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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS.........ooveererenrenrirrerrnirensensessessssssssesssssessassessessens | eosneeenns 10,192,210 | ............. 107 [ 10,192,210 [ ovoeveveeeinieiiens [ e 10,192,210 | ............. 11.2
1.02 All Other GOVEIMMENLS.........cvverereeireieereereeseesseseessesesssssssssssnsens | eoeeseeneens 1,265,604 | ............... 13 s 1,265,604 | ..o | e 1,265,604 | ............... 1.4
1.03 U.S. States, Territories and Possessions, etc., Guaranteed......... | vccovveeenee. 250,000 | cooverrirnnn 0.3 ] e 250,000 [ vooveverieeenernennnnne [ e 250,000 | cooovvrrirnnn 0.3
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANEET.........ooveeecierecescieensensiessneseeseneeeeees | eenvessenssessesssssnssennns | sevveeeeneenns 0.0 | e | | e (1 I 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed............... 18,245,590 |.
1.06 Industrial and MisCellaneous.............cooeveeerrcenirireneceneeeneenies | ceeneeern 24,833,893 | i 26.0 | o 24,833,893
1.07 Hybrid SECUMHES. .......ccveviverieeiceiceie e O e
1.08 Parent, Subsidiaries and Affiliates...........ccocveerererenenenenninnnnnns [ v | ceeveeieieins (00
1.09 SVO Identified FUNGAS........ccovrrereirerereneireneneineeneeseeseensenenneens | cnernesensesssssensnes | seeveeneeneins (00
1.10 Unaffiliated Bank LOANS..........c.eveureereerrereerncrecrncneseeeeeneieensinees | ersssenssnssnssnnsnsnssans | oeeosesseeenss 0.0 |
1.11 Total Long-Term BondS..........covvververrrnrrnrrnrmnerneenernsennssessssensnnsenens | eornereens 54,787,296 | ............. 574 ... 54,787,296
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............cccoeeeerirninninincs
2.02 Parent, Subsidiaries and Affiliates....
2.03 Total Preferred SOCK..........corireirinirereireirieseeeseeeeeees
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .......... | cvovereevvrenenennne | v, 0.0 | e [ | e (V1 I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccccocrvreree | eereervnemenennniins | v, 0.0 | oo | | e (01 I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccooeeees [ corverienieiieicieiees | cveivereienad 0.0 [ oo | e | e [V — 0.0
3.04 Parent, Subsidiaries and Affiliates Other...........coceevveveeeeeeeeees [ ceeeeeeeeeeeeeieeees | cvvereieienns 0.0 [ oo | e | e [V — 0.0
3.05 MUUEI FUNDS......oceovenirrierinceeisnieissiesseseessseessssessesesssssssnnsns | sevesessnnes 8,602,953 | ...coerrene. 9.0 [ oo 8,274,672 [ oo | v 6,274,672 | ............... 6.9
3.06 Unit INVESTMENE TIUSES.......c.ovuevireiiiieieieeieieieeieeisee e [ reserseseisssessssessienes | eveeesneninenns 0.0 | oo | e | e (01 R 0.0
3,07 CloSEA-ENG FUNDS.........ooviveiiiieicisieisiessie e seieseienessssesens |esnsersssersssessnensssenies | avessssesineas 0.0 | Lo | e 0] i 0.0
3.08 Total COMMON StOCKS.........c.cceverreererereeieeeeeeeeeieeeeeessesseesessnsnes | evererenns 8,602,953 | ..cooveennn X 6,274,672 | coveeeeeeeeerenn (V1N 6,274,672 | ............... 6.9
4. Mortgage Loans Schedule B):
4.01 Farm MOrtgages. ..ot eeenaes
4.02 Residential MOMGages........coovueriirrininiiiniieisineeseescesceesesenens
4.03 Commercial MOrgages..........covuueuiuririnirinieinieeees e
4.04 Mezzanine Real Estate Loans
4.05 Total Valuation AlIOWANCE...........couiereeirinirireineireisieseeees
4.06 Total Mortgage Loans..........covueurieemiinineinieinieiseeee e
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNy............ccvereereeneeneeneeneeneenernnnnns | venenrneeseeseeesens | v, 0.0 [ oo [ | e (01 I 0.0
5.02 Properties Held for Production of INCOME............cocvuveneninrnrnns | vevenininnsescnine | v, 0.0 [ oo [ | e (1 I 0.0
5.03 Properties Held for Sale...........couvirirririnenenncnencnnsneenens L | cosieeneeneens 0.0 [ e | e [ I 0.0
5.04 Total Real EState........cccoiuvieirieiieiieieeeeesieneeseeneieeiens | evveieinsieissiesiennns (01 I 0.0 | oo [0 I [0 I (01 I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccovvrvrnrnrnrneneinsinseneensensssssnenns | veeeenenns 18,307,020 | ............. 192 [ 18,307,020
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccovvvvvvnveneneniinns | vvvrrennns 1,713,985 | v 18 oo 1,713,985
6.03 Short-Term Investments (Schedule DA)...........coeeeveernrnrnrinns | ernmerenssssssensnies | coneoserseneens 0.0 [ o
6.04 Total Cash, Cash Equivalents, and Short-Term Investments........ | ........... 20,021,005 | ............. 21.0 e 20,021,005
7. Contract LOANS.........ccoveuvieeinieeineieeieieieieisieseiessisississsesesssssssessssennnss | nevenneenseensesssenniens | eonrneinnnennns 0.0 | e,
8. Derivatives (Schedule DB)..........c.ccccveeiiveicricrsieseeseeveeesieneeseniens | evnneessienssiesssiessienes | evvereneennnn0.0 [,
9. Other Invested Assets (Schedule BA)... 9,602,576 |.
10. Receivables for SECUMEIES........ovvvrerrreeieieieecrrennieeeseneeseeneens | eereersssesnsennnnessensensns | cvveneneeneen0.0 | e
11. Securities Lending (Schedule DL, Part 1).........ccocvevenininenrninneennins | eervrrereneeieeieenee | eveveinennenn0.0 e
12. Other Invested Assets (Page 2, Line 11)........cccovcvievieveeveeneeieenns Leveeeeeseeesieresienieienes | coreeieeeeneenn0.0 oo
13. Total INVEStEd ASSELS............ccccuevereiiieeteeieiceee e | cveverenans 95,409,183 |...........100.0 | ...........
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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

10.
1.

© o N o

10.

1.
12.
13.
14.
15.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHIOT YBAN.........cc.iueicuiciieiee ettt ettt bttt bbb bbbt b b b st

Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COUMN 9)...........cciuriirieriririe s

Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt ettt sttt ettt et s et as s st se st et et et et san s s s nans
3.2 Totals, Part 3, COUMN 1. ...ttt

Total gain (loss) on disposals, Part 3, Column 18...........ccccceurinc

Deduct amounts received on disposals, Part 3, Column 15............

Total foreign exchange change in book/adjusted carrying value:

6.1 T0tals, Part 1, COIUMN 15. ...ttt
6.2 Totals, Part 3, COIUMN 13......c.oiiiiieicceeetc ettt st bbbt a ettt et st s s et et et eseanss s st st st babetersenaeas
Deduct current year's other-than-temporary impairment recognized:

S I I 1= ST - A TR 7Y [174 o T OOOEOOOO TR
7.2 Totals, Part 3, COIUMN 10.........ciiiiiiiiceneiienesi et bbb

Deduct current year's depreciation:
8.1 T0tals, Part 1, COIUMN 1. ...ttt bbb
8.2 Totals, Part 3, Column 9.....

Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+6-7-8)..........cooerireiiieieieiesie sttt ettt ebs

Deduct total nonadmitted amOUNtS............cccceeeriniiceecceeece e

Statement value at end of current period (LINE 9 MINUS LINE 10)........vruririririiieirereireieeeese ettt sttt s st sse s s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEembEr 31 Of PHIOT YEAI..........ccwuirirririrrireieieeeesesseeeeseeseee ettt

Cost of acquired:

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

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

Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12. ...ttt bbbt bbb s s s bbb s s e bbb s e s
3.2 Totals, Part 3, COIUMN 11 ...ttt ettt a ettt a et et a et s s st et e b st snsesebebannas
ACCTUAL OF QISCOUNL. ...ttt ettt a bt b s b b s b s s b st bt bbbt bbb ae b b st s s s bbb bbb bbb bbb s b bt b s senas

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9.........ccovurrurrinrreerenrnenrnnnssrseins
5.2 Totals, Part 3, Column 8...........cooimerieieecceeeeeeeee e,

Total gain (loss) on disposals, Part 3, Column 18........................ M & 8

Deduct amounts received on disposals, Part 3, Column 15

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES............covueiiveicieicicicse bbb

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13 ...t
9.2 Totals, Part 3, COIUMN 13......c.oiiiiieieceeetccee ettt b ettt bbbt s et et e st st et et et s esns s s st st et s babatebernaeas

Deduct current year's other-than-temporary impairment recognized:
10.1 TotalS, Part 1, COIUMN 11 ..ottt et sttt ettt st et et st et et et et esn s s e ssatabatatas
102 Totals, Part 3, COIUMN 10........ouieeieieieeeireeseeseeseeseeses sttt en st ensessessensenrnnnes

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-849-10)........c.oviiiiiriiininiinieieees s

TOtal VAIUGHION AIIOWANCE........c.ceeveiiiecieiieicie ettt s et s bbb e et s R e s s8R s e e a8 R £ e s a8 R b e e R et s e AR s e e e st s e e e bbb s e s

SUDBLOLAI (LINE 11 PIUS LINE 12)....euieieiieeiieiitei ettt sttt s bbb+ b2 82 b2 282 E £ bbb bbbk bbbttt

Deduct total NONAAMITEE AMOUNES.........ciuiiiiecieieicee e e et e e E RS ees bbb e E et e et s s st et e e s b s s s e n et ntnns

Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14).........coiiiiriirireesis sttt
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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........cuuiuriuriieieieieii ittt bbb 11,470,775

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........cceuiiiiiirinirrinn e
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)...........covviiiuiiiiiicicee e (8,669) (8,669)

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.......c.ierreieiciec sttt n e
3.2 Totals, Part 3, COIUMN 12.......coiieeeeeeeectee ettt sttt bbb bbb bbbt et eb s s bbbt sttt b s seaee 0

4. ACCIUAL OF QISCOUNL.......coiuiveieititctiic ittt ettt et bbbt b s bt b bbb s s b s s b s b s b s s s b st s bbb b b A bbb bbb bbbt bbbt bbb

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COUMN 13-ttt bbb 685,144

5.2 Totals, Part 3, COIUMN O........oeoieireeecee ettt ettt bbbttt b s st bbb ss e s bbb s seaee 685,144
6. Total gain (I0ss) 0N disposals, Part 3, COIUMN 19...........ciiiiieiceiceie ettt bbb bbb bbb bbb s st bbbt bbbt (139,133)
7. Deduct amounts received on disposals, Part 3, COIUMN 16..........c.cceuiuiiiiieiieieeeie ettt b bbbt st bbbt bbbt s et eneen 10,188
8. Deduct amortization of Premium @NA GEPFECIAtION. .........euurererrerreeeeerereieere e eeeeee et e eeeeseesessesseeseeseeseesessessses e s es s eeseeseesee s e e s e s eesessensessensensensensessassensessesnns
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17

9.2 Totals, Part 3, Column 14 0
10. Deduct current year's other-than-temporary impairment recognized:

101 TOtalS, Part 1, COIUMN 15, ...ttt ettt ettt ettt s s s sttt s st et et et et esnas s e st batetas

10.2 Totals, Part 3, COIUMN 171.......o.ooeceeeeeeeeeeteeee ettt a et s s st a et sttt es s s saebes s snsssetesassnnsneetanas 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+445+8-7-819-10).........ciuririurinirieniereee ettt 11,997,929
12. Deduct total NONAAMILIEA BMOUNLS..........cevivii ettt ettt ettt s ettt se st s s s e s e s e e ss e s et et s s snsee ettt s es et et e s s e sn s et et sananseses s ensetetasssnsnees 2,395,353
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........ouiuiiiiriiieirieineei sttt bbbt 9,602,576

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........c..iuiiieeecieieiie ettt 61,030,699
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.ttt 39,563,166
3. ACCIUAN OF QISCOUNL.........oviiececeete ettt ettt e ettt ettt s e e a et et s ae s et et s s e et e bt s eesea et s s sese s et e bt essssesesesssse s et et et s sne et e bt essns et et s s e se s et et s s sesetesassees 95,660
4. Unrealized valuation increase (decrease):

A1 Part 1, COIUMN 2.ttt s bbbt (6,238)

4.2 Part2, SECtON 1, COIUMN 15.......cuuiiiiiiririieeicieei bbb

4.3 Part2, SECON 2, COIUMN 13.......ouieceeee ettt ettt ettt sttt en ettt ss e s bbb s snneaee 540,097

44 Partd, COIUMN 1.ttt (2,920,179) (2,386,320)
5. Total gain (10ss) 0N diSPoSals, Part 4, COIUMN 19.........c.ciiiieiieieise ettt bbbt s bbb s bbb bbbttt 3,180,498
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7. 37,971,167
7. Deduct amortization Of PrEMIUM...........ciiiiiieieieieie ettt s bbb b5 b e s b s bbb b s b s s b n b e bbb bbbt b bt 142,758
8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COUMN 5.ttt bbb s b b bae bbb bbb bbb bbbt s st s s nee

8.2 Part2, SECtioN 1, COMUMN 19... ..ot

8.3 Part2, SECHON 2, COIUMN 16.........ciiiiriteicieiiecte ettt et bbbttt s sttt b s s bbb s seaee

8.4 Partd, COIUMN 15....... et 0
9. Deduct current year's other-than-temporary impairment recognized:

9.1 PArt 1, COUMN T4

9.2 Part2, SECHON 1, COIUMN 7.ttt sttt bbbttt b st bbb seaee

9.3 Part2, SECON 2, COIUMN T4......coveeeeceeeeeeeeeeete ettt ettt s st se st s s s seesessssn e setetasssnsnees

9.4 Partd, COIUMN 13, ..ottt ettt ettt et a e e e sea s se s et et sttt et et e e s seae e sttt et et et eteteneanan s e 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cccocuviivieirciieieeceeee e 20,471
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+445-6-T+8-0+10)..........cciuiiririiiiriinieee et 63,390,249
12. Deduct total NONAAMILIEA BMOUNLS..........cevivei ettt ettt s ettt s ettt a et s s e s e s e e s e s et et s s ensee ettt s e se s et e s s e se s et et ssnaeseses s ensetetesssnsnees 2,328,281
13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........oviuiiiiriiiiiirieiieiei ettt bbbt 61,061,968
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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 10,192,210 10,751,402 ...10,166,441
Governments (Including all obligations 2. Canada.... ....866,522 ....912,682 ....938,374
guaranteed by governments) 3. Other Countries .399,082 410,104 ....398,928
4. Totals.......ccceuue 11,457,813 12,074,188 ...11,503,743
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coovieeeeieeiceeeceees | e 250,000 | .covorrierieriiiaan 268,270 | ..covverieinna 250,000 | ..ooveveirrieren 250,000
U.S. Palitical Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOMAIS.....cviicveeiieiiieiieceeis | erieeieeseeses s esserssenss | ererssissesssssesessesesssssesssseress | esessesssesesssssesssssessssesessnies | eresesssiesssessesesssessssssesassssenes
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. TotalS....conerersereseceesenrnnrisnes | neveessnnsneeens 18,245,590 | ..oooovrrniriinnnns 18,971,351 | oo, 18,213,559 | .oovcvvcrririrnnnens 17,961,558
Industrial and Miscellaneous, 8. United States........ccvvvvveeeees | cevveeieiriiriienns 22,127,439 | oo, 23,448,497 | oo 22,255,507 | coovvererrreirian 21,756,977
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......cccoevmiiniiniieins | e 352,233 | i 360,955 | ..o 358,338 | ..ovrris 350,000
and Hybrid Securities (Unaffiliated) 10. Other COUNTES......ccverrrreniee | onveresrersssrenncnens 2,354,220 | ..oooviirniniinna 2,476,317 | oo 2,355,964 | oo 2,350,000
11, TotalS. v | e 24,833,893 | ..o 26,285,769 | ...cocoovvrinnienn: 24,969,808 | ......cooovererernn: 24,456,977
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviiieieiieiicieseiesiieiins | et ssiesesessssissens | sesseesssssssessessssessessessssssssssess | srestesessssssssssesssssssessessssansass | crsssessessessssessessssassessessssnsns
13. Total Bonds.... 54,787,296 57,599,578 ...54,937,110 54,077,808
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada
16. Other Countries
17. Totals...............
Parent, Subsidiaries and Affiliates 18. Totals...
19.
COMMON STOCKS 20.
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ceeveeeeeririeienies | ettt | erseeest et entensens | sreestese sttt enes
22, Other COUMTIES........oviiiiiiis [ corniriiisiissiiesiissiissiiniinies | corienississsisssesssessnssssssssssnens | resssesssesssssssssssssssssssenssensses
23, TOtalS....courerrrressnieennrserersnnes | o 8,602,953 | ...ovvviririniriinan 8,602,953 | ..o 8,062,856
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25, Total Common StocKS.....ns | ceovvreerirrnnriennnes 8,602,953 | ..ovvriririririinan 8,602,953 | ..o 8,062,856
26. Total StoCkS......osmeeessermsmrenss | covrneieniiiniiiiens 8,602,953 | ..ovivirirriiiina 8,602,953 | ..ooovvriinirincninns 8,062,856
27. Total Bonds and Stocks...... | ......ccccocuvvennen. 63,390,249 | ..oovernnd 66,202,531 | ..ovvvverreienn 62,999,966
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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

7,562,825 . 23,930,967

GoIs

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

.......... XXX | vrrereeseneenneeenn0
.......... XXX | cvrreericerneennennn0
.......... XXX | cvrreerienneennnnn0
.......... XXX | erveininisnennenn0
.......... ) 0,9 RN LR |
.......... XXX |0
A7 TOtAlS. ..o | s [V {0 [V P (0 0 [ XXX | v 0

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

...183,277




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............. 11,407,093 |..............4,210,145 cerereerennenen 823,589 | L XXX [ e 18,619,190 0 | 18,177,774 ..13,069,918 | ...............5,549,272
...1,252,499 v XXX ..5,880,518 | ... 207 6,750,988 |... L1200 . S 887,652
..... 0.6 | .....206,356 |... .03 . ,

