THE STATE OF NEW HAMPSHIRE

MERRIMACK, SS. SUPERIOR COURT
)
)
IN THE MATTER OF THE WINDING DOWN OF: )
) No. 217-2015-CV-00347
THE NEW HAMPSHIRE MEDICAL MALPRACTICE )
JOINT UNDERWRITING ASSOCIATION )
)
)

RECEIVER’S MONTHLY STATUS REPORT FOR APRIL 2016
Roger A. Sevigny, Insurance Commissioner of the State of New Hampshire
(“Commissioner™), as Receiver (“Receiver”) of the New Hampshire Medical Malpractice Joint
Underwriting Association (“NHMMJUA™), submits this monthly report as of April 29, 2016 in
accordance with paragraph 11 of the Order of Rehabilitation for the NHMMJUA
(“Rehabilitation Order™).

1. Following the Rehabilitation Order dated July 22, 2015 issued on July 24, 2015,
the Receiver engaged Peter A. Bengelsdorf as Special Deputy Commissioner and took control
of the NHMMIJUA and its assets. The Receiver continues to work with the vendors that worked
with the NHMMJUA, including The Hays Group, Inc. (“Hays”), the company that administers
the NHMMIJUA business; Bank of America, the bank that holds the NHMMJUAs accounts and
investment portfolio; Deutsche Investment Management Americas Inc. (“Deutsche™), the
NHMMJUA'’s investment advisors; Leone, McDonnell & Roberts (“Leone”), the NHMMIUA's
accountants and auditors, and Towers Watson, Inc., the NHMMJUA’s actuaries.

2. RSA 404-C:16 directs the Receiver to wind down the business of the NHMMJUA

seeking to facilitate the payment of all policyholder coverage obligations in full and in the



normal course of business. The Receiver is continuing the operations of the NHMMJUA,
subject to the provisions of 2015 Laws 263, with Hays continuing to administer the
NHMMIJUA'’s business, and Deutsche continuing to invest the NHMMIJIUA’s assets. Both are
operating subject to letters of delegation that set certain limitations on their authority.

3. Policyholder claims are being handled and addressed in the normal course of
business by Hays subject to oversight by the Special Deputy Commissioner. As of March 31,
2016, the NHMMIJUA had 235 policies in force.

4, Deutsche is investing the NHMMJUA’s assets in accordance with the revised
investment guidelines approved October 1, 2015, The Receiver reviews the NHMMJUA’s
investments with Deutsche on an ongoing basis, including consideration of shortening the
duration of the portfolio. The Receiver is presently investing maturities and excess cash in short
term investments.

5. RSA 404-C:15, II(c) bars the Receiver from issuing policies with an effective date
after December 31, 2015, and RSA 404-C:15, 11(d) requires the Receiver to issue notices of
nonrenewal in compliance with RSA 417-C to policyholders with renewal dates on or after
January 1, 2016. The Receiver, through Hays, is accordingly issuing notices of nonrenewal of
NHMMIJUA policies to policyholders with renewal dates on or after January 1, 2016. Notices of
nonrenewal are accompanied by the summary of the hardship grant application process and the
hardship grant application form approved October 8, 2015.

6. To date, the Receiver has received three applications for hardship grants. The
Receiver has reviewed those applications and sent letters to the applicants notifying them of the
Receiver’s recommended determinations. In one case, the applicant submitted additional

information, which caused the Liquidator to reconsider the application and issue a new letter.



The letters advised that the Receiver will be making recommendations to the Court in April and
that the Receiver will provide them with a copy of that filing. The Receiver filed the Request for
Approval of Hardship Grant Determinations on April 29, 2016.

7. On November 25, 2015, the Receiver received the Court’s order approving the
proposed offering process to seek competitive bids to have all of the coverage-related obligations
under policies issued by the NHMMIJUA assumed by an insurer or insurers in accordance with
RSA 404-C:16, II. The Receiver accordingly executed the retention agreement with Milliman,
Inc., on November 30, 2015. Milliman provided the Receiver’s Request For Proposals (“RFP”)
to over 20 potential bidders on December 4, 2015.

8. The Receiver received a number of expressions of interest on or before
December 22, 2015. The potential bidders subsequently executed the confidentiality and third
party release agreement and the Towers Watson release letters in accordance with the RFP.
Various information was made available to the potential bidders starting on January 5, 2016. A
number of potential bidders asked questions on a weekly basis during January and early
February, and the Receiver responded on a weekly basis through February 12, 2016.

9. The deadline for submission of proposals was February 19, 2016. The Receiver
received a number of proposals by the deadline. The Receiver evaluated the proposals based on
high financial rating, reasonableness of deal terms, and competitive price. The Receiver has
been negotiating with the selected bidder regarding an assumption agreement to be submitted to
the Court for approval. The parties have reached an agreement in principle concerning the
assumption agreement and are finalizing the documents. The Receiver expects to file a motion

for approval of the final assumption agreement with the Court in the middle of May.



10.  The Receiver has worked with Leone to prepare tax filings, including a request
for a tax refund from the United States Internal Revenue Service (“IRS”) regarding 2014 and
2015. On April 25, 2016, the Receiver received a tax refund from the IRS in the amount of
$3,893,276. This refund is not included in the March 31, 2016 financial statements summarized
below.

11.  The Receiver has worked with Hays to prepare monthly financial statements for
reporting to the Court on a modified cash basis. The March 31, 2016 financial statements are
attached as Exhibit A. These statements reflect $106,367,772 of liquid assets {cash and bonds at
cost) under the Receiver’s control as of March 31, 2016. They also reflect net investment
income and other receipts totaling $316,502 and operating disbursements (including loss
payments) totaling $1,684,804 during the month of March. The legal and audit fees paid in
March include $19,521 for the Receiver’s counsel Rackemann, Sawyer & Brewster P.C., and
$21,720 for audit services provided by Leone. The consultant and outside service fees include
$80,134 for Milliman as consultant for the offering process.

12, A surmmary of the NHMMJUA's holdings in bonds and short-term investments as
of March 31, 2016 is attached as Exhibit B, and a report listing the individual holdings of the
NHMMIUA as of that date is attached as Exhibit C. The NHMMIJUA historically had
segmented its portfolio into two segments, one related to exposures for the period 1975-85
referred to as “Stabilization Reserve Fund” or “SRFT” and the main portfolio for the period 1986
to present denominated “Fixed” or “JUA”. These exhibits include both segments. Exhibit C
also includes cash in money market accounts. The book (tax cost) value of the NHMMIJUAs
bonds and short-term investments managed by Deutsche at March 31, 2016 was approximately

$101.4 million compared to their market value of approximately $104.5 million. This represents



an unrealized gain (market value above book value) of approximately $3.1 million. Short-term
holdings in the Deutsche-managed portfolio as of March 31, 2016 were $21.4 million at market
value. The current portfolio is generating income that annualized would be approximately

$2.9 million of net investment income. Continuing reductions in yields on reinvested assets are
expected to have an impact on future investment income.

