommmimmmmmimmmmmssssmssssssnnsnnnnns NA........ RATE [LCH...cccooooovevererece F226TOH6YD6XJB17KS62..... | 10/03/2018] 10/05/2038] ..................... | ..160,000,000 | 3.244 / (LIB3). | ..ccovvvvmccvcvvcscccs | o cen 434,733 | ....27,946,745 | .| ...... 27,946,745 | 17,800,440 | .....ocovvvvvvervrenns [ cormmmmremmmmnnninnnns [ s | e RV (VI Y I
INTER
IRS_USD_REC_3.258_PAY_USD LIBOR EST
3M_10/05/2018_10/05/2038_LCH INTEREST RATE NA......... RATE | LCH F226TOHBYDBXJB17KS62..... | 10/03/2018] 10/05/2038 ..300,000,000 | 3.258/(LIB3). o..836,725 | ....53,100470 | .| ..... 53,100,470 |..33404416 | ..o ] i | e f o) 6,586,256
0919999999, Total-Swaps-Hedging Other-Interest Rate (2248)] ....(4.178,285)| ....(5473,112) ] ....(58,513,961) | XX] ....(58,513,961) | (26,995,684) 0 0 0 f.111,505435 | XXX XXX
Swaps - Hedging Other - Credit Default
CREDIT|
BANK OF EVENT /|
CDS BOA 5 M 09-20-2019 530715AD3 LIBERTY INTERACTIVELLC...... D1.........| CREDITIAMERICA N.A _ B4TYDEB6GKMZO031MB27.. | 01/01/2018) 09/20/2019] ...5,000,000 | ......5,000,000 (5.000) 232,700 (55,424)| ... (65,424) 113,251
0929999999. Total-Swaps-Hedging Other-Credit Default 232,700 0 (55,424) |XX| (55424)1 .....113,251 0 0 0 XXX
Swaps - Hedging Other - Foreign Exchange
XCCY_EUR_PAY_4.625_REC_USD_7.55_06/2 CURRE| BANK OF
7/2018_06/27/2028 CURRENCY ...t NA........ NCY |AMERICA,NA  B4TYDEB6GKMZOO031MB27.. | 09/18/2018(06/27/2028| ..............cc..... | ....11,992,000 | 7.550 / (4.625) | ...oovoovvvvvvvevvvrnnns [ covvssvicccsscciccinns e 178,415 | .........682,960 | ... | .ocooeee 682,960 | ... 145810 | .oovvvevvvvvvrerccinns | v, [ eovvvnesssssnninnnns | v 179,880 | covvvvevevvveencs | v
XCCY_EUR_PAY_5.00_REC_USD_8.197_10/0 CURRE
1/2018_10/01/2026 CURRENCY. NA......... NCY | CITIBANKN.A..... E570DZWZ7FF32TWEFAT6...|09/28/2018] 10/01/2026 ....11,758,000 {8.197 /(5.000) ......188609 | ......641.710 .. ... 641,710 | .......202,960 | ..o | e | i | 158,409
0939999999. Total-Swaps-Hedging Other-Foreign Exchange 0 0]....367,024 | ......1,324 670 [XX] ........ 1,324,670 | .......348,570 0 0 0f.... 338289 | XXX XXX
Swaps - Hedging Other - Total Return
EQUIT
GDDUEAFE - USD LIBOR 3M +0.35 BP MAT Y/INDE | GOLDMAN LIB3+35.000 /
09/24/2020 - FLT VAGLB HEDGE..........ooooserecerererecereracereresiverers N/A......... X SACHS INTERN  W22LROWP2IHZNBB6K528... [ 09/20/2018(09/24/2020] ...........ccovvevewe | ...25,339,612 [(C1nIn]U[=T.N] [FNNMRNRROIHIROIRIIIT B 000 387,822 | . 1,064 [ .| oo 1,084 [ ..(3,207,801) | ccovevcrrrnrcrcceccs | o [ covvvievisivenininns | eeveene 140,991 | oo | e
EQUIT
GDDUEAFE - USD LIBOR 3M +0.57 BP MAT Y/INDE [ BARCLAYS BANK LIB3+57.000 /
08/29/2019 - FLT VAGLB HEDGE..........covoroesccirernrercssscsiieerenns N/A........ X NEW YO G5GSEF7VJP5I7OUK5573..... | 12/31/2017[08/29/2019] ....covvevevevevenene | ...54,954,121 [(c10]0]V[=T.Y] [N I 885,534 | ... (3,682,667) | ... | 1:rrrr-(3,682,667) | ...(7,422,818) | ..covvvvevevererevnnes [ rmmmmmrmmmmmmmrmnnnne [ cvmvrrerercrsreseree | v 111404 | oo | e
EQUIT
RU20INTR- USD LIBOR 3M +1 BP MAT 02-07- Y/INDE | JP MORGAN LIB3+1.000 /
2020 VAGLB HEDGE.. X CHASE BK, TH6GLXDRUGQFU57RNEY7. |02/05/201802/07/2020 ... ...45,541,957 (RU20IN) .610,149 .(3,253,474) | ... 3,253,474)| ...(7,084,472) .. 177,587
EQUIT
SPTR - USD LIBOR 3M - .02 BP MAT Y/INDE | BANK OF SPTR/(LIB3-|