©

90IS

9.7 TOtAIS......eier s | e D0, SR [P 0,0, SO [ XXXorvevirenns | v XXX | e XXX orvereirerne | vrrrereniesissenennenes 0 ] oo (O R 0.0 [ i 0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 3 4 5 6 7 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
11. Total Bonds Current Year
111 NAIC T [(C) N 5,675,022 |............. 30,809,132 |............. 10,447,804 |............. 1,061,113 | (oo 579,522 | o0 [ 88,572,593 | 887 [t XXX [ ), 9,9, CORIN IR 42,823,743
11.2 NAIC 2 514,289 |......ccc...... 4,073,231 | 1,252,499 | 0,499 | 0 | 0 | 000.5,880,518 | e 0.7 b XXX i ) 9., SO IO 4,992,866
11.3 NAIC3... 230,397 .334,185
11.4 NAIC4
11.5 NAIC5
11.6 NAIC B | (@m0 |0 [0 |0 [ ieinen0 | [ (€0 | 0.0 [ XXX [ e XK i [0 [ v 0
11.7 TotalS.....ovveerrireenes 6,636,503
11.8 Line 11.7a5@ % of COl 7...ovvvvvrinrniensnniessssienissssnsnnnenne | cevnsesnsnnsinseenee D LT | iiiirisiniinnenen039 | 214 |0 i 1 00 | 1000 | XXX e [evreneee XK e [ e XK | v 879 | e 121
12. Total Bonds Prior Year
12,1 NAIC Tttt | sressneneens 12,189,572 |.............28,785462 | ............. 11,176,537 | ..o 1,198,565 | ...oovvvreneen. 200,793 [ .ovevereernnnrreennens [ eerrreneee XXX e XXX [ e 53,550,929 | ..oovvvvrennnn 885 [ 50,703,680 |.....cc.ceu... 2,847,249
12.2 NAIC 2... .1,052,541 LT65,569 | | s | 6,750,988 ..6,040,935 ....110,053
12.3 NAIC3... ...206,356
124 NAICA4...
125 NAIC5
12.6 NAIC6
12.7 Totals.....covverererniines .13,242,113 .32,924,696
12.8 Line 12.7.a5@ % 0f GOl 9...vuiiiiiiiiisiicic e snensssisnenes | o 21.9 ..544
13. Total Publicly Traded Bonds
131 NAIC Tttt | ceseesesseneas 4,865,313 | ..oovveenee 28,180,950 |....ccoeeenee 8,837,856 | oo 783,693 | .o 155,932 | .oeoeeeeeieerineineinees [ eeeeninenne 42,823,743 2 | 50,703,680 | ..coovvreeerereineenes 83.8 | 42,823,743
U’ 13.2 NAIC 2.ttt snsssssenes | stssssssessesens 314,289 | ..o 3,535,251 | ..cvvvrerenne 1,102,827 | oo 0,499 | [ [ 4,992,866 | ...coovvrreriririnnns 9.1 [ 6,040,935 | ..oooveerrinene 10.0 [ 4,992,866
= 13.3 NAIC3... 230,397 .103,788 |. .334,185 ...206,356 .334,185 |..
o
~

13,7 TOAIS. .o snnns | eereeneienneens 5,409,999 |............. 31,819,989 |..covvirnnne 9,940,682 | .ovvrerrin 824,192 | oo 155,932
13.8 Line 13.7 as a % of Col. 7..... o .11.2 ....66.1 ...20. AT .03
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........c.coovevevevec | covereeererererenne. 99 | e 581 | o 181 | oo 15 | e 0.3
14. Total Privately Placed Bonds
................. 809,710 |...............2,628,182 |...............1,609,949 | ..............277,421 | ................423,589
...200,000 537,980 149,673

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

. .16.2
......................... 1.8

11,009,710 |....

.1,759,621

......................... 3.2

Includes $.....6,636,503 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

Includes $..
Includes §.......... 0 current year of bonds with 5GI designations, $

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $

0 current year of bonds with Z designations and $.

.0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

......... 0 prior year of bonds with 5G| designations and $..........0 current year, $..........0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

..0; NAIC2§.....

0; NAIC3$

NAIC 4

I 0;

NAIC5S......... 0;

NAICBS.......... 0.



Statement as of December 31, 2020 ofthe HIMIO Partners, Inc
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 1SSUET OBIIGAtIONS..........cveivieieciiiicicee et | evessssessssssessesessenses | ensessesinnas 7,523,456 |.............. 2,493,408 |...ooovirieieiiieien | e 117,037 | oot XXX [ 10,133,901 o3 23,863,765 N 10,133,901

1.02 Residential Mortgage-Backed Securities... ...39,369 ..7,433 .56 ...67,203 ....58,308 |.
Commercial Mortgage-Backed Securities..... i e | voe [ e [ | e XK [0 [ 0.0 [ [ 0.0 |

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

80IS

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities..... . .
Other Loan-Backed and Structured SECURtIEs...........cccovrvevrivreeriieies | crrreeiisesissceninenas e JRTT RN .
...3,363,045 | ............ 10,323,610 ...3,736,818

.............. 2,025,469
..16,220,120
.0

.............. 2,244,191
7,828,759

.............. 2,025,469
.16,220,120 |.

.............. 1,190,015 |.................835,454
9,133,595 | ...

............ 18,245,590

............ 10,072,950

............ 18,245,590 .0

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

............ 16,117,306 |..............2,361,410
146,117 |. .1,664,032
1,673,243 |. .1,045,893
.460,302 |. .1,365,589
............ 18,396,969 |..............6,436,924

.............. 2,250,238 |............12,528,610 v XX s [ e 18,478,716

.312,713 . . . . ..1,810,149
...318,302 |. e XXX 50 ..
...164,376 |. . . . v XXX . 33 .. .

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

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOtAIS. ...ttt




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...

10.03 TOMAIS. ...cveviiteriiieisi st .0
1. Total Bonds Current Year
11.01 Issuer Obligations

............ 22,757,685 7,028,730 117,037 32,153,690 . 29,592,702 2,560,988
. 9,788,776 | ... 3,107,530 462,484 | ......... XXX... .18,088,578 | ... .33.0 |... . XXX.. ..16,424,546 |. .1,664,032
1,357,736 2,719,137 X 1,673,243
................. 164,376 |..............1,081,953 1,825,891 . 460,302

11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities

11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds

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

60IS

12. Total Bonds Prior Year

12.01 Issuer OblGations...........cceveivrreeireineieieieieissenessesnseseesssesseesesens | conneeennnn 11,827,545 | i, 27,928,194
12.02 Residential Mortgage-Backed Securities..........cccovvvvencnrienncininnens | veveienennen 1,247,650 | i 3,577,890
) 12.03 Commercial Mortgage-Backed Securities ...194,127

e 12.04 Other Loan-Backed and Structured Securities.. ol . 624,485 | ...
) 12.05 SVO Identified Funds ). 0 S
) 12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.

12.09 Line 12.08 @5 @ % Of COL 9...vvveivieiiiiiiceiiesciese s | eveississsesssssneas 21.9

13. Total Publicly Traded Bonds
13.01 ISSUET OBlIGAtIONS.........evuivireireireieieieie s sesns | cresniennens 1,850,075
13.02 Residential Mortgage-Backed SeCUNties..........coouevreireerienrenerinenes | e 3,450,260
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNDS..........c.ccrivireriereireiceiecesce e
13.06 Affiliated Bank Loans..... .

Unaffiliated Bank LOANS...........cooiriueiiiiieiriieieieeieise s ssssnsees | eressessssssssesessssesssnns .

6,379,854
2,908,797
..535,458

117,037 | .......... ) 9,9, GO (R 29,592,702 | ..ovvviviinns 54.0 | .o 47,515,432 | .o 78.5 | 29,592,702
...38,895 | .......... XXX e | e 16,424,546 | ... 30.0 [ 7,895,961 | ..ooviiicia 13.0 | 16,424,546
1,673,243 |.

13.09 Line 13.08 as a % of Col. 7...

....20.6
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.. 18.1

14. Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...

................. 400,163 |..............1,511,949 |.................648,876 e 2,470,713
...236,533 |. 545,875 |... 198,733 |. v XXX 3.0 .. ..261,846
14.03 Commercial Mortgage-Backed Securities..... 287,322 |... 507,641 |, . . 19 (.. ..296,571
14.04 Other Loan-Backed and Structured Securities.. . 821,016 |... ..528,171
14.05 SVO Identified FUNDS.........cccoerierinieieeisieeeceieessenesssnesesenns | eveeiens XXX i v XX cereeree XX e | e e XXX e [ e XK e [0 | 0.0 |
14.06 Affiliated Bank Loans.

.............. 2,560,988
.1,664,032
. .1,045,893
B .1,365,589

.0

14.07 Unaffiliated Bank LOANS........cccuvuvieieiiisieieiseeieiseieieississseseissiesses | sesessessssessesesssssssasaes TR PPN RPN JE RN e e XK e |0 | 000 | .0
14.08 TOtAlS......cooieeiicerieesceeee s ssssssessnessssnsssensnsnns | sneeennnneen 1,009,710 | o . rveeeneenn 1,759,621 ... . 423589 | 0 [ 6,636,503 | 1221 3,557,301 | D9 |l XX XK .6,636,503
14.09 Line 14.08 as a % of Col. 7... .64 ....100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...........ccccovveeevcvcecs | cveeeeeein 1.8 | i 58 | 3.2 | 05 | 08 | 000 | 1221 [ b XXX [ b XXX e b XX e b XK | i 121




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

oLIS

A 4N an B 4

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

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

10.

12.

2. Cost of short-term investMeNnts aCUIFET............oieuriiirieiieieicee st

3. ACCIUAL OF QISCOUNL. .....vuvvvvect sttt b bbb s bbbttt s b ben

4. Unrealized valuation inCrease (ECTEASE)..........ueirriurireireiiiriieieiseies ettt enses

5. Total gain (I0SS) ON QISPOSAIS..........eueiririreiricieieiiieis ittt ettt benser e

6. Deduct consideration received on QISPOSAIS............c.ruirrreirieriiireieeeiseeee et naen

7. Deduct amortization Of PrEMIUM...........c.riiiiicierierni et

8. Total foreign exchange change in book/adjusted Carrying ValUe...........cccvvieuiiinieiinieessie e

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

11. Deduct total nonadmitted @MOUNES............cccvieiiicecieie et

.............................................................. 0 [ om0 | 0| Q)| s sesesssseses0
.............................................................. L0 OO OP OO OP O YOO OO OO OO OO PO PP POT OO PO OO PO OO OO PO PO PO PP PO POE PP POT PP U OO OP PO PO PP PO PO PP PP PO PP POTPPPOPRION
.............................................................. 0 [0 |0 | .0




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14



Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

CLIS

1. Book/adjusted carrying value, December 31 Of PriOr YEAI. ........rureierrerrereieeneireieess st esssseeseees

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUN......coveiiiiitciite ettt ses

4. Unrealized valuation iNCrease (ABCIEASE)...........cceuiicuivrirereiiieiesee ettt st bbb

5. Total gain (I0SS) ON AISPOSAIS..........curerrerierireirerirseeie s es st s sttt

6. Deduct consideration reCeived ON dISPOSAIS............ruueerieiererirneireieiseessseseeeesssese e ssess sttt sessnes

7. Deduct amortization Of PrEMIUM..........cccuiuiiuiiiirieie ettt es

8. Total foreign exchange change in book/adjusted carrying ValUe.............cccccueiiceinicrceeeesee s

9. Deduct current year's other-than-temporary impairment reCogNIZEd...........ovuurirriineinieierereseeeeeee s

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

11. Deduct total NoNadmitted @MOUNLS...........cveiiiirieieireic et

.......................................................... 1,617,250

54,877,429

.......................................................... 1713985 | o0 | s LT13988 | 0
........................................................................ 0 e | ShE s | e
.......................................................... 1,713,985 | 0 | e 5713988 | i 0




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, E02, E03, E04, EO0S5, E06



Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./AC.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated
BABSON CAPITAL FLOATING RATE INCOME
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND| ......... ... |USA... |FUND . 103/29/2018 ..3,307,033 | .........61,897 (18,857)
2399999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated ..3,307,033 | .......... 61,897 0 0 0 0 (18,857) 0 XXX
Any Other Class of Assets - Unaffiliated
97MSCN 75 0 | MARTINGALE INVST TR SER 1. . | USA... | MARTINGALE INVST TR SER 1... ..6,500,000 623,247
4699999. Total - Any Other Class of Asset - Unaffiliated. ..o ..6,500,000 | ........ 623,247 0 0 0 0 0 0 XXX
4899999. Subtotal - Unaffiliated .9,807,033 | ....... 685,144 0 0 0 0 (18,857) 0 XXX
5099999. Totals ..9,807,033 85,144 0 0 0 0 (18,857) 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
TA TB ottt 0 1C e 0 D e 1E s 0 TF 0 1G e 0
2A 2B e 0 2C 0
BA s BB 0 3C s 0
AA AB e 0 AC e 0
BA 0 BB 0 5C s 0
B s 0

203




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

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

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

97MSCM 3D 9 |BABSON CAPITAL FLOATING RATE INCOME FUND.........tvtuiiuiissimisisseisisssssenssssesssssssssssensenssssnsssrsss | oessssssssesssessssesssess st sesssssssssessssssensesssssnssssssnc USA........ ..| 03/29/2018.
2399999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated............cocoooiiiis voiiiriiiniisiciceec s 0 XXX
4899999. Subtotal - Unaffiliated.. 0 XXX
5009999, TOAIS. ... veeeveeeeseeeeeeeeeeeeeeeeeseseseseesseeeeseesseeseses s eessees e eesseeseseseseesseeseseesseeseessseesseee e eesseeseeeseseesees e eeseseseeeseseesseeseaeeaesees 0 XXX

804




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
1 2 Location 5 6 7 8 Change 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 in|  Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B./A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./A.C.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated
97MSCM 3D 9 | BABSON CAPITAL FLOATING RATE INCOME FUND........ | USA ‘ Various 03/29/2018. | 12/31/2020. (139,133)] . (139,133)] . 149,320
2399999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Mortgage Loans - Unaffiliated...........ccccooiviininiinns | v 149,320 | o0 | v 0 [0 |0 {0 | 0000 149,320 | 010,188 [ | (139,133) | ...ceoce. (139,133) | oo 149,320
4899999. Subtotal - UNaffiliated..........iiviireriiiriirisiisi s ensssnsensssnsensesssnensssesssnsssnssensssesenssssssensses | e 149,320 | s |0 {0 [ |0 |0 ] 149,320 | 10,188 | 0 (139,133) [ ....ovc. (139,133) | ..vvvenee 149,320
5099999, TOAIS.........oovorveerieerecreeseesets ettt ss st s s ssssesssenssassasssienses nvssesssssssssssnssessesssssssessssnssessessssssesnssssssssessssnssnsenns | oenrennne 149,320 | i | eeveeieeeiienenn0 | o0 e [0 |0 | 149,320 | 10,188 | 0 | (139,133)| ......... (139,133) | .......... 149,320

