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Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr@aSUMY SECUMHES. .....cevueercereereireiseeseesseesseesees e sessesienes | sesesens 543,592,944 | ........... 116 | e 543,592,944 | ....ooovirnirnirniinins | s 543,592,944 | ........... 11.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies...........ccoeueueirevevneesieeieeseieseisesesens | ceveneenens 5471764 | ............. 0.1 | o SAT1T64 | oo | e 5471764 | ............. 0.1
1.22 Issued by U.S. government SPONSOred ageNCIES..........c.vveveeevereereeeriess | voeveessvesrssseesiessnsens | eveesessenes 0.0 [ oo [ e | e () I 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHES)......vuveeverreriiriririe ittt | seeeseenens 2,878,566 | ............. 0.1 [ e 2,878,566 ..o | e 2,878,566 | ........c... 0.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccceceeeeis | coveneee 129,241,556 | ............. 2.8 | ... 129,241,556 |...oovevireierecriiciens | v 129,241,556 | ............. 2.8
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............cccccevevveivivevercercesieicens | v 241,793,530 | ..cooovev 51 | . 241,793,530 | .ovoveririeieieeieiees | e 241,793,530 | ............. 5.1
1.43 Revenue and assessment obligations.............cc.coevcveeeeeveceeneceeiens | cveve 545,407,726 | ........... 116 | e 545,407,726 | ..ooovveveveerereeeenies | cevverinans 545,407,726 | ........... 116
1.44 Industrial development and similar 0blIGAtioNS.............cvvrervererririniireiies | o | erereeeenns 0.0 [ oo | e | s 0| e 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMA..........ccccooeeveniieeeicceeeeee e
1.512 Issued or guaranteed by FNMA and FHLMC..
1.513 AlLOHNET ...
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........cccccooee | convinnnens 3475975 | oo 0.1 [ oo 3AT5,975 | .o | e 3,475,975 | ..cooueve. 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.527.........covvviriennireneineeeineenns | reenersesennessesseeneenes | ovreenennees 0.0 [ | e | e {1 0.0
1.523 Al ONET ... | eeseees 203,558,858 | ............. 43 | ... 203,558,858 |....coovreerirrireiieins | i 203,558,858 | ............. 4.3
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHES). ... vvvevvrevrrireireiseisisis sttt estentnnes | eees 1,900,688,700 | ........... 404 | ... 1,900,688,700 | ............ 2,239,743 | ......... 1,902,928,443 | ........... 40.5
2.2 Unaffiliated non-U.S. securities (including Canada).............ccoevvevvevercveeercreens | covvens 300,677,777 | ............. 6.4 | .. 300,677,777 | .ooeeeeeereeereereieniens | ererinins 300,677,777 | ... 6.4
2.3 Affiliated SECUMHIES. .....v.cvvureeereerriierierieetesii ettt entsntas | sesssessessesssensensnnns | seseessansees 0.0 [ e | v | e 0] e 0.0
3. Equity interests:
3.1 Investments in MUUl FUNDS..........ccrieiimieiiiseseseseeeeseees | e | cesessneees 0.0 [ v | v | e 0] s 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNaffiliated.. ..ottt | eeeeienienes 273,500 | ..o 0.0 | oo 273,500 [ ..o | s 273,500 | ..ooovvienee 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIlIAEE. ...
3.32 Unaffiliated
3.4 Other equity securities:
341 AFIlIAEE. . c.ooeeececec s | errnees 232,188,427 | ..cvvrne 49 | ... 232,188,427 | .o | v 232,188,427
3.42 Unaffiliated. 3,771,027 |.... 3,771,027
3.5 Other equity interests including tangible personal property under lease:
351 AFfIIAEE. ....eocveereei s | sesriess st ensenes | eetessineees 0.0 [ o e | e 0 [ oo 0.0
3.52 UNGFfiliAtEA. ......cveveeiciiie et | s nsnienns | eebessnneas 0.0 [ oo e | e 0 [ o 0.0
4. Mortgage loans:
4.1 Construction and land developmENL............c.cccviueveiiieiniieeeee e sreees | ceereiseesessssessnessens | cereeesenns 0.0 [ oo e | e {1 I 0.0
4.2 AGHCURUTAL. ...ttt sttt sstentes | sesessessnsssesssssnnssnsnss | soessssesnees 0.0 [ e | e | reeeeressseeeeseniene (0] I 0.0
4.3 Single family residential ProPErES...........ccvevieeiieeteeeetree e | cereresseeresssesesssensens | cereeerenes 0.0 [ oo [ e eenes | e {1 I 0.0
4.4 Multifamily residential properties...........ccoeeveirereveersieieseseeee s | eveeseens 49,531,113 | .o 11 ] 49,531,113 | oo | e 49,531,113 | cooovvee. 1.1
4.5 COMMETCIAl I0BNS........cvuuiereiiciieiiiieiierieese sttt ssssessses s ssssenenas | seeeeens 104,936,499 | ............. 22 | e 104,936,499 | ...oooovvveieirieiieiins | e 104,936,499 | ............. 2.2
4.6 Mezzanine real €State 108NS............ccevvveeveerieeieieecece e esienesens | eveesesnis 374,799 | ... 0.0 [ oo 374,799 | oo | e 374,799 | ..o 0.0
5. Real estate investments:
5.1 Property occupied by COMPANY........c.overeririenrirrireiineineieeseenseseessssessssesssessnnens | sesessssennenns 973,691 | oo 0.0 | v (STACTG 1 s OO ISV 973,691 | oot 0.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)..........ccccvirrrrninrireersrriens | e | e 0.0 [ | e | e (0] I 0.0
5.3 Property held for sale (including §......... 0 property acquired in
SAtiSTACON Of AEDE).......vvreeeieiirierre et snsssses | sesessessesssneesnsseseens
6. Contract loans.
7. DEIVALIVES......ocvieieice et
8. ReCeivables fOr SECUMEIES. ..ottt iessenes | sebessesseessesseenseneas
9. Securities lending (Line 10, Asset Page reinvested collateral)... IO 25,918,018 25,918,018 e XXX
10. Cash, cash equivalents and short-term investments.............cccoceverveeesiecriseieiens | e 118,969,514 | ...........25 | ...... 118,969,514 | .........23,678,275 | ........... 142,647,789 | ............. 3.0
11, Other INVESIEA @SSELS.........ueveeererierierieeirereseri s sensens | esisens 166,614,476 | ..........35 | ... 166,614,476 | ..o | v 166,614,476 | ......c....c. 35
12, Total INVESIEA @SSBLS.........ocevieriirie s | eees 4,699,664,339 | .........100.0 | ..... 4,699,664,339 | .......... 25,918,018 | ......... 4,699,664,339 | ......... 100.0
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Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt 4,766,059
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees (1,897,616) (1,897,616)
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt ettt b a s s bbbt es s b s s sae s ssaenas
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et 0
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt 1,894,752

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt 1,894,752
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses 973,691
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt 973,691

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt 104,397,694
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas 61,500,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 371,895 61,871,895
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb 2,903

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 2,903
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