08/09/2019 - FLT VAGLB HEDGE..........cooooioiiiiiiicicicicisccccscsiccins NA......... X AMERICA,NA  BATYDEB6GKMZO031MB27.. | 02/07/2019{08/09/2019] .....................| ...99,709,210 2.000)] oo | i .(1,018,211)] .......9,593,434 | .| ... 9,503,434 | ...9,603,434 | .ooovvoorrviriiii | e | i | (165,040) | covveveeeeeeeeec | e
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
EQUIT
SPTR - USD LIBOR 3M + .22 BP MAT Y/INDE | WELLS FARGO SPTR/
05/29/2020 VAGLB HEDGE..........oovverossiviverneeresssneeerenns N/A......... X BANK, N. KB1H1DSPRFMYMCUFXTO09. [08/27/2018)05/29/2020 ........vvvvveevec | ..100,087,785 | (LIB3+22.000)] ...oovvevvvvveressrcns [ wovverrreressccrinnns .(1,436,219)] .......3,306,608 | ...| ........ 3,306,608 | ..16,170,595 | ..oooocvcvccrerrrrres | corrererrrrresessis [ wevrenneesessiinns | v TCYEIATC) IR [
EQUIT
SPTR - USD LIBOR 3M +0.09 BP MAT Y/INDE | JP MORGAN LIB3+9.000 /
03/22/2021 - FLT VAGLB HEDGE.....cccccoccvcrmrrresessssinivenssesesssernes N/A......... X CHASE BK, 7H6GLXDRUGQFU57RNEY7. [ 12/18/2018)| 03/22/2021 .........cvcvcceeee. | ..136,602,288 [C1Z150] [FSUURIT RN 1,906,820 | ..... (22,920,489) | ... | .....(22,920,489) | (24,948,918) [ .....oorvvvvcvrreric [ wrvvvresmssriierinns | cvvvssiiverneenes | v EISTS 023 I (RPN IO
EQUIT
SPTR - USD LIBOR 3M +0.095 BP MAT Y/INDE | JP MORGAN LIB3+9.500 /
02/11/2020 - FLT VAGLB HEDGE...........cooorescviernrnscssscsiicrenns N/A........ X CHASE BK, TH6GLXDRUGQFUS57RNEY7. [02/07/2019) 02/11/2020] ..........cc0eccc... | ....99,709,210 [SIS10] [FSUSTRRINY [SR .....1,062,803 | ...... (9,593434)] ... | .......(9,593,434) | ...(9,593,434) 392,295
EQUIT
SPTR - USD LIBOR 3M +0.105 BP MAT Y/INDE | JP MORGAN SPTR/
12/23/2019 - FLT VAGLB HEDGE...........coveressiviverrreresssseverenns N/A......... X CHASE BK, 7H6GLXDRUGQFUS7RNES7. [01/17/2019] 12/23/2019 ......cvvvvvvvccces | 151,069,795 | (LIB3+10.500)] ...ovvvvvvvevvrrvcrcsee [ crivvrervrrcssssiies [ o (1,851,328)| ......19,087,834 | ... | ..... 19,087,834 | ..19,087,834 | ..coocovccvcvrrrenes | e [ s | v (P Z T 1) I [
EQUIT
SPTR - USD LIBOR 3M +0.125 BP MAT Y/INDE | BARCLAYS BANK SPTR/
01/30/2020 - FLT VAGLB HEDGE.....ccocccccvcrmvrmesmssrinevennresessserines N/A......... X NEW YO G5GSEF7VJP5I70UK5573..... [01/28/2019] 01/30/2020( .....vcvvvvevccevees | 149,963,580 | (LIB3+12.500)] ...vvvvvvvvevererersins [ ovvvvernreecsssernees [ o (1,777,129)| .....18,421,574 | ...| ...... 18,421,574 | 18,421,574 | cocovvevvvvcerrceces | v [ e | v (T ECT:) ) I [
EQUIT
SPTR - USD LIBOR 3M +0.14 BP MAT Y/INDE | GOLDMAN LIB3+14.000 /
01/30/2020 - FLT VAGLB HEDGE..........cooorossccvicrnnnsessscsiiicrinns N/A........ X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 01/30/2019] 02/03/2020] ..................... | ....67,347,892 [ESIZAEN] [T IR e 189477 | o (7,214,236) | ... | ccrrers(7,214,236) | ...(7,214,236) [ ..covvvvevevvverenenes [ eommmmmmmnmmmnmnnnnnns [ cvvrrverersssrerenee | v L\ 2 N R
EQUIT
SPTR - USD LIBOR 3M +0.15 BP MAT Y/INDE | DEUTSCHE LIB3+15.000 /
01/30/2020 - FLT VAGLB HEDGE...........oovorossirivnrnreressscsererenns N/A........ X BANK SA TLTWFZYICNSX8D621K86..... [ 01/28/2019) 01/30/2020] .........cccvr..... | .. 149,963,609 [CS1S150] [FSNSTRITY [SSRN . 1,793213 (18,421,545) | ... | .....(18,421,545) | (18,421,545) [ ....covvvvvvcscvcric [ covvvressssriirnrinns | cvvvssiirernrenes | v CYZE T [N R
EQUIT
SPTR - USD LIBOR 3M +0.16 BP MAT Y/INDE | DEUTSCHE LIB3+16.000 /
07/21/2020 - FLT VAGLB HEDGE.....ccoccoccvcrmrrmesessrsinevennresesssernes N/A......... X BANK SA TLTWFZYICNSX8D621K86..... [ 01/17/2019) 07/21/2020] ...........c0cceee. | ..151,069,795 [S1Z150] [FSUSTITY [N ..1,914,683 | .... (19,087,834) | ... | .....(19,087,834) | (19,087,834) | ......covvvecvcrerece [ wovvvrermrsriierenns | cvvvssiivvennrenes | v FEEAL VI [T B