603




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810  SL 3 |UNITED STATES TREASURY.......etviirerierineeieniseeserisesinssssensssesssssees | oeeees . .108.609 | ..o 108,609 | ..ooovvvvnienne 100,000 | ovooverneenne 117,037 | ........ (339) | cevvrmerereernens [ e [ e 2.000 |...... 1.29 |FA...... 04/15/2020. | 02/15/2050.
912828  3F 5 |UNITED STATES TREASURY.......otiiiiiierineiieeiseieisssiesissessssisssssanes | eeeens . . A11.039 | ... 555,195 | ..... 500,000 | ... 496,482 |....... AT3 [ s [ e [ 2.250 |...... 2.362 |MN...... 12/11/2017. | 11/15/2027.
912828 4L 1 |UNITED STATES TREASURY......cetviiirmrierieeierissisneriesssesssensssisssssnens | veeees NN ...106.047 ....2,333,034 .2,196,374 1,488 | oo | e | e 2.750 |...... 2.824 |AO...... 05/10/2018. | 04/30/2023.
912828  4X 5 |UNITED STATES TREASURY.......otviiimerierineereeissisesssssnssssensssisssssanes | oeeees o ...106.887 | .. 1,710,192 | 11,591,652 | ........ 2,980 | ovorerereernninens | e [ e 2.750 |...... 2.955 |FA....... 09/21/2018. | 08/31/2023.
912828 B6 6 |UNITED STATES TREASURY......covviiriiiririieiseisierisssesessssiessesssssnsns | ceveens . ..108.020 | .coocvvirne 1,620,300 | ..cooverenee 1,500,000 | ..cocvenee 1,493,711 | ........ 1,927 | o | v [ e 2.750 |...... 2.891 |FA....... 11/19/2018. | 02/15/2024.
912828 L5 7 |UNITED STATES TREASURY. SD.. |..|. ...344,695 |...102.828 | ......cccouvnnee 359,898 | ....ovvrernenne 350,000 | ..ovvrcrernes 348,063 1,081 [ oo | e | e 1.750 |...... 2.075 |MS...... 10/25/2017. | 09/30/2022.
912828  XQ 8 |UNITED STATES TREASURY......coooommiiiirieriieniisesiiseseissseissseiosseiis | ceveons o ....486,719 |...102.945 | ..... 514,725 | ..... 500,000 | ... 494,697 | ... 3246 | ..o [ [ 2.000 |...... 2.690 |JJ....... 06/28/2018. | 07/31/2022.
912828  YB 0 |UNITED STATES TREASURY.......etvuiirmrieriieierississeriesseessenssnesssssnees | oeeees o e [ TA i [ s 397,984 |..106.977 | ..ccovvvrrrrnns 427,908 | ...oovvvernene 400,000 | ... 398,224 |....... 191 | e [ [ e 1625 |...... 1.681 [FA...... 09/30/2019. | 08/15/2029.
912828  YY 0 |UNITED STATES TREASURY.......otiiiierierineiieeississesssssnssssessssissessanes | eeeens o ...200,961 |...105.934 | ..... 211,868 | ..... 200,000 | ... 200,780 (RE ) ORI USRI PO 1.750 |...... 1.649 [JD....... . 01/09/2020. | 12/31/2024.
912828  Z5 2 |UNITED STATES TREASURY......cotviiiiirieriieierisnieneiiessnsssesssnisssinens | oeeees o 1,197,797 |...104.500 | .............. 1,254,000 | ..oocovvveees 1,200,000 | ..coovvreeee 1,198,180 |........ 383 | e | e | s 1.375 |...... 1413 (... 02/11/2020. | 01/31/2025.
912828  Z9 4 |UNITED STATES TREASURY.....ccotviiimerierineereeiseissesssssnssssensssisssssanes | eeeees o e [ TA i [ s 309,551 {...105.793 | ...ccoceuunvee. 317,379 | oo 300,000 | ... 308,793 |........ (45) ) [T ORI P 1.500 |...... 1.160 |FA...... 02/28/2020. | 02/15/2030.
912828  ZQ 6 |UNITED STATES TREASURY.....coovommrrinrriiniinniisssisseesseisssssssssens | aeveons o ...891,352 |..... 97.766 | ..... 879,894 | ... 900,000 | ... 891,810 A58 [ s [ e [ 0.625 |...... 0.726 |MN...... 09/03/2020. | 05/15/2030.
91282C AV 3 |UNITED STATES TREASURY......ccisiuiiriiminirsinissnissenssssesssnsssnssssssenssnenss | seeees o I ...398,094 |..... SR [ 398,688 [ ..o 400,000 | ... 398,099 |........ 6 | [ [ 0.875 |..... 0.925 [ MN...... 12/18/2020. | 11/15/2030.
199999. U.S. Government - ISSUET OBGAHONS. ........rvuueieuiresseisississeis ettt | seisssnsans 10,106,817 XXX | s 10,691,690 | ..cooveene 10,150,000 | ..covvenee 10,133,901 [ oo (V) [ 10,956 0 0 XXX XXX XXX XXX XXX
.S. Government - Residential Mortgage-Backed Securities
38378U 8L 4 |GNR 2015-H04 FA - CMO/RMBS.......ouuuirerirersessnisssmssrssssssensssesssnssssssnae A [ 59,624 |..100.739 | .o 59,711 | .. 59,273 | .. 58,308 | ........ (1K) [ RN J 0.790 |..... 1.381 [MON... | oo 14 | s 896 | 11/05/2018. | 12/20/2064.
0299999. U.S. Government - Residential Mortgage-Backed Securities... 59,624 XXX 59,711 | .. 59,273 0 (973) 0 0 XXX XXX XXX XXX
0599999. Total - U.S. Government XXX ..10,751,402 10,209,273 0 9,983 0 0 XXX XXX XXX XXX
All Other Governments - Issuer Obligations
29135L AL 4 |EMIRATE OF ABU DHABI ...100.250 | ..... 200,500 | ..... 200,000 | ... 199,578 | ooovveerinerirerirenes [ e 52 | o [ e [ e 0.750 |...... 0.830 08/25/2020. | 09/02/2023.
302154 DB 2 |EXPORT-IMPORT BANK OF KOREA... ...104.802 | ..... 209,604 | ..... 200,000 | ... 199,504 102 02/05/2020. | 02/12/2025.
68323A BK 9 [ONTARIO, PROVINCE OF ..103.193 | ..... 206,386 | ..... 200,000 | ... 197,861 | oo | e 1379 | i | e [ v 2450 |...... 3.190 05/09/2018. | 06/29/2022.
748148  PB 3 |QUEBEC, PROVINCE OF.......cccoconmmirimnnnminnsmsmnssmsssnsnsssssmsssnssssssnnees | covene | G| avvennnnne | 1D FE i [ o 744,066 |...117.716 706,296 1068,661 | .o | (25,773 | | | 7.500 |...... 2.797 05/09/2018. | 07/15/2023.
0699999. All Other Governments - Issuer Obligations.. 1,337,302 XXX 1,322,786 1,265,604 0 0 XXX XXX XXX XXX
1099999. Total - All Other GOVEIMMENES. ... ueuveuereieiesiesirisersersess s ees ettt ent s | nsnsssnseas 1,337,302 XXX ....1,322,786 .1,265,604 0 0 XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
605581  HK 6 | MISSISSIPPI ST.....oviiiiiirieisinssiersssssessensssessssssssssssssssssssssssesssnsssssensessases ‘ ....... | . ‘ ............ ‘ 1TCFE i [ 250,000 |...107.308 | ..... 268,270 | ..... 250,000 | ... 250,000 |........ 2.831 2.831 |ID.oov. | v 590 | oo 7,078 | 12/07/2016. | 12/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligation s | s 250,000 XXX | 268,270 | ..... 250,000 | ... 250,000 0 0 0 0 XXX XXX XXX [ s 590 | .o 7,078 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) ettt enenntensenies | erenesinianes 250,000 XXX ... 268,270 | ..... 250,000 | ... 250,000 0 0 0 0 XXX XXX XXX | e 590 | .o 7,078 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of A ies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligation:
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT.....coovverneernrineinens [ s [P L K1 I ST I 75,487 |...105.860 | ..ocovovrerrnnes 79,395 | .. 75,000 | .. 75,365 |........ ((A) ] [T IR I 3.163 |...... 3.051 [MS..cc.| w899 | i 2,372 | 04/04/2019. | 09/15/2025.
3137EA  EU 9 |FEDERAL HOME LOAN MORTGAGE CORP........ccovvuirmririrnrisiserssiensnnes | cevenes ....298,506 |...100.053 | ..... 300,159 | ..... 300,000 | ... 298,636 130 | e | e [ 0.375 |..... 0.476 |JJ....... . 07/21/2020. | 07/21/2025.
451174 AD 8 |IDAHO ENERGY RES AUTH TRANSMISSION FACS.......ccccovvvimmremrriinines | verene . 113680 | e 113,680 | coveoverirnnes 100,000 | .coocvivriinnn 93,407 |........ 725 2.952 |...... 3.958 |MS...... . 10/09/2018. | 09/01/2028.
64971X DZ 8 [NEW YORKN Y CITY TRANSITIONAL FIN AUTH.......ccovrrrireineieeniinsirnns | oo . LW16.703 | 175,055 | cooovereriirs 150,000 | coovvvreveinee 150,885 |........ (104) [ vvrerrerrererens | e s 3750 |...... 3.657 [MN......| covvrrernn938 | 5,625 | 06/26/2018. | 05/01/2028.
64971X JD 1 [NEW YORKNY CITY TRANSITIONAL FIN AUTH......cccooimrvreriririnriinnrinnns | cevene ..111.669 99,994 I [STSTORTIRRORRION IPPOPPORORRORRION IOV 2.980 |...... 2.981 |MN...... 03/27/2019. | 11/01/2027.
650035 4W 5 |NEW YORK ST URBAN DEV CORP REV OO I NE . 111.989 | .. . ...103,609 |........ (B43) | evvvneererrneirens [ e [ s 3170 |...... 2427 |MS...... PO 12/16/2019. | 03/15/2026.
70922P  AM 4 |PENNSYLVANIA ST TPK COMMN SPL OBLIG.........coeveieeriririerinniirenins | cevenes . L 111.439 L 390,037 | ..... 350,000 | ... 366,564 |........ (3,169) [ oo | e | e 3129 |..... 2110 [ D | v 913 | 10,952 | 06/26/2019. | 12/01/2025.
73358W  AJ 3 [PORTAUTHNY &N Uit ssessessesssessssines | ceneees . ...133.349 75,000 | .. 87,559 (1,164 [ oo | e | e 6.040 |...... 3.807 |JD....... 4,530 |09/12/2018. | 12/01/2029.
899154 BB 3 | TULARE CNTY CALIF PENSION OBLIG.......cccooriumriienrinirnerseirersensineenes | ceveens . 115568 | .o 115,568 | e 100,000 | ..cooevvenenee 100,000 | cvooveeeererrrnrrieniens | v | e | | 4109 |...... 4109 |JD....... 4,109 | 06/01/2018. | 06/01/2029.
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914115 P2 0 |UNIVERSITY CENT ARK REV......coiviiiiiriiininnieisnisisnsssiessessssessssssninns | cevnns [ [ 1.F FE.. ...150,000 |...111.201 | oo 166,802 | ..ovovvevernnee 150,000 | ..ooevvernnne 150,000 | oo e | e | e [ 3.480 |...... 3.479 [MN...... 01/30/2019. | 11/01/2025.
91412H GF 4 |UNIVERSITY CALIF REVS............ IV I . 1.CFE.c. | w.n. ...200,000 |...101.599 | ....... 203,198 | ..... 200,000 | ..... 200,000 | .ooovvenrirerereerrnis | errreerienieeineens | e | e | e 1.316 |...... 1.316 [MN...... 07/10/2020. | 05/15/2027.
914729 QU 5 |UNIVERSITY NORTH TEX UNIV REV.......iiiiiiiiniiisiiiniississsississsnsssisnnes | oveeas I P 1.CFE i | v 299,076 |...107.593 | ..ccovvrrnennns 322,779 [ oo, 300,000 [ ..cooovrernn. 299,450 |.......... 166 | oo s [ 3.148 |..... 3.207 |AQ...... 09/05/2018. | 04/15/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations... 2,031,789 XXX ] s 2,190,341 | .o 2,000,000 | ...... 2,025,469 0 (4,129) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128MJ  3W 8 |FH G08812 - RMBS.......ccoviiiiiriieiieiierissieesessssiesssssssssssssssssssessessnes | serenes e A11A i | 1,238,203 |...104.799 | .....cccce.e. 1,350,428 | ..cocconveee. 1,288,589 | ..cccenene 1,251,192 | .......... TAB9 | .o e [ 3.000 |...... 4135 |MON... | cccevvrrnee 3,221 | v 38,656 | 05/09/2018. | 04/01/2048.
3132DV 3M 5 | FH SD8004 - RMBS........coouiiuirinrireireessniasessessesesessssssssssensesssssesssnsans | oeeens o 1A. ....140,939 |...104.778 LA45.873 | 139,221 | oo 141,230 344 | s [ e [ 3.000 |...... 2.394 |MON... 4,177 | 08/01/2019. | 08/01/2049.
3132DV 4N 2 |FH SD8029 - RMBS.........ostiueriirerieriereeieeeisesissseessissssissssisnseies | cvveons N 1A.. 74,621 |...105.507 | .. 76,816 | .. 72,807 | .. 74849 | ... 228 | oo | e | e 2.500 |...... 1.810 |MON... 03/05/2020. | 12/01/2049.
3132DV AW 2 | FH SDB037 - RMBS.......ocvuuiieiririrerisiesseinesiesiesesessssssssssessesesssssssnsens | oeeens . TA e | e 1,028,865 |...105.507 | ...cccovvenee 1,091,151 | i 1,034,197 | oo 1,028,597 |.......... (268) | vvvnvevrrireiirens [ e [ e 2.500 |...... 2.604 |MON... 01/06/2020. | 01/01/2050.
3132DV 5Q 4 |FH SDB8055 - RMBS.......occuuiiuiririreieesseiessessesisessssissssessssessssssssas | eeeens o 1A. ...303,508 |...105.507 | .. ...312,340 ..296,037 ....304,447 939 [ e [ e [ e 2.500 |...... 1.831 [MON... 03/05/2020. | 04/01/2050.
3132DV 7 8 |FH SDBOJ7 - RMBS.......oveuiieiririrririeineiesriesieneessseisssssesiesesssesssiens | oeeens o 1A. ...691,314 |...103.888 | .. ...698,652 | ... ..672,505 | .... ...690,350 | .......... (9684) | vvooveerirrinens [ e [ 2.000 |..... 1.397 |MON... 07/08/2020. | 08/01/2050.
3132DW AP 8 [FH SD8114 - RMBS.......ccoiiviiieireriseineriesiesiseesssssessesssesssseesssisssssens | seienes . 1A e | i 104,420 |...105.507 | .ccovvrrrrrnnee 105,139 | oo 99,651 | coocvvvrcrin 104,364 |.......... [(G15) ) TN IV I 2.500 |...... 1.512 |MON... 11/24/2020. | 12/01/2050.
3132XY XM 4 |FH Q56083 - RMBS........iiiieirciieiiiiieeissseisssssesssessssisssssssssesssnnes | eveens ol 1A.. 152,112 {..105.902 | oo 163,400 | oo 154,294 162 | e [ [ 3.500 |...... 3.990 |MON... 05/22/2018. | 05/01/2048.
3136BC PR 5 |FNR 2020-079 JA - CMO/RMBS........coomverreeieeereeseeeeseeesesseesseesssssseienees | coveees o 1A.. ....303,442 |...100.552 | ....... 297,698 | ..... 296,064 [CGT0) ) STRON ISR IO 1.500 |...... 1.044 |MON... 10/08/2020. | 11/25/2050.
R3137FR K5 9 [FHR 4961C A - CMO/RMBS.......ccoomiiireiineeeneeeseeeesseseessssssesesssssessnnes | o . 1A ...100.090 35824 | ...............35,843 | .......... (250) | evevneererrneinens [ e [ e 2.500 |...... 1.038 |MON... 02/24/2020. | 07/25/2034.
D31418C  NE 0 |FNMA3088 - RMBS...ocooreoerseseessersnssessssssessessssssssssssesessne | oo NN 1A. ...107.705 ..866,497 (535) | eveveerrrrieriiens [ e [ e 4.000 |...... 3.401 |MON... 05/09/2018. | 08/01/2047.
L, 31418C U7 7 [FNMA3305 - RMBS......ccoocccmrmmvermssciemnmssssmssnnssssisssnssssesssesssssnseesssss | e o 1A. ...105.962 ..730,533 TOT [ s [ e [ e 3.500 |...... 3.778 | MON... 05/09/2018. | 03/01/2048.
31418C V2 7 |FN MA3332-RMBS 1A.. ...105.962 ...1,088,645 1,021 MON... 05/09/2018. | 04/01/2048.
31418D FF 4 |FN MA3765 - RMBS 1A. ...105.507 .115,218 172 MON... 08/30/2019. | 09/01/2049.
31418D GK 2 |FN MA3801-RMBS 1A. ...105.507 84,766 (43) MON... 09/27/2019. | 10/01/2049.
31418D GM 8 |FN MA3803 - RMBS 1A. ...105.638 2,335,359 | oo 2,428,414 | e | e 18,159 MON... 01/06/2020. | 10/01/2049.
31418D GN 6 |FN MA3804 - RMBS 1A. ...106.800 332,749 3,444 MON... 01/06/2020. | 10/01/2049.
31418D KT 8 | FN MA3905 - RMBS 1A.. .3,696,581 |...104.848 4,145 MON... 01/06/2020. | 01/01/2050.
31418D Q7 0 |FN MA4077 - RMBS 1A. ...103.888 (855) MON... 06/12/2020. | 07/01/2050.
31418D QH 8 |FN MA4055 - RMBS 1A. ...105.507 (479) MON... 05/19/2020. | 06/01/2050.
31418D TQ 5 |FN MA4158 - RMBS [P ...103.888 (731) MON... 09/30/2020. | 10/01/2050.
314180 UG 5 [FNMA4182 - RMBS.....cooooveriiriieiessiessisesssssssesssssssssesssssssssiessssssienns | vienns Y 4 ...103.888 (619) MON... 10/26/2020. | 11/01/2050.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities, XXX . .16,781,010 | ... 15,961,558 0 31,933 0 0 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t OBGAHIONS. ... | cesenriens 18,213,559 XXX | s 18,971,351 | v 17,961,558 0 27,804 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001055  AM 4 |AFLAC INC...ooovvoiieerieiiecisiiss s ssssenses | enenes [P T 1.GFE s | e 251,348 |..111.422 | ....... 278,555 | ..... 250,000 | ..... 250,831 |..ccovenee (190) | evvrmvermreereriens [ ererererisriverirenes [ s 3.625 |...... 3.532 |MN..ooo| v 1,158 [ oo 9,063 | 03/13/2018. | 11/15/2024.
00206R  FZ 0 [ATETINC ..ottt nsesssenens. | seseees | e | 2B FE i | s 100,000 |...100.275 | .ccoovvrvrrrnnee 100,275 | oo 100,000 | coooovirniinne 100,000 | covoueeverererrerieees [ eereernsrinnreniens | e | v | e 0.975 |...... 0.988 | MJSD. | ccoovvvvurnnes 84 | v 1,794 | 06/21/2018. | 06/01/2021.
00287Y  AX 7 [ABBVIE INC ...ttt sssssssssesssssssssesssssnsss | soneres ...122,294 {...105.143 ..125,000 123,929 [ | 833 [ [ | 2.850 |...... 3.229 [MN...... 01/09/2017. | 05/14/2023.
00287Y BZ 1 |ABBVIEINC SSTTTSTURRRIRTRRRTI BV ...107.180 2100,000 | .ooveeiernrn99,930 [ oo | e 1T | s [ [ 2.600 |...... 2.619 |MN...... 11/12/2019. | 11/21/2024.
009158 AR 7 |AIR PRODUCTS AND CHEMICALS INC........coooiirrrierirenineiseissieesiinnes | eveens [ A FFEo | e 397,944 |..102.272 | .....cccc......409,088 | .oocirevinncens 400,000 | ..oovvrvrnee. 399,429 | ..oovvviieierieies | o7 [ [ [ 3.000 |...... 3.174 |MN...... 10/02/2018. | 11/03/2021.
04015K  AB 6 |ARES FINANCE CO Il LLC.....cooorirririerierierieississiienieseesssniessiiens | sevene . ....149,657 |...105.862 ..150,000 149873 | s [ e 16 [ | | 3.250 |...... 3.277 | JD....... . . 06/10/2020. | 06/15/2030.
05348E BH 1 | AVALONBAY COMMUNITIES INC......coovrvrmrirreririseinserieseneesesisesssninns | sevin . ...199,110 |...107.550 | .. ..200,000 | .... 199,152 | e [ B2 [ | e | e 2450 |...... 2498 |Jd....... s cevenneennnnen 121 [ 05/08/2020. | 01/15/2031.
06051G  FS 3 | BANK OF AMERICA CORP.........coevurriiriririiieiinsiiesienisssesesisssiesienens | oeeens | e | TF FE i | s 297,525 |...113.980 | ..cccvvverneen. 341,940 | .o 300,000 | ..... 298,358 | ..o | errierrieerernn 320 | v [ [ 3.875 |...... 4.007 |FA oo | v 4844 | ... 11,625 | 05/09/2018. | 08/01/2025.
06051G  HW 2 | BANK OF AMERICA CORP.......c.oerureierimrirerieiiessiensesisseessssssssssssenens | oeeens ...305,943 |...106.603 | ........ccvevnnee 319,809 | .oovvrerenne 300,000 [RI0TE:) T SN IV IO 2456 |...... 2.011 |AO...... 02/11/2020. | 10/22/2025.
09659W  2M 5 | BNP PARIBAS SA........oomiiiiriiinriiiieiiessissssssesesssssssssssssssssssssssssssnse | ooeeees ...200,000 |...101.667 | ....... 203,334 | ..... 200,000 | ..oceerrerrn200,000 | oo e e | | 1904 |...... 1.904 |MS...... 09/23/2020. | 09/30/2028.
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09681L  AG 5 |BOC AVIATION LTD....ccovrvernrirernireirernniernniseissnsssssnssnsssssesssnssesssssssssenses | vernne | G vvvvevenne [ 1.6 FE s | v 201,460 | ... 99.810 200,163 |.......... (493) [ vvrrrerverieirens | e s 1.264 |...... 1.018 | FMAN. A21 | 4,385 | 05/10/2018. | 05/02/2021.
110122 DA 3 |BRISTOL-MYERS SQUIBB CO........ccoooveirriinriineieneieceiesecesiesesisnniins | coneees ...109.434 301,584 |......... (545) [ oo [ e | e 4.000 |...... 3.787 |FA...... 4533 | s 12,000 | 06/21/2018. | 08/15/2023.
122014 AH 6 |BURLINGTON RESOURCES LLC.........ooviviririiriiiniieniissseineseiseneiens | ceeeees ..127.110 BI1ABT | oo | e (19,925) [ ..oovverrrirriis | e | e 8.200 |...... 3483 |MS......| oo 12,072 | oo 41,000 | 01/30/2018. | 03/15/2025.
126650 CV 0 |CVSHEALTH CORP.......coooirviirriireieseiieneiiesesiesesissssissseesssinssinnns | coneees ...106.982 | .. . 150,000 149,651 | .......... 151 | [ [ 3.700 |...... 3.812 |[MS...... | oo 1727 | 5,550 | 05/09/2018. | 03/09/2023.
13607G KW 3 | CANADIAN IMPERIAL BANK OF COMMERCE............ccocosmuvmiiiniririnniis | e ..100.945 | oo 100,945 | oo 100,000 | ovvorcerirns 100,000 | ovvooeevirrriiereiies | eeereeiemenieneniens | e | e | oo 0.890 |...... 0.901 12/10/2019. | 03/17/2023.
149123  BD 2 |CATERPILLAR INC....ovvirrieriiciernsississie e sisisssesseisssssesssssssses | coeres ...114.868 344,604 | .....coevnenn 300,000 | .ocvererienenn 330,823 | .o | e (13,865) [ ..ovvverervrieerens | cevrvrierserseereninee [ 8.000 |...... 2.967 04/03/2019. | 02/15/2023.
166764 BT 6 | CHEVRON CORP........oooiiiiiiiceiceiieceiiesesiesesiesesiseseesessessseesesissenes | ceeeees ...107.158 267,895 | ..... 250,000 | ..... 251,645 | ......... (515) 2895 |.... 2.666 12/06/2017. | 03/03/2024.
172967  KG 5 |CITIGROUP INC.......oooiiiiiriisiiciiesiriessisiesisisssississsssssisssssies | o ...113.636 284,000 | ..... 250,000 244929 |.......... 889 [ i [ e [ 3.700 |...... 4.151 05/09/2018. | 01/12/2026.
21685W BT 3 | COOPERATIEVE RABOBANK UA..........cooiiiiiniiiiniinnississeisneiieneies | e ...100.070 100,070 | coovvcvviiee 100,000 100,035 |.......... (1,270) [ oo | cvreeevereneisernes | 204500 | e, 3.199 05/10/2018. | 01/11/2021.
21688A AE 2 | COOPERATIEVE RABOBANK UA (NEW YORK BRANC.........c.ccoovvvmmmrirns [ v 112221 280,553 | ..... 250,000 248,118 390 | oo | e [ 03375 | 3.562 08/16/2018. | 05/21/2025.
219350 AZ 8 |CORNING INC ...107.898 215,796 .200,000 ..201,354 (A78) | oveovvevrirerrens [ v [0 3,700 [ 3.429 02/07/2019. | 11/15/2023.
24703D BB 6 | DELL INTERNATIONAL LLC......ooiiiiiiriiireiiereieseiieseiisecesiesesiesesiecenes | ceeeees ...120.082 ...240,164 200,000 229,774 (2,654) [ ...oovverereeeins | e | 20025.850 | .o 2.314 07/28/2020. | 07/15/2025.
260543 CJ 0 | DOW CHEMICAL CO.....ovvvuiiiiiiiiiiirisrissiiesisisesississiisssessssssssenies. | oneies ...109.539 273,848 | ... 250,000 250,848 |.......... (214) [ oo e 0003500 | 3.397 03/15/2019. | 10/01/2024.
nl 26441C  BA 2 |DUKE ENERGY CORP NEW........ccoovuuimriieriineireceeieceeiesesessesisseseesnnes | coveees ...100.149 100,149 | oo 100,000 100,000 | ovvooeeeirreeireniis | e | e | eenviseneseniinnnees |2 0721 |l 0.721 05/11/2018. | 05/14/2021.
m=h 291011 BF 0 |EMERSON ELECTRIC CO....ooooroooeoesoeeosomsosossesessoesessoesee ...101.920 305,760 | ...coooerenenn. 300,000 298,425 1,879 [ oo o | 2000 2.625 | i 3.212 06/26/2018. | 12/01/2021.
O 203640 AR 1 |ENTERGY ARKANSAS LLC . ...105.428 263,570 | ..... 250,000 249,648 140 | oo [ [003.050 |l 311 02/13/2018. | 06/01/2023.
k, 30231G BD 3 |EXXON MOBIL CORP..........cosriiireiiceiieceiieceeieceeieceseesesseseseeseseesesenas ...107.683 215,366 | ..o 200,000 | ..... 200,000 [ ..ooovvererirenerienes | cereriereiennienens [ e | e | 02205 [ 2.275 08/13/2019. | 08/16/2026.
304071 AA 1 |FAIRFAX (US) INC.....cooouiiiiiiiciiiisicnss e | v ...109.600 ...328,800 300,000 308,206 |.......... (2,055) [ coocvevereirernninns e [ 875 [ 4.054 03/27/2019. | 08/13/2024.
31620R  AJ 4 |FIDELITY NATIONAL FINANCIAL INC.......cooooirirriieneiraneieneeeceeienniens | e ...109.817 ..164,726 | ... 150,000 149,652 | ..ooooevveceeieceiins | e 18 [ oo [ e | 3400 [ 3.429 06/09/2020. | 06/15/2030.
337738 AT 5 |FISERV INC ..o | crvions ..112.018 168,027 | oovvoevrii 150,000 | ovvovrrirnne 154,950 (85B) [ cvveveerererrirenes [ e | 000:3.200 | 2.535 12/04/2019. | 07/01/2026.