13, The average credit rating for the Deutsche-managed portfolio holdings is Aa3 by
Moody's. As of April 25, 2016, the Receiver and Deutsche believe that all securities in the
portfolio will pay full amounts of principal in spite of fluctuating market values,

14, Market values of the portfolio can fluctuate widely as credit spreads change and
as continuing sluggish economic growth coincides with the inflationary effects of large new
issuances of government debt. Additional pressures on market values may result from
uncertainties about the continuation and magnitude of low interest rate policies by the U.S.
Federal Reserve as well as the other central banks around the world. Market value sensitivities
analysis performed by Deutsche indicated that market values could potentially fluctuate
$4 million downwards if interest rates increased 100 basis points, based on the portfolio values
as of March 31, 2016. Consistent with the revised investment guidelines, the Receiver and
Deutsche continue to focus on (a) preservation of capital on investments, (b) maintaining a high

quality portfolio, and (c) consistent with objectives (a) and (b), maximizing current income.

Respectfully submitted,

[N

pei

Roger A. Sevigny, fisufdnce Commissioner
of the State of Ng& Hampshire, as Receiver
of the New Hampshire Medical Malpractice
Joint Underwriting Association

May 52016



Certificate of Service

I hereby certify that a copy of the foregoing Receiver’s Monthly Status Report for April
2016, was sent this 5™ day of May, 2016, by first class mail, postage prepaid to all persons on the

attached service list.
L/ Ly

Eric A. Smith
NH Bar ID No. 16952
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Exhibit A

New Hampshire Medical Malpractice Joint Underwriting Assocation In Receivership

Statements of Net Assets
{Modified Cash Basis - Note 1))
{Unaudited)

March 31, December 31,
2016 2015
Assets
Fixed-income securities, short-term investments and cash
and cash eguivalents, at cost:
Fixed-income securites (Note 2 & Note 4) 5 101,352,202 S 104,977,799
Short-term investments G =
Cash and cash equivalents 5,015,519 3,789,406
Total fixed-income, short-term investments and
cash and cash equivalents, at cost S 106,367,722 $ 108,767,205
Interest income due and accrued 628,439 627,172
Total Assets S 106,996,161 $ 109,394,376
Liahilities
Incurred but unpaid administrative expenses and
investment expenses (Note 3) 94,486 225,952
Stabilization Reserve Trust Fund for Pre 1986 Policies (Note 4) 8,165,127 8,146,724
Hardship Fund {Note 5) 2,000,000 2,000,000
Total Liabilities S 10,259,613 s 10,372,676
Net Assets S 96,736,548 S 99,021,700

See accompanying notes.



New Hampshire Medical Malpractice Joint Underwriting Assocation In Receivership

Statenents of Recelpts and Disbursements, and
Changes in Cash, Bonds, Short-Term Investments and Cash Equivalents
{Modified Cash Basls - Note 1)}

{Unaudited)
July 22, 2015
January 1, 2015 To
Yio Month of To December 31,
2016 March 2016 July 21, 2015 2015

Cash and marketable securities received:
Net investment income S 785,395 S 233,987 5 1,816,609 S 1,796,624
Premium received 251,342 81,372 1,520,771 893,735
Realized capltal gains on sale of fixed-income securitles {Note 1) 10,565 364 74,511 454,893
All other 8,302 778 9,051 10,323

Total cash receipts 3 1,055,605 ) 316,502 35 3320942 "% 3055574
Cash operating dishursements:
Hays Services {Note 3) 296,500 85,250 542,500 387,500
Consultant and ocutstde service fees 199,821 81,969 78,798 136,294
tegal and audit fess 90,550 41,240 151,445 430,890
Investment expenses 62,174 4,113 127,058 84,940
Spectal Deputy Services 78,859 16,250 - 47,809
Loss B ALAE Faid [Note 1) 2,601,351 1,443,640 5,970,530 1,237,585
Realized capital losses on sale of fixed-income securlties {Note 1) 8,016 7.813 41,983 31,253
Commisslon Expenses (Note 3} 30,080 - 60,174 35,295
58170 Transfer to State Loan Repayment Program - - 1,600,000 .
2015 Estimated Federal & State Tax Payments - - 920,000 460,000
All other 87,696 4,529 191,751 121,156
Total cash operating disbursements 5 3455088 % 1684804 5 00684239 5 2974722
{Deficiency)/Excess of receipts over operating disbursements 3 12,395,482] 5 11,368,302] & [6.263,208] & 282,857
Adjustment for addition of SRF checking account s 4,966
Adjust out receivable included in SRF 12/31/14 [non-cash adjustment) 5 12,250
Difference Cost vs Amortized Cost 5 416,605
Cash receipts in excess of disbursements S {2,399,482) s (1,368,302 S (6,263,296) S 282,852
Beginning fixed-income securities, short-term nvestments, and
cash and cash equivalents, at cost 108,767,205 107,736,025 114,313,828 108,050,532
Ending fixed-Income securities, short-term investments, and
cash and cash equivalents, at cost % 106,367,722 S 106,367,722 $ 108,050,532 5 108,767,205

See accompanying notes,



New Hampshire Medical Malpractice Joint Underwriting Assocation In Receivership

Statement of Changes in Net Assets
{Modified Cash Basls - Note 1})

{Unaudited)
January 1, 2015 July 22, 2015
YTD Month of To To
2016 March 2016 July 21, 2015 December 31, 2015
Net assets, beginning of period s 99,021,700 $ 97,994,812 § 106,878,761 $ 96,641,717
Cash recelpts less disbursements {2,299,482) {1,368,302) {6,263,296) 282,852
Estimated difference Cost vs Amortized Cost - - 416,605
Other changes in net assets:
Interest Income due and accrued 1,266 25,397 {47,890} {42,060)
Incurred but unpaid administrative and investment
expenses {Note 3) 131,466 95,357 {925,858) 798,150
Stabilization Reserve Trust Fund {18,403) (10,716) [75,565)
Hardship Fund - - {2,000,000)
Other - - - -
MNel Assets, end of period s 96,736,548 S 96,736,548 S 99,641,717 S 99,021,700

See accompanying notes.