EQUIT
SPTR - USD LIBOR 3M +0.17 BP MAT Y/INDE | WELLS FARGO SPTR/
04/13/2021 VAGLB HEDGE...........cooereesmmiverernsssssseeerenn N/A......... X BANK, N. KB1H1DSPRFMYMCUFXTO9. [04/10/2019] 04/13/2021( .....vcvvvvvccvccre | 161,727,692 | (LIB3+17.000)] ovvevvvevevrrcrecsres [ v [ eovvend (996,782)] ........3,703,336 23,703,336 | ....3,703,336 10e(1,081,595) [ .oovvvrrrcrcee | e
EQUIT
SPTR - USD LIBOR 3M +0.175 BP MAT Y/INDE | WELLS FARGO LIB3+17.500 /]
03/23/2020 - FLT VAGLB HEDGE...........oovoressirirerereressscsererenns N/A........ X BANK, N. KB1H1DSPRFMYMCUFXTO09. [ 12/12/2018) 03/23/2020] ...........cvvccee.. | -...93,642,203 (SPTR)| .oovovevvvevesssnnes [ eeerereeesessininnnns ....1,342,959 | ... (11,430,132) | ... | ....(11,430,132) | (16,433,021) [ ...covvvvvvvcscvcrics [ wrvvvressssssirerenns | cvevssirirerneene | v LIVORL:72 IR [
EQUIT
SPTR - USD LIBOR 3M + 0.2 BP MAT Y/INDE | CANADIAN SPTR/
11/03/2020 - FLT VAGLB HEDGE.....cccceoccvcrvrrmesessrinenennresesssnnes N/A......... X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 04/30/2019] 11/03/2020] ..........coccveeee | ..105,204,598 | (LIB3+20.000)] ...cvcccvvvvvevrrrvcss | corsrvrveerenreeressis [ cevind (486,682)| ..........257,683 | ... | ccoccvc 257,683 | 257,683 | ..ooovevvreccssrcrns [ cvvvrreressssninenns | cvvvessriiirenenes | v TCRIVNAT:) ISR [
EQUIT
SPTR - USD LIBOR 3M +0.235 BP MAT Y/INDE | CANADIAN SPTR/
09/02/2020 - FLT VAGLB HEDGE...........covereessmmieereresssssneeerenns N/A......... X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 08/29/201809/02/2020] ...........ccoceeeee. | ..120,833,958 | (LIB3+23.500)] ....oocccccccvvvrrrrcs | covvivivevereresics ....(1,747 ,409) 3,239,313 3,239,313 | 19,404,714 | oovvcovivvverrrnces | coevrererrecsessin [ eevrenneesessins | crveee ((SITISK) | U I
EQUIT
SPTR - USD LIBOR 3M +0.275 BP MAT Y/INDE [ WELLS FARGO SPTR /|
11/18/2020 - FLT VAGLB HEDGE..........ccvuvereremererererereresererensresenens N/A....... X BANK; N. KB1H1DSPRFMYMCUFXTO09. [ 11/14/2018) 11/18/2020 ......cocvcvrccvce. | ...99,084,853 | (LIB3+27.500)] .....ovcvvvvvercscccns [ oo ...(1,448,832) ....10,217,791 | ... | ... 10,217,791 [ 17,094,629 | .coocovcccccevrccne | oo [ v | o (583,895) | cvvvvvevererreees | cevererererersseseses
EQUIT
SPTR - USD LIBOR 3M +0.31 BP MAT Y/INDE | GOLDMAN LIB3+31.000 /
07/22/2020 - FLT VAGLB HEDGE.....ccccerccvcrmrrmesessrisirennresesssnnes N/A......... X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 12/31/2017]07/22/2020] .....cvvccvccrvveee. | -...99,839,733 [S15150] [FSTSTRTITY [N 1,570,473 | ... (24,233,538) | ... | .....(24,233,538) | (19,404,714) [ ...cooovvvvvcvcreric [ wovrrressrsrsiierenns | cvvvssiiivernrenes | v 514,887 | ..oovvvrvverecrn | e
EQUIT
SPTR - USD LIBOR 3M +0.34 BP MAT Y/INDE | CANADIAN SPTR/
09/10/2019 - FLT VAGLB HEDGE.....ccoccoccvcrrrrresessrisevenseesesssernes N/A......... X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 06/08/201809/10/2019) ......cvvvvvvvccrrcs | 131,170,080 | (LIB3+34.000)] .cvvvvvvvvrrrrccsr | oo [ oo (1,970,539) ......10,627,944 | ... | ..... 10,627,944 | .22,176,816 | ..cooccvvvvcrrrrccces | cvevvrerrrrrcsisan [ v | e (VALII:1e) | I [
EQUIT
SPTR - USD LIBOR 3M +0.345 BP MAT Y/INDE | CANADIAN LIB3+34.500 /
12/11/2019 - FLT VAGLB HEDGE..........oovorooscciverrrercssicsiicerenns N/A........ X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 12/31/2017)12/11/2019] ....oevevvvvveveenrn | 100,021,138 [CSIZA3N)] [T IS ....1,505,648 | ..... (23,662,180) | ... | -....(23,662,180) | (19,343,727) 335,226
EQUIT
SPTR - USD LIBOR 3M +0.355 BP MAT Y/INDE | CREDIT SUISSE LIB3+33.500 /