345397 VU 4 |FORD MOTOR CREDIT COMPANY LLC... ...102.350 204,700 | ..... 200,000 | ..... 202,393 (3,962) [ ..ooveveerrirers | cvrereversviineinns | 2005875 | i 3.792 05/09/2018. | 08/02/2021.
354613  AK 7 |FRANKLIN RESOURCES INC........cccoovvvviiriirariiennes ...109.061 | ....... 272,653 | ..... 250,000 | ..... 248,325 373 | oo | e [ 202,850 | 3.019 04/12/2019. | 03/30/2025.
38141G WK 6 | GOLDMAN SACHS GROUP INC......c.cooveemririrereisirsierssissiesissessisssenens | cevees ..101.018 252,545 | ... 250,000 251,085 |.......... (749) | ovvovvrrenivens [ [ 1.275 [ 0.991 05/09/2018. | 06/05/2023.
404280 BA 6 |HSBC HOLDINGS PLC........ccoooiriiiniiiiciiinniiseiesnssissseessssssssssnssessnnes | o ...107.561 376,464 | ................. 350,000 349,332 | ... 262 | .o | e | 2002.3.800 | L 3.684 05/09/2018. | 05/25/2023.
404280  BK 4 |HSBC HOLDINGS PLC.......oovueiiieiirerieeseieseeieeesieesiisesssissssisessisenees | e 114,197 228,394 | ... 200,000 212,365 |.......... (1,737) [ o v | e 4041 | L 2.942 01/09/2020. | 03/13/2028.
41283L AT 2 |HARLEY-DAVIDSON FINANCIAL SERVICES INC..........coovvviimniiiiriiiiiniis [ s ...100.019 100,019 | oo 100,000 100,000 | ovvooeevinriienniins e | e | e [ 11680 | 1.166 11/26/2018. | 03/02/2021.
436106  AA 6 |HOLLYFRONTIER CORP.........ccocoiiiiiiiriieiiinieisseeissseissesieessisssseeeneeons | s 11,670 | ... 223,340 | ..... 200,000 | ..ocvvrerernen 219,692 |......... (3,524) [ ..o | e | 2005875 | i 3.700 08/13/2019. | 04/01/2026.
458140  BD 1 [INTEL CORP....cooitiiicieissiseieniisis et nsnsns | sosenes ...107.907 593,489 | ..... 550,000 553,259 |......... (957) [ verrrervrrneirens | ceererverisnneirerinns [ 0002875 [ 2.681 12/13/2017. | 05/11/2024.
459200 AR 2 |INTERNATIONAL BUSINESS MACHINES CORP........ccccocommvvimmririniiianns | o ...131.082 524,328 | ..o 400,000 476,606 | ... [ e (10,362) [ ..oovveverercerins | veereeerienneiiens | 20000.220 | i 2.993 07/15/2019. | 08/01/2027.
46625H KC 3 | JPMORGAN CHASE & CO ...109.526 ...328,578 300,000 291,130 | ..o 1,979 [ | e | 03125 | 3.920 05/09/2018. | 01/23/2025.
46849L TC 5 | JACKSON NATIONAL LIFE GLOBAL FUNDING... . L 112.739 112,739 L 100,000 | .. 99,871 | [ 26 [ e |0 3.875 | L 3.907 06/06/2018. | 06/11/2025.
494368 BQ 5 |KIMBERLY-CLARK CORP.........cosiiiiriiiriiieceiieseiiesssieseeiesesissnsieseniens | s 2107973 | 215,946 | ..o 200,000 | ..covvernnens 194,738 | .......... 170 [ s | v | 20002.650 | oo 3.332 01/30/2019. | 03/01/2025.
539439  AK 5 |LLOYDS BANKING GROUP PLC........cocviumrnrirerinnisinsiersssssssesssssenenes | cernns ..101.399 | ...... 202,798 | ..... 200,000 199,762 | .......... 452 | oo | e 203100 [ 3.336 05/09/2018. | 07/06/2021.
539439  AQ 2 |LLOYDS BANKING GROUP PLC.........ccooovumrviiereeiinerisseeesnnecsenesssnennnens | ceveons 112,924 225,848 | ..... 200,000 187,600 |.......... 1,293 [ e | e | e 3.5T4 | i 4.523 05/09/2018. | 11/07/2028.
57629W CH 1 | MASSMUTUAL GLOBAL FUNDING Il.......couviemriorriieriienrisesisessiennnes | ceeeees . 112384 | 224,768 | ... 200,000 | ..ocoevernnee 199,689 | ..oovvvvrrcireriens [ e 54 | oo e | 2000 3.400 [ 3433 03/05/2019. | 03/08/2026.
585055 BS 4 |MEDTRONIC INC........ccooviiiiriiinniincisnsicsissssssssssssissssssscnnss | e L112.221 392,774 | ..... 350,000 | ..... 350,240 |.......... (40) [ ..o | e | 20023500 | e 3.482 08/28/2018. | 03/15/2025.
606822 AP 9 |MITSUBISHI UFJ FINANCIAL GROUP INC........covveerviierieerereiieceeieneeiins | e ...103.461 103,461 | oo 100,000 98,627 838 [ e | e | 10002665 | i 3.575 05/09/2018. | 07/25/2022.
60687Y AM 1 |MIZUHO FINANCIAL GROUP INC ...111.566 223132 | ... 200,000 ..207,158 (936) | vvvvvererieeriens [ [0 3170 [ 2.584 01/09/2020. | 09/11/2027.
60687Y AP 4 |MIZUHO FINANCIAL GROUP INC.........coovviiieiinniiineiiienisseeieesiiseniiens | o ...106.506 213,012 | oo 200,000 199,098 392 | oo | e | 0. 3.549 | L 3.767 05/09/2018. | 03/05/2023.
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617446 8C 6 |MORGAN STANLEY......ccoosiiiriiiirirniieisisienssisiesssisssessssssssssesssssssses | cernns 1.F FE.. ..199,730 |[...114.437 | ....... 228,874 | ... 200,000 199,827 [ e | e 34 | e | e [ 4.000 |...... 4.021 .8,000 | 05/09/2018. | 07/23/2025.
61945C  AF 0 [ MOSAIC CO....cosivvirceieiiseeieeieseiseeissssesessesessssesssssssssssssssneenes | coeeees 2CFE.. | . ..173,663 |...104.499 | ........ccc...... 182,873 | oo 175,000 ... 174,467 P2 4 (TSRO IURRRIN IO 3.250 |...... 3.419 ceveennnn,688 | 12/21/2017. | 11/15/2022.
63254A  AX 6 |NATIONAL AUSTRALIA BANK LTD (NEW YORK BR........coocommvvimnrrirmmniirns | wvnene [ er | verviienns 1D FE o | o 245588 |...100.041 | ....... 250,103 | ..... 250,000 | ..ovovrernen 249,949 | .......... 1,893 [ oo | e | e 2500 |...... 3494 | | 2,934 | L 6,250 | 05/09/2018. | 01/12/2021.
637432 ND 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN........cccoovviriiinriiririis [ oo 1.EFE..... ....103,092 |...108.684 | ................. 108,684 | ....ccovvvvnnnee 100,000 ....102,442 (B05) | veveerrrveereens [ ererereeisniserienes [ e 2.850 |...... 2.181 12/02/2019. | 01/27/2025.
64952W  DQ 3 |NEW YORK LIFE GLOBAL FUNDING..........ccoovvuemmiirimieiniineneiieseiienenis | ceeneen | oo [ ereiiieneees 1TAFE. . | o ...199,796 |...101.373 | ..... 202,746 | ..... 200,000 2199817 | e [ s 21 [ | e | e 0.950 |...... 0.971 06/17/2020. | 06/24/2025.
651639 AT 3 |[NEWMONT CORPORATION........cvurervririernisirnnierssseirensensssssssessssssnssnnes | vevnns | oo | avrveees 1,2|2BFE i | i 148,050 |...105.764 | .......ccccene. 158,646 | ...oovvvrenee 150,000 | .ooervernnne 149,004 | .......... A34 | e [ 3.700 |...... 4.018 10/03/2018. | 03/15/2023.
66989H  AJ 7 |NOVARTIS CAPITAL CORP........coooiiviieiiiceiecceieesiieessissseeseseieseienes | ceeeees I 1,2|1.DFE....... ....308,871 |..110.613 | .ccovvrs 331,839 | oo 300,000 | ..coooerernes 306,796 (1,365) [ ..ooernrenerrnerins | ceerrrinersnerirneenns | e 3.000 |...... 2.480 06/18/2019. | 11/20/2025.
B7077TM Al 7 [NUTRIEN LTD...ooiiiimiiiiiiieeiieseeieseiseseissesiessssssssessisessssssssssssinens | evveons Clon 1,2|2.BFE........ ....258,338 |...104.004 | ....... 260,010 | ..... 250,000 | ..... 252,233 (1,441) [ oo | v | e 3.150 |...... 2.539 07/25/2016. | 10/01/2022.
67080L  AA 3 [NUVEEN LLC.....oiiiiiiiiireieceseceiesessssesssssssisssssssssisssssssssesnnnes. | avvees | oo | coienes 12| 1.CFE i | o 99,403 |...119.466 | ................. 119,466 | .....ccocvvvvnnee 100,000 | .ovvvieerren99,515 | s [ e £ [ORRROI IO IO 4.000 |...... 4.073 10/17/2018. | 11/01/2028.
68389X  AS 4 |ORACLE CORP........oosrviiieiireiieceiieresiecesiesesieseseesessesesiesesisseseessnins | oo ...108.397 ...325,191 ..300,000 (1,060) [ ..oocernrerrrerins | e | e 3.625 |...... 3.232 01/15/2019. | 07/15/2023.
694308 HG 5 |PACIFIC GAS AND ELECTRIC CO......coooovvviiirninriinnisseisseisseiisnnis | v ....105,510 |...106.679 ...106,679 | ... ..100,000 105,510 | s [ [ | | 3.750 |...... 2.026 07/16/2020. | 02/15/2024.
694308 JD 0 |PACIFIC GAS AND ELECTRIC CO........coovvvrmmrrirernrirnrnrrsnnrrsnenrennissnninns | evviee | oo | evveneenn2 | 2.0 FE i | o 100,000 |...100.030 | ...ccovoruenae 100,030 | covvoererirne 100,000 | covvovrerirnns 100,000 | cvvooeeverrriireiins | eerereeiereeieneiiens | e | e | e 1.699 |..... 1.722 06/16/2020. | 06/16/2022.
694308 JR 9 | PACIFIC GAS AND ELECTRIC CO......cooorrirrriirriiinreiiesseisessissssisessinns | eevenns ....100,000 |{...100.055 | ......c.cc0e0....100,055 | ooooviiernncs 100,000 | oovvererrirnne 100,000 | ovvvvurverrrrireniins | e | e | e | e 1.596 |...... 1.616 11/12/2020. | 11/15/2021.
6944PL 2B 4 |PACIFIC LIFE GLOBAL FUNDING Il......covvouurriinriiieiincrieeniieceeieseieenns | o . ...101.368 . 75,000 T4,850 | ..o | e L TR SN PO 1.200 |...... 1.246 06/17/2020. | 06/24/2025.
R 695156 AQ 2 |PACKAGING CORP OF AMERICA.........coocurvveerenrerirnnereneresssesssssessisssnees | evveies | oo | evreees 1,2|2BFE. oo | oo 415,284 |..110.278 | ..coovvrens 441,112 | s 400,000 | ....cene...... 408,132 | ..o (2,934) [ oo | e | e 4.500 |...... 3.669 06/27/2018. | 11/01/2023.
D 70450Y  AD 5 | PAYPAL HOLDINGS ING..occooeseresecssosersesesseseesessessoseosesises | o ....151,370 |...109.920 ..150,000 (190) | eveveerrinrierens [ erererreeieniseivenes [ e 2.650 |...... 2.500 12/04/2019. | 10/01/2026.
717081 ES 8 |PFIZER INC.....ooiiiiiciteeeeesesseeessieseieseisese s | cnveons ....304,308 |...107.881 ..300,000 (8B0) | vvveernrreernens [ erererenrnrieriienes [ e 2.950 |...... 2.632 04/10/2019. | 03/15/2024.
718172 AT 6 |PHILIP MORRIS INTERNATIONAL INC....ccoovvriviiiiirerieisinsieissienesieine . 103.637 | e 103,637 | v 100,000 | ..coovvevreenennd 98,483 884 | .o e [ 02,500 [ 3.459 05/09/2018. | 08/22/2022.
718546 AC 8 | PHILLIPS 66 ..104.727 261,818 | ..... 250,000 | ..... 253,777 (2,929) 03/09/2017. | 04/01/2022.
74005P  BF 0 [LINDE INC.....ooviioiiiiiiisieieeiiesiisesisssiessis s | oo ..104.404 | ....... 261,010 | ..... 250,000 | ..ovocrernen 250,740 (371) 12/15/2017. | 02/21/2023.
74256L EE 5 | PRINCIPAL LIFE GLOBAL FUNDING Il ...102.090 | ....... 204,180 | ..... 200,000 | ..oovveeerrn 199,853 [ oo | s 17 06/16/2020. | 06/23/2025.
75513E CF 6 |RAYTHEON TECHNOLOGIES CORP... ...108.738 326,214 ..300,000 (523) 04/12/2018. | 12/15/2023.
81762P  AE 2 [ SERVICENOW INC.......oovvrvrirerrnirrirerssierinnissinsnssisensnssseenssssssssssssssnnns | vrenes | oo [ v L2 | 2A FEvvii | v 199,252 [0 97.554 ..195,108 | ... 200,000 | coovereeerneen 199,280 | o [ e 28 08/06/2020. | 09/01/2030.
842400 GN 7 | SOUTHERN CALIFORNIA EDISON CO.......ccoooomimviimiiirrieneieseieniiinns | e L A12.186 | 112,186 | oo 100,000 (354) 03/30/2020. | 08/01/2025.
853254 BW 9 | STANDARD CHARTERED PLC.... ...100.654 201,308 | ... 200,000 10/06/2020. | 10/14/2023.
857477  BC 6 | STATE STREET CORP........oovvviiiriiiiriscisenississsisssssssesisnnsinns | arveens ..109.933 | 109,933 | oo 100,000 11/28/2018. | 12/03/2024.
863667 AF 8 | STRYKER CORP........ccoooiiiiiieiicciiseciesiseses s | crveoas ...108.819 ...544,095 ..500,000 (1,101) 01/31/2018. | 05/15/2024.
86944B  AG 8 [SUTTER HEALTH....oiiiiiiiniiireneieisseiensseieie st nssssssensas | ceseres . . ....100,000 |...103.978 ..103,978 | ... ..100,000 10/22/2020. | 08/15/2030.
89152U  AF 9 | TOTAL CAPITAL SA......iiiriiieriiieceieseiesesieseseesessesesesssseesesesseseenes | coneees (o] p 1D FE i | e 102,904 |...100.247 | ...cooooverenenne 100,247 | oo 100,000 | covvoevvrirnns 100,081 |.......... (1,100) 05/10/2018. | 01/28/2021.
90331H NV 1 JUS BANK NA.....oooiiiiiisiiciiccssiss s | s 2 ....249,750 |...107.379 | ....... 268,448 | ... 250,000 289,867 | s [ s 49 07/19/2018. | 07/24/2023.
907818  ES 3 |UNION PACIFIC CORP........ccooviriiiriiinnisneissisneisssissssssssssnsisns | avveons ...312,033 | 113471 | s 340,413 | oo 300,000 ....308,851 (1,864) 04/04/2019. | 07/15/2025.
92343V EN 0 |VERIZON COMMUNICATIONS INC.........coovvverrriimnriinnrirnenninnneirseneiinnneins | evnene [ oo | cvervene ] | 2ZAFE i | i 192,478 |..111.064 | ....... 222,128 | ..... 200,000 | ..ccvvrerernen 195,182 | .....c.... 1,055 05/09/2018. | 02/15/2025.
928563  AE 5 |VMWARE INC....ovoiiiiiiieriiiciesisisiesie s ssssssssssssesssensnes | cevenes L2112,270 {1 117.016 | e 117,016 | o 100,000 | .oooervernnnee 111,513 (757) 07/16/2020. | 05/15/2027.
949746  RW 3 |WELLS FARGO & CO.......coouriireeiceeieneiiecesiesesissesissesessseseesesesesesssenes | ceveons e ....231,393 |...110.060 | ....... 275,150 | ..... 250,000 | ..... 236,930 2,166 05/09/2018. | 04/22/2026.
94988)  5R 4 |WELLS FARGO BANK NA.......ccooimmmiriinnrinnnniinsnissnsissssisssnsssnsnnssnnsssnnees | avvnns | oo |eeenne,2 | TD FE i | i 262,138 |...108.001 | ....... 270,003 | ..... 250,000 | ..... 258,878 |.......... (3,259) 01/09/2020. | 08/14/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations.............c.ccuiirriisriiiisnieiisniiisiisssi s | e 18,614,414 XXX | e 19,760,523 | ............ 18,175,000 | ........... 18,478,716 | ..oooovovvviainiinnne () (68,783) 0 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
125550  AB 1 [CIM 2019-INV1 A2 - CMO/RMBS.........ovveiveirieririerinisnienerieniesessenisnies | ceveee [ or | cvernriinnd A411TAFE o | s 35,265 |...100.065 35,336 34,838 |.......... (191) | ceverrerrrnrirens [ [ 1148 |...... 2.286 |MON... 04/05/2019. | 02/25/2049.
552751  AA 7 |MFRA 20NQM2 A1 - CMO/RMBS..........coooiieiiririnniiinneiseneeeseiseseiienenes | ceveens 1AFE..... ....188,651 |...100.026 ..188,653 ....188,650 ({0 FSESTERTRTRIN VPRI IO 1.381 |...... 1.378 |MON... 10/23/2020. | 04/27/2065.
552754  AA 1 |MFRA 2020-NQM1 A1 - CMO/RMBS.........coviiieriieiieieieiseiesssisseensennes | ceveens 1AFE...... ...176,108 | ...100.643 176,110 ...182,518 6,400 | ..o e [ e 1479 | ... 1.962 | MON... 08/26/2020. | 03/25/2065.
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59981B°  AC 8 [MCMLT 19GS1 A1 - CMO/RMBS........cccovumrrirriiieiniinsiresisississesessessssenss | coreres 1.AFE. 82,214 |...103.927 85,043 | .. 81,830 | .. 82,052 (161) [ evvrrrervnrierens | ceererirersnrseerennns s 2.750 |...... 2.486 |MON...| .. 10/15/2019. | 07/25/2059.
64352V NY 3 |NCHET 2005-C A2D - RMBS.......covumrimrrierireireesesisssiessesssssesssssssssens | sevens N | LFFE | s ... 145,402 |..... 99.960 | .. 146,858 | .o 146,917 | oo 146,117 | ..ooncee. T15 [ e [ e [ 0.488 |...... 1.822 [MON... | .. 07/23/2020. | 12/25/2035.
64828X AA 1 |NRZT 2020-RPL1 A1 - CMO/RMBS I [ A 1TAFE o | i 179,720 |...105.078 | ....cccocevveuee 185,859 | oo 176,877 | oo 180,771 | .......... 1,051 [ | e | e 2.750 |...... 1.924 |MON... 01/30/2020. | 11/25/2059.
64829V AA 4 |NRZT 18RPLT AT - CMO/RMBS........coovierirrerieiirierierieseseessssssssesienes | sevees NN 1AFE...... ....204,491 |...105.910 202,039 | oo 190,765 | .oovvvvnreas 204,406 [CC15) ) [N ISR IO 3.500 |...... 3.162 |MON... 07/22/2020. | 12/26/2057.
85573M  AA 7 |STAR 203 A1 - CMO/RMBS........vvvereeireeiineeiseesnseessssessseessssssssesssnes | aeveons | e | TAFE s | 88,659 |...100.659 89,244 | .. 88,660 | .. 88,659 | ..ouverrereererinenns | eeerienienineesnnes | e | e | e 1486 |...... 1.486 |MON... 08/05/2020. | 04/25/2065.
89177B  AA 3 | TPMT 2019-1 A1 - RMBS. [0 e 41 1AFE o | i 231,632 |...107.446 | .....ccovuneee 231,113 | e 215,097 | covveviriae 231,650 [ .o | e 17 [ e [ [ 3.750 |...... 1.121 | MON... 09/25/2020. | 03/25/2058.
89177H  AA 0 | TPMT 2019-HY2 A1 = RMBS.....ooioeeeeeeeeseessieeeeeeseese s sssesese s | sorenes o 1AFE...... ....161,861 |...100.658 ..160,631 ....162,080 219 | e | e | e 1148 |...... 1.370 [MON... 01/31/2020. | 05/25/2058.
89177L AM 5 | TPMT 2019-3 A1 - RMBS IS | e | TAFE i | e ....237,169 |...105.726 .219,268 | ... ...237,080 |.......... (1) ) [T VORI IOV 3.750 |...... 3.360 |MON... 08/12/2020. | 02/25/2059.
89177X  AA 5 |TPMT 2019-HY3 ATA - RMBS......cciiiiiiniiiniinisinissississsnsssssenssnesssnies | sevenes N 41 1AFE. i [ 71,347 |...100.436 71,261 | .. 71,329 | .o (2] N [T [P 1148 |..... 1.793 | MON... 10/22/2019. | 10/27/2059.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.... . 1,802,519 XXX | e 1,806,542 | ............. 1,751,404 | ........... 1,810,149 0 7,873 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
03881B  AE 3 |AMMST 20MF1 A5 - CMBS........oveieeieeesereeeeeseeeeseeeesseessisseeeeseesseesniessiens | avveins | e | TAFE i | s 206,000 |...109.429 | ................. 218,858 | ..o 200,000 | ....ccoovvrnee. 205,660 |.......... (1CZ10) ) SOOI ORI PO 2.756 |...... 2.407 |MON... 05/19/2020. | 05/15/2053.
05972M  AA 2 | BANC 2019-CRE5 A = CMBS.......couiiiiiieiineiiesiiesisesessssssessssssssinns | eveens 38,139 |..... 99.486 | ...ccovverirnns 37,943 | .. 38,139 | .. 38,139 | oo [ [ | | 1159 |..... 1.175 |MON... 03/08/2019. | 03/17/2036.
06054M AC 7 |BACM 2016-UBS10 ASB - CMBS [T I . ....245,266 |...106.216 | ....... 265,540 | ..... 250,000 | ..... 247,289 |.......... 832 [ e [ e [ e 3.019 |..... 3.416 |MON... 08/22/2018. | 07/16/2049.
R 06539X  AQ 7 |BANK 2020-BNK27 AS - CMBS........ooorieireeirnneesseneesneeessesessssessesesenes | e | e | O FEiiiis | s 205,986 |...105.808 | ....cccoornen. 211,616 | oo 200,000 | ..ocoverernen 205,691 |.......... (295) | ceveveererrnrinens [ e [ o 2.551 |..... 2.207 |MON... 06/19/2020. | 04/17/2063.
D 125156 AE 7 | CD 2017-CD3 AAB - CMBS.....rooeeesescesessoscrseseseeseeseesesssssssss | oo NN 109106 | .ovovrerre 109,106 | i 100,000 | wociirieien 99,5687 | s | e 95 | o [ e [ e 3453 |.... 3.589 | MON... 05/15/2018. | 02/11/2050.
) 17200Y  AS 7 | CGCMT 2016-C1 AAB - CMBS.......ooovovveniiirensssiicnnsssennsssiennsssins | i o ...106.169 435 [ s [ e [ 3.003 |...... 3.516 |MON... 05/15/2018. | 05/12/2049.
172910  AE 3 |CGCMT 2018-C5 AAB - CMBS........cooiriiiniiiiiesinsissicssissiiesiesiisniins | seii ..114.522 (399) MON... 06/07/2018. | 06/12/2051.
45378Y AA 2 |IPT 2018-INDP A - CMBS ...106.764 (14) MON... 06/21/2018. | 07/10/2025.
46644Y AU 4 | JPMBB 2015-C31 A3 - CMBS ...112.209 (81) MON... 10/01/2018. | 08/17/2048.
563136 AA 8 | OMW 2020-1MW A - CMBS. ...104.974 . (140) MON... 08/17/2020. | 09/12/2039.
61690Y BS 0 [MSC 2016-BNK2 ASB - CMBS.. ...106.468 ..97,942 576 MON... 05/15/2018. | 11/18/2049.
61767Y AW 0 [MSC 2018-H3 ASB - CMBS........oeuvririiiriteirieieiessssiesesssesesssssssassenes ...114.861 ....102,017 (407) MON... 06/27/2018. | 07/17/2051.
61770Y AA 3 |MSC 20CNP A - CMBS ..105.465 | ....oc0oeern210,930 | v 200,000 | v 199,274 | s | e 22 MON... 05/06/2020. | 05/04/2053.
68249D AA 7 |ONYP 201NYP A - CMBS ...100.060 MON... 12/17/2020. | 01/15/2023.
69346W  AA 5 [PFP2019-6 A= CMBS.......ceeovvrierrierresiecisseisssesssessensssssssssssssssnssiesses | soeeres | Gl oveviennieid | TAFE i | .., 100,000 ... 98.630 MON... 11/20/2019. | 04/16/2037.
92939F AT 6 |WFRBS 2014-C21 A4 - CMBS ...105.598 (471) MON... 04/25/2019. | 08/16/2047.
94989D AW 9 |WFCM 2015-C27 A5 - CMBS ...109.493 . (1,722) MON... 05/21/2020. | 02/18/2048.
94989Y BA 0 |WFCM 2016-C32 ASB - CMBS........ccoivmrimerierinirseesesssesssessessssesssies ..106.500 | ....ccvveeernn 106,500 | oo 100,000 | .cvvvvererrnn99,594 | ..o 110 MON... 05/15/2018. | 01/17/2059.
95002E BB 2 | WFCM 2020-C55 A5 - CMBS. ...109.593 200,000 ...206,926 |.......... (473) MON... | .. 04/29/2020. | 02/18/2053.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX ...2,688,098 2,719,137 0 (2,269) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
023770  AA 8 | AMERICAN AIRLINES 2015-1 PASS THROUGH TR.......c.cevrvvmrirrirnrirerinnns | corens 3AFE. o | e 71,603 . 93.736 72,694 | .. 68,140 (3,614) 107 | o | e [ e 3.375 |..... 3.664 |MN...... 04/05/2019. | 11/01/2028.
02377A  AA 6 | AMERICAN AIRLINES PASS THROUGH TRUST SER O I e T 3AFE s | i 85,971 | 94.012 67,705 | .. 63,651 (2,623) LT [T USRI PR 3.700 |...... 4220 |AO...... 01/11/2019. | 04/01/2028.
22822R BF 6 [CROCAS 181 C - RMBS........cosiiuriiriieiieieiissiesisesssesisseisessssssssessiesens | soeees IO I 1.FFE......... 104.748 | coovvvereeee 157,122 | i 150,000 | ovovviriinne 150,000 | cooouvvriereerierieees [ e [ e | v | e 3720 |...... 3.720 |MON... 06/26/2018. | 07/15/2043.
26829G  AA 6 |ECMC 2018-2 A - ABS.....oiiieiiieieriiritiesiessiesienisssesesssssssessesesssess | oeeens TAFE. i | e 70,739 | 99.489 70,830 | .. 68,716 (1,610) [ oo | e | e 0.948 |...... 1423 |MON... | .. 10/04/2018. | 09/25/2068.
29374A  AB 0 [EFF 2019-1 A2 - ABS......ooumiieieeeiineiieeiseienssssssssessssissssssssssssssssssinns | seisns NE 1.AFE.. ...101.689 52,989 | .. 52,989 |......... (V1 OO ORI PO 2.980 |...... 2.999 [MON... | .. 03/12/2019. | 10/21/2024.
34528Q GS 7 |FORDF 2019-1 A= ABS.....cooiiriirinerieriereteississiesiesesessssisssssesienes | oeeens . 1AFE...... ..103.045 | ... 103,045 | e 100,000 | .coovevreern99,994 | ... /A [TOORIOIRNORN EUUPPIOSTORSTIRPROPOR PPN 2.840 |...... 2.862 |MON... 04/02/2019. | 03/15/2024.
59319W  AA 9 | MF12020-FL3 A = CDO.....coirvmiririrriieesnisseisessesieesesssssisessssssssssensns. | seeees o 1AFE...... ...100.499 300,000 | .ovvvrernrne300,000 [ oo | e | e | s [ e 2.209 |...... 2.227 |MON... 06/12/2020. | 07/16/2035.
69335P  DE 2 |PFSFC 2019-A A2 - ABS......ooiiiiiiriieineieiesiseiesssssesessesssssssensssssines | coeres o 1AFE...... ...102.835 ..100,000 I [FSUSTORURURIRONIRN INUNURIRRORRORIOTN IR 2.860 |...... 2.878 |MON... 04/09/2019. | 04/15/2024.