5.2 Totals, Part 3, COIUMN B.......oieiiiceicctee ettt bbbt bbb bbbt saes 0
6. Total gain (105S) 0N diSPOSAIS, Part 3, COIUMN 18.........cuiiiiiiiieiire ettt e bbb s8££ R bbbttt
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais 11,058,154
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s 0
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees 155,214,338
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren (371,927)
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas 154,842,411
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........c.cueieicreeeieeesee et sttt bbb st s st s st en st s sans 154,842,411
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Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt 264,726,791
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 24,651,438
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ooviuiveieiceece et 5,897,284 30,548,722
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0
4. ACCTUAL OF QISCOUNL......ooveecerereiee ittt s st ss s st E e85 £S5 a SRR a e n e en bt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13 (4,814,600)
5.2 TOtalS, Part 3, COIUMN O.....eoureerieerreeseeeseeeseeeseesseeese s sesss s sess st (1,343) (4,815,943)
6. Total gain (108S) 0N diSPOSAIS, Part 3, COIUMN 19........ciiueiceiireieieieees ettt sttt bbb s a bbb sttt s b bt s s s st b st es bt en s sees
7. Deduct amounts received on disposals, Part 3, COIUMN 16.............ccvueieicieieie ettt st es sttt st s s bt s e st ss s bbb st en s s b s s sae s e s nsenans 81,339,226
8. Deduct amortization of premium @Nd AEPIECIALION.............c.cviveieicieie ettt ettt bbb s s a s s st ses bbb s b e s s ss et bt s bt es e bees 43,472,728
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st
9.2 Totals, Part 3, COIUMN 14 ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 5. ess s
10.2 Totals, Part 3, COIUMN ...t s 0
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees 165,647,616
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb 35,025
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 165,612,591
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 4,082,912,925
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cueieuiiiieiiicieie ettt st bbb bbb bbbt s bbb en 886,471,393
3. Accrual of discount 7,712,994
4. Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt 12,049,101
4.2 Part 2, SECHHON 1, COIUMN 5.ttt s et b bttt et be b sttt se st sttt en et s naeb et s snaesnes
4.3 Part2, SECion 2, COIUMN 13.......coiiiiecee ettt bbb st bbb st 34,482,113
44 Part4, COIUMN Tt ees s ss et s 8888888t (6,870,913) 39,660,301
5. Total gain (10sS) On diSPOSAIS, Part 4, COIUMMN 19........cuiiiiriiieieieie ittt ettt £ s8££ R bbbttt 44,716,107
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.oueiiiiuiieiccece ettt sttt ssenas 792,482,765
7. Deduct amOortiZation Of PIEMIUM...........ciiicieiiecieieis ettt b s bbb s s bbb st s e b s b s b s s st s e bbb bbb s bbb sttt bt s st enn 17,560,675
8. Total foreign exchange change in book/adjusted carrying value:
8.1 PAIt 1, COIUMN 5.t cesees ettt e s8££ (2,396,000)
8.2 Part2, SECtON 1, COIUMN 1. ...ttt ettt bbb e s s
8.3 Part2, SECtON 2, COIUMN T6.........cvieieeiiiiieicietete ettt bbbttt bbb sees s
8.4 Part 4, COIUMN 5.ttt s8R (2,396,000)
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P T, COIUMN T4 .ottt bbb bbbt bbb bbb e bbbttt en 47,715
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes
O T B 0701 1 T 1 OO SSTSTTON 4,764,396 4,812,111
10. Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-T+8-9)........ccevurrurririirririreinrereeseiesessise st sses et ss ettt essesssnsnsnns 4,244,222 169
11, Deduct total NONAAMIEEA AMOUNLS..........c.eveiieeicicreee ettt bt b sttt b bbb e b s s bt et b bt s s s st e s bt a st bes st n st sees 14,455,940
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 4,229,766,229
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Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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... ..550,787,460 ..584,304,169 ..502,550,232 ..481,627,636
Governments (Including all obligations 2. CANAA........coiieicieie i | e | et sntenns | sriesstes ettt en e sebens | cressesier et naees
guaranteed by governments) 3. Other Countries s 2,878,566 | ..oovrrersriieiien, 2,855,820 | .ooovrerreieiin, 2,948,200 | .oooririiieieninns 2,750,000
4. Totals.............. ..553,666,026 ..587,159,989 ..505,498,432 ..484,377,636
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. Totals. ..o | e 129,241,553 | ..o, 140,950,905 | ..ooovrvvreens 131,773,262 | ..ovvvrvveeens 126,220,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS....overereerernrsniseiisisninnes | onrniisninsineaas 241,793,532 | .o 265,052,825 | ..o 243,537,476 | oo 240,825,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. .o | v 660,585,937 | ..coovvirririinans 705,021,707 | .ovvovvreicnennns 675,448,942 | ....oovvivii 643,785,073
Industrial and Miscellaneous, SVO Identified 8. United States........coouvrvererees | covrrvrirerienne 2,104,247,554 | ... 2,146,092,289 | ......ccccoounue 2,137,799,937 | ..ocvvveri 2,103,368,913
Funds and Hybrid Securities (unaffiliated) 9. Canada.......ccooeveeueieieieeiens | s 44,450,367 | ....coovvrrrrrnnn 46,873,897 | oo 44,761,828 | ..cooveveerrne. 43,826,450
10. Other COUNtMiES......voucrerrrrene | wornrrerrerecneens 256,227,410 | oooovvvrniriinnns 260,836,795 | ..coooverreierennns 265,516,833 | ...oocvvneriis 260,564,555
11, TOtalS. e | i 2,404,925,331 | ..o 2,453,802,981 | ..oooicienns 2,448,078,598 | ......ccocoonnne 2,407,759,918
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total BOnds.......uuuuemsmssesssssssns | covrevivnnieens 3,990,212,379
PREFERRED STOCKS 14. United States... .273,500

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other CouNtries. ......ooviceriens |
17. Totals...

Parent, Subsidiaries and Affiliates 18, TOtalS ... |

19. Total Preferred Stocks.. 273,500 | .. .273,500

COMMON STOCKS 20. United States............... | 7,091,917 | .. 7,091,917 | .. ....10,239,455
Industrial and Miscellaneous (Unaffiliated) 21, CaNAda.......coeeeeeeereeereeens | s
22. Other Countries.........cccoocuoniis | covonriniiisiisiisississisniees
23, TOtalS. ...ooocrvenerreesecreenssnnis | cvvenssnnesssiecens 7,091,917 | coovinnnnrinisinenns 7,091,917 | oo, 10,239,455
Parent, Subsidiaries and Affiliates 24, TOtaIS. ..oovoocreerserersserresnsneies | ceresnererssenees 246,644,366 | ...oooooroerrieenne 246,644,366 | ...oooovooorcreenns 184,139,615
25. Total Common Stocks......... | coceoviririvniciees 253,736,283 | ..occvrrncriienne 253,736,283 | ...ooccvvenicrienns 194,379,070
26. Total StOCKS....ueurmsrmsrsmsrnsusss | coveeiriiiininiees 254,009,783 | ..o 254,009,783 | ....ooovererierennns 194,652,570
27. Total Bonds and Stocks...... | .......cc........ 4,244,222162 | ..o 4,405,998,190 | ..oooevvevrnec 4,198,989,280
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

1.1
1.2
1.3
1.4
1.5
1.6

1.7

2.1
2.2
2.3
24
25
2.6

2.7 TOtalS. ... | 0 | 228,182 | 2443933 | ..o 206,451 | 0 [l XK

GoIs

3.1
3.2
3.3
3.4
3.5
3.6

..14,525,269 |............ 24,092,776

3.7 TOtalS.....ciiiciic | o0 |, 74,525,269 |.............24,092,776 |............ 30,623,510 . A I 129,241,555

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

............. 63,959,843
13,186,240 | ....

............. 55,376,090 |.....cccoovvvvrirreiinins [ e XX [ 10000.214,419,041
13,186,240 | ...

........... 243,201,942 | ...ccviiiiiinnnn63 | 214,419,041
....13,186,240

4.7 Totals

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

5.1 NAIC T | e 89,037,981 | i 262,723,237 | ........... 127,681,614 | .......... 142,443,371 | ... 20,633,212 | oo XXX [ 000, 042,419,385 | oo 161 | 733,817,243 |..oovvvvrviienn19.0 | 637,008,433
5.2 4,911,024 |.............. 4,399,231 |.ovvvvrnene. 8,856,297 B I 28,181,695 T 18,166,552
53
54
55

5.6




Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Industrial and Miscellaneous (unaffiliated)

8.1 NAIC Tttt | reesensenens 52,835,039 |.......... 518,882,455 | ........... 379,599,588 |............. 88,607,065 |............. 33,477,151 | .......... ) 0.9 O O 1,073,401,298 |...coovvvvreiennn26.9 | 904,564,890 | ....ocvvrurrrrrieenas 234 | 729,514,116 | ........... 343,887,182
8.2 NAIC 2. .ttt | reeiensenens 19,078,129 | .......... 545,545,873 | ........... 403,036,106 |............. 10,262,155 | ...coveeeenee 19,476,909 | .......... ) 0,9 GO IS 997,399,172 | ..covivrricreenn25.0 | e 1,065,219,732 | ..cvvreeeerrcinns T 834,201,569 | ........... 163,197,603
6.3 ....8,432,662 |............. 92,951,410 ..83,178,543 |............. 16,767,045 | ..o | e ). ,9 GO IO 201,329,660 | ....ccoovrvrriineenen 5.0 | i 118,331,612 |31 [ 173,692,478 |............. 27,637,182
6.4 104,163 |............. 70,388,859 ..31,282,448 |............... 3,806,000 ...5,897,975 | .......... ) .9 G IS 111,479,445 | ..oovviieen2.8 [ 67,341,174 | ool 1T | 69,960,080 |............. 41,519,365
B.5 NAIC 5.ttt | sesteeteie st en et | seeseninians 11,955,051 | ..coovvrenee 1,406,000 |.......co..ee 5,376,750 | .eouveeeeereeineircieeneees | e 90,9 NI DR 18,737,801 | .oovvvvveieineened0.5 | 31,112,957 | .o 08 | 15,251,305 |..covvnennee 3,486,496
8.8 NAIC Bttt | serssssssessena AB7,000 | .oveueeerenenniseinernninns | erenessesenenssnessnsnsneane | srseesenen e sensensans | sesesensassssnnes 11,009 | ...ccoeee P00 T [T 478,009 |..ooovivrinriniinenen0.0 | i 295,250 |.ovnriniiniinnnenn0.0 [ | s 478,009
8.7 TOAIS. ...t | erenenenens 80,916,993 |........ 1,239,723,648 |........... 898,502,685 | ........... 124,819,015 |..ccocnnn 58,863,044 | .......... XXXoevereneines [ cennes 2,402,825,385 | ..o 801 | 2,186,865,615 | ...coovvniinnnnnn 6.6 | 1,822,619,548 |.......... 580,205,837