Prior 1o August 31, 2015 bonds are presented in the financial statements using amortized cost.

Beginning August 31, 2015 bonds are presented in the financial statements using cost. A $416,605
adjustment was made during the period July 22, 2015 to December 31, 2015 to reflect the change from

amortized cost 1o cost.



New Hampshire Medical Malpractice Joint Underwriting Assocation In Receivership
{Modified Cash Basis)
{Unaudited)

Notes to Financial Statements {continued)

1) Basis of Accounting

These financials statements are prepared using the modified cash basis of accounting which differs
from accounting principles generally accepted in the United States. Only those assets that are within
the possession of the Receiver and other known amounts of which ultimate realization is expected to
occur, primarily investments and cash, and certain receivables, are recorded. Only incurred but unpaid
administrative and investment expenses are recorded as liabilities in these financials statements.

These Financial statements do not record the amounts of certain assets such as outstanding
receivables, subrogation recoveries and claims against others, and certain liabilities, inluding insurance
claims, as such amounts have not been settled and agreed to with third parties.

The amount shown for loss & ALAE expenses paid primarily represents (1) Loss, (2) allocated loss
adjustment expenses, and {3) expenses relating to obtaining subrogation claim recoveries.

Assets allocated for the Hardship Fund pursuant to RSA 404-C:16, Il are included within fixed income
securities and are shown separately within Liabilities. The Stabilization Reserve Trust Fund for Pre
1986 policies is combined with all fixed income securities but is shown separately within liabilities.

Realized capital gains and losses on sale of bonds are calculated based on original cost of the bonds.
Proceeds received above or below cost on maturity of bonds are included as part of net investment
income.



2)

New Hampshire Medical Malpractice Joint Underwriting Assocation In Receivership
(Modified Cash Basis)
{Unaudited)

Notes to Financial Statements (continued)

Investments

03/31/2016 and 12/31/2015 bonds are included at cost.

March 31, 2016
Gross Gross
Unrealized Unrealized
Cost Gains Losses Fair Value

Fixed-income securities:

U.S. Treasury notes & S - s - $ - ] -
Government agencies 2,115,142 22,288 - 2,137,430
Corporate 66,156,931 2,073,926 81,457 68,149,400
Mortgage-backed 24,691,972 1,190,649 36,045 25,846,576
Asset-backed & QOther 8,388,158 21,625 43,386 8,366,396
Total "% 101,352,202 "5 3,308,488 S 160,889 S 104,495,802

The tax cost of fixed-income securities is $101,352,202 at March 31, 2016. Based on such tax cost, gross
unrealized gains are 53,308,488 and gross unrealized losses are $160,889.

December 31, 2015

Gross Gross
Unrealized Unrealized
Amortized Cost Gains Losses Fair Value

Fixed-income securities

U.S. Treasury notes & $ - S - S - $ -
Government agencies 2,115,142 14,189 13,986 2,115,345
Corporate 69,910,982 1,619,843 241,082 71,289,742
Mortgage-backed 25,851,742 1,086,370 78,491 26,859,621
Asset-backed & Other 7,099,933 2,097 50,159 7,051,872
Total $ 104,977,799 S 2,722,499 S 383,718 S 107,316,580

The tax cost of fixed-income securities is $104,977,799 at December 31, 2015. Based on such tax cost, gross
unealized gains are $2,722,499 and gross unrealized losses are $383,718.



New Hampshire Medical Malpractice Joint Underwriting Assocation In Receivership
{Modified Cash Basis)
(Unaudited)
Notes to Financial Statements (continued)
2} Investments (continued)

The cost and fair values of fixed-income securities by contractual maturity are as follows:

Fixed-income securities

Cost Fair Value
March 31, 2016

One year or less S 21,231,471.4 S 21,361,063.1
Over one year through

five years 41,426,951 42,938,997
Over five years through

twenty years 4,835,925 5,092,379
Twenty years and over 777,726 894,350
Mortgage-backed 24,691,972 25,846,576
Asset-backed 8,388,158 8,366,396

Total “§ 101,352,202 5 104,499,802
Fixed-income securities
Amortized Cost Fair Value
December 31, 2015

One year or less 5 18,482,190 5 18,560,754
Over one year through

five years 46,055,375 47,054,459
Over five years through

twenty years 6,710,833 6,957,333
Twenty years and over 771,726 832,541
Mortgage-backed 25,851,742 26,859,621
Asset-backed 7,099,933 7,051,872

Grand Total $ 104,977,799 5 107,316,580




3

4)

5}

New Hampshire Medical Malpractice Joint Underwriting Assacation In Receivership
{Modified Cash Basis)
{Unaudited)
Notes to Financial 5tatements (continued)

Incurred But Unpaid Administrative Expenses and Investment Expenses

Accrued administrative expenses incurred In the normal course of NHMMIUA's business and now
recelvership, but unpaid as of March 31, 2016, are as follows:

Hays Services 5 -
Consultant and outside service fees 1,385
Legal and auditing fees 73,360
Special Deputy Services 13,975
Taxes -
Other administration costs 5,765
Total accrued expenses $ 94,486

Deutsche acerued investment expenses

Total accrued expenses 3 54,386

The amount of accrued expenses at December 31, 2015 was $225,952 and net assets for 2016 Increased
by $131,466 due 1o the decrease in accruals,

Stabilization Reserve Fund Trust for Pre 1986 Policles

The Trust was funded by a surcharge on the annual gross premiums charged for primary medical
malpractice liability coverage witten in the State of New Hampshire from Jaunary 1, 1986 to December
31, 1934. For the purpose of this presentation the remalning balances are shown as a liability.

The Hardship Fund

The Hardshlp Fund was established pursuant to RSA 404-C:16, Il and for purposes of this presentation
the remaining balances are shown as a liability.