08/15/2019 - FLT VAGLB HEDGE...........coveressirivernreresssiseeerenns N/A......... X INTERN E58DKGMJYYYJLNBC3868.... | 12/31/2017{08/15/2019] .....ccvecccceveeew. | 120,605,544 [SS1S150] [FSSSTRITY [N ...1,824,451 | ... (21,188,953) | ... | .....(21,188,953) | (22,176,264) [ ......cvvvvvcscvevic [ wrvvvrersssrirerenns | cvevssiiirirnrenes | v A0TSR [
EQUIT
SPTR - USD LIBOR 3M +0.42 BP MAT Y/INDE LIB3+42.000 /
08/08/2019 VAGLB HEDGE.....ccoccoccvrrrrresesssisevenssesesssernes N/A......... X CITIBANKN.A..... E570DZWZ7FF32TWEFAT6... [ 02/06/2018]08/08/2019] .......ccccceree... | 205,218,663 [C12150] [FUUIT RN 3,171,598 | ..... (25,203,126) | ... | .....(25,203,126) | (36,037,326) [ ......covvvvccrreris [ corvvressssrinierenns | cvvvssiinnernreses | veveens RISy [N TR
EQUIT
SPTR - USD LIBOR 3M +.20 BP MAT Y/INDE | CANADIAN SPTR/
08/26/2020 VAGLB HEDGE..........cooosossccviiernnrscssscsiiicrinns N/A........ X IMPERIAL BA 2IGI19DL770X0HC3ZETS....... 08/24/2018| 08/26/2020] ...........coccveerc. | ... 49,872,963 | (LIB3+20.000)] .....cccccccccvvrrress | covccviivrenrcercsiac [ o (711,971)] ........2,048,746 creeeen 2,088,746 | ...8,120, 411 | oo [ v | e | e (L1 YA [N I
EQUIT
Y/INDE | GOLDMAN LIB3+41.000 /
SPTR- USD LIBOR 3M +41 BP MAT 02-12-2020 | VAGLB HEDGE.........c.cc.ccrerremessssvererrreressscrins N/A........ X SACHS INTERN ~ W22LROWP2IHZNBB6K528... [ 02/09/2018] 02/12/2020] ......cvcccccvc.e.e. | 102,339,820 (SPTR)| .oooovevvvevesssnens [ eeerereeesesssininnnns ....1,5664,232 | ..... (15,825,200) | ... | .....(15,825,200) | (18,480,680) [ ......covvvvcscserecr [ wrvvvressssriirerenns | cvemssirirernrrnes | v LIVCRSITN IR [
EQUIT
Y/INDE | DEUTSCHE SPTR/
SPTR- USD LIBOR 3M +43 BP MAT 12-11-2019 | VAGLB HEDGE.........c.cc.ccrsrresessssverereresessserines N/A......... X BANK SA TLTWFZYICNSX8D621K86..... [ 02/20/2018] 12/11/2019 ......cvvvvvvvccces | ...09,999,984 | (LIB3+43.000)] ...covvvvvvvverrvcccrer | v f e (1,521,952 .....11,266,621 | ... | ..... 11,266,621 | ..17,401,787 (335,155)
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index |~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Income Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJAC.V. | )/Accretion Items Exposure Entity end (b)
EQUIT
XNDX - USD LIBOR 3M +0.11 BP MAT Y/INDE LIB3+11.000 /
02/05/2020 - FLT VAGLB HEDGE..........oovverossiviverneeresssneeerenns N/A......... X CITIBANKN.A..... E570DZWZ7FF32TWEFAT6... [02/01/2019]02/05/2020] ......cvcvrecrcvvee. | -...50,091,467 (XNDX)| cevvvveereerinenernes | ceevesssisnenreneeens e BBABTT | ... (6,080,703) | ... | oo (6,080,703) | ...(6,080,703) [ .....oovvvvvcscrcrns [ wrvvrressssrnivnrenns | cvesssrivivnrneenes | v 194,446 | coovovvcvve | v
EQUIT
XNDX - USD LIBOR 3M +0.23 BP MAT Y/INDE LIB3+23.000 /
09/16/2020 - FLT VAGLB HEDGE.....cccccoccvcrmrrresessssinivenssesesssernes N/A......... X CITIBANKN.A..... E570DZWZ7FF32TWEFAT6...[09/12/2018] 09/16/2020] ......ccccvcercrvee. | -...32,235,039 [R\[2)] [N IR rrn 866,927 | ... (1,079,038) | ... | oo (1,079,038) | ...(5,974,605) [ ....coovvvrvcsrreris [ wovvrrcssssriivirenns | cvvvssnivenneenes | veveene VA (S N I
EQUIT
XNDX - USD LIBOR 3M +0.27 BP MAT Y/INDE | JP MORGAN LIB3+27.000 /
04/17/2020 - FLT VAGLB HEDGE...........cooorescviernrnscssscsiicrenns N/A........ X CHASE BK, 7TH6GLXDRUGQFU57RNEY7. | 10/15/2018(04/17/2020] ......c.vvvvvvevevene | ..73,296,615 (XNDX)] cevevevevevevenenenenens | vevesrrsssssssesssrs ...1,082,674 | ...... (6,901,320) | ... | .......(6,901,320) | (14,382,837) 327,792
EQUIT
XNDX - USD LIBOR 3M + 0.8 BP MAT Y/INDE | BANK OF XNDX /|
06/16/2020 - FLT VAGLB HEDGE NA........ X AMERICA N.A_ BATYDEB6GKMZO031MB27.. | 06/12/2019] 06/16/2020 ..60,552,413 | (LIB3+8.000)] ..o f oo | e 71711 ... 1635044 | .| ....... 1,635,044 |..1635044 | ..o Lo | i | e (297,322)