7.1
7.2
7.3
7.4
7.5
7.6
7.7

90IS

8.1
8.2
8.3
8.4
8.5
8.6
8.7

9.1
9.2
9.3
9.4
9.5
9.6
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC 1ottt (d)......174,073,359 |........ 1,025,808,253 | ........ 1,023,171,918 |...cceeuee 317,272,108 |.ccvveenne 75,831,036 | oo (] - 2,616,156,674 | ..coovveeeceenns 85.5 | .oeoee e XXX s [ e )., SO DT 2,262,053,540 |........... 354,103,134
10.2 NAIC 2 19,078,129 | ........... 563,643,137 | ........... 408,072,321 |....cc.o.... 19,118,452 | ......c...... 21,576,859 | oo (V)N I 1,031,488,898 | .....covvvirrenn 258 [ XX s [ ) .9, GO DU 866,191,345 | ........... 165,297,553
10.3 NAIC 3... v 8,432,662 | .............92,951,410 |. 83,178,543 |.. 16,767,045 ..201,329,660 173,692,478 |.. ...27,637,182
104 NAICA.....ieieneeresesessesssenessssenssssssensssssenees | (@)eeveininnnns 104,163 |....ccoon. 79,499,580 ....38,395,108 |.....oovunne 4,012,451
10.5 NAIC 5..icseeneneeieeseiesessisseneenssssessennessnsesens | (@) eereeneineneininenn. (I S 11,955,051 | ..coovvrenee 1,406,000 |.......coeo.ee 5,376,750
10.6 NAIC B...oeceecrceercseeseeeesseeneesssssennesssssnensssensees | (D)erorerneannas 467,000 | .ovoviiiinieenad {0 I [V P 0
10,7 TOAIS..covceeeiicee ettt | feesenenes 202,155,313 | ........ 1,773,857,431 | ........ 1,554,223,890 |........... 362,546,806
10.8 Line 10.7.a5 @ % Of COL 7..veviieeieeiisisiissssssissesnssssisssnes | orerssssisneseeenneas 5.1 | e 444 | e 389 | i 9.1 | s 2.6 | i 0.0 | oo 100.0 [.covrernee XXX e
11. Total Bonds Prior Year
T4 NAIC Tt senes | ceeesreens 202,377,089 |........... 980,454,441 | ........... 638,500,656 |........... 650,519,637 |............. 66,993,254 | ........... ). .9, GO DU ) 0.9 GO PR ) 9.9, GO B 2,538,845,077 | .oovveerrrriennns 65.7 | ........ 2,220,692,408 |........... 318,152,669
11.2 NAIC 2.ttt | ressenineans 10,594,253 | ........... 575,770,073 | ........... 434,208,871 |..ovvvenee 53,722,548 |............. 21,205,632 |........... )., SO U ) 0.9 SO I )., GO B 1,095,501,377 | .ooovvvveneirireenns 28.3 | 915,797,175 | ........... 179,704,202
11.3 NAIC3 2,520,307 | .o 75,605,799 ....37,228,814 7,378,708 ...9,572,500 |...coone. ), .9, O DU ) 0.9, GO PR )., GO O 132,306,128 | ..o 34 | 122,044,681 |............. 10,261,447
11.4 NAICA4... .1,905,139 |.............43,576,044 |. 21,859,991 |.. 67,341,174 ....50,654,639 |.. ...16,686,535
11.5 NAIC5 ....6,255,649 |............. 17,933,288 6,883,173 | oo B0,847 | e | e XX e XXX [ e XK e [(€)1ren 31,112,957 | 0.8 [ 15,567,797
118 NAIC Bttt | sserssnsssssenas 295,250 | .overieerninsnennissinnns | errsresniseessnsnssssnsenes | erienssnsnsnsnssessensnies | eensrossessensnssnsnsseseeses | eenerseess XKKuerersseenee | eeseenenes XXKurersnnnenne | eenereen s XK uriinnnnnns | (€)erernensneni295,250 | vviviiviininninnnnnnn0.0 [
17 TOAIS. .ot enns | cereereens 223,947,687 |........ 1,693,339,645 | ........ 1,138,681,505 |........... 711,661,740 |............. 97,771,386 |........... ), 0.9, G DU XXX v v XK e [ (D)....3,865,401,963 | ... 1000 e 3,324,756,700
11.8 Line 11.7.35@ % 0f Col. 9....cviviiiiiiiiiiiisiiisssnsississiennninnins | snessesesenssssssisenas 5.8 | i 438 | s 29.5 | s 184 | i, 2.5 [ 2., S XXX | XK | v 10000 | i XXX | e 86.0
12. Total Publicly Traded Bonds
12,1 NAIC 1ot | eesesiees 168,289,465 |.......... 866,996,604 | ........... 915,364,960 |........... 264,009,656 |............. 47,392,855 | ...ooovovierniinciees | e 2,262,053,540 | ...cooevvrvinennnn56.6 | e 2,220,692,408 | ...coovvvrrireinnn 57.5 | ... 2,262,053,540
12.2 NAIC 2.ttt | ceeinssenaes 15,550,831 |........... 467,186,986 |........... 353,231,053 |...ccovvene 18,310,743 | ..ccovvenne 11,911,732 | o | v 866,191,345 | ..o 217 | 915,797,175 | oo 23.7 | 866,191,345
12.3 NAIC3 8,233,832 | ..o 80,572,937 |....ccocnne. 68,118,664 |............. 16,767,045 | ..o | v | e 173,692,478 | ..o 3 | 122,044,681 | ..o 32 | 173,692,478
124 NAIC ..ottt esiees | cteteenstesseseasessnseneens | cresseesees 48,160,014 ....26,768,916 |.......convn 3,645,000 |....cooeeren. 5,574,400 | oo | e 84,148,330 | ..o 21 | 50,654,639 | ..o 1.3 | 84,148,330
125 9,874,555 |. .5,376,750 |... 15,251,305 ..15,567,797 15,251,305 |..
12.6 seteternerensnennsssnnennees | sreresesnneneessesnsennnnanes | sreesseesennsssnsesssnsnsens | sensesniersensnensensessnans | cosnnenssrsnsnsensnssnsensenns | nnsneensesnnnsersnnnnesQ | cernnsnenrsennneennennss000 | o 0
12,7 TOAIS.co.ceecc s | ersnnines 192,074,128 | ........ 1,472,791,09 | ........1,363,483,593 |........... 308,109,194 |............ 64,878,987 | ..covvvvvervriniinennnn0 [0 3,401,336,998 | o851 [ 3,324,756,700
12.8 Line 12.7.a5@ % Of COL 7.ouvuiriieieienieeneiseeneinneseisinies | v 5.6 ..43.3 I I 1.9 reeneen XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10.........c.cccccvvvieis | orererererererererernas 48 | i 369 | i3 | i, TT | i 16 | o000 | e85 [l XXX i |, XXX
13. Total Privately Placed Bonds
13,1 NAIC Tt | entesineiens 5,783,894 |........... 158,811,649 |........... 107,806,958 |............. 53,262,452 |............. 28,438,181 | ..o | v 354,103,134 | oo 8.9 | 318,152,669 | ...ovvvcrvirinene 8.2 | XXX | e 354,103,134
132 ....3,527,298 96,456,151 ....54,841,268 ....807,709 19,865,127 | e | e 165,297,553 | ..ooovvvrreeneennh 1 [ 179,704,202 | ..o B | e XXX [ 165,297,553
13.3 ...198,830 |.............12,378,473 |. 15,059,879 | ..o [ 27,637,182 .10,261,447 ...27,637,182
134 104,163 |.............31,339,566 |. 11,626,192 | . .367,451 43,760,947 ..16,686,535 ...43,760,947
13.5 NAIC 5ttt | rebeees s | e 2,080,496 |. 1,406,000 | .o | ..3,486,496 ..15,545,160 . .3,486,496
1318 NAIC Bttt | seesessssssesas 467,000 |..ovoireirininnnnineinnies e | s | ssessseeseneeneens 115009 [ | s 78,009 | 0.0 | 0205250 | 0.0 [ e XXX [ 478,009
137 TOtAIS..cooer s | e 10,081,185 |........... 301,066,335 | ........... 190,740,297 |............. 54,437,612 |............38,437,892 | ....coevvrvvvvriniinenin0 [ 10 594,763,321 | i 149 110000 540,645,263 | e 1A | XXX s [ 594,763,321
13.8 Line 13.7 as a % of Col. 7..... . AT ....50.6 ..32.1 .92 ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10.......ccccvurirne | conrirerernninniienas 0.3 | s 75 | s 4.8 | o 14 ] i 10 0.0 | i 149 [ XX [ XX e XX | XX | e 14.9
(@) Includes $.....454,144,222 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....3,631,961 current year, §.......... 0 prior year of bonds with Z designations and §.......... 0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) Includes§.......... 0 current year, $.....15,545,160 prior year of bonds with 5* designations and $.....11,009 current year, §.......... 0 prior year of bonds with 6* designations. "5*" 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.

Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.....5,887,935;

NAIC2§

.......... 0; NAIC3$

.......... 0;

NAIC4S......... 0;

NAIC5S..........

0;

NAIC6S....... 0.



Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
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 4 5 6 7 8

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 IsSUEr OBlGAtioNS..........vvveireceieieeeeeeeseeeesseeessssssessensees | cennennnnnn0,092,528 | .........101,232,405 | ......... 420,792,299 209,738 | ... 21,820,673 | .......... ) .0, SN B 550,147,643 | ....cccovvvrrenn13.8 | s 527,823,381 | ..o 137 | 550,147,643
1.2 Residential Mortgage-Backed Securities... ...475,568 ..12,335 |... 1,722,754 2,059,720 | .... 0.1 e 1,722,754 .
1.3 Commercial Mortgage-Backed SECUMHES............cvuuiirereriniiriiiieiniins | erireireieiiesinsieisinns | rerreesissineienessnsines | eesessesennsesiessnsenenes | sssenenesesnsssnssenenens | eoneniesnssnenessesinnsenee | revveneee XKKurnmrnennens [ coveereeeniennsinerenen 0 [ veveernrrereennnd0.0 [

.............. 3,586,383 |.................463,133
........... 7,184,202 | ..........105,717,450 | ..........421,731,000

.......... XXXoovvienrien [ enriennnnnn. 4,805,001
.......... XXX.oovvvnnins [ coene...556,675,398

.............. 5,545,001
.......... 535,428,102

1.4 Other Loan-Backed and Structured Securities.
15

All Other Governments
2.1 Issuer Obligations
2.2 Residential Mortgage-Backed Securities...
2.3 Commercial Mortgage-Backed Securities.
2.4 Other Loan-Backed and Structured Securities
2.5

................................................................ 2,878,566

U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations
3.2 Residential Mortgage-Backed Securities...
3.3 Commercial Mortgage-Backed Securities.
3.4 Other Loan-Backed and Structured Securities
35

........................... 0 [ 74,525,269 |............24,092,776 |...........30,623,510 | ..coocvvrniricennnn0 |tk XXX | 0. 129,241,655

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET ODIIGAtIONS.......ceuvviererieiieieireieceicieee et | ceneeeeseens 25,016,167
4.2 Residential Mortgage-Backed SECUNIIES. .........c.oveererrieriereenierneieiee | e .
4.3 Commercial Mortgage-Backed Securities. . . . .
4.4 Other Loan-Backed and Structured SECURHES..........covvveverrieeiniceiiiies [ eersiisieeiisesisseeenns . . XXX | e 0
4.5 TOAIS. ... | creriereias 25,016,167 |.... 241,793,531

241,793,531

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

5.1 Issuer Obligations ..63,297,579 |. ..130,225,389 | ... 479,179,158

5.2 Residential Mortgage-Backed Securities... ..14,573,421 20,974,090 |... XXX... 114,960,874 | .... 29 ... 115,549,817 | ... 3.0 ... .

5.3 Commercial Mortgage-Backed SECUMtIES..........ccoevrrverrieeeeiieriieees | cvviieieinieienns 8,335 100,189 | .vveeeeeeeeeeeeeeees | ereeeee e XXX e | e 217,337 O e 225,460 . 217,337

5.4 Other Loan-Backed and Structured Securities...........cccceeeveveveeeeeens [ evevenee. 11,158,616 |...........45231,932 | .............9,838,018 | ...ooevrvrrreieceeie | oo | oot XK v 66,228,566 N 89,386,992 | ......coeeeeeea 2.3 | 66,228,566 |.......cccoovevevrrnnn.

5.5 TOAIS. ...ttt | erreneenenes 89,037,951 |..........267,634,260 |..........132,080,845 |.......... 151,299,668 660,585,935 | .........coe0....... 165 | o 761,998,937 | ..coooever 197 | 655,174,983 |.............. 5,410,952
Industrial and Miscellaneous (unaffiliated)

6.1 1SSUET OblIgAtioNS..........covevevieeierceie e | cerenaerans 60,000,241 | ....... 1,020,015,963 | .......... 722,579,474 | ............ 46,621,573 | ............ 35,497,832 | .......... D0, 0 S D 1,884,715,083 | ..cocvvcreien 7.2 | 1,696,423,230 | .....cccoeee.r.. 439 | 1,536,091,273 | .......... 348,623,810

6.2 Residential Mortgage-Backed Securities... 9,158,929 |............39,446,156 |............49,757,783 |. 7,311,829 ....146,846,563 | .... 3. 172,908,814 120,963,628 | ............25,882,935

6.3 Commercial Mortgage-Backed Securities 1,676,827 |............ 89,170,799 | ............ 86,270,128 | ....coocveverereirerereees | evrieeseeneesnenienes | evrree e XXX [ e 177,117,754 A 168,233,259 . 128,203,008 | ............ 48,914,746

6.4 Other Loan-Backed and Structured SECUties............covereveeererceriiens [ cererienans 10,080,996 | ........... 91,090,728 |............ 39,895,301 |............ 37,025,577 |............ 16,053,384 | ........ XXX oovoreoes | v 194,145,986 9 149,300,311 K 37,361,640 |.......... 156,784,346

6.5 TOAIS.......cveieeiciieie ettt | eerensesaees 80,916,993 |....... 1,239,723,646 |.......... 898,502,686 |.......... 124,819,016 |............ 58,863,045 | .......... .0, S P 2,402,825,386 | .....................60.1 | ... 2,186,865,614 | .....................56.6 |...... 1,822,619,549 |......... 580,205,837
Hybrid Securities

7.1 ISSUET ODlIGAtIONS........cvieiiriiiieieicieieisieis et sessesessnns | cetesessnsessssssesessnesens | creersssssesesssssssssnesens | ereessnsessssseesnnnsesens | sveesnseessnsnesensnseens | ereinnnnerssn2y099,980 | covioies e XXXt e 2,099,950 | ..oooeveveieieeend 001 [ eiie02,099,950 | 001 [ e 2,099,950

7.2 Residential Mortgage-Backed Securities...
7.3 Commercial Mortgage-Backed Securities.
7.4 Other Loan-Backed and Structured Securities
7.5 Totals

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




Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 7 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 6 Prior Year Prior Year Publicly Traded Privately Placed
. SVO Identified Funds
9.1 Exchange Traded Funds Identified by the SVO.........cccoccevvvvvviviecnne | vrerreee XXX | v XXX [ e XX [ eveeeee XK [ e XK i | e | cveenennsnennenen 0 | v 0.0

Bond Mutual Funds Identified by the SVO...

Total Bonds Current Year

60IS

10.1 1SSUET OblIGAtIONS. .......vvvereieiiriireirieieee e | sereeennes 154,406,515 | ....... 1,460,871,533 | ....... 1,335,151,917 | .......... 263,262,751 | ............ 76,362,770 | .......... XXXeovvveveens [ e 3,290,055,486 | .....cccceeeeeeennn82.3 | oo XXX [ XK [ e 2,931,679,192 | .......... 358,376,294
10.2 Residential Mortgage-Backed SECUMtIES..........ccvrrurerererrreerinreineiens | veevereinns 24,068,539 | ............ 83,866,110 | ............ 82,536,526 |............ 62,158,291 263,530,191 | o086 | XXX e XXX [ 237,647,256 |............ 25,882,935
10.3 Commercial Mortgage-Backed SECUMLIES..........covrerireeererrieireiriiniees | vvereeeneens 1,685,162 |............ 89,210,743 | ............ 86,338,997 |..coovvvrernes 100,189 177,335,091 | oo | XX e e XK [ v 128,420,345 | ............ 48,914,746
10.4 Other Loan-Backed and Structured Securities.. ....21,995,097 |..........139,909,043 | .. ..50,196,452 ..37,025,577 |.... 265,179,553 ...103,590,206 | .. 161,589,347
10.5 SVO Identified Funds XXX, XXX .0, S XXX | eveee e XK v | i, 0 ooereeeeeeeend0.0 [ XX e e XK e [ e (1 I 0
10,6 TOMAIS......vececveii ettt ennes | sererenens 202,155,313 | ....... 1,773,857,429 | ....... 1,554,223,892 | .......... 362,546,808 | .......... 103,316,879 | oo () - 3,996,100,321 | ..oovoveeereeeee100.0 | XXX [ e e XK [ v 3,401,336,999 | .......... 594,763,322
10.7 Line 10.6 @52 % OF COL 7.....oocviviieeisicce e nsneies | creviniersnsnseeesinnns 51 | i 444 | . 38.9 | i 91 | e, 2.6 | oo 0.0 | i 100.0 | oot XXX | e ek XXX | XXX | e 85.1 | v 14.9
Total Bonds Prior Year
11.1 Issuer Obligations............ccccvevvrnenne ..154,557,910 | ... veeenn.921,632,741 616,297,125 | ............59,246,937 | ........ XXXocvevvrveen [ erreee e XK [ e XK | 0000.3,162,192,590 | o818 | 2,827,398,841
11.2 Residential Mortgage-Backed SECUNIES...........ccovvrerrrriererciiesiieeens | ereirienas 32,099,855 |............87,735,076 |............ 57,551,993 | ........... 78,258,869 | ............ 34,872,558 | ..o XXX v | e XXX | e XX | 200000000.290,518,351 | ol 15 | 240,439,511
11.3 Commercial Mortgage-Backed SECUNtiES.............ceeiierriiecreiiceiies [ eveirienns 20,774,234 |........... 70913913 | ........... 76,654,401 |..oooovvrernnns 16,171 | oo | eeeeeeee e XXX e | e e XXX s | e XXX s [ 0000 168,458,719 | e b4 | 126,599,208
11.4 Other Loan-Backed and Structured Securities............ccccovreerrveererieieins [ ceverrienns 16,515,689 |..........124,232,780 |............ 82,842,369 |............ 16,989,576 |.............. 3,651,890 | .ooooeee XXX s [ evrene e XXX e [ eereieeen XXX [ 00000000.244,232,304 | 8.3 |, 130,319,141
11.5 SVO Identified Funds .00, S XXX XXX oo | e e XXX e Lo XK [ e XK e e XK e e e XK X [, XXX
11.6 Totals...... 97,771,385 | oot XXX s | e XXX [ XXX | 000..3,865,401,964 | ....................100.0 | ... 3,324,756,701
11.7 Line 11.6 852 % 0f COL 9.t sneiesninies | censnesnsneiennneneDi8 | coviennisisnneener 3.8 | cviiiiieiiiiiaianns 295 | v 184 | oo VAT T, 4.0, GO IR 0.0 CRTIN RTD 0.0 e vy 110 X0 1 ST 0.0, CRR [T 86.0
Total Publicly Traded Bonds
12.1 1SSUET OBlIGAtioNS..........cveveeirieiieieieteese e sssesenes | ereeenens 151,571,328 | ....... 1,254,606,999 | ....... 1,209,695,842 | .......... 254,548,814 |............ 61,256,209 | .......... )90, COR B 2,931,679,192 | oo 734 | ... 2,827,398,841 | ...oooveveereeeen 73 | 2,931,679,192
12.2 Residential Mortgage-Backed SECUrties............ccevevriecreiriveieiieieiens | ceveiieians 23,341,192 78,031,159 |...........51,925,341 | .............. 3,622,778 | ovoeee . XXX | v 237,647,256 9 | 240,439,511 2 |, 237,647,256
12.3 Commercial Mortgage-Backed SECURHES..........coovevrvveieiriieeceiieeiies | evririieienns 1,685,162 | ... ..58,161,687 ....128,420,345 .126,599,208 ...128,420,345 | ..
12.4 Other Loan-Backed and Structured Securities...........c.cccoveveeeievvveeiens [ evreeee 15,476,448
12.5 SVO Identified FUNAS..........ccoorirerriciieiieceseesee e | eeeennns XXX
12,6 TOAIS. ...ttt | erenienis 192,074,130 |.......1,472,791,095 |.......1,363,483,593 | .......... 308,109,194