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 (4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /| Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
78403D AR 1 | SBATOW 2020-2 2C - RMBS........cviirirriiinirnsieissseiesssiessessssissssssnnns | coners o 1.FFE....... ....200,000 |...100.792 | ....... 201,584 | ... 200,000 | ..cvverienen 200,000 [ .ooovecerriereiririinns | e [ [ | 2328 |...... 2.339 |MON... 07/08/2020. | 07/15/2052.
78449D  AB 2 | SMB20PTB A2A - ABS........ooicvoeirceeieeseeseseeseseesesesssssssesssssssssssssnssenns | coneves e | TAFE | e ....200,374 |...100.933 | ....... 201,866 | ..... 200,000 | ..... 200,359 |.......... (1) ] [N ISR IO 1.600 |...... 1.564 |MON... 10/13/2020. | 09/15/2054.
78449V AC 0 |SMB 2020-PT-AAZB - ABS........cooovueririmirieseinseissseesssessssesssssssissseens. | e [ A 1TAFE o | i 192,835 |..... 99.732 | oo 199,464 | ..oooovvvvinnn 200,000 | ..oovvernnns 193,551 | ....ccccee T16 | oo | e [ 0.998 |...... 1.728 |MON... 06/11/2020. | 09/15/2054.
84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER........cccooovmmivinrriraniii | s N 2AFE..... ....141,901 ..141,618 ....141,878 [0725) 1 O OO OO 4.100 |...... 4.060 [AO...... 02/14/2019. | 10/01/2029.
89231X  AA 9 | TALNT 20191 A= ABS ... sssssessienees | e e | LAFE | 99,966 . . ..100,000 | ... (0 [OORRUTORON DU BV 2.560 |...... 2.580 [MON... 06/10/2019. | 11/25/2031.
90931E  AA 2 [UAL 2019-1 A= ABS......iiiiiiiiniisiinississssssssessssssssssssssssssssssnsssssssssasses | severes I 1[2BFE s | oo 86,639 |..... 97.808 | .o 84,740 | .. 86,639 | .. 86,639 | .o [ | | [ 4.550 |...... 4.549 |FA....... 01/28/2019. | 02/25/2033.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 1,833,001 XXX ....1,849,708 .. 1,842,475 | ............. 1,825,891 (6,238) (636) 0 0| XXX XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o | e 24,969,808 XXX ..26,285,769 .24,456,978 24,833,893 (6,238) ] ...covnv (63,815) 0 0 XXX XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OBIIGAtIONS. ... ...32,340,322 XXX ..34,233,610 31,775,000 ...32,153,690 | ..o (V) (86,196) 0 0| XXX XXX XXX | .......270,669 | ........ 916,947 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHIES. ..o o 18,043,913 XXX | . ..18,647,263 | ... 17,772,235 | ...........18,088,578 0 38,833 0 0| XXX XXX XXX | 42,088 | 418,298 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUNIES. ..........ruuiiiiiiiiiiisr s 2,719,874 XXX | e 2,868,996 | .............. 2,688,098 | ............. 2,719,137 0 (2,269) 0 0| XXX XXX XXX | 5,888 | 58,431 XXX XXX
7999999. Total - Other Loan-Backed and Structured SecUrities...........cccoviiiiiniiiniiniisiiniisiens 1,833,001 XXX ....1,849,708 . 1,842,475 | ... 1,825,891 (6,238) (636) 0 0 XXX XXX XXX [ 5,062 | e 38,319 XXX XXX
399999. Grand Total - Bonds ...54,937,110 XXX ..57,599,578 .54,077,808 54,787,296 ((G4]:) ] p— (50,269) 0 0| XXX XXX XXX | ........323,706 | ..... 1,431,996 XXX XXX
h
_°BooklAdjusted Carrying Value by NAIC Designation Category Footnote:
m 1C 1,998,790 D ... 2,542,655 1E ... 1,155,554 1F 6,681,877 1G . 3,069,134
2C 1,349,162