0949999999. Total-Swaps-Hedging Other-Total Return 0 0]...7,404675 | ..(126,370,877) |XX] ..(126,370,877) [(102,226 878) 0 0 0 ... 369,270 XXX XXX
Swaps - Hedging Other - Other
ILS_USD_PAY_2.64_REC_CPURNSA_04/26/20| INFLATION-FLOATING RATE ZERO INFLAT | DEUTSCHE CPURNSA/
13_04/30/2023 COUPON SWAP N/A......... ION BANK SA TLTWFZYICNSX8D621K86..... [ 12/31/2017)| 04/30/2023 ...........c0ecee. | ....50,000,000 [PACZT0)] [UUSSTRRNROIOION IPRIRTORIITY ISP (323,366) | ....... (2,568,317) | ... | oo (2,568,317)] ........ 91,402 [ oo [ ervrrressssriierenns | cvesssinirenneene | v 489,618 | evvevvervee [ v
INFLATION-FLOATING RATE ZERO INFLAT | CREDIT SUISSE CPURNSA/
SL103V5P CONTRACT SWCOIR COUPON SWAP NA......... ION INTERN E58DKGMJYYYJLN8C3868.... | 12/31/2017]04/29/2023 ....75,000,000 (2.660)] oo | i | e, (494,159)| ....... (3919,231)] ... | oo (3,919,231)] ... 139,672 | oo | i | v | e 734,165
0959999999, Total-Swaps-Hedging Other-Other 0 ] (817,525)] ....... (6,487,548) |XX] ....... (6,487,548)] ......231,074 0 0 0]... 1,223783 | XXX XXX
0969999999, Total-SWaDS-HEAGING OlNT ..o e | 230452 | ....(4,178,285)] ......1,355,368 | ...(190,103,140) |XX] ...(190,103,140) |(128,529,667) 0 0 0].113,448,627 | XXX XXX
1159999999. Total-Swaps-Interest Rate. (2,248)] ....(4.178,285)| ....(5473,112) | ....(58,513,961) | XX .....(58,513,961) | (26,995,684) 0 0 0 ].111,505435 | XXX XXX
1169999999. Total-Swaps-Credit Default 232,700 0 (125,694) (55424) |XX| (55.424) 0 0 0 XXX XXX
1179999999. Total-Swaps-Foreign Exchange 0 0 367,024 | .......1.324.670 [XX] .......1,.324 670 0 0 0 XXX XXX
1189999999. Total-Swaps-Total Return 0 0]...7404675 |..(126,370,877) |XX] ...(126,370,877) [(102,226 878) 0 0 0 XXX XXX
1199999999. Total-Swaps-Other. 0 0 ... (817,525)] ....... (6.487,548) |XX] .......(6,487 548) | ......231074 0 0 0 XXX XXX
1209999999. Total-Swaps. ....230452 | ....(4,178,285)] ......1,355,368 | ...(190,103,140) |XX] ...(190,103,140) |(128,529,667) 0 0 0].113448,627 | XXX XXX
Forwards - Hedging Other
INTER
EST |DEUTSCHE
US T-LOCK 912810SE9 105.549791 01/22/20... | INTEREST RATE RATE | BANK SA 7LTWFZYICNSX8D621K86..... | 01/22/2019( 01/22/2020 25,000,000 | ....25,000,000 | 0.000 2,851,808 2,851,808 | ....2,851,808 93,907
INTER
EST |BANKOF
US T-LOCK 912810SH2 99.902234 05/15/20..... | INTEREST RATE.........coovrrmremmrerimerrrrsssssssnieenes N/A......... RATE |AMERICA,N.AA  B4TYDEB6GKMZO031MB27.. | 05/14/2019 05/15/2020] .50,000,000 | ....50,000,000 | 0.000 3,259,699 3,259,699 | ....3,259,699 | ..ovvvvvevcivererrnes | corrernnereneresenn [ s | e 234,082 | coovoevrereee [ e
INTER
EST |MIZUHO
US T-LOCK 9128286T2 103.151692 06/29/2020 | INTEREST RATE...........covvmremsicvicivrrrssssssiiinnes NA......... RATE |SECURITIESUS  5493004GRDTUI7EMIZS2....... | 06/25/2019 06/29/2020] .72,000,000 | ....72,000,000 | 0.000 een(115,827) | o[ e (115,827) | 1.vvre(115,827) | covvvvevevevererevenes [ wommmmmemnmennmnmennns [ cvmvsserersssrerese | vvivnnns 360,000 [ .oovevvvvrmrnnnes | rererererererenerenens
INTER
EST |BANKOF
US TRESURY LOCK 30Y M 5/6/2020 OTC......... INTEREST RATE NA......... RATE | AMERICA, N.A__ BATYDEB6GKMZO031MB27.. [ 05/03/2019] 05/06/2020] .44,000,000 | ....44,000,000 | 0.000.... ...3,139.301 [..] ........ 3,139,301 f...3,139,301 | .o ] i | i | 203,075
12229999999. Total-Forwards-Hedging Other. 0 0 0]....9134981 [XX] ... 9,134,981 |...9,134,981 0. 891,064 | XXX XXX
1269999999. Total-Forward 0 0 0]....9134981 [XX] ... 9,134,981 |...9,134,981 0. 891,064 | XXX XXX
1409999999. Total-Hedging Other. ..(6,850,570) | ...(18,639.475) 1,355,368 | ...(210,544,825) |XX| ...(210,544,825) |(131,314,221) 0 | ..114,339,691 XXX XXX
1449999999. TOTAL (6.850,570) 8,639.475) 355,368 10,544,825) |XX] ..(210,544,825) |(131,314.221) | oo i 0] il 0 ]..114,339,691 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