12.7 Line 12.6 asa % 0f Col. 7....ovvveveviierreeeeee
12.8 Line 12.6 as a % of Line 10.6, Col. 7, Section 10....

........ 9.1

Total Privately Placed Bonds
13.1 1SSUET OBNGALIONS. .......oocveeveiececie et essenesnaas | eeseessnsan 2,835,187 |.......... 206,264,534 | .......... 125,456,075 |.............. 8,713,937 |............ 15,106,561 | .......... D.0.0 N IR 358,376,294 | ....ooveerereenn 9.0 [ 334,793,749 | .o 8.7 | ) 0,0 S 358,376,294
13.2 Residential Mortgage-Backed SECUMtIES.............cocevveeveerveeeeieriecieeiei | creerereesienns 727,347 | .o 3,139,324 | ... 4,505,367 |............ 10,232,950 |.............. 7,277,947 | ......... D 0.0 N I 25,882,935 | .oooveeeieias (0 50,078,840 B e XX [ e 25,882,935

13.3 Commercial Mortgage-Backed Securities. 28,177,310 | oo | e | e, D,9.0. G NS 48,914,746 | ..cocvvveverie 1.2 | 41,859,511 A e XXX e, 48,914,746
13.4 Other Loan-Backed and Structured SECUNtIES..........c.everrerrurrerneeneirenees | woreireeneena 6,518,649 |... ..32,601,547 ...35,490,727 ....16,053,384 161,589,347 113,913,163 161,589,347
13.5 SVO Identified FUNGS.........cocuiuriiineireeininieeeseeseessesseiseieeens | ceeesenes XXX XXXt XXX XXX ereneinens [eeneenensrnsssenssesnsnens | oseensnssessessesnens (O RO o o I ST .0 I SRR 0.0, SN IR 0.0, SRR [P R o 0
1318 TOMAIS. ... ettt | eersnesnes 10,081,183 190,740,299 |............ 54,437,614 | ... 38,437,892 | .o (V18 594,763,322 | ..ooovvvvrrn 149 | 540,645,263 594,763,322
13.7 Ling 13.6 @5 @ % Of COl. 7.t | seeseiesesssssseneens 1.7 B | s 321 | e 9.2 | s 6.5 | o 0.0 | o 100.0 | .ovveveee e XXX e [ e XXX | rerrereee XX XK e | e XXX e | e 100.0
13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10.......ccccrvverierrrnminninnes | corneeneessesnenneneens 0.3 o3 I 4.8 | 14 | s 1.0 | s 0.0 | oo 14.9 | XKX i [ 0,0 S IR 0.0, SN RPN 0.0, SRR [PTR 14.9
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

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

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

N INCTEASE (AECTEASE)......uvuiveireiriiiieisetesie ettt bbbttt

AISPOSAIS........ei s

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

nge change in book/adjusted carrying ValUE...........cccocueeieieiieienisiee s

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes

.............................................. 47,646,005

1,468,522,702




Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior YEar (LINE 9, PHOT YEAI).......c.vuvurerurrireresresresesssseessessesssssssssesssssssssessessessssssessasssssssssessesssnssessesssssassssssnssessansssssess

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn.

Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22............cuuiuiiriireieieeeeie ettt es e se et ss et s b E e s bbb sttt

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15..........c.cuiieieiicieeie ettt ettt s sttt s a st bt ss st te st b s s senesereaes

Amortization:
8.1 SECHON 1, COIUMN 1.ttt
6.2 SECHON 2, COIUMN 27 ...ttt b b s bbb s bbb bbbttt

Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 SECHON 1, COIUMN 20........ucuieeiciiteie ettt et s bbbt s bbbttt bbbttt
7.2 SECHON 2, COIUMN 23......ooiieiciee ettt s bbb Rttt

Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18
8.2 Section 2, Column 20..

Book/Adjusted Carrying Value at end of current period (LiNES 1+ 2+ 3+ 4 -5+ 6+ 7 4 8)...cciciciiiiieiiieeseese sttt
DEdUCE NONAAMILEA @SSELS........cvvivevieiieieiiets ettt ettt bbbt s s a s e st s et s s s b bR bt s bR b8 e s s s b b s R s e Rt s A s s e st bR b s st et n st st bt n st e

Statement value at end of current period (LINE 9 MINUS LINE 10)........cuiiiiueiiiiiieieieieseie sttt sttt bbb s s s

184,000

2,396,000

2,396,000

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted Carrying Value, December 31, prior YEar (LINE 6 PHOT YEAI)...........c.eviveieeiciiieieieisees ettt st sttt es e

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change ColumN)...........ccceveureeeveeiieeieineeeeesee e

Add:
Change in variation margin on open contracts - highly effective hedges:

3.11 Section 1, Column 15, current year MiNUS............ccoeveverrerreveeueiercrssnsieennns

3.12 Section 1, Column 15, PriOr YEAI.........ccovcvivrieiveiiiee st 0
Change in the valuation margin on open contracts - all other:

3.13 Section 1, Column 18, current year MinUS...........cccvveuevererenereersnceeenenns 63,947

3.14 Section 1, Column 18, Prior YEar........cvrvererrerrererireireereesneeseesessseseesesseseseens (384,375) 448,322

448,322

2,580,000

2,580,000

540,000

325,034

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus.. .
3.22 Section 1, Column 17, PrIOF YEAT........c.ceverererrerreeeeeesseeseeseeseesessseeeesessenenns 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.. . 63,947
3.24 Section 1, Column 19, PriOr YEAI........c.cceviieriicreieeieesieere e (384,375) 448,322

448,322

SUDLOAL (LINE 3.1 MINUS LINE 3.2)....uuruuieirieeieieiiesise e ise sttt ss st ss st sse st s et £ s 88828528 E bbb en et

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........cccccvvunee. 679,647

Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16)........cc.ccrrvernrerrirnrnrereeerenneneens 679,647 679,647

SUDLOLAl (LINE 4.1 MINUS LINE 4.2).......cuieeiciiieie ettt sttt st st s e bbb s 4844848 s s 48t E st s bbb s st s bbb bbbt s

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terminations in prior year..........c..ccccovvrvvnne.