NHMMJUA 03/31/2016 Exhibit B
Investments / Combined JUA & SRFT by Category & Maturity
Fed. Tax Cost [Cost)
US Treasury Notes b
Government agencles 2,115,141.96
Corporate £66,156,931.02
Merigage-backed 24,691,971.75
Asset-backed 8,388,157.73
101,352,202.46
Gross Unrealized Gains
US Treasury Notes -
Gavernment agencles 22,287.719
Corporate 2,073,926.01
Morigage-backed 1,190,648.83
Asset-backed 21,625.08
3,308,487.71
Gross Unrealized Losses
US Treasury Notes
Government agencies -
Corporate B81,457.33
Mortgage-backed 36,044.86
Asset-backed 43,386.47
160,888.66
TOTAL GAIN/LOSS 3,147,599.05
Market Value [Fair Value}
US Treasury Notes -
Government agencles 2,137,429.75
Corporate 68,149,399.70
Mortgage-backed 25,846,575.72
Asset-backed 8,366,396.34
104,499,801.51

By Maturity

Fed. Tax Cost {Cost)
One year or less
Over one year through five years
Qver five years through twenty years
Twenty years and over
Mortgage-backed
Asset-backed

21,231,471.44
41,426,950 54
4,835,925.23
771,725.77
24,691,971.75
8,388,157.73

Market Value {Fair Value)
One year or less
Qver cne year through five years
Over five years through twenty years
Twenty years and over
Mortgage-backed
Asset-backed

101,352,202.46

21,361,003.07
42,938,997.33
5,092,379.05
894,390.00
25,846,575.72
B,366,396.34

104,499,801.51

4,731,001.72

Exhibit B
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176,130.90
$01,695.00
#54,950 10
W¥TITI0
73,035 8%
1,670,092 80

Tod Tas tont
126307
5217
muro
147,45.60
A998
s
19877764
T
26458128
1981010
537,724.88
119, 990.45
H0ITLM
169,945.18
1589702
09,9433
229,892 50
221,63048
179.966.00
$76,992.00
pLLY LR
1839918
107,218.28
50,609.54
41,925 3%
$01,150.66
W41
1709747
12659418
100,99850
S04, 90 50
W I 82
454,121.93
71820427
450,342.43
pLlA S
ARAW 00
179,821 00
1 m
200,028.00
325,434.50
1340040 40
1LETLASD DD
1335900
208,906 001
11000000
7014,835 13
175,121.40
1,752,848
LML S0
AWI4D.00
428000
$4,350.00
43,317.00
1,540,700 00
179,991.00
247,600.00
9793000
249,843 30
245,042 30
243,30000
169,882 70
49937000
249,882 30
1.000,000.00
$72.000.30
J00.560.00
149,940 00
100,308 30
7%0,00.00
730,000.00
99747000
208,509 £0
M7 00
§74,505 50
13440875
1574.169.0
M350 70
249,055.00
IR0
#29.290.00
539,339 50
129,404 00
241,341 50
209,139 40
400,590 08
MM s
394,913 43
TR
I 0
A1, 08
Sauim
4993,155.00
369,040.90
500,000 00
4007350
248,060 00
BEYJE5 15
L&A

Unrealiaed
Goinflii Fed
Tar Coet

LR
[[:10)
{117.80}
15455}
(59.00}
(252 28}
(41356}
(434 85)
(3254
1,490.90
(42,344 13}
Fri 8t
0654
(R 78)
nm
100081
Se8.97
1mn
980
wn
L515.8%
130T 44
14TLES
85110
nn
1,10.47
[3,150.27)
o
(1.199.50)
1,947 8¢
10,888.50
(o)
1385 404
92,9619
51085
1250
1470 00
pRELE ]
{15,839.00)
[2,406.000
41300
157220
{14,702 00)
{9,738 00y
18,492.00)
4520

[6,195.10)
a0
i)
44000
11,565 0
134500
199.68
L6420
732000
L4480
11K
46,560,100
35030
500
305000
3080
L1700
1780
5251000
212240
1%
1, Room
121.m
190.00
1,12250
1238000
17050
2,11000
SES6.0
$41.50
208500
mmn
221750
288000
SAci00
126100
483100
151750
45060
[Xop 8+
{R5)
£33
131600
744
13,1160
10,089 00
FASLY.
629000
1B
HMOHSD
1575
LETLTR
#1810

Saturity Dete

Exhbt £

1/1/2016 ASSET BACKED ORUGATIONS
5/15/2017 ASSET BACKED GRUGATIONS.
J1FII0LT ARSET BACKED CHLIGATIONS.
1/15/2018 ASSET BACKED CBLIGATIONS
T/15/20t 0 ASSET BACKED CBLIGATIONS.
11972018 ASSET BACKED OBUGATIONS
$/18/2088 ASSET BACKED CBUGATIONS
2/15/2088 ASSET BACKED CRMUGATIONS
12/17/2018 ASSET BACKED OBMIGATIONS
1/15,/2029 ASIET BACKED QRUGATIONS
1572089 ASSET BACKED OBUGATIONS
9/15/2019 ASSET BACKED CBUIGATIONS.
/162019 ASSET BACKED OBUGATIONS.
102030 ALUET BACKED ORUGATIONS
14157200 ASSET BACKED OBLHGATIONS
6/15/2020 ASSET BACETD OBUGATIONS
10/15/2020 ASSET BACKED OBUGATIONS
11272030 ASSEY BACKED OMIGATIONS
A15/20021 ASSET BACKED OBLIGATIONS
/172011 ASSEY BACKED DRLIGATIONS
/1572021 ASSET BACKLD OBUGATIONS.
672572012 Martgagr backed
11/25/3033 Mortgage- bached
47182037 Mortgage-backed
2/15/2041 Mortgage-backed
/1172047 Mortgagr-backed
11072045 Mortgage-backed
W10/204% Mortgegebacked
WIL/Z047 Mirtgags backed
1152047 Mortgage-backed
11/18/7047 Mortgage-backed
2/18/2048 Mortgage-backed
1/13/2040 Mortgagr-backed
12107049 Mortgage-bached
IN%/2051 Mongage-backed
AF13/2016 CORPORATE BONDS
4297314 CORPOAATE RONDS
4/19/2016 CORPOAATE BONDS
5/10/2016& CORPOAATE BONDS
571073018 COAPORATE BONDS
$/17/2016 CORPOLATE BONDS
571972016 CORPORATE BONDS
571972014 CORPONATE BONDS
&30/201% CORPOAATE RONDS
6/20/2016 CORPORATE BONDS
6/14/2016 CORPORATE BONDS
217016 COAPORATE BOHDS
/372014 CORPORATE BOND3
W15/2018 CORPOLATE BONDS
/177016 CORPORATE BONDS
10/4373016 CORPORATE BONDS
10/13/2016 CORPORATE BONDS
12/15/2016 COMPORATE BONDS
12/15/3018 CORPORATE BONDS
L9721 T CORPORATE BONDS
/72917 COMPORATE BONDS
21572017 CORPORATE BONDS
4173017 COAPORATE BONDS
4/2172017 CORPORATE BONDS
4/11/2017 CORPORATE BONDS
S/071017 COAPORATE RONDS
371372017 CONPORATE BONDY
G/1/T01T COAPORATE BOKTS
/1273017 CORPORATE BOWOS
GI7/3017 CONPORATE BONTY
H1ROLT CONPORATE RONOS
/1172017 COAPORATE RONOS
12/15/2017 CORPOAATE BONCS
12/13/2017 CORPOAATE BOMDS
1/2/2018 CORPCAATE BCHDS
/671018 CONPOAATE BONDS.
/1471018 CORPDAATE BONDS
4/172018 CORPCAATE BONDS
471172012 CORPORATE BONGE
4/25/2018 CORPORATY SONDS
5/1/2018 CORPORATE BONDS.
/1014 CORPORATE BONDS.
$/15/7012 CORPORATE BONDS
/1571012 CORPORATE BONDS
/271014 CORPONATE BONDS
§/1/1014 CORPORATE BONDS
§/14/7013 CORPORATE BONDS
1715/7018 CORPORATE BONDS
$/26/1012 CORPOAATE RONDS
10/10/7010 CORPORATE BONDS
11/1/2019 CORPONATE BONDS
1171572010 CORPOAATE BONDS.
11/15/2014 CORPORATE BONDS
12/3/2018 CORPORATE BONDS
12/6/7013 CORPONATE BONDS
1/15/201% CORPONATE BONDS
1/28/201% CORPORATE BDONGS
171073019 CORPORATE BONDS
2/3/101% CORPORATE BONCS
/1018 CORPORATE BONDS
3/18/701% CORPONATE BONDS
A/15/201% CORPONATE BONDS
L/15/7019 CORPONATE BONDS
4/17301% CORPORATE BONDS