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange SVo
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) [ Impairment BJ/A.C.V. Change in Administra- Date
CUSIP Identification Description Code| n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. tive Symbol | Acquired
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 1= L LCT— 0 D e 0 1E e 0 TF e LTSRN 0
2A ! 2B ! 2C 0
3A 3B 3C 0
AA 4B e AC e 0
BA s L1 R 5C e 0
B e

L3




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./ACV. Exchange Change Date Administra-
CUSIP Identification Description Code [gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JAC.V. Acquired | tive Symbol
Common Stocks - Mutual Funds
46636U 87 6 | JPMORGAN:EQUITY INC R6 | ........ | I ..... 436,034.103 | ...ooovvns 8,602,953 | ..... 19.730 | oo 8,602,953 | ...... 8,062,856 162,856 540,097 540,097 12/30/2020. | ..o
9499999. Total - Common Stocks = MUtUal FUNGAS. ... ..8,602,953 XXX ..8,602,953 | ... ...8,062,856 162,856 0 540,097 0 540,097 0 XXX XXX
9799999. Total - Common StOCK........orierivnirireriiririaens ..8,602,953 XXX ..8,602,953 | ... ...8,062,856 162,856 0 540,097 0 540,097 0 XXX XXX
9899999. Total Common and Preferred StOCkK.............uwwuererrereerneieriesierineenns . ..8,602,953 XXX [ 8,602,953 | ..ovvrrueinns 8,062,856 | ...ocoouernriniiine 0 162,856 0 540,097 0 540,097 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 1= R 0 1C e 0 D e 0 1E e 0 TF e 0 1G e
2A s 0 2B s 0 2C 0
BA s 0 3B 0 3C 0
AA 0 4B s 0 AC s 0
BA s 0 BB i 0 BC i 0
B 0

A%




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

SCHEDULE D - PART 3

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

ol A=

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810  SL 3 |UNITED STATES TREASURY 04/15/2020........ | Various 176,118 150,000 511
912828  YY 0 |UNITED STATES TREASURY 01/09/2020.. SG AMERICAS SECURITIES, LLC.. 200,961 200,000 125
912828 75 2 |UNITED STATES TREASURY 02/11/2020........ | NOMURA SECURITIES/FIXED INCOME.........ccomiiiiiiiirieiistiresieissisesesiessssssesessssesensesss | erissssssssssesisssssssesssssssse e sssssssessenes | otssessssssssessesssssesessssenes 197,797 | oo 1,200,000 544
912828  Z9 4 |UNITED STATES TREASURY 02/28/2020........ | MLPFS INC FIXED INCOME 619,102 600,000 396
912828  ZQ 6 |UNITED STATES TREASURY 09/03/2020.. VIHOUS. ...ttt bbbttt s | Hhnb b ettt | eebne et 1,088,805 ...1,100,000 856
91282C AV 3 |UNITED STATES TREASURY. 12/18/2020........ | GOLDMAN, SACHS & CO 398,094 400,000 348
0599999, TOtal - BONAS = U.S. GOVEIMIMENT. .. ... eriietieeisier sttt ess st ems s ses et ees s E s E e o0 fEeEfoEE e R0 fEEE A E 408 SR £ 0 E£EE R £EE SR eEE SR L E4EEHEE 0 E£EE£EEEEE e o0 E R E4EE e E £ E L0 £ SRS E e E LS8 EEE S E e E S E L SEE e st ehbeeE e b ee bt e n ettt | enisnesenssensenssen st aes 3,680,876 3,650,000 2,780
Bonds - All Other Government
29135L AL 4 | ABU DHABI, EMIRATE OF.......ccosiiiiiiiieinrieieiissesesisreesiessesenesenes ¢ 08/25/2020........ CITIBANK, N.A ... 199,526 200,000 [ ..o
302154 DB 2 |EXPORT-IMPORT BANK OF KOREA....... Cii 02/05/2020........ EUROCLEAR 199,402 200,000
1099999. Total - BONAS - All OthEr GOVEIMMENE. .......ivueiiesiresiristiseisssess e sresseisess s sess s s stk E e ke L E Lk eE bbbt 398,928 400,000
Bonds - U.S. Special R e and Special A
3132DV. 4N 2 |FH SD8029 - RMBS....... 03/05/2020........ | CITIGROUP GLOBAL MARKETS INC.......coeiiiiiriiiiirniierinsieeesisissssiessssiessesssesessensees 101,042 98,585 55
3132DV. 4W 2 |FH SD8037 - RMBS....... 01/06/2020........ | BOFA SECURITIES INC......c.ovoiieiiiiiiieiiiisiieeieisei et sssssnns | sosessnssssssesssssesssessssssssessessssesssessnnes | ovssessssnssessesssssessnssssens 1,389,030 | oo 1,396,229 679
3132DV. 5Q 4 |FH SD8055 - RMBS....... 03/05/2020........ CITIGROUP GLOBAL MARKETS INC.......couevurireriiiiirerirereniseeesiseisesessesssseessesssesesesiees 410,094 400,000 222
3132DV 7J 8 |FH SD8097 - RMBS....... 07/08/2020........ | CITIGROUP GLOBAL MARKETS INC.......ccontiieiririrririeiiinsiiesiesesessesessesessesssseseseees 719,578 700,000 350
3132DW AP 8 |FH SD8114 -RMBS....... 11/24/2020........ | BARCLAYS CAPITAL INC......ccovvirrrerrrirereirrireriseieeienienes 104,785 100,000 181
3136BC PR 5 |FNR 2020-079 JA - CMO/RMBS 10/08/2020........ United States Treasury NOte/BOond............c..cuveiimriiiiiiriiisiienieeisssisssiesiesessenns 307,477 300,000 363
3137EA  EU 9 |FEDERAL HOME LOAN MORTGAGE CORP.........ccccovuvrerninnas 07/21/2020........ | WELLS FARGO SECURITIES LLC 298,506 300,000 [ ..ovoreirriieieeie s
l 3137FR K5 9 |FHR 4961C A - CMO/RMBS 02/24/2020........ | BOFA SECURITIES INC 302,250 300,000 563
h 314180 GM 8 |FN MA3803 - RMBS 01/06/2020........ CITIGROUP GLOBAL MARKETS INC......ouviuiiimiirririeisiieeiiesiesesessssisesseesssessenessssennes | resssessssessssssssssesssensssssssssssssessessss | soesssemssesssisssssssenssssssenss 4,435,212 | oo 4,297,39%4 2,925
D) 31418D GN 6 |FN MA3804 - RMBS 01/06/2020........ | CITIGROUP GLOBAL MARKETS INC.......ccovviiimieiiriiirieriesieeesississssssessssesesse s sseseees 609,065 583,208 454
31418D KT 8 |FN MA3905 - RMBS. 01/06/2020........ | MLPFS INC FIXED INCOME..........cccstuiiiiirirniinisissiessssssesesssssssssessssssssssessessssssesssssssses | assesssssssssesssssssssessssssssesssssssssssessonss | osssessssssssossesssssssessnsnes 5,586,336 5,484,361 3,199
31418D Q7 0 |FN MA4077 - RMBS. 06/12/2020........ MLPFS INC FIXED INCOME.........cccccourmrmrirerirrrnns 714,875 700,000 544
31418D QH 8 | FN MA4055 - RMBS. 05/19/2020........ | CITIGROUP GLOBAL MARKETS INC.........ccovvvriverirrenee 725,348 700,000 972
31418D TQ 5 |FN MA4158 - RMBS 09/30/2020........ | CITIGROUP GLOBAL MARKETS INC.......cccscvverrrrrirnes 619,029 598,480 33
31418D UG 5 |FN MA4182 - RMBS. 10/26/2020........ BONY/TORONTO DOMINION SECURITI... 825,438 800,000 1,200
91412H  GF 4 [UNIVERSITY CALIF REVS......c.coociiiiiiririiniisiisnissisenssissessnsssnnes 07/10/2020........ JP MORGAN SECURITIES LLC................. 200,000 200,000
3199999. Total - Bonds - U.S. SpeCial REVENUE NG SPECIAI ASSESSMENES. ... ... eurrrriuseeeuaeeerserssesesseseesesasseseeasesesaess | ereesessesssssssessesssssesessessesessesseeaessesessessesassesseeaessesesseesesaesessesaessesesseesesaesessesseesesessessesassseseeseesesaesessesassessesseeseseesessesaesaesessnesesassesins | Sesesessesssssesassessessstsssesssssesansassessssnsans | fossessessessnsansessessssnsansesse K 16,958,257
Bonds - Industrial and Miscell
03881B  AE 3 | AMMST 20MF1 A5 - CMBS. 05/19/2020.. JP MORGAN SECURITIES LLC... 206,000 200,000 429
04015K  AB 6 |ARES FINANCE CO Il LLC 06/10/2020........ | CITIGROUP GLOBAL MARKETS INC.......ccoviuiiririiicirniierierineeesiseiesiseiessssisesse s 149,657 150,000 | cvveveerererierieeereeiceenee e
05348E  BH 1 |AVALONBAY COMMUNITIES INC 05/08/2020........ | CITIGROUP GLOBAL MARKETS INC.......coviuiiirriiiiriiernsiseresssissssssesssssessesssesessensanes 199,110 200,000 [ ..o
06051G  HW 2 |BANK OF AMERICA CORP .1 02/11/2020.. MERRILL LYNCH PIERCE FENNER SMITH INC 305,943 300,000 2,272
06539X  AQ 7 | BANK 2020-BNK27 AS - CMBS .| 06/19/2020........ |MLPFS INC FIXED INCOME..........cccouvrmrrririrrrirnns 205,986 200,000 354
09659W  2M 5 | BNP PARIBAS SA ... [ 09/23/2020........ | BNP PARIBAS NY BRANCH/PARIS BONDS. 200,000 200,000 [ ..oovoreeiriiciee s
24703D BB 6 |DELL INTERNATIONAL LLC . | 07/28/2020.. MERRILL LYNCH PIERCE FENNER SMITH INC........ 232,428 200,000 488
31620R  AJ 4 |FIDELITY NATIONAL FINANCIAL INC.......coviiiierineirerisisiisssieississsssssssessssssssesse s snsans 06/09/2020........ | JP MORGAN SECURITIES LLC................. 149,634 150,000 | cooeeiererciriieieerere s
404280 BK 4 |HSBC HOLDINGSPLC............. C 01/09/2020........ | UBS FINANCIAL SERVICES INC. 214,102 200,000 2,694
552751  AA 7 |MFA 2020-NQM2 TRUST = CMO......ivmiiiiiiiiierieieiierissiesisssessssssesssssessesssssesssssssssesssssssssssens | cooessessessnns 10/23/2020........ | CREDIT SUISSE SECURITIES.... 199,997 200,000 207
552754  AA 1 |MFRA 20NQM1 A1 - CMO/RMBS........ooiieiiiiiniiiesieisissieississiesssisseessssssessssesssssseensnins | censsesseninns 08/26/2020........ CREDIT SUISSE SECURITIES (USA) 199,998 200,000 263
563136 AA 8 |OMW 200MW A - CMO/RMBS. 08/17/2020........ | DEUTSCHE BANK SECURITIES, INC 102,994 100,000 160
59319W  AA 9 [MF1 20FL3 A - CMBS.....ooiiiieiiiiriisieeesisisssss bbbt sssensensnns | coesssnsssssenes 06/12/2020........ | CREDIT SUISSE SECURITIES (USA) 300,000 300,000 [ ..o
60687Y AM 1 | MIZUHO FINANCIAL GROUP INC C 01/09/2020........ CITIGROUP GLOBAL MARKETS INC.......coueviiireriiitirerirerisiiseeesiseisessssessssesessesssesesensees 208,094 200,000 2,149
61770Y  AA 3 |[MSC 20CNP A - CMBS 05/06/2020........ | Morgan Stanley.............cccccvevrerireeae 199,252 200,000 167
64352V NY 3 |NCHET 2005-C A2D - RMBS.........ccoomimiieimerenincirerierisreenieennes 07/23/2020........| MORGAN STANLEY & CO. LLC.....ccovverrririrernirersineeeeiseresiseiressnisnenes 163,164 164,865 | ..ooveeiererieereeeee s
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