5.2  Total gain (loss) adjusted into the hedged item(s) for terminationS IN PrOK YEAI..........c.cveviviieeieiiereee et e ss bbb see s
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ttt
DEAUCE NONAAMILEA @SSEES......v.evuriiseieciire ittt s R8st 8 8 £ R bbb n et

Statement value at end of current period (LINE 6 MINUS LINE 7)........cvuruuriurirrieirieeeineeieeeeceseeses st sse st ss sttt b st

Si11

865,034

865,034
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

Replication (Synthetic) Asset Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
NAIC 9 10 1 12 13 14 15 16
Designation NAIC Desig.
or Other Notional Book/Adjusted Fair Effective | Maturity Book/Adjusted Fair or Other | Book/Adjusted Fair
Number Description Description Amount Carrying Value Value Date Date Description Carrying Value Value CUSIP Description Description | Carrying Value Value
Replicated Assets Open
Replication of an exchange traded
78479# AG9... | fund Common Stq ......c....... 22,600 | ........ 53,752,751 | ........ 51,603,450 |12/15/2016|03/15/2017 | S&P 500 MINI Futures Contract....... | ....coereeererrermerneens | woveenvenees (201,140)| 912828 N7 1 |U.S. Treasury Security..........c......... L DOV ISP 53,752,751 | ........ 51,804,590
Replication of an exchange traded MSCI Emerginig Markets Index
55370@ AA2.. | fund Common Stq ...............13,150 | ........ 12,317,453 | ........ 11,794,761 |12/15/2016|03/15/2017 |Futures Contract [ 912828 N7 1 |U.S. Treasury Security..........ccoeeeeee | Tovrverveerveens | v 12,317,453 | ........ 11,871,031
Replication of an exchange traded MSCI EAFE MINI INDEX Futures
55370* AA4.... | fund Common Std ...............21,950 | ........ 39,328,910 | ........ 38,019,847 |12/15/2016(03/15/2017 |Contract | 116,335 [912828 N7 1 |U.S. Treasury Security.........ccoovenne. | PSRN [P 39,328,910 | ........ 37,903,512
9999999, TOHAL....vuuvrereiicis i | s 105,399,114 | ...... 101,418,058 |..... XXXeowe [ e D, S D, RN [P RR 0 ..(161,075) | ........ D, S [ D, SN [ XXX | e 105,399,114 | ...... 101,579,133
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year-To-Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENTOTY.......c.cueviiiiiisieiiisieess et | sessssessessssessesssssssessssssseniess | sressessssessessssessesssssssessessnses | svessesssssssessessssessessssessessld | sevenrersessssssessesssessessnsens0 | sversesesesesssssssessssssessesnd [0 RN [0 TR KT I 127,488,304
Add: Opened or ACQUIred TTANSACHONS...........c.cviveierireieis [ crrireieiieisieieiseisieseeissieis | evesesseseesesssse s ssessssens | sresessssssssssssssssssssssssesesss | sesessessesissesssssssssssssesssassess | tevesssssesssessessessssssssssssaes KT I 127,488,304 | .o KT I 105,399,114
Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value..........cccoeuevivieniniienns | covvrenenns XXX oteveirireniens | ereivesnseisssesesssssesesnnns | coneesseensnns XXXotetirieieriens | erreiveieieissesesssssssessssense | evesissnnens XXX ovtivrerreireinns | verveienessesssessssssnenssssens | aoenssnssenns XXX rieieieinniens | vererrerisisssnssssssessssssenees | oeesseesenns XXX ovreveireinniens | cevvrereinsssenssseessssenns 0
Less: Closed or DispoSed Of TraNSACHONS............ccccciuviieiiiiiiens | cereieiciieicieiseisiieeeissiesiess | eeveiessssessssessessssessessssenses | sesessessssssesssssssessessssessesenss | essesssssesssssssesssssssessssssesses | svsssssessssssssssassesssssssessssinss | esssssesssssssessessssessessssessesins | sessessessssssssssesssssssessessnsan KT 127,488,304 | ..o <IN [ 127,488,304
5. Less: Positions Disposed of for
Failing Effectiveness Criteria..........cccocovvvrereninieninnenn. XXXt [ cnensenensssessssesssessenns XXX oeerriereinsiesieinsinsiens | rensiessssese s sessesnees XXX orirvrerieirsinnieneinsienees | aeeveenssseensssesssssssesesees XXX rirvieieinsiesieinsrssieniens | arreeeinsiesenssssssesssssssssessnss | sesessesessssesessssesessssssans [0 R 0
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value...........ccccooeveevieeciiiiieens | oveieienas DS O [T ORI DURORROOON XXX eoteteieieeieeis | e sesssisnes | eveesesisnaas XXX eoetisieiirins | oo esssssssssneens | e XXX eiiiieierisiean |t eesssenenns | erissienaenas XXX vsveriesriens | e 0
ENIiNG INVENTONY. ...ttt ess s s snsenes | osssssssassesssssssssessassansses {01 [0 [0 (O o K I 127,488,304 | ..o 3 i 105,399,114 | oo K I 105,399,114




Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COUMN T4......o.oiiiiit bbb 2,580,000

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance.............cccocuvvueverveveeeieieesesseseeeeseevenenee 865,034

3. TOtAI (LINE T PIUS LINE 2)....eviiveeicttie ettt sttt s st a a4t bbb s s b4 s b8 b bbb e s s bbbt b s bbb sttt 3,445,034
4. Part D, SECHON 1, COIUMN ......ooviriiuaiiserierisesis st R 3,445,034

5. Part D, SECHON 1, COIUMN B........couiiuiieiiiiiiiiieiiiiii sttt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vueveieereicieis ettt ettt ettt s ba st sttt et es bt e b et b sttt s e bt s e see s st st st st 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ovurriiuerirriiiceiresise s ess st 2,160,318

8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st (259,513)

9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 1,900,805
10, Part D, SECHON 1, COIUMN B........ovieeeececeeeete ettt ettt sttt s st st et s e et s et es st st s se s st et et sesntesna st et s snessanantanen 2,276,653

11, Part D, SECHON 1, COIUMN 9.ttt et bttt bbb b bRttt et b ae bbb s st b a et s s st naebenas (375,848)

12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uiuereririieeeeeeeieeseetseeseeseese st saseesesseesssese s eessess s s sss et ess s ee 8 s s ee £ eEse 58 o284 s e 2 S48 bR E bbb e se st enteen 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea 187,183

14. Part B, SECHON 1, COIUMN 20..........ciiiiiiiiii s 5,995,432

15, Part D, SECHON 1, COIUMN 1. ..oiirieiietiee ettt st bbb bbb sttt b s e s s ss s s st 6,182,615

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiuiiuiiiieiieieisiiesie ettt st se sttt s sttt s 8 88t s bbbt s bbbt 0

Si14



Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)
1. Book/adjusted carrying value, December 31 Of PHOM YEAI.........ccvvueirerinrerinrinrieiesiesissesssesssssessens | seeesessnssssessssesssssssssessessanssnssns 0 | oo enaenens | crerereeres sttt
2. Cost 0f cash €QUIVAIEBNES ACUINEM.............cceveviieeieiciieee ettt s bes s senasnes | sessssesssssssessesinsessesssensessessssans 0 | oot senisniens | ereresieres sttt
3. Accrual of discount
4. Unrealized valuation iNCrEASE (ABCTBASE).............eueerirereriereeeesietisiesis st st sessessssssssssessnes | stessesssssssssssssssssessesssessesssanes 0 [ e | et nes
5. Total gain (I0SS) ON AISPOSAIS..........evuevieveieeiecieisieieisetese st sttt b st s b s b sss s sssssnes | ersessesssssssessesssessesssensessessneans 0 | vt es s sesessens | seresestes st
6. Deduct consideration received on disposals............ccceeerricreeeeeneiereeenenens NONE .......................... 0 [ et | et res
7. Deduct amortization Of PrEMIUM...........ccciiieiiiecte et es s ess s b ssses | etessssesesssesessssssebesesessssssesenes 0 [ e | et s
8. Total foreign exchange change in book/adjusted Carrying ValUE..............cccceevienicvieniieeieeeiees | e 0 [ e | et
9. Deduct current year's other-than-temporary impairment reCoOgNIZEd...........coueuevirieieirieieisieiies | cesieresssiesessssessesssssssssensesans 0 | oot | et
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total nonadmitted @MOUNTS............c.criuriiriiiiiieirieessre s sesineses | sbssssss bbb 0 [ | e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiviiisierisisicississiesisrssisssesenss | cressessessssssessessssessessssassessssnes [0 PPN 0 ] oot 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment....