Asanl Miner Description

Exhibit C



BANK NEW FORK INC M ILLOH UNSECD
PFLIEA INC

VOLSWAGEN GADUP AMEA FIN LLIC
DASHEY WALT CO NEW

woo

BERXSHIRE HATHAWAY INC DEL
SOUTHERN T3 UNSECD $A NT
AMATON COM INC

NEW YORE UFE GLOBAL FDG
HARLEY DAVICSON FINL SVE3 INC
GOLDMAHN TACHS GROUR INC
LOWES 008 it

TENAS INSTRS tHC

FRANELN RES INC

E0G RIS INC

DAKE ENEAGY CARDUNAS LLE
DURE [NERGY INDHINC
FPHADRGAN CHASE & 0O
PNCFDG CORP

FAORGAN CHASE & CO
NDATHERN TH COAF

METUFE INC

SIMOM PPTY GROUPL P
OSCT 53 INC

Al AMER CORP

ATRTINC

PRALIR IN

MENCE & CO NS NEW

ALABAMA PWR CO
CATERMLLAR HC

FEQERAL HOME L B3

FEQERAL HOME LN MT0 CORP
FEDTRAL HOME b MTG CORR
HBCS TREAS SVCS PLC COVERED D
VOLKSWAGEH INTL FiN N ¥
GLAXOSMITHEUNE CaP PLC
SANOFIS &

EREDIFANSTALT FUR WILDLRAUFBAL
TORONTO DOMIMION BX LSECD
ALIBABA GADUP HLDG LTD

SHELL INTL P B Y

CREDIT SUISIE AG SN

GE CAP INTL FDG CO

BANK MONTREAL QUE

ANI NEW TEALAND INTL L TD

FHLMC GOLD NEODWT DD &/1/7001
FHLLT GOLD FEREM DTD 3/1/3002
FEDERAL HOME LN MPG CORP
FEDERAL HOME LN MTG CORP

FHLMC GO #8197 DTD 117172003
FHLMC GOLD 4921832 DTD 12/1/2003
FHUMC GOLD 4821693 DTO 1/1/2004
FEDERAL HOME LN MEG CORP

FHUMC GOLD PO 260011 DTD
FHLMC GOLD $TO3023 DTE 77177000
FHUMC GOLD #CDY 180 D10 4/1/2001
FHLMC GOLD #CAS9%1 D10 4/1/2001
#HLMC GOLD #C01137 DO 77172001
FHUMC GOLD #CS4LLS DTD 771/2001
FHLMC GOLD #T03270 D70 9/172001
FHLME GOLD SC03272 DT 12/1/2003
FEDERAL HOMT LN MTG CORP
FEDEMAL HOME LN MTG CORP
FEDENAL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FHLMC GOLD #AL2341 DT §/1/2003
FHLMC GOLD AL IS01 DTD 8/1/2003
FHLMC GOLD SCD1621 DTD B1/2000
FHLMC GOLD STOLE21 DTD 9/172008
FHLMIC GOLD 8AL4 108 DID 10/1/2003
FHUME GOLD SALSToé DTG $1/1/2003
FHLMC GOLD LA DD 12/1/2000
FHLMC GOLD #C01 725 DTD 12/1/2003
FEDERAL HOME | MTG CORP
FEOERAL HGME L MTG CORP
FHIMC GOLD JATIIORDTD 4/1/04
FHLMC GOLD #AJ1 T34 DTD 5/1/2004
FEDERAL HOME LN MTG CORP
FEDERLL HOME LN MTG CORP
FEDERAL HOME LN MTG CORP
FEDERAL HOME L MTG CORP

FHMA POOL F3AEZ09 OTD 4/L/200t
FNMA POOL #3AEZ09 DTD 4/1/2001
ENMA POOL #39842) DD 1/t/2003
FHMA POOL #E3I056 DT 5/t/20m
FEDERAL HATL MTG ASSH

FEDERAL HATL MTG Atty

FNWA POCR 9255066 DTD 12/1/2000
FHMA POOL #TE5674 DED T/1/04
ENMA POOL #T87886 DFD 7/1/04
GMMA POCL §273628 DED 8/01/3%
GHMA PO NZ34479 DTD 4/1/%0
GNMA POGL #9910 DFD 3/8/91
GOVIRNMINT NATL MTG ASSH
GOVERNMENT NATL MTG ALSN
GNMA POCL 8154817 DFD /1194
FED NATL MTG ASSN PODL S46840
GHAMA POOL B4T3910 DTD 2/1/96
FEDERAL NATL MTG ASSH

GMMA POOL 302143 DTD 3/1/99
FNMA POOL #342546 DTO 5/E/700)
GHMA POOL #383171 DTO #/1/1001
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IEL41LASE
Saps4 1008
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154613064
T6ETSPALL
TEAATCALY
IEIWIIACY
SE8ISHHSY
SPHTERLE
AE25HHUT
S45058AL8
SOLTENAKS
R0
1TITIRAPT
0s031GEHE
Ca20dARDY
TASPAnY
SH933TARG
010392F0%
14912308
FERLINE]; )
ALITADTY
JLITEADFY
041 1EABY
920870A04
ST7ITIACY
BO1DEDARD
SOOHIGAS
ERLIADAVD
OIECIWNACE
12502066