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

030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
US ULTRA BOND (CBT) EXP INTERES
WNUI.... | ....... 300 | ...300,000 | SEP 19 T RATE |09/19/2019| CBT.......ccccoovnnrnenns 1UAUICTO4EQ4D0O6ZH473|06/11/2019 1,379,029 | i | | e | s 816,594 | ........816,594 | ..... 1,379,029 | ..ooviviviniiinni | o 1,000
12829999999, Total-LONg FUIUIES-HEAGING OfNer. ... it i1 h£EE 8104004040080 <. 1,379,029 0 0 [ 816,594 | .........816,594 | ..... 1,379,029 XXX XXX
1329999999. Total-Long Futures......... OO OO OO OO OO OO OO OO OO OO OO OO0 OO OO0 OPO OO UOO OO OO FUoOPUPOPRUOP S PPOPTPUOPSPUOPOPUOPPPPPPOPRUOR) IFUPPPPOO (o1 145 0)  INVRROOON 1,379,029 0 0 [ 816,594 | .........816,594 | ..... 1,379,029 XXX XXX
Short Futures
Hedging Other
S&P500 EMINI FUTURE EQUITY/I SNZ20JLFK8MNNCLQOF3
ESU9..... | ... 540 | ..... 27,000 |(CME) VAGLB HEDGE.............cccc.... N/A......... NDEX [09/20/2019| CME..........ccccoouuuuee 9 06/17/2019|..2,894.8000 | ..2,944.2000 | ....... (359,100) | ......... 2,482,252 | ..o | e | e ..(1,333,800) | ...... (1,333,800) | ..... 2,482,252 | ..o | e 50
E-MINI RUSS 2000 FUTURE EQUITY/I SNZ20JLFK8MNNCLQOF3
RTYUI... | ....... 550 |..... 27,500 | (CME) NDEX [09/20/2019| CME..........cccocouwuuus 9 06/17/2019] ..1,528.5500 |..1,567.1000 | ....... (475,750) 2,528,219 | .o [ | e ...(1,060,125) | ...... (1,060,125) 2,528,219 50
13429999999. Total-Short FUIUIES-HEAGING OHET. ..o oo fE oL E LRt | cocoan (834,850) | ........ 5,010,471 0 0 0 ]...(2,393,925) ...... (2,393,925) | ..... 5,010,471 XXX XXX
1389999999. Total-Short Futures OO PO POV PO OO POP PSPPI (834,850) | ......... 5,010,471 0 0 0]...(2,393925)] ... (2,393,925) | ... 5,010,471 XXX XXX
1409999999. Total-Hedging Other. s (891,100)] .........6,389,500 0 0 0 ]..(1.577,331)] ...... (1,577,331) | ... 6,389,500 XXX XXX
1449999999. TOTAL.....ccoovvvrirnnnnes (891,100)] .........6,389,500 0 0 0 |...(1577,331)] ...... (1,577,331) | ..... 6,389,500 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
WELLS FARGO BANK ....9,666,929 | ...... (3,277,429) | ..... 6,389,500
TOAl NEE CASN DEPOSIES. ... verrrearesirssssersseeeserssseess s ess st es st E 8888888188218t ee 444108 eE b oL L1088 E 880880 E bbbt SR PP OO P TSP P PO TSP PP PE PO PP PO PO PP PO PP PP PO PO PO PP PP PPPOPO .....9,666,929 | ...... (3,277,429) | ..... 6,389,500




statement as of June 30, 2019 ofthe. PENIN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exct Traded Derivatives
0199999999. Aggregate SUm of EXChANGe Traded. ... ..ot eesnesen s XXX XXX XXX [ 6,389,500 |.....ccovuures | 6,389,500 | ...viviiiieiininieinnicniens | e (891,100) ‘ ...... 6,389,500 | 6,389,500
NAIC 1 Desi
BANK OF AMERICA, N.A. ... BATYDEB6GKMZO031MB27 | Y......ccooenee | (STOTIRTON IO 14,333,000 ..18,310,438 (3,041,404) ...936,034 18,310,438 . )| 936,034 | ..... 166,525
BARCLAYS BANK NEW YO . G5GSEF7VJP5I7OUK5573... | Y. Y ...7,590,000 ..18,476,739 (10,163,455) ...723,284 18,476,739 N 10 163 455) | ........ 723,284 (462,734)
CANADIAN IMPERIAL BA. 2IGI19DL770X0HC3ZETS.... [ Y..ooovvrrnnee Yoo | e 20,680,000 ..24,088,706 (30,069,460 | .......... 0 24,088,706 (30,069,460) | ... .(1,490,992) | ..
CITIBANK NLA. .o E570DZWZT7FF32TWEFAT6 | Y. Y ...1,930,560 (32,362,867) | .......... 0 ..1,930,560 (32,362,867) | ...
Credit Suisse Intern E58DKGMJYYYJLNBC3868. | Y Y ...4,130,000 ..4,415,459 (32,553,503) 0 ..4,415,459 (32,553,503)
DEUTSCHE BANK SA......ooiiiiiiieieirereiseiesisesesssiseniesissine TLTWFZYICNSX8D621K86.. | Y. Y ..16,391,053 .(40,857,835) 0 16,391,053 (40,857,835)
GOLDMAN SACHS & CO,.......... KD3XUN7C6T14HNAYLUO2. | Y. Y 150,880 . 150,880 | i 150,880
GOLDMAN SACHS INTERN......coutvuiriiriiiierierissiesiseseessise s sss s sssssnenes W22LROWP2IHZNBB6K528 | Y Y. 5,703,828 | ..... (66,882,288) | .......... 0 ..5,703,828 (66,882,288) | ....voveverernrrrierreeen 0 | e 1,319,454
JP MORGAN CHASE BK....... TH6GLXDRUGQFUS7RNEI7| Y......ccovenee | RRTTRRIN ISPTRRON 18,679,516 19,912,394 | .o (42,668,717) | .oovovve 0 19,912,394 | .... (42,668,717) | ... 1,271,202
MIZUHO SECURITIES US......oiiiiiiicinieieisesseisesesie e ssssinenes 5493004GRDTUITEMIZ82.... | Y. Y. (115,827) (0 O SORPTUOPORTO IOPOUPPOTRTRRN (115,827) | vevvevvereivrrerienennn0 [ 360,000
MORGAN STANLEY.. 17331LVCZKQKX5T7XV54... | Y. Y (1,912,043) 0 [ o | e (1,912,043) | o0 [ | e 0
UNION BANK OF SWITZE 549300SGDHJDHGZYMB20 | Y. Y 31,000 2,651 | .o | e 0 2,651 | o | cereeiessseeneeen0 | | e 0
WELLS FARGO BANK, N KB1H1DSPRFMYMCUFXTO09] Y. Y. 17,425,296 (18,211,465) | .......... 0 17,425,296 (18,211,465) | ..o | i (1,743,753) | coveevnrncrenssisissienes 0
0299999999. Total NAIC 1 DESIGNALION.........uuiiiiieiiuiissiissis sttt | cnbbsisensisnieas 65,443,516 ....126,808,004 ...(278,838,864) 1,810,198 ..126,808,004 ....(278,838,864) | ....c.ooevvveve... 1,810,198 | ... 2,834,258
D 0899999999. Aggregate Sum of Central Clearinghouse XXX XXX XXX ....161,978,981 .(220,492,942) | oo (U I 161,978,981 ....(220,492,942) 111,505,431
m 0999999999. Gross Totals......... 295,176,485 ...(499,331,806) 8,199,698 ..288,786,985 (500,222,906) ..120,729,189
9 1. OfSEE PO SSAP NO. B4.....ooocrieicrisersis s 84080000000
2. Net after right Of OffSEE PEF SSAP IND. B4........ .ottt ettt si ettt s et e eesseseteesseeeseiee | eesetseeaeseeseesetaeseeseEeeseseeseE e e eeEeEEeEAeE et eeseEeE e e eeE e e eE et eesee e b et enteeses et sesen et et antensensnssnsanss | bantessessesnnan 295,176,485 | ...cccovvnvveee. (499,331,806)