Si15
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SCHEDULE A - PART 1

NED December 31 of Current Year

Showing all Real Estate OW
6 7

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

Properties Occupied by the Reporting Entity - Health Care Delivery
R | Gainesvile.......oceoer [ Florida] 01/01/1979. [ .ocoseere | corn 8,981,959 973,691 1,894,753 | oovecsssesssin | s | e (1,894,753)
0199999. Properties Occupied by the Reporting Entity - Health Care Delivery ....8,981,959 973,691 0 1,894,753 ..(1,894,753) 0 0
0399999. Total - Properties Occupied by the Reporting Entity...........ccooviinirniieicniisininnin ....8,981,959 973,691 0 1,894,753 . ...(1,894,753) 0 0
0699999, TOMAIS........vvrrereerareeesseeseesseeese st ees etk R eeEs bRt enes | aneieeiee 8,981,959 973,691 0 1,894,753 | ..ooovvevrerirercrnen0 [0 [ (1,894,753) 0 0
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED and Additions Made During the Year
1 Location 4 5 6 7 8 9
2 3
Date Actual Cost at Amount of Book/Adjusted Carrying Additional Investment Made
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Value Less Encumbrances After Acquisition

Acquired by Internal Transfer
3300 SW WilliSton........ovvveirniicinninnes Gainesville, | Florida. | 0170171979, [ 1ttt etttk ettt | entenb sttt sntnnts | nebsensant sttt sens | arrensens s 973,691 | (1,897,616)
0299999. Total - Acquired by Internal TranSfer.........covoiiieirreiese e ......(1,897,616)
0399999. Totals.......... ......(1,897,616)
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE A - PART 3

Showing all Real Estate DISPOSED During the Year, Includmg Payments During the Final Year on "Sales under Contract"
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1 12 13
Expended for Current
Additions, | Book/Adjusted Year's Other- Book/Adjusted Gross Income
Permanent | Carrying Value Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Current Temporary | Current Year's | Total Change Exchange Less Amounts Exchange Gain| Realized Gain | Total Gain Interest Repairs and
Disposal and Changes in | Encumbrances Year's Impairment Change in inB.JA.CV. Change in Encumbrances Received (Loss) on (Loss) on (Loss) on Incurred on Expenses
Description of Property City State Date Name of Purchaser Actual Cost | Encumbrances |  Prior Year | Depreciation | Recognized | Encumbrances| (11-9-10) B./A.C. V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred

NONE
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) (Amortization) Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000188.......courvrriierireireireiiseieeees | rerereeens KEASBY. [\ 04/17/2000. | ......cvvnc. 8.250 | cuvveirrineiennneen85,289 [ s | e | s ssessnnes | sttt | ettt tns | seeseinsinees i 1,888,421 |01/01/2001
00-1000369.... .... |PITTSBURGH PA......... 12/13/2000. | . .8.060 TB1,554 | oo | e | s | st | et entenes | e 6,650,000 | 10/16/2000
00-1000391.... .. |BROOKLYN OH......... 01/11/2001. |. .8.340 2 TA0,520 | oo | et | ettt | ettt ettt | sttt | eeesess st enens 2,733,333 | 11/15/2000
00-1000449.... . | EAST MEADOW. 12/29/2000. | . .8.310 3,024,993 | ..o [ e nnsrnnes | et nns | oreessanss s nssts | sernnsss s nnnes | e eneenns 6,482,312 | 12/21/2000
00-1000450. MIDLAND PARK 12/29/2000. .8.310 2,419,994 coenen.5,217,428 | 12/22/2000
00-1000701.... veve [VILLANOVA. ....oivitisrisererierissessssssssseniessssssssssssssssssssensesssssssssssesssnees | PRerineens [ v 12/17/2001. | . T.350 | coverreneneeennBTDBA [ s | et | et | et | et et | et 2,766,911 | 11/05/2001
00-1000949.... ... | STOW. OH........ 05/30/2002. | . 820 | cerireenceeenBBT18B | s | e | st | seesi et | et | e 1,252,291 | 05/06/2002
00-1001038.... v [TTHACA e NY........ 10/01/2002. | . B.780 | e 3,961,135 [ s | e | e | et | ettt | st 8,827,942 | 08/01/2007
00-1001090.... . [MASON....ccooomvrrvrnns OH........ 12/20/2002. | . 5960 | 2,219,979 | s | | st | seese et | e | e 3,749,388 | 11/07/2002
00-1001203 NILES IL 12/30/2002. .5.890 ceernnn2,669,091 | 12/19/2002
00-1101880.... .... |HOUSTON T 08/30/2012. |. 3550 |.. ....29,440,000 |08/22/2012
00-1101900.... . | BELLEVUE WA........ 12/06/2012. | . 4000 | e 11,135,050 | oo | et ....15,495,000 | 11/08/2012
00-1101968.... IL 05/06/2013. | . .4.000 2,205,804 | .oovoorireiieeiieniesineins | et | estiess st eninne | seesnees ettt ssienes | feeebienst ettt | aeesenses e enens 3,500,000 |05/02/2013
00-1102014.... . | CINCINNATI OH......... 07/01/2013. |. .2.870 ....35,700,345 | 06/24/2013
00-1102017 ORLANDO 07/16/2013. .3.180 ....28,643,885 |06/14/2013
00-1102528.... vee | SEATTLE oo 05/11/2016. | . 3500 | ivirieneenni22,781,229 [ s | s ...31,800,000 |04/06/2016
00-1102568.... .... |DENVER 04/01/2016. | . 2990 | oo 15,500,000 [ oo | s ....26,370,000 |03/17/2016
00-1102577.... . | ORLANDO. 04/26/2016. | . 2430 | 23,000,000 [ oo | e ...31,270,000 |04/20/2016
03-4002170....ctverrenerseniensseisssnssnisnnes | eneerenns SALT LAKE CITY. 12/28/1999. | .iviive0e:3200 | o3 449,863 | it | e | sensseens et ensnne | sneseeessens ettt | fbensees et | seesens st enens 9,800,000 | 10/01/1999
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. .154,839,540 0 0 0 0 254,256,346 XXX
Mortgages in Good Standing - Mezzanine Loans
99-0000042.... .... | JACKSONVILLE | 10/13/2016. | ...e00ee012.000 | coooveirricris BT4799 | e | s 2,903 ....23,847,809 |08/02/2016
99-0000058.......cvorrrereeresseesseresersssneeees wconee. | CHARLOTTE, NC......... 12/29/2016. | . (O RN (ST ....70,800,000 |10/14/2016
0699999. Total - Mortgages in Good Standing - Mezzaning LOANS. ..o snsases 374,799 0 0. 2,903 0 ....94,647,809 XXX
0899999. Total - Mortgages in Good StANAING........cc.ireuiirsirsereiseiseessssissr s .155,214,339 0 0. 2,903 0 348,904,155 XXX
3399999, TOAIS.......oocvvrrerrireiieiie ittt eriitis eteieeiee iRt eekieb ettt | et 155,214,339 () [ 0 | 2,903 0 348,904,155 XXX

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure $
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

00-1102528........coorvemrierirerirseeseeesssisesisessesesssesesien SEATTLE............. WA s 05/11/2016......ccovvrrenne 3.500 23,000,000 31,800,000
00-1102568.... VI DENVER s co 04/01/2016........ccvorrenee 2.990 15,500,000 26,370,000
00-1102577.... . | ORLANDO. .| FL 04/26/2016..............c.... 2430 23,000,000 31,270,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other ... 61,500,000 0 89,440,000
Mortgages in Good Standing - Mezzanine Loans