"TI5480AF8

4047 EnAXS.
45550810
13%087C77
JA1B4NFED
DRIETNITS
OO1B2EASE
fibioliay]
H123GAM 3
NizHatsy
Szt
312962UW1
117983V31
17983308
S1IPETEAY
HIAIGLAY
NINIHD4Y
3129IHID7
HIMKYL
HINHL
MINOIVE
ITHEM
J129IHMV3
11292H008
e
LRE I T
HI9IHUDS
AUTLUES
11ILUEY
FEEL L P
FEbe L]
J1TB6NYVAY
112%60NME
J129ERLTY
NIMHGD
JIZRTHENG
11298VFTY
FEEL L
1IXNE
H132IMTI
117201908)
HIINIWE
HIIMRITE
MIEPAY
HAEPAN
Ssdhul
31339N5R0
11400FPR7
A1400FPRT
11371LKs
NS
HagsHTe
009
HIIo0FUe
MI20TA
JIISATE
Se725aT26
S8203P083
HITOREME
3E207ADP4
138IC8F7
KIoTUL
fEb b car
ex135via

Jisa
nsmmn
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1,34054
35342591

1934736
33110816
100,000 TH
a4

51
1.510,12.90
1063700
TAELI2E
ALK
nn

au

0.

S04 79
3.959.1%
s
b
66155
042112
8T
488567
14082
1M
381630
197878
L1354
1240070
17430810
0554
L5776
488904

107043
514,905 00
148007000
3572300
A34,684.50
B45,514.30
110,500.20
£20,145 00
0082 00
210,957.50
1,10%,830.00
400,719.83
NETH &0
934500
1,829,142 50
127,847 60
493,545 80
36451075
813,410 40
1,082,480 00
uLIR w0
120950
LA1929 20
134,794 10
$43,406.30
173,459 50
3167310
511,14000
60316300
W1,125.00
nmom
55,107 28
25153750
1383,400.80
542,313 30
$08.01.00
RS
683,700 50
£58,74900
201,79%000
16142320
2,156,44000
a5 49395
1058360 60
AN
AT
7,985
$31,031.00
o0 80
LIEN
74024
0
167058
T8
LI A}
55,4202
w14
143708
114300
A4,TH 8
541717
13,656.19
5,802
1.2
nan
NI
1870
4,033 02
133978
24,000.04
S1,35904
15106%
208,458 54
000257
A04,167.83
119,400.22
40053342
65,296 45
101,504 10
1950551
1,590,602 52
4132018
M99
S00,74068
387

4

T3
3]
LTITS
F1YA ]
/M
45553 3%
253218
144859
868567
144707
w4y
431349
219847
1474
10,5153
1219430 33
843.29
9,806 95
549639

4434410
A.L55 0
LAY 95 00
349, 85000
ATA53.00
19,9680
108,744 13
AN00000
8,424 00
30%.243.50
#75,70000
36430570
ALY
49,845.00
148675 00
201450
451,570.80
334,53030
ML
995,100 03
100871 30
a74,800.25
1008 010,50
139,763 40
36,302 50
169,64% 10
528,761
41,173.00
45811500
maen
A0
S0 45
14333250
1,818,726
31700
£96.740.00
33,300 45
&42.035.50
BRI 50
199,738.00
159,880.00
1,997,440 00
0168?13
2,000,000 00
4915740
20061
304,084 15
$29,92050
10101
7108
748000
305
1680002
T Iag4T
13357614
S285A74
mm
snn
B 11
41832
454039
12374 66
AN
ATHT
75848
041232
11930
157701
nm
navn
81N
L1984
20.118D5
30,1178
AT
107,194.35
361,30156
MIM644
nuwy
19054913
1,517,540.64
34,67508
796,041.50
47537
nw