P ol =

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
64828X  AA 1 |NEW RESIDENTIAL MORTGAGE LOAN TRUST 2020..........ccccruvemrmiermriernenirenrerinnenes 01/30/2020........ GOLDMAN, SACHS & CO.............. 203,215 200,000 550
64829V AA 4 |NRZT 18RPL1 A1 - CMO/RMBS 07/22/2020........ | BOFA SECURITIES INC 229,554 214,145 479
64952W  DQ 3 |NEW YORK LIFE GLOBAL FUNDING 06/17/2020.. CITIGROUP GLOBAL MARKETS INC........ccovvvrererinranes 199,796 200,000
68249D  AA 7 |ONYP 201NYP A - CMBS 12/17/2020........ | WELLS FARGO SECURITIES LLC. 300,000 300,000
694308 HG 5 |PACIFIC GAS AND ELECTRIC CO... 07/16/2020........ | CITIGROUP GLOBAL MARKETS INC.......ccevitiiiiiriiriieinsistienisisesessessssiesse e 105,510 100,000
694308 JD 0 |PACIFIC GAS AND ELECTRIC CO 06/16/2020.. JP MORGAN SECURITIES LLC... 100,000 100,000
694308 JR 9 |PACIFIC GAS AND ELECTRIC CO... 11/12/2020........ | MITSUBISHI UFJ SECURITIES... 100,000 100,000
6944PL 2B 4 | PACIFIC LIFE GLOBAL FUNDING II .| 06/17/2020........ | CREDIT SUISSE SECURITIES (USA) 74,834 75,000
74256L  EE 5 | PACIFIC LIFE GLOBAL FUNDING II .| 06/16/2020........ | GOLDMAN, SACHS & CO.............. 199,836 200,000
78403D AR 1 |SBATOW 2020-2 2C - RMBS 07/08/2020........ BARCLAYS CAPITAL INC......coovrieeinirrieeirereisnirereiiseenas 200,000 200,000 [ ..o
78449D AB 2 | SMB20PTB A2A - ABS .1 10/13/2020........ | GOLDMAN, SACHS & CO.... 200,374 200,000 213
78449V AC 0 |SMB 2020-PT-A A2B - ABS .| 06/11/2020........ | GOLDMAN, SACHS & CO.... . 192,835 200,000 124
81762P  AE 2 | SERVICENOW INC 08/06/2020........ JP MORGAN SECURITIES LLC................. 199,252 200,000 [ ..o
842400 GN 7 | SOUTHERN CALIFORNIA EDISON CO 03/30/2020........ | JP MORGAN SECURITIES LLC 102,645 100,000 627
853254  BW 9 | STANDARD CHARTERED PLC [ 10/06/2020........ | Morgan Stanley . 200,000 200,000 [ ..o
85573M  AA 7 |STAR 203 A1 - CMO/RMBS 08/05/2020........ CREDIT SUISSE SECURITIES........ccovuniirernriniinas 99,999 100,000 165
86944B AG 8 |SUTTER HEALTH 10/22/2020........ | Morgan Stanley...........cccuvverrrrerienes 100,000 100,000 | oo
89177B  AA 3 | TPMT 2019-1 A1 - RMBS 09/25/2020........ | CITIGROUP GLOBAL MARKETS INC.......cosiiiiririiiiririeriesiseeesissississiesssseesse s sseseees 245,974 228,415 666
89177H  AA 0 | TPMT 19HY2 A1 - RMBS 01/31/2020........ BOFA SECURITIES INC 225,832 224,116 133
I 89177L  AM 5 | TPMT 2019-3 A1 - RMBS 08/12/2020........| GOLDMAN, SACHS & CO.... . 259,455 239,872 325
928563 AE 5 |VMWAREINC 07/16/2020........| GOLDMAN, SACHS & CO.... . 112,270 100,000 1,330
) 94988) SR 4 WELLS FARGO BANK NA.......cotiiriiirieririiiiesiessiessesesssesssissseeseenes 01/09/2020........ CITIGROUP GLOBAL MARKETS INC.......cvvuivirrimtiiirieiiesieseississisesssesssenessssssssseninens 262,138 250,000 3,673
94989D AW 9 | WFCM 2015-C27 A5 - CMBS 05/21/2020........| PERSHING LLC.... 213,789 200,000 479
> 95002E BB 2 | WFCM 2020-C55 A5 - CMBS 04/29/2020........ | Morgan Stanley 207,398 200,000 [ ..o s
3899999. Total - Bonds - INAUSEIAl AN IMISCEIIANEOUS. ... ... e eeiiie ettt ess s eefse_ffeetoesseE e EeE e f 0 E SR e EoEE 8 o0 E SR feEE SR L E£EE R EEE £ E£Ef £ R e E R f £8P EfeEEoEE o0 E SR e E e E £ E S8 0 E S E L0 E e E S E S0 E e EseE e edbeeE e b e b en b n et r bt ens | enbsnesenssensen st enrees 7,571,064 | oo 7,396,412 | oo 19,561
8399997. Total - BONAS = Part 3. 28,998,932 28,404,669 | ..o s 34,080
8399998. Total - BONAS = SUMMANY IIEM fIOM PA 5......c..evuiieiiseiiiitsisssiersssi ettt sttt ee st ses sttt sesseesensaee | e4seesessaeeeesees e e 08 eeE e Es o0 E o808 o0t 8oL 8488 E 8408401 o0 8oL o0 80808408 L8084 L 0808014088 E 84080808408 E L8 E 8L E oo 08 ee et b b et eetes | esbetsessesbaesenseeten st et ens et ensantnstens | enbssssossosssnnsassessansententanen 2,501,378 2,448,553 2,434
8399999, TOAl = BONAS. ... ettt ettt E 88 f L8 E R R E S8 EE4EE 18 EESEE R nE  fE1eEfeEE e R oL LR EEE oL LR EEE AR L E L E 4L E R L E e R f LR eE R LEE LR L E AL E LR LR LR R L E oL £EE b £EE LR E LA £EE LR LR RS E e EE LR feLELEsenE R R bR n bbb | enbetsene sttt 31,500,310 30,853,222 | ..o 36,514
Common Stocks - Mutual Funds
46636U 87 6 | JPMORGAN:EQUITY INC R6 12/30/2020........ VaMHOUS. ... 436,034.103 | s 8,062,856 XXX
9499999,  Total - COMMON SIOCKS = MULUAI FUNGS.............cevivreciiiecieeieiccteteceeteeteeete ettt st esesseeaessaes etevasasessssesesesessseeeeseaesesasassee e seses s assssasssesesssassssas e seess s sesesanseesees s sesesasssssees e setesaseeseeesseses et s esseeasseset et s esssensesetesannsessansesesasanas  atavessssessssesesasessssssssesesasansssesnsetesanns | evevessesssssesesasassssassesesisaes 8,062,856 XXX
9799997. Total - Common Stocks - Part 3 ......8,062,856 XXX
9799999, TOAIl = COMMON STOCKS...........cuivieitetetiectetec ittt ettt ettt eteteteseetetesseetetessetesessseesesessesesasssaesesssetesas  e4esassssessssesesssassesassssesesessssesas e sesetesassesesesesesssesesessesesesassesesassesesesessetetessesetes e setesassesesesesetesessesesassesetesassetesassetetebssssesassnsetesasss | ebessssesessssesesassssesassssesesassesesessssetesasnes | tetesessesssissesesassesesansesesesaed 8,062,856 XXX
9899999.  Total - Preferred GNA COMMON STOCKS. .............c.cveviiiieiiiieiitesiessi st ssstesesteste s sssesssessesssessessssssssssessessnss  etessessessssessessessssesssssessssessessesssssssessessesessessessessssessessesessessessessssessessesessessesseeesessees et et essebsessesesses e b et essebses et essesseb st ensessessesessssses | ebssssssesssssesassessesssssssessessesensessesssssnsens | besesossessessssnssssassessssnsns 8,062,856 XXX
9999999. Total - Bonds, Preferred and Common Stocks 39,563,166 XXX
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
38378U 8L 4 |GNR 2015-H04 FA - CMO/RMBS.... « [ 12120/2020. | PaYAOWN......oovrvvvvvvvessssssssesssssisiissssss [ 7020 | 7,920 | oo 7,967 (92) 7,830 12/20/2064.
912810 SL 3 |UNITED STATES TREASURY. .. | 06/04/2020. | GOLDMAN, SACHS & CO oo BAB3T | 50,000 | ..o 58,742 (32) 58,710 02/15/2050.
912828 3F 5 |UNITED STATES TREASURY.... .| 01/06/2020. | GOLDMAN, SACHS & CO.... . 1o 1037773 | . 1,000,000 | oo 990,156 16 992,033 11/15/2027.
912828 4J 6 |UNITED STATES TREASURY.... .. | 03/09/2020. | CITIGROUP GLOBAL MARKETS INC...... | | 200,508 | ......... 200,000 | coo..... 199,422 56 199,957 04/30/2020.
912828 G3 8 |UNITED STATES TREASURY.... ..| 01/06/2020. | GOLDMAN, SACHS & CO.......c.cevvvrmrrrnees . o 1,545,352 | ...... 1,500,000 | ...... 1,498,008 5 i 1,498,581 11/15/2024.
912828 L5 7 |UNITED STATES TREASURY.... . | 01/06/2020. | SG AMERICAS SECURITIES, LLC.......... . ) 653,352 | oo 650,000 | .......... 640,148 | oo 33 644,424 09/30/2022.
912828 PC 8 |UNITED STATES TREASURY - | 11/15/2020. | Various . N - 2,011,926 | ... 2,000,000 | ....... 1,993,750 | oo 1,997,221 2,032 oo | e 1,999,254 11115/2020.
912828 VS 6 |UNITED STATES TREASURY.... .. 01/06/2020. | GOLDMAN, SACHS & CO......cccovvvrvrrnnnee . o 3,097,617 | ....... 3,000,000 | ....... 2,967,654 2,976,737 105 2,976,842 08/15/2023.
912828 XQ 8 |UNITED STATES TREASURY.... | 01/06/2020. | CITIGROUP GLOBAL MARKETS INC..... | | .. 1,516,758 | ..... 1,500,000 | ....... 1,460,156 | ........ 1,474,351 LT I 1,474,510 07/31/2022.
912828 YB 0 |UNITED STATES TREASURY.... .1 01/06/2020. | GOLDMAN, SACHS & CO........cccccoorurunen. . ) 591,469 | .......... 600,000 | .......... 601,546 . @ 601,496 08/15/2029.
912828 Z9 4 |UNITED STATES TREASURY.... .| 05/19/2020. | GOLDMAN, SACHS & CO.... 322,863 | coo... 300,000 | coo..... 309,551 |... (197) . (197) 309,354 02/15/2030.
912828 ZQ 6 |UNITED STATES TREASURY.... .| 11/27/2020. | STATE STREET BOSTON... 196,258 | ......... 200,000 | ......... 197,453 | covveesceecccceeeen 120 . 120 197,573 | covveveeccccccis | e (1,315)] oo (1,315) [ e 677 | 05/15/2030.
0599999. Total - Bonds - U.S. Government 11,236,432 | ..... 11,007,920 | ..... 10,924,554 | ......... 10,392,615 | .coovrreannn. 0 2,202 0 2,202 0 e 10,960,564 |................ 0]... 275,869 | ....... 275,869 | ... 101,765 XXX
Bonds - U.S. Political Subdivisions of States
054789 VK 5 |AZLE TEXINDPT SCH DIST.....cccooommrrirrrrirrneens | . ‘ 01/06/2020. | BANK OF NEW YORK (VSIBG)............... I ..229.907 220,000 | . 230,498 . (72) 228,250 3,496 | 02/15/2022.
499999, Total - Bonds - U.S. Political Subdivisions of States... 229,907 | .......... 220,000 | .......... 230,498 0 (72) 0 228,250 0 XXX
onds - U.S. Special R ue and Special A it
01026C AC 5 |ALABAMA ECONOMIC SETTLEMENT AUTHBP |.. | 09/15/2020. | Call @ 100.00.........cccourerrveenirecrirererens
ST e 015,000 | 15,000 | 45,097 | s 45,087 | | . (10) 15,077 09/15/2025.
3128MJ  3W 8 |FH G08812- RMBS.........cccooiviririicrieiicnins .. | 12/01/2020. | Paydown . 3.718 730,359 04/01/2048.
3132DV  3M 5 |FH SD8004 - RMBS - | 1210172020. | PaYdOWN........cvsvvvvvvveenmrssssssrnrssneeisssses [ 454580 | 451580 | o 453451 | 453,394 o | . 7 153,401 08/01/2049.
3132DV 4N 2 |FH SD8029 - RMBS .. | 12/01/2020. | Paydown... . (6) 26,414 12/01/2049.
3132DV  4W 2 |FH SD8037 - RMBS .« [ 12101/2020. | PaydOWN.........ovvvvvvvvernsssssnnsssssssiisissssns | 369082 | 362,032 | 360165 | i . 46 360,211 01/01/2050.
3132DV 5Q 4 |FH SD8055 - RMBS........cccnvvvmrierineeierireeereeens .. | 12/01/2020. | Paydown... . (115) 106,471 04/01/2050.
3132DV  7J 8 |FH SD8097 - RMBS .. [12/01/2020. | Paydown..........cccevvvvsvvvvessnscssissssiniiiens |l 07495 | o 2T 495 | 28264 | o . (32) 28,233 08/01/2050.
3132DW AP 8 |FH SD8114 -RMBS.... .. | 12/01/2020. | Paydown... 0 365 12/01/2050.
3132XY XM 4 |FH Q56083 - RMBS.... .. | 12/01/2020. | Paydown... 200 172,040 05/01/2048.
3136BC PR 5 |FNR 2020-079 JA - CMO/RMBS. .. | 12/01/2020. | Paydown... (0) 4,034 11/25/2050.
3137FR K5 9 |FHR4961C A - CMO/RMBS o || 12/01/2020. | Paydown..........cooeevvveemsmnevirismnnsiiisnnnees | L 06476 | 264,176 (47) 266,110 07/25/2034.
31418C NE 0 |FN MA3088 - RMBS. o [ 12001/2020. | PYJOWN...cccccovcvvrevvnccrvssscnnssiness | | gonges | 720,523 (1,204) 730,269 08/01/2047.
31418C U7 7 |FNMA3305-RMBS.... - 12001/2020. | PaydOWN.....cooccccocvvveensnscssvvvnnensssssn | L BOTABE | 597,131 576 592,257 03/01/2048.
31418C V2 7 |FNMA3332-RMBS.... .| 12/01/2020. | Paydown... 911,705 . 902,588 856 904,242 04/01/2048.
31418D FF 4 |FN MA3765 - RMBS. .. | 12/01/2020. | Paydown... 81,979 | .o 81,979 | s 82,414 7 82,410 09/01/2049.
31418D GK 2 |FNMA3801-RMBS........cccccrmrrrnns .. [12/01/2020. | Paydown.........ocvvvevvmevvveeismcmsisssnsiiiiens | 4ggEa | 4gees | 48,618 1 48,622 10/01/2049.
31418D GM 8 |FNMA3803 - RMBS........cccoimmriiriirinrirerierienns .. | 12/01/2020. | Paydown... 1,962,034 | ....... 1,962,034 | ... 2,024,957 1,099 2,026,057 10/01/2049.
31418D GN 6 |FN MA3804 - RMBS .. | 12/01/2020. | Paydow 250,459 | .......... 250,459 | ......... 261,563 192 261,755 10/01/2049.
31418D KT 8 [FNMA3905 - RMBS........ccooovirrirriinnriierniienens .. | 12/01/2020. | Paydown... 1,855,259 855,259 1,889,755 (2,614) | cooveeeverereee | v 1,887,141 01/01/2050.
31418D Q7 0 |FNMA4077 - RMBS .. | 12/01/2020. | Paydown... (33) 31,944 07/01/2050.
31418D QH 8 |FN MA4055 - RMBS. .. | 12/01/2020. | Paydown... (127) 69,164 06/01/2050.
314180 TQ 5 |FN MA4158 - RMBS .. | 12/01/2020. | Paydown... 4) 5,658 10/01/2050.
31418D UG 5 |FN MA4182-RMBS .. | 12/01/2020. | Paydown.. (1) 5,493 11/01/2050.
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59261E AH 2 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG] .. | 07/01/2020. | Call @ 100.00..........c.ccvvereree
..................................... 300,000 | ..........300,000 | ..........296,838 | ..............298,012 386 386 298,398 1,602 ] 1,602 8,169 | 07/01/2022.
59261E AM 1 |METROPOLITAN TRANSN AUTH N Y SPL OBLIG] .. | 07/01/2020. | Call @ 100.00..........c.cceverenee
..................................... 400,000 | .........400,000 | .........400,000 | ............400,000 0 400,000 0].....12,872 | 07/01/2026.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS........v: woiersivssvssnssmss s vt | 9,118,180 | ...... 9,118,180 | ...... 9,198,055 | .......... 4,122,536 | oo 0 2,897 0 2,897 0 9,206,125 0]...(87,945)] ....... (87,945)| .... 183,950 | XXX
Bonds - Industrial and Miscellaneous
00287y CC 1 |ABBVIEINC | 09/15/2020. | Maturity @ 100.00....o..ovovesvsvvscscssens | 300,000 | ... 300,000 | ........ KULE I — 301,046 | covvvrrevrrrins | rvrrns (1,046) (1,046) 300,000 0| 12,656 | 09/15/2020.
009158 AV 8 | AIR PRODUCTS AND CHEMICALS INC +| 01/06/2020. | PERSHING LLC ..ot | 158,702 | oo 150,000 | ... 158,817 | oo LG RTLT) P (34) (34) 158,145 I 586 [ oo 2,205 | 07/31/2024.
018490 AN 2 |ALLERGANINC e | | 09/1512020. | Maturity @ 100.00..cvevsvsvvsvsvssvsens | | 300,000 | ..o 300,000 | ..o 308,880 | .ocevrrene 301,046 | covvreerrerrs | e (1,046) (1,046) 300,000 0| e 7,594 | 09/15/2020.
023770 8 | AMERICAN AIRLINES 2015-1 PASS THROUGH | .. | 11/01/2020. | PaydOWN..........cccorvreereriererinnierieniseenens
we i 5,057 | o 5,057 | oo 4,981 | ... 4,984 | e | 4 4 4,989 68 68 | .o 128 | 11/01/2028.
02377A°  AA 6 |AMERICAN AIRLINES PASS THROUGH TRUST |.. | 10/01/2020. | PaydOWN..........cccvrvrirrerrirermneieeresinrinnens
SER b i 8988 | e B048 | o 4820 | o 4830 | | 6 6 4,837 04101/2028.
031162 BD 1 |AMGEN INC......ooeviiririeriirirrienissiesieniniene .| 03/22/2020. | Call @ 100.00........corvverererrirriirrirerirens (167) (167) 150,404 10/01/2020.
035242 AA 4 |ANHEUSER-BUSCH INBEV FINANCE INC......... .| 0710112020, | Corporate ACtON........o.oveeoerrre o eea | os0000 | oa0a73 | oaeeso || 54 54 249734 011712023,
I 05253 AT 8 | AUSTRALIA AND NEW ZEALAND BANKING .. | 05/07/2020. | WELLS FARGO SECURITIES LLC..........
. GROUP 252023 | 100 250,000 | ........244,460 817 817 248,860 11/09/2020.
. 05972M AA 2 |BANC 2019-CRE5 A-CMBS........cccoeeeeeeeene, .. | 12/17/2020. | Paydown ....58,453 ....58,453 58,453 | oo 58453 | i e, 0 58 453 03/17/2036.
09062X AF 0 |BIOGEN INC | 06/16/2020. | US BANCORP INVESTMENTS INC 395,801 350,000 374,066 | vvvvrrrn 372,366 [ v | v (1,296) (1,296) 371,070 09/15/2025.
.09659W 2E 3 |BNPPARIBAS SA.......oooiiceeeceeeee e C|09/23/2020. Morgan Stanley ..200,000 494 494 198,252 4310 | ... 14,310 | ......... 7,467 03/01/2023.
12189L  AQ 4 |BURLINGTON NORTHERN SANTAFELLC......... .. | 05/07/2020. | MERRILL LYNCH PIERCE FENNER
SMITH INC e 165,450 150,000 . (478) (478) 154,300 09101/2023,
12555D AB 1 |CIM 2019-INV1 A2 - CMO/RMBS........cccoeeveenee. .. | 12125/2020. [ PaydOwn.........ccvvereririniieinieieiseiceies . 34613 | . 34613 | . . 34313 | s | e, (95) (95) 34,218 02/25/2049.
126408 HD 8 |CSXCORP | 01/09/2020. | US BANCORP INVESTMENTS INC........ | | .. 424,620 | ... 400,000 | ... 424,640 | oo 423,207 (129) (129) 423,098 11/01/2025.
13645R  AS 3 | CANADIAN PACIFIC RAILWAY CO....ocosvvvve C|01/09/2020. | US BANCORP INVESTMENTS INC........ | | .. 350523 | .......... 340,000 | ......... 349,819 | oo 349441 | coooreeeess | e (58) (58) 349,382 02/01/2025.
20271R  AM 2 [COMMONWEALTH BANK OF AUSTRALIA (NEW |.. | 11/02/2020. | Maturity @ 100.00...........ccccrmrvrerrvmrrrrnrns
YORK 250,000 | ........250,000 | ......245265 1,648 250,000 1110212020,
231021 AR 7 |CUMMINS INC .. | 01/06/2020. | Various. ”3191747 ”3001000 .,316,950 (78) ';14’792 10/01/2023.
26829G AA 6 |ECMC 2018-2 A- ABS . | 12/28/2020. | Paydown (107) 7.771 09/25/2068.
26884U AA 7 |EPR PROPERTIES. .| 12/03/2020. | State Stree (553) 101,511 07/15/2023.
29374A AB 0 |EFF2019-1 A2 -ABS.......ccccooveiireererereenieeeienne .. | 12/20/2020. | Paydown 0 47,011 10/21/2024.
369550 AW 8 | GENERAL DYNAMICS CORP........cocvvrvuirrrrnrrnanns .. | 01/06/2020. | PERSHING LLC.... 52 489,755 08/15/2023.
37045X AY 2 | GENERAL MOTORS FINANCIAL COMPANY INC | .. | 07/13/2020. | Maturity @ 100.00. 9 100,000 07/13/2020.
3733IN AB 7 | GEORGIA-PACIFIC LLC.......ceorevreereereirirereiennes .. | 01/06/2020. | JP MORGAN SECURITIES LLC.. 579,375 (257) 510,967 11/01/2020.
438516 BD 7 |HONEYWELL INTERNATIONAL INC. .| 01/06/2020. | BARCLAYS CAPITAL INC.....cocvvirrrrrene 263,550 (39) 258,396 12/01/2023.
50077L AJ 5 |KRAFT HEINZ FOODS CO ... | .. | 05/15/2020. | Adjustment ...99,076 33 99,507 3993 3,093 2956 | 07/15/2022.
539830 BE 8 |LOCKHEED MARTIN CORP........ccceceuvirerrrrrerenes .. | 01/06/2020. Morgan Stanley ........................................ . . B 312,567 | . . (46) 312,248 574 | oo 574 | ......... 3,069 03/01/2025.
552751 AA 7 |MFRA20NQM2 A1 - CMO/RMBS... - | 12/25/2020. | Paydown... I B 11,347 | oo 11,387 | o, R TN DO D 0 11,347 0 0 19 | 04/27/2065.
552754  AA 1 |MFRA 2020-NQM1 A1 - CMO/RMBS.. « | -+ [ 12/01/2020. | Paydown... - ...23,890 ...23,890 546 546 24436 | e | oo (3  — (L)) p— 67 |03/25/2065.
570535 AR 5 |MARKEL CORP.......cccoomimiriririrnrrcierinicieninnne .. | 05/20/2020. | State Street..........covvveevrirerernrirernrniens (318) (318) 306,804 5.997 5,997 5.863 | 11/01/2027.
58013M EL 4 |MCDONALDS CORP.......ccccovvumrimrrrinirneieinrinnens .. | 01/06/2020. | MERRILL LYNCH PIERCE FENNER
SMITH INC (55) 253932 2,228 2228 | .. 1,208 | 05120/2021.
585055 BS 4 |MEDTRONIC INC.......ccccoviririnriiniincircrienineas .| 10/29/2020. | Call @ 100.00........cocevvvrererrirriisriireiins (13) 150,107 { voovereoeeeos | oo (107) | v A07)| ...... 11,176 | 03/15/2025.