statement as of June 30, 2019 ofthe. PENIN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
DEUTSCHE BANK SA......oiiiiiiiieineieiniseissiesenisines TLTWFZYICNSX8D621K86.... 000000 00 0 | CASHUSD.....ccviimriiieireritiseresisisss st ntrens | entensensanenen 25,190,000 | ..coovvvrrnnee 25,190,000 | ..oovvvrrrnee 25,190,000
LCH... ... F226TOHBYD6XJB17KS62.... 000000 00 O |CASHUSD .....1,866,180 17,866,180 | ..o 7,866,180
LCH... ... F226TOHBYD6XJB17KS62.... 000000 00 O |CASHUSD ...64,529,732 164,529,732 ....64,529,732
CME.. .. SNZ20JLFK8MNNCLQOF39.. 000000 00 0 | CASHUSD. ......eviueimiieiiieiireri ittt | cereniesnesnnien 6,389,500 6,389,500
LCH... F226TOHBYD6XJB17KS62.... 36296U  ZX 1 [ GINNIE MAE I POOL.......cooutiiuiienrineiseiseeissisessessssesssssss st esssss st sesssssssssssssnns | sesssesssncssnnsens 1,557,261 ..1,407,116 | 06/01/2039. | ..
GOLDMAN SACHS INTERN.. ... W22LROWP2IHZNBB6K528.. 912810 EL 8 |UNITED STATES TREASURY NOTE/BOND.........cccovurmireiirererisirerssieerensnsnes 57,174 11/15/2021.
LCOH. ittt F226TOHBYD6XJB17KS62.... | TREASURY. 912810 SG 4 | UNITED STATES TREASURY INFLATION INDEXED BONDS. 118,156,196 117,211,074 | 02/15/2049.
WELLS FARGO BANK, N KB1H1DSPRFMYMCUFXT09. | TREASURY. 912828  4Y 3 |UNITED STATES TREASURY NOTE/BOND..........ccoovuiirierireireiesieiieisississeieisssessesssssssssesesssessns 2,602,164 2,578,484 | 08/31/2020.
MORGAN STANLEY . 17331LVCZKQKX5T7XV54..... TREASURY. 912828  4Y 3 |UNITED STATES TREASURY NOTE/BOND... 2,131,335 | 2,114,000 | e 2,111,939 | 08/31/2020.
GOLDMAN SACHS INTERN.. W22LROWP2IHZNBB6K528.. | TREASURY. 912828  4Y 3 |UNITED STATES TREASURY NOTE/BOND... IO 4,066,071 ..4,029,069 | 08/31/2020. | ..
CANADIAN IMPERIAL BA ... 2IGI19DL770X0HC3ZET78...... TREASURY. 912828 K3 3 | UNITED STATES TREASURY INFLATION INDEXED BONDS 9,833,674 | i 9,107,000 [ o 9,868,335 | 04/15/2020.
BANK OF AMERICA, N.A........cooiiriniieineniesiseesenins B4TYDEB6GKMZO0031MB27.. | TREASURY. 912828 K3 3 | UNITED STATES TREASURY INFLATION INDEXED BONDS. 183,000 | ... 198,299 | 04/15/2020.
JP MORGAN CHASE BK ... THBGLXDRUGQFU57RNE97. | TREASURY. 912828 Q6 0 | UNITED STATES TREASURY INFLATION INDEXED BONDS 38,355,000 04/15/2021.
CANADIAN IMPERIAL BA........ooviverinrrierirerneeiiniseries 2IGI19DL770X0HC3ZETS...... TREASURY. 912828 Q6 0 | UNITED STATES TREASURY INFLATION INDEXED BONDS. .19,180,000 04/15/2021.
CITIBANK N.A E570DZWZ7FF32TWEFAT6.. | TREASURY. 912828 Q6 0 | UNITED STATES TREASURY INFLATION INDEXED BONDS. .26,239,000 04/15/2021. | ..
CREDIT SUISSE INTERN.........ooviriiimrineineieresseirenines E58DKGMJYYYJLN8C3868... | TREASURY. 912828 Y4 6 |UNITED STATES TREASURY NOTE/BOND........cccoviurirriineireieisenssisessesssesesssssssessesssssssssessanes .35,824,000 07/31/2020.
GOLDMAN SACHS INTERN.......coouererrireerireneinerienienees W22LROWP2IHZNBB6K528.. | TREASURY. 912828 Y4 6 |UNITED STATES TREASURY NOTE/BOND... 148,924,000 07/31/2020.
WELLS FARGO BANK, N KB1H1DSPRFMYMCUFXTO09. | TREASURY.......... 912828 Y4 6 |UNITED STATES TREASURY NOTE/BOND... ...1,084,000 07/31/2020.
0199999999, TOAIS. ....1vxrreeresereereseesssssssers s es stk 808888k £ €4 8EEEEEEf R 08 4EE 1R E L8R E LR EEEE LR E LR LA E LR R e ek ettt [0 418,526,488 | ......ccooco.. 403,115,787 XXX
Collateral Pledged to Reporting Entity
UNION BANK OF SWITZE.........coovuvirinrrrriinirinerierirenens 549300SGDHJDHGZYMB20.. 000000 00 O |CASHUSD XXX
JP MORGAN CHASE BK ... THBGLXDRUGQFU57RNE97. 000000 00 O |CASHUSD XXX
CREDIT SUISSE INTERN.......c.ooviiirmrieieierenieienies E58DKGMJYYYJLN8C3868... 000000 00 O |CASHUSD XXX
BANK OF AMERICA, NAA...... ... BATYDEB6GKMZO031MB27.. 000000 00 O |CASHUSD XXX
CANADIAN IMPERIAL BA. ... 2|GI19DL770X0HC3ZET78...... 000000 00 O |CASHUSD JOO (P ...20,680,000 | .... . XXX
BARCLAYS BANK NEW YO......cooiiiiniriiniiniiinisiinniens G5GSEF7VJP5I70UK5573...... 000000 00 0 [ CASHUSD........oiuuuieuuiiieiisineenestessesssisss s sttt | cerenissnisnniens 7,590,000 | ..ooviiniiinnns 7,590,000 XXX
0299999999, TOAIS. ......vuervvuerseresseessersasessessseessesesseessse s es bbb sk bR Rees S41eEbeE RS e R R EE LR E R £ R 8RR L8R R LR R LR R AR R R R R AR bR eebie R bbbt v | s 65,443,516 | ...ccoovrrrnee 65,443,516 XXX




Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QE10, QE11



Statement as of June 30, 2019 of the PENN MUTUAL LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
AAMOUNI OT INterest
Amount of Interest Accrued at
Rate of | Received During | Current Statement
Depository Code Interest Current Quarter Date First Month Second Month Third Month *
Open Depositories
Bank of New York NEW YOrK, NY ..o | s | eoverenieeenns | veesmsesenssssssssees | cvesesseseessesesssesens | soeesssesens 711,403 | .o 697,581 | ........... 1,467,356 | XXX
BNYM Cash Reserve..........cccoeuvererminreerirernns INEW YOTK, NY ... | erverinnieninniens | ceveerienienens | eoneeesisssnsnssennnes | oesseessssssssesnssnses | servesnrens XXX
JP Morgan Chase.........cccvereerniieeniieinnienns SPHNGFAEI, [L.o.veiiieiierrieeereeerinein | e | e | e | e | e 17,495,546 XXX
Northern Trust.... . Chicago, IL.... 50,516 XXX
PNC Bank Philadelphia, PA 4,944,303 XXX
Wells Fargo Securities, LLC . Charlotte, NC .(2,314,478) XXX
Bank of America. Charlotte, NC.......ouoveieicieieieeeeeeieieieienes | eieineissssnenns | eresiesssinniens [ oreseiesnsisssssesess | cesssessssesssssssessesens | seesernses 486,273 XXX
FHLB PiISDUrGh, PA ... | cennnsnsensnnens | sevessesensnnes | sensessssesssnssssssssses | cnnmsssnnssnsssesssnsnns | cosesnene 6,942,736 XXX
0199999. Total Open Depositories XXX XXX ... 0. 0 ... 28,316,299 XXX
0399999. Total Cash on Deposit........ XXX XXX [ 0. 0 .28,316,299 XXX
0599999. Total Cash XXX XXX . 0. (U 28,316,299 XXX

QE12




statement as of June 30, 2019 ofthe. PENIN MUTUAL LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

CUSIP

Book/Adjusted Carrying Value

8

Amount of Interest Due &
Accrued

Amount Received During Year|

All Other Money Market Mutual Funds

38141W 27 3 [ GOLDMAN SACHS GOVERNMENT FUND......ooouuuuiirrrrrreessssssssesseesesesssss s s s sssnnnnns onsssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses s | 082812008 s [ | 59,879,598 | ...vvveriierieieinnsiesiesienins | s 250,037
09248U 70 0 |BLACKROCK FEDFUND ...30,448,215 | ....
4812C2 68 4 [Wells Fargo Govt MMF - Inst.. ....30,000,000 |....
94975P 40 5 | JP Morgan US Government MMF Institutional...............ccccovuvuunnece. ....30,000,000 |....
8699999. Total - All Other Money Market Mutual Funds 50,327,813 ..250,037
8899999. Total - Cash Equivalents 250,037

€130