a8
I
(1N
5Thas
1w
neN T
a5.3701
11,9897
252084

[ X181
1Mz
899937
40958
159054
uan
12,503.87
1,210,563.38
s0.72

[ X 1%
500130

412618 5/13/2089 CONPORATE BONDS
134500 S/15/2009 CORPORATE RONDS
(15, ¥73.00} $/23/2019 COAPORATE BONDS
15000 $/30/2019 COAPORATE BONDS
921150 £/15/2019 CORPORATE BONDS
438340 £/1472019 COMPORATE BONDS
eI $/1/2019 CORPORATE BONDY
7118500 12/5/2019 CORPORATE BONDS
12t UNTI0 CORPORATE RONDS
167400 2/26/2020 CORPORATE BONDS
113,34000 3/15/2020 CORPORATE RONDS
16,284.1% 41572000 CONPORATE BONDS
FET R $/1/2020 CORPORATE BONDS
19,500 00 5/30/2070 COAPORATE RONDS
13,18750 /172000 LORPORATE BONDS
100,183.10 £/15/2020 COAPORATE BONDS
36,008.80 7/15/2020 CORPORATE RONDS
EE R bR /2213020 COAPORATE BONDS
SEAELI0 &/11/2020 CORPORATE BOND3.
730000 M/E5/I030 CORPORATE BONDS
73 60 11/4]120 COMPORATE BONGS
52,4235 2/8/2021 CONPORATE BONDS
I $/1/2021 CORPORATE BONDS
10 3/4/2021 CORPORATE BONDS
97,104.00 5/13/3021 CORPORATE BONDS
179448 2/1S/HIAT CORPORATE RDNDS
181700 ISII025 COMPORATE BONDS
12.665.00 1/10/2025 COAPORATE BONDS
108.950.00 1/15/2041 CORPORATE BONDS.
27141 W/1S/7042 COAPORATE BONDS.
e 4/24/7016 Government Agency
19530 1/22/2017 Govesnmamt Agency
1,005.00 5/12/7017 Government Agency
Mg 1/21/1017 CORPORATE BONDS
59420 /2177017 CORPORATE BONDS.
200 $/8/2017 CORPORATE BONDS
[RIPR 4/10/20L1 CORPORATE BONDS
15300 4/1/201% CORPONATE BONDS.
291250 11757301 CORPOMATE SONDS
23 11/23/201% CORPORATE BONDS.
La140 /117020 CORPORATE BONDS
£/5/7020 COf EAONES
61.206.30 4757021 CORPORATE BONES
SA.260 ) §/6/2023 CORPONATE BONDS
4485 30 1/27/701% CORPORATE SONDS
1815 4/15/7016 CORPONATE SOND3
2,903.60 1/30/2017 CORPOAATE BONCS.
151030 42771017 CORPORATE SONDS
o83 &/E/7016 MORTGAGE BACKED SCCUNITLES FHLME
11X H] 3/E/I01T MORTGAGE BACKED STELINITRES FHUMC
b B S/1/1008 MORTGAGE BACKED SECUMITIES FHUMC
1797 5/8/2014 MONTGAGE BACKED SECLAITIZS FRLMC
{62.38)  11/1/1013 MORIGAGE BACKED SECIMITIES FHLMC
155023 12/1/I010 MORTGAGE BACKED SECURITIES FHUMC
75728 1/1/2018 MDRIGAGE RACKED SECURITIES FHIMC
155550 /L7019 MORTOAGE BACKED SECLRITILS FHLMCE
13475) 4/1/7025 MORTGAGE BACKED SECLMITIES FHLMC
0 H4/7030 MORTGAGE BACKED SECURITIES FHLMC
1y 4/1/7031 MORFGAGE BACKED SECURITIES FHUMC
53301 4/1/1011 MDATGAGE BACKED SECURITIES FHUMC
AT F/AI0IT MORTGAGE BACKID SECURITIES FHUME
1405 F/L7I00E MORTGAGE BACKED SECURITIZS FHUMC
0 9/1/200) MOKTGAGE BACXED SECURITIES FHLMC
157529 12/1/2031 MORTGAGE BACKLD SECURITIES FHLMC
369540 2/1/2033 MORFGAGE BACKED SECURITIES FHUMC
336148 2/1/7013 MORTGAGE BACKED SECURITIES FHLMC
N 2/1/2003 MORFGAGE RACKED SECURITIES FHUME
usa) /173033 MORTOAGE BACKID SECLRITIES FHLMC
1E0.50 WL/2033 MORTGAGE BACKED SECURITIES FHUME
100 /172033 MORTGAGE BACKED SECURITIES FHIMC
14878 9/1/2033 MORFGAGE BACKED SECUR(TIZS FHUMC
1o #1/7033 MORTGAGE BACKLD SECURITIES FHUMC
w2719 10/1/2033 MORTGAGE BACKID SECURITIES FHIMC
pXn %, ) 11/1/2033 MORFGAGE BACKED SECURITIES FRUMC
s 12/1/7033 MORTGAGE JACKED SECUMITIES FRUME
1228007 12/1/27033 MORTGASE BACKED SECURITILS FHLMC
ST /172034 MORFGAGE BACKLD SECURITIES FHUME
70700t S/ATI03 MORTGAGE BACKED SECURITIES FHLMC
1787 5/1/7084 MORTOAGE BACKED SECURITIES FHLME
13018 40 5/1/2034 MORTGAGE BACKLD SECUAITIES FHUMC
061U /112043 MORTGAGE BACXED SECUMITIES FHLMC
39707 /L7043 MORTGAGE BACXED SECURITIES FHLME
117098 11/17704) MORTGAGE BACKED SECUNITIES FHLMC
L83t /172044 MORTGAGE BALXED SECURITIES FHLMC
oy /11708 MORTOAGE BACKLID SECUMITIES GHMATNMA
014 4/1/3016 MORTGAGE BACYED SECLMITIES GNMAFNMA
LI 1/1/7017 MOREGAGE BACKED SECURITILS GHMA/FNMA
{823 5/1/7017 MOREGAGE RBACKED SECURITHS GHMAFNMA
ny 3/L/7018 MORTGAGE BACKID SECURITIES GHMAFNMA
aan 3/L/I010 MOREGAGE BALKED SECUNITIES GHMASFHMA
#8o ULI01Y MORTGAGE BACKED SECUNITIS GHMATHMA
155624 F/L/I0LE WORTGAGE BACKED STEUNITIES GNMAFNMA
] F/L/I010 MORTGAGE BACKED SLCUMITIES GNMA/FNMA
{a08) W1S/1018% MOATGAGE BACKED SEOURITYES GRMAFNMA
2019) /152030 MORTGAGE BACKED STCUMITIZS GHMA/FHMA
{2950 /1872025 MORTGAGE BACKED STCUMITIES GNMA/TNMA
150074 12/15/7072 MORTGAGE BACYED SECLNITIES GNMAFNMA
3191 12/15/1021 MORTGAGE BACKED SECUMITIES GHMAFNMA
0453 5/15/2024 MORTGAGE BACKED S{CURITILS GHMATFHMA
15 17172025 MORTGAGE BACKID SECLAITIES GHMA/FHMA
mn /173026 MORTGAGE BACKLD SECLAITIES GNMA/FNMA
ILISEYS 13/172026 MORTGAGE BACXED SECURITILS GNMAFNMA
15 1573029 MORTGAGE BALKED SECURITIEE GNMASFNMA
114500 5/1/2034 MORTGAGE RACKID SECURITIES GNMATFNMA
gae 4/15/2031 MORTGAGE BACKID SECLMITIES GNMAFNMA

FEDERAL AGENCY

FEDEMAL AGENCY

FEDERAL AGENCY

FOREIGN CORPORATE BONDS
FOREIGM CORPCAATE BONDS
FOREIGH CORPORATE BONDS
FQROGH CORPORATE BONOS
FORDGH CORPORATE BONDS
FORDIGH COAPORATE BONIS
FORDIGH CORPOAATE BONDS
FORDIGN CORPORATE BONOS
FORDIGN CORPCRATE BONOS
FORDIGN CORPOAATE BONOS
FORDIGN CORPCAATE RONDS
FOREIGN GOVERNMENT BONDS.
FORDIGH PREVATE PLACEMENTS
FOREIGH PArYATE PLACEMEN?S
FOREIGH PAVATE PLACEMENTS



GHMA POOL 3584459 DID 3/1/2001
GMMA POOL F579287 DID 2/3/200
GOVERNMENT NATL MTG ASSH
FNMA POOL BE37263 DTD 37373002
GHMA POOL B3ATURS DTD 47372000
FHMA POOL 875434 DFD §/2/7002
FEDERAL NATL MTG ASSN

FHMA POOL 254406 DFD T/1/7002
GNMA POOL ISF2593 DFD 4/4/200%
GHMA PoOL RS92393 DD 4172004
GNMA FOOL F3#1319 DD 3/1/2003
GNMA POOL BECH3L DD 5/1/2003
GNMA POOL #6C3431 DTD 3/1/2003
FEDIRAL NATL MTG ASSN