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

¢l3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
594918 BW 3 |MICROSOFT CORP.......ccooeiririririreirrieeieieeeinnen .. | 05/07/2020. | GOLDMAN, SACHS & CO........cocovuerennee 100,000 ..97,910 98,797 201 201 98,998 02/06/2022.
59981B AC 8 |[MCMLT 19GS1A1-CMO/RMBS............ccccrvvevnnne .. | 12/25/2020. [ PaYAOWN.......ovvvriririrrieiseieierissieesenes 14896 | oo 14,965 | 14,965 | oo | e (16) (16) 14,949 07/25/2059.
64352V NY 3 |NCHET 2005-C A2D - RMBS | 1212812020, | PaYAOWN. .o | AT4T [ s 17,947 | oo LT (721 IO DR 63 63 17,826 12/25/2035.
64828X AA 1 |NRZT 2020-RPL1 A1 - CMO/RMBS w. | - | 12/01/2020. | Paydown... ..23123 23895 | oo i | 9% 9 23,590 11/25/2059.
64829V  AA 4 |NRZT 18RPL1 A1-CMO/RMBS............cccccvvunenee. . [ 12/01/2020. [ PaydOwN..........ovuvvmieierereierseinieeeereiseneens ..23,380 .25,062 | ... (5) ) 25,058 12/26/2057.
653390K AQ 3 |NEXTERA ENERGY CAPITAL HOLDINGS INC.... .. | 09/01/2020. | Maturity @ 100.00.............cccovvvvvimemmcrceena | 400,000 | 100,000 | oo 100.285 | oo 100,093 | vovvvreres | oo (93) (93) 100,000 09/01/2020.
655844 BJ 6 |NORFOLK SOUTHERN CORP.......cccoevvurirrirrirenne .. | 01/06/2020. | Amherst Securities Group LLC. 153,251 | .. 150,000 | oo 157,040 | oo L1710 1 PN O (25) (25) 152,635 04/01/2022.
709599 AU 8 |PENSKE TRUCKLEASING COLP.......cccocevvrnnne .. 1 06/15/2020. | Call @ 100.00.........cceverererererrrrrrirerienine 100,000 99,879 102 102 99,981 07/15/2020.
755111 BT 7 |RAYTHEON CO... .. | 01/06/2020. | State Street... 252,465 251,084 | oo e (25) (25) 251,019 10/15/2020.
833034 AH 4 |SNAP-ON INC ... | .. | 01/06/2020. | State Street... 373,905 370,660 (234) (234) 370,425 09/01/2021.
84858D 6 | SPIRIT AIRLINES CLASS A PASS THROUGH . [ 10/01/2020. | PaydOwN..........cvoreiririiiericierieriserenens
CER 11,413 11,413 o ) 11,435 10/01/2029.
85573M AA 7 |STAR 203 A1-CMO/RMBS.........coovevrrerererenae .. | 12/25/2020. Paydown .................................................. . Rk ’340 . Rk ’340 . 1 1340 0 11 1340 04/25/2065.
891778 AA 3 | TPMT 2019-1 A1 -RMBS... o | 1200172020, PaYAOWN ..o | 13,318 | o XL — L 3 Y DS B 16 16 14,358 03/25/2058.
89177H AA 0 |TPMT 2019-HY2 A1 - RMBS w | . | 12/28/2020. | Paydown... 83,971 | e | e | e 56 56 64,027 05/25/2058.
I 89177L AM 5 | TPMT 2019-3 A1-RMBS........ccevvvniiriivcrinciens .. | 12/01/2020. | Paydown.........cc.covuuerinrinriciincicnis i 90604 | 20604 | 22286 | () ) 22 282 02/25/2059.
h 89177X  AA 5 | TPMT 2019-HY3 A1A - RMBS. .. | 12/28/2020. | Paydown.........ccoovvvviveriniinrinisecies 23,985 (5) (5) 23,979 10/27/2059.
h00327Q D2 2 | USAA CAPITAL CORP | | 05/07/2020. | CITIGROUP GLOBAL MARKETS INC..... | 149,805 | v 149,950 | oo | v 36 36 149,986 07/01/2020.
) 90931E  AA 2 |UAL2019-1A-ABS......coovvmirmrieririnriieiinniens .. | 08/25/2020. | Paydown.........cccvvverirrirriierinniienienens 4,144 0 4,144 02/25/2033.
92030F AT 6 |WFRBS 2014-C21 A4 - CMBS .. 0910112020, | Paydown 0 # 08/16/2047.
976656 CL 0 |WISCONSIN ELECTRIC POWER CO | 01/0612020. | PERSHING LLC ..o || 100285 | ..o 100,000 0 99,981 12115/2024.
3899999, Total - Bonds - Industrial and Miscellaneous.................. 007,933,662 | .......7,660,902 0 (1,854) o 7,800,382 | oo 0. 112,809 | ...... 112,809 | ....143,909 | XXX
8399997. OBl - BONMS - P Atttk b | 28,518,180 | .....28,007,002 0 3,173 0 28,195,320 0]...302,389 | ...... 302,389 |...433,119 | XXX
8399998, Total - Bonds - Summary Hem fom Part 5........oocvvs sttt vttt | 2,511,995 | ...... 2,448,553 @ 2,501,376 | oo | o 10,619 | e 10,619 | ovee 9,448 | XXX
8399999, TOtal - BONGS. vt s | 31,030,175 | ....30,455,555 | .....30,797,840 | ........22,332,215 | oo 0 3171 0 3171 0 30,696,696 0]...313,008 | ... 313,008 | ...442567 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
072730 30 2 |BAYER AKTIENGESELLSCHAFT EACH RE ADR | C| 01/08/2020. | Cantor Fitzgerald...............cccccovmmemvcnccccc | | 18,200.000 | ....covv.. 374,472 XXX | s 309,234 | ..oooovevene 369,096 | ...... (LT 72 ) N PO DRSO (59,862) 309,234 | cooveeernrirrnens | e 65,238 | ......... 65,238 | .cocooerrrrrrrners XXX
084670 70 2 |BERKSHIRE HATHWAY CLBORD.......ccccccovuenee .. | 01/08/2020. | MERRILL LYNCH,PIERCE,FENNER &
SMITH 2,450.000 ..554,740 XXX ..142,035 554,925 | ..... (412,890) (412,890) 142,035 | o | e 412,705 | ....... 412,705 XXX
15135U 10 9 | CENOVUS ENERGY ORD.......ccooevrrerercrirerernns C|01/03/2020. Stephens INCerviieeece et 000en29,110.000 | . ..298,395 XXX . 166,468 | . 295,467 | ..... (12&999) . (12&999) 166,468 | .ovoovveevreverrs | e 131,927 | ... 131,927 XXX
166764 10 0 |CHEVRON ORD - [01716/2020. | PERSHING LLC .o | 5,125.000 | ......... 600,476 XXX | e 5517 | oo 617,614 | ..0.(202,097) | oo | eeveeerererens [ e (202,097) 5517 | oo | oo 184,959 | ....... 184,959 | oo XXX
17275R 10 2 |CISCO SYSTEMS ORD.. .1 01/09/2020. | MERRILL LYNCH,PIERCE,FENNER &
SMTH 4,000,000 | ........ 189087 | XXX | 84,463 | o 191,840 | 1e(107,377) | oo | s | (107,377) 84,463 | o | e 104574 | ..... 104574 | ...... 1400 | XXX
20825C 10 4 [CONOCOPHILLIPS ORD.......ccocvmvirrirerinriiernninnes .. | 01/06/2020. | MERRILL LYNCH PIERCE FENNER &
SMITH INC. XXX 325150 | 1t (30450) | v | s | (30,450) 294,700 | oo | e 36,614 XXX
219350 10 5 |CORNING ORD .. | 01/07/2020. | Stephens Inc XXX . 1261990 | ..... (136,614) ) (136,614) 125,376 | cooveverereeeeeees | oo 142,624 XXX
303901 10 2 | FAIRFAX FINANCIAL HOLDINGS ORD. -1 €| 01/16/2020. | Cantor Fitzgerald.. o —— 1,000.000 XXX | 806,323 | o 469,110 | ....... G740 [ DR N (62,787) 406,323 | oo | e 58,499 XXX
314211 10 3 |FEDERATED HERMES CL B ORD .1 01/07/2020. | MERRILL LYNCH,PIERCE,FENNER &
SwtHo 3,000.000 XXX | o 68,611 | o 97,770 | ......(29,159) (29,159) 68,611 | o | o 20,437 | . 20,437 XXX
40434 10 5 |HPORD - | 01/06/2020. | STEPHENS INC...oovvsvosrsrrssns vrrr.16,800.000 XXX 345,240 | .....(197,846) (197,846) 147,394 | oo | o 199,720 | ....... 199,720 XXX
458140 10 0 |INTEL ORD .. 1 01/09/2020. | Cantor Fitzgerald............co.ccorvverernrireernns 5,700.000 XXX 341,145 | ... (212,062) (212,062) 129,083 [ ooovovvvevciiies | oo 208,278 | ...... 208,278 XXX
47233W 10 9 | JEFFERIES FINANCIAL GROUP ORD................. .. | 01/08/2020. | MERRILL LYNCH,PIERCE,FENNER &
SR 20,000,000 XXX 427,400 | ....(106,600) (106,600) 320,800 | oo | o 101613 | ...101613 XXX




Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
58933Y 10 5 | MERCK & COORD....oocvvvtsvviss | 0111072020. | PERSHING LLC. .ottt | 3,925.000 | ..o 352,520 XXX | 129,822 | o 356979 | ... (227,157) [ ocovesvrrns [ [ o (227,157) 129,822 | s | o 222,698 | ...... 222,698 XXX
651639 10 6 |NEWMONT ORD | 01/06/2020. | STEPHENS INC....ooocvvvvsvsvssvssvscns | 19,000.000 | ........ 821,269 XXX | 572,810 825,550 | .....(252,740) | cooororree B (252,740) 572,810 | oo | o 248,459 | ... 248,459 XXX
717081 10 3 |PFIZER ORD.. .| 01/06/2020. | MERRILL LYNCH PIERCE FENNER &
SMITHINC. | 6,350.000 | ... 246,752 XK | o 15443 | oo 248,793 | ...(133.350) | oo | | (133,350) 115443 | oo | 131309 | ... 131,309 | oo XXX
718546 10 4 |PHILLIPS 66 ORD .| 01/07/2020. | MERRILL LYNCH,PIERCE,FENNER &
SR 3,000.000 | ....... 323,573 XXX | 33789 | oo 334,230 | ..(300441) | oo | | (300,441) 33789 | oo | o 269,784 | ....280.784 | oo XXX
739239 10 1 |POWER CORP OF CANADA ORD. 01/08/2020. | Cantor Fitzgerald S 14,000.000 | ... 362,342 XXX [ s 303,354 | cooerrrnen 359,993 | ....... (56,639) [ ovvsvvevrrnenris | eevsmerrssinees [ v (56,639) 303,354 | ceoorcnverriins | o 58,988 | ... 58,988 | ..occccurrrs XXX
80105N 10 5 | SANOFIADRREP 1 1/2 ORD | €] 01/03/2020. | Cantor Fitzgerald o 5,500.000 | ......... 278,708 XXX | e 138,958 | oo 276,100 | .(137,142) [ oo | o | e (137,142) 138,958 | oo [ o 139,749 | ...... 139,749 | oo XXX
878742 20 4 |TECKRESOURCES CLB ORD.......cccoovrsrmrce C|01/10/2020. | MERRILL LYNCH,PIERCE,FENNER &
swmHo L 17,000.000 | .o 269,635 XK | 169,322 | rr00295,290 | ... (125,989) | v | s | o (125,969) 169,322 | oversss | o 100,313 | 10 100,313 | s XXX
9099999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded......................... o 6,940,993 XXX | 4,073,502 (2,920179) | cooeseenn0 | 0 [ (2920,179) | oovsrinnn0 | 4,073,502 2,867,490 |....2,867,490 | ...... 16,428 | XXX
9799997 Total - Common Stocks - Part 4 6,940,993 XXX | 4,073,502 (2,920,179 | o0 | o0 | (2,920,179) | coovvvevocsn0 | o 4,073,502 2,867,490 |....2,867,490 | ....... 16,428 | XXX
9799999. T0tal - COMMON SHOCKS...-orsvevrvvs vt s | 6,940,993 XXX | 4,073,502 | ..ooo.d .(2,920,179) | . 0. 0. (2,920,179) | . e | 4,073,502 | ...ovoiin0 | 2,867,400 |....2,867,490 | ....... 16,428 | XXX
9899999, Total - Preferred and Common StOCKS.............covsvvees 6,940,993 XXX | 4073502 | .......... 6,993,681 | ..(2,920,179) | ..ccono..... [ 0]... (2,920,179) | oo 0| oo 4,073,502 | oo 0 |.2,867,490 |....2,867,490 | ....... 16428 | XXX
9999999. Total - Bonds, Preferred and COMMON SHOCKS.........oovoovesvcsiicsiiisins it | 37,971,167 XXX | 34,871,343 | ......... 29,325,896 | ..(2,920,179)] .......... KRTLT — 0|..(2.917,008) | ..oocc.c... 0 . 34,770,199 | ............... 0|.3,180,498 |....3,180,498 | ...458,995 | XXX
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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Government
912810 SL 3 |UNITED STATES TREASURY.........ccc..... .. | 04/15/2020 | Various 06/04/2020 | GOLDMAN, SACHS & CO.......ccccevrcverres | wrrererre 350,000 | covevnecs 398,055 397,830 (225) (225) , 373) | oo 2,135
912828 YS 3 |UNITED STATES TREASURY.... .. | 01/23/2020 | Morgan Stanley. 09/03/2020 | BONY/TORONTO DOMINION SECURITI | ... 300,352 ....300,334 (18) (18)
912828 ZN 3 |UNITED STATES TREASURY .. | 05/18/2020 | MLPFS INC FIXED INCOME.. 11/27/2020 | JP MORGAN SECURITIES LLC. ..497,832 497,995 163 163
91282C AE 1 |UNITED STATES TREASURY.... .. | 08/31/2020 | WELLS FARGO SECURITIES LLC.......... 11/27/2020 | BANK OF NEW YORK e 595,289 . 595,400 11 11
0599999. TOAl - BONAS = U.S. GOVEIMMIENE. ...t teteitstiseis ettt ets st ss0 eesiess ettt 8 881888 E £ E L8888 8ttt ettt e | cnnisanes 1,750,000 | ......... 1,791,528 | ........ 1,798,379 | ......... 1,791,559 0 31 0 31 0 0
Bonds - U.S. Special Revenue and Special A it
31418D P9 7 |FNMA4047 - RMBS......cccoinieiiminirnirinns | . | 06/04/2020 | Morgan Stanley..........ccoocevwrinsrrnrerneenne | 06/12/2020 | BOFA SECURITIES INC...oovvvvvvvvinriiins | evrenernnn898,553 | oo 709,850 (33) (33)
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments o] 898,553 | L 709,850 ..713,616 ....7109,817 0 (33) 0 (33) 0 0
8399998. TO8AI = BOMAS. etttk eEER LRt | erenien 2,448,553 | ......... 2,501,378 | ........ 2,511,995 2,501,376 0 (2) 0 (2) 0 0
9999999. Total - Bonds, Preferred and COMIMON SEOCKS...........ccoiiiiiiiiiiis coeteiiitetit ettt ettt et s st b s s st et b st e s s st et s ss s et eb s s et e b s ss s et ebns et et ebsstebesseset et s setebesansesesssetebesnsesesnsesetessnssnans | sesebenas 2,501,378 | ......... 2,511,995 | ... 2,501,376 0 2) 0 2) 0 0
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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

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

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of Amercia Little Rock, AR ceerenn 17,075,353 | XXX
Simmon Pine Blulff, AR 844,295 | XXX
US Bank Little Rock, AR 352,847 | XXX
Bancorp Little Rock, AR 25,000 | XXX
Regions MK. Little Rock, AR 9,525 | XXX
0199998. Deposits in............... 0 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 0 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 .........18,307,020 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 XXX
0599999. Total Cash XXX | XXX 0 0 XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 43,774,739 | 4. April 39,918,534 | 7. July. 29,690,384 | 10. October. 29,724,359
2. February. 56,117,902 |5. May. 26,122,879 | 8. August 33,200,652 | 11. November. 35,754,404
3. March 23,704,791 | 6. June 21,267,924 | 9. September. 27,716,136 | 12. December. 18,307,020
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Statement as of December 31, 2020 ofthe HIMIO Partners,

Inc

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
60934N 50 O [FEDERATED HRMS TRS INST.....oiiuiiriiieeiirimeiseriseesisessessssesessssessssss st sssssssesssesssassssssassssns 12/31/2020 0.010 1,713,985 12 306
8599999. Total - Exempt Money Market Mutual Funds as Identified Dy the SVO.............cc bbb bbb bbb 713,985 12 306
8899999. Total - Cash Equivalents L ————————————— 1,713,985 12 306
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 B o 1C e 0 D 0
1E . .0 1F ... 1G .. .0
2A . 0 2B 2C .. 0
3A . .0 3B .. 3C .. .0
4A . .0 4B .. 4C ... .0
5A . .0 5B .. 5C .. .0
B e 0
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Statement as of December 31, 2020 ofthe HIMIO Partners, Inc

POSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL DE

Purpose of Deposit

Deposits for the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusting
Carrying Value

4

Fair Value

5 6
Book/Adjusting
Carrying Value Fair Value

1o AIBDAMAL e AL s | et | eriene et | ettt | eeteese s | ereenes
2. Alaska....
3. Arizona... .
4. ATKANSas........coccoomineieniinniies AR ... B.... |HMO B I 348,063 | ...oooevriinna 359,898 | ... | e
5. California.........cocvvernrrerinnnnnd CA|..
6. Colorado CO|..
7. CoNNECtiCUL.........oeurverrerriirirs L0 N O OO OO OO OPOOPOPl ST OOOTOOPOUOPPORPPUSTUPON EVOSTORPPORPSOOTSTOSTOPPPURPTON EUPSPUTSTOISTORPPURPPORPPOOTRTORY INPPOON
8. Delaware
9. District of Columbia .
10, FIOMAA. v dFL | et | et | ehbeb et | esbte ettt | enien st | areenes
11.  Georgia..
12. Hawaii....
13, 18RO D [ i e | ettt et | crbetes ettt | ettt | s
14.
15.
16, 1OWAL e B | i | bbbt | etbiees bbbt | eebiees ettt | fhiesstee s entenes | eeenas
17.  Kansas
18.  Kentucky....
19, Louisiana.........ccovvviiveineniinens LA | i | et e | esb ittt | e | s | s
20.
21.
22, MASSACUSES.........cevecerereeced MA | it [ et b bbbttt | ettt ettt | seeaesb ettt ees st | seseest et enes | freenas
23.  Michigan....
24, Minnesota..
25, MISSISSIPPL.....vvuvererrvrinrrieieene M8 [ i | s | e | G | e | e
26.  Missouri.
27.  Montana .
28, NEDIASKA. ..o dNE s | et | erites st ents | deeneeni et nes | eebeesene sttt | eriaees
29.  Nevada.
30.  New Hampshire.
31, New Jersey....
32, New Mexic
33.  New York
34.  North Carolina...
35.  North Dakota.
36.
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina.
42.  South Dakota
43.  Tennessee.
44,
45,
46.
47.  Virginia... .
48, WASKINGLON. ... WA | e | ettt R st n s s nnne | eeseeseeeaantessesneesennennes | netesensesseesenenesnesetntans | seseeetastennenseennantensenanes | ceenees
49.  West Virginia..
50.  Wisconsin
51 WYOMING. ool WY [ i [ bbbt | eeeiieni et naiae | srbensb s | st | s
52.  American Samoa
53.
B4, PUBHO RICO.....oourerrierrierieener PR i [ oottt | restensssess s s st st | seesess st ees s | sereest e | eeeenas
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada........cccoeevvrrerierceecr e CAN [ i [ e etes | eresee et enis | drnies et enes | cebeesens et | eriees
58.  Aggregate Alien and Other XXX XXX 0 0 [
59.  Total XXX XXX 359,898 0 ...
DETAILS OF WRITE-INS
BBOT. ittt enssnenes | creeterens | st SRRt | eeet st as st nnte | seesees ettt | sereeet et | s
5802.
5803. ..
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX {0 N (V1 I 0 |
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVE).......cvvvreriririrarininns XXX XXX 0 | (U [\
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