GNMA PODY, #EX2IT? DTD 111173003
Fralia PODL #255033 DTD 13/1/2000
FMMA POCL 5751851 DTD 117172003
GNMA L ROD3482 DTD 12172009
GNMASPOOIET DTD 221172003
FHMAA POOL #763758 DTD 1/1/2004
FEDERAL NATL MTG ASSN

FHMA POCH, ATS5E00

FHMA POCL B8O7274 DID 11/1/04
GNALA POOL F781081

Fronk POOL MRG3213 DTD 12/1/04
FEDERAL NATL MTO ASIN

FEDIRAL NATL MTG ASSN

FEDERAL NATL MTG ASSN

FEDERAL NATL MTG ASSH

FEDIRAL NATL MTG ASIN

FEDERAL NATL MTS ASSN

FEDERAL WATL MTD ALIN

FEDERAL NATL MFG ASSN

FEDIRAL NATL MTG ASSN

FEDERAL NATL MG ASSN

FEDERAL NATL BTG A35H

FEDERAL NATL MTE AJIN

FEDERAL NATL MTE ASSN

FEDERAL NATL MTE ASSN

FEDERAL MATL MTG ASSN

ORANGE CNTY CAUF PENSION CALI
ORANGE CNTY CAUF PEMSION DBLI

NOADIC BNVT BK

FEDERAL HATL MTG ASIN

FEDERAL NATL MATG ASIN

WAL MTG PASS THROUGH LTFS
MASTR ASSET SECLIAMZATION TR
G3 MTG LECS CORP

WELLY FARGO MTa B0 SICS 2008
FEDERAL HOME LN MFG CORP
FEDIRAL WATL MES ALIN
FEOERAL HOME LN MEG CORP
CREDAT SUNSSE MTG CAP CTFS
NDMURA ASSET ACCER COAP ALTERNA-
UNITED STATES TREAS B0

UNITED STATES TAEAS BD

Taisl investmanty

IBANK OF AMERICA TEMPORAAY / SAFT
BANK OF AMIRICA TIMPORARY /1A
CUSTODY BANK OF AMERICA / fUsk
CLSTOOY BANK OF AMERICA / FAFT
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W1031 M BACKED $EC
s L LASTHM,
1SFI09 MORTGAGE RACKED SECUMTIES GHMA/FHIMA
/177002 MORTGAGE BACKED SECUMTIES CHAMATHMA,
4150082 BACKED $EC AASTHMA
#1/i082 BACKED $EC AT
7/1/7032 MORTGAGE BACKLD SECURITIES GNMA/FNMA.
1/1/1033 MORTGAGE BACKID SECURITIES GNIA/THAMA.
271572008 MOATGAGE BACKED SECURITIES GNAMASTHIA
2151003 MORTGAGE BALKED SECURITICS GNRMATHIMA
3/15/2003 MORTCAGE BACKID SECURITIES GNAATFHMA
S/15/7013 MORTGAGE BACKED SECURITIES GNMASTNMA
/1577013 MORTGAGE BACKED SECURITIES GNMAFHMA
117172089 MOKTGASE BACKED SECURITIES GNMA/FHMA
1171573033 MORTGAGE BALXED SECURITIES GHMASFMA
12/1/7033 MONTGAGE BACKED SECURITIES GHMA/FNMA
12/1/2033 MORTGAGE BACKED SECURITIES GNMAJFNMA
12/20/7013 MONTGAGE RALXED SECUNITIES GNMAFHMA
12/70/2033 MORTGAGE BACKED SECURITIES GNMA/FNAA
1/1/1034 MOREGAGE BACKED SECURITIES GNMAFNMA
4/1/7084 MORTGAGE BACKED SECURITIZS GNMATFNMA
/17308 MONTGAGE BACKED SECURITIES GNMASFRMA
10/1/2034 MORTGAGE BACKED SECURITIES GNMA/FNMA
1G/15/20H MOATGAGE RACKED SECURITIES GHMAF NMA
1/1/7035 MORRGAGE BACKED SECURITIES GNMAFNMA
3/1/7035 MORFGAGE BACKED SECURITIES GNMASFNMA
Y2005 MORTGAGE BACKED SECURITIES GNMA/FHIAA
/171038 MONFGAGE BACKED SECURITIES GNMA/FNMA
£/1/2015 MOREGAGE BACKED SECURITIES GHMA/FNMA
117700 MONTGAGE BACKED SECUMITIES GHMASFNMA
W1/I038 MORTGAGE BACKED SECURITIES GHMAFNMA
3/1/7038 MORTGAGE BACKED SECURITIZS GNMA/FNMA
11717203 MORTGASE BACKED LEELMITIES GHMA/FHMA
12/171034 MOWIGAGE BACKED SECURITIES GHMA/FHMA
12/1/2036 MORIGAGE BACKED STCLAITIES GHMA/FHMA
4/1/2037 MORIGAGE BACKED SECURITIZS GHMAJFNMA
5/1/2030 MORTGAGE BACKED SECURITIZS GNMA/FNMA
17173041 MORTGAGE BACKES SECHRITIES GHMASENAAA
/11041 MONTGAGE BACKED SECUNITIES GNMAFNMA
&/1/2043 MORTGAGE BACKED SECURITIES GNMATFNMA
/016 Avaat-backed
G1F1018 Avsat-bached

3/7/2017 COMPORATE BONDS
2/25/2017 Mortgage-backed
22572018 Mortgage-backed
172573039 Mortgage-bached
9/25/2031 Mortgage-backed
273312038 Mortgage-backed

10/29,/2038 Mortgage bachad
12/13/2036 Morgagebacked
12/25/2000 Mongagebacked
T/ASF240 Morigage-Backad
9/15/2040 Morigege-backed
3/25/204T Morigage-bached
2/13{2020 Governmant Agency
117132021 Government Agency

PRCMUETARY MOMEY KT - TANABLE
PRGPRIETARY MONLY MKT - TAXABLE
FACPRIETANTY MONEY MET - TAXASLE
PACPRILTARY MONEY MKT - TAXABLE

MUMWICIFAL BONDS - TAXABLE
MUNCFAL BONDS - TARABLE

CRIAH-GOVERNMERT
RERECS - DOMENC
REMECS - DOMEISTIC
RERDCS = DOMESTIC
REMICS - DOMESTIC
REMAICS - DOMESTIC
REMICS - DOMESTIC
REMICS - DOMESTIC
REMICS - DOMESTIC
REMICS - DOMESTIC
REMICS - DOMESTIC
REMICS - DOMESTIC

U3 GDVERNMENT BONDS
U § GOVERWMENT BONDS
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