99-0000042........couverrirerireirseiseriesieesseesiesessesesian JACKSONVILLE. ...ttt bbb FL 10/13/2016.......ccvvrrrrne 212,000 | oo 0 371,895 23,847,809
99-0000058.......veervesrsereerissees e CHARLOTTE NC..ovvvirririiniis 12/29/2016.....ccvivrrinn ..11.500 70,800,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS. ...ttt bbb 371,895 94,647,809
0899999. Total - MOrtgages iN GOOG SEANAING.......ure  weuireriieiiies i siess sttt 61,500,000 371,895 184,087,809
3399999, TOMAIS........ouuiiueieiiiiici et bbb 61,500,000 371,895 184,087,809
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation (Amortization) Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
00-1102012.....cvvvnririierinnns HENDERSON NV | e 08/01/2013. | 01/13/2016. 0 6,747,084 | .......cc...... 6,747,084 | ...ooovviiirisrieni 0
00-9000050........couovrerererennee SANTA MONICA (67, VO IR 02/01/2001. | 01/26/2016. | ... (V1 ORISR IO 19,537 | .. 19,537 | oo 0
02-0000039 DALLAS......cooiiiiiiistisnissisi i TXeooos [ 04/13/1999. | 10/03/2016. | ... 0 1,534,937 [ oo, 1,534,937 [ .o 0
0199999. Total - Mortgages Closed by Repayment...........cocovvvnrnvercnincnnnces 0 0 0 8,301,558 | ....... 8,301,558 0 0 0
Mortgages With Partial Repayments
00-1000188 KEASBY. NJ..... 04/17/2000. | .... 0 110,797 | oo 110,797 0
00-1000369 ... |PITTSBURGH PA..... 12/13/2000. | .... 0 344,287 | .. 344,287 0
00-1000391.... ... |BROOKLYN OH.... 01/11/2001. 883,231 0 142,712 | oo 142,712 0
00-1000449.... v | EAST MEADOW.......comtrvrrimrirerineiseiserinsinees NY.ooo [ e 12/29/2000. | .... 3,239,325 0 214,332 | ...... 214,332 | oo 0
00-1000450.... ... | MIDLAND PARK [NV IO 12/29/2000. | .... 0 157,713 | o 157,713 | oo 0
00-1000701.....c.vvmerrirrinnn VILLANOVA PA. oo [ 12/17/2001. | .... 0 137,685 | oo 137,685 0
00-1000949 STOW OH.... 05/30/2002. (V1 SOOI IV 61,665 | ... 61,665 0
00-1001038 ITHACA. ...ttt NY.ooo [ e 10/01/2002. | .... 0 122,103 | oo 122,103 0
00-1001090 MASON.....cvrrierirrerriinriieiiens OH.... | oo 12/20/2002. | .... (V1 OO URPURSTORTRIN IOV 79,997 79,997 | cooovvveererieriecineiins 0
00-1001203 NILES Lo [ 12/30/2002. | .... (V1 ORI IO 53,547 53,547 | cooovveerineiieriiseineins 0
00-1101880.....c.veevierrererirns HOUSTON 08/30/2012. | .... 0 417,523 0
00-1101900 BELLEVUE 12/06/2012. 0 307,970 0
00-1101968 ELGIN 05/06/2013. | .... (VOO IO 19,396 0
00-1102528 SEATTLE .. 05/11/2016. 0 218,771 | ... 218,771 | oo 0
03-4002170....cvvevviviiiciinnns SALT LAKE CITY..cooiiiiiiiiiniscisenisniscninens UTeooo [ 12/28/1999. 0 368,099 | ...... 368,099 | ..o 0
0299999. Total - Mortgages With Partial REPAYMENES..........c.ruiiiriiiieieceieieist sttt enstsssensenas | eresserssens 56,746,137 0 0 0 0 2,756,596 0 0 0
0599999. Total Mortgages.... 65,047,695 0 0 0 0 11,058,154 0 0 0
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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 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | 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 nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities Fund I LP...........ccccoeeriees | covrneens Wilmington................ DE...... GSO Capital Partners LP...........coouvererereneernveinens | vovernere 06/03/2016 ......... 2 | e 473,783 | oo 471,800 | ..ooovernes A71,800 | covoerrec(1,983) [ o [ | e | e | e | e 9,526,141 | ....... 0.150
Newstone Capital Partners lll, LP.........c.cooviriininnns [ connnene Wilmington........c..c.... DE...... Newstone Capital Partners.........ccocvenininnissniniins [ ornenenes 09/20/2016 ......... 2 ..3,753,140 3,753,140 | ......... 3,753,140 | oo [ oo [ | erveiinienierieiiniens | einnienieriesninniens | eennieresnsnssieninnes | avieienes 6,246,860 | ....... 1.250
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........coccoovnirininrnnnnnee. ..4,226,923 L4,224940 | ......... 4,224,940 0 0 0. 15,773,001 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
| Dyal Capital Pamners lll............coorrsrse [ [NEW YO [NY......|NB Dyal Associates Iil, LP. 1,817,141 81744 [ T I e e e e 8,421,350 | ......0.220
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated .1,817 141 LA817,141 | 1,817,141 0 0 0 .. 8,421,350 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
[ Nationwide Better Health, LLC........o.ccrrmsmessse [........ | ColUmbUS....ooosc [OH..... | Nationwide Mutual Fire IS C0....ocereresssrssse [ [1231/2010]........... (1,390) E 25.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated..........cocooriiirninisiiisscicns 0 (1,390) (1,390) 0 0 0 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC . | Baltimore.... . |MD..... | The Time Group. vevrernnee | 0612012014 oo | i 4,993,711 | oo 1,010,806 | ......... 1,010,806 241 | s [ 99.000
526 Superior Avenue Ltd . | Cleveland... . 526 Superior Manager LLC...........ccccovienrinrinieieennnns . . 1 09/04/2015] .. 239,700 239,700 239,700 | cvveviecvereeiiees | erereeeeenieeieies | e | eereeeeieseseienes | cereseienenieeiens | crereeereseseenenienens | ereneeas 1,510,300 |...... 50.000
CDS Enterprises Master Tenant LLC..........cc.cocrvuiveirns | covrerene Columbus........cccovvene Casto COMMUNILIES.........cvvrvrereririrrirnrerseseiersnienes | crverirnnen 10/30/2014] ..o | e 4,926,043 | ....ccvvuvnn 507,337 | covvere. 507,337 231,012 |...... 98.990
Charlton MT LLC Charlton SFC Solar LLC o | 1202412014 oo | 5,157,262 | ...cccvvuneen 734787 | oo, 734,787 316,944 |...... 49.500
Drury Cleveland LLC Cape Girardeau MO..... |IDSWINNS LLC.....vvurirrieiienirieiieniesiesisssiseiinns . 101/08/2016 .. 2,358,574 32,382 32,382 10(2,326,193) | covovvierierinni | e | e [ | e 2,054,743 | ...... 0.600
Eastgate MT LLC......c.ovvvurenereiieeincseeissesiseisnnnns | ceeieens St. LOUIS..vvervrnirnnens MO..... |BODD LLC....ooeveerieireireiseieiienieeiessssisesssnienins | cevesinnens 05/06/2016| .....coovver | cevrrennes 2,620,006 328,563 328,563 | ..o (2,291,443) | oo | e | e [ | s 1,888,706 |...... 99.000
Laurel Hill Venture LLC . | Madison Laurel Hill Managing Member LLC. 12/15/2015| .. 100,880 ST IVURURTTIUIRIRRIRN UUSTRIRRORRTRI ISR ISR 1,880,815 | ....... 0.160
NTW Master Tenant LLC . | Cleveland... . Morgan Warehouse Realty LLC . [10/29/2015] .. ..4,084,448 ee(3,265,793) | e [ v [ [ | e 2,900,000 |...... 99.000
Penelope Solar LLC........ovvrrinenrieisiseieisissseens | sevrenene Town of Lansing........ NY...... Odyssey Solar I LLC.......c.ovvervrnernenrieierinseessesinnens | coverirennns 08/28/2014 ............ 2,246,001 263,773 | oo | s (12,475) [ vovrverieiarnens | eevererineinnnnnins [ v | rorvernneesnnnnns | seevesssesssensesnnn | aeee 99.000
Plant 64 Master Tenant LLC.... .. | Winston-Salem NC..... Pennrose . v | 0812212014 oo | e 5,298,158 BI1278T | s [ [ [ [ | s | s | s 57.790
Strata Fund 24 Lessee LLC . | Chapel Hill .. INC..... Strata Fund 24 LesSor LLC........ccovvvveevneinnernnirernins . . | 06/05/2015] ..ovvvvres | v 19,676,293 4,785,352 | .oovveverreriens | 000een(589,000) [ oo | e [ e [ | e | o 99.500
Telemachus Solar LLC..........ccceveriereneernerinsinenies [ e Washington............... DC..... Odyssey S0lar 2 LLC........ccuueremrereerreerneriesenenses | ceviesinens 10/09/2015] ... | e 2,932,505 | ..ovvvrnenns 439,195 | ..oovevnes 439,195 | oo e [ | e | | e | e | s 99.000
US Regional Logistics Program, L.P. . USRLP GP, LLC 10/18/2016 .. 8,834,392 8,834,392 8,834,302 | ..o [ e e | | s | e | 1,890,911 | ...... 6.670
Woodward Landlord LLC .. | Mount Vernon. ... |OH..... Woodward Manager LLC 12/31/2015| .....ccovees | e 171,521 | .o 171521 | ........... 171,521 . 573,376 |...... 20.000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........oviiiiiiiiiiiiieissisisississisrsssssssisnsssissns sossessssssssssssssssssessssssssssssssanes | soneenes 63,639,494 | ......... 18,880,124 | ....... 18,880,124 | ...coovvinnnnd 0 (9,856,598) 0 0 0 241 | ... 13,246,807 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[NW REI (NMFIC), LLC....c..ocscsesesscsssssrs | e [ Columbus.....oooce [OH..... [ Nationwide Mutual Fire Insurance Company............. [ [03/1612016] ..o | v 4488714 | ... 4488714 | ........ 448,714 | oo | s | o ...100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affllated..........o.orriieii s antsnierssesssssssssssssensensessssnsssnsns | sessssanesd 4,488,714 | .......... 4,488,714 | ......... 4,488,714 | .o (U 0 0 0 0 0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Prisma Spectrum Fund, LP..........cccoovrirnrnnirrnns [ ceeeens Jersey City......coceeee.. NJ...... Prisma Capital Partners, LP............ccocovneririnriinnenns | ceveeeeenns 12/30/2008| ....... 13 | s 5,404,694 | ......... 47247425 | ....... AT 247425 | . (A,812,617) | oveeeeeeeeieies [ rrrerenceieinens [ e | cevreeiseneinsnnes | ceereeneensssiesnninnes | ceerenseeneeneessseenns | cenees 14.080
Riverview Multi Series Fund LLC - Class N........ccccouns [ cvvnnene Red Bank........ccoeveue NJ...... Riverview Alternative Investment Advisors LLC........... [ o, 12/30/2008 ....... 13 |, 36,415 36,415 36,415 | oo [ [ | s [ | s | s | o 61.750
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. 5441109 | ........ 47,283,840 | ....... 47,283,840 0 0 0 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 33 LLC.........ccc. | covvuee. Cleveland.................. OH..... Red Capital Partners...........coc.veeeeeiinreneeenineinens | veverneris 10/01/2013 oo | e 43,306,256 | ......... 17,727,840 | ....... 17,727,840 | oo e(9441,381) | oo s [ [ e [ | e 47.500
Nationwide Affordable Housing Fund 36: Apollo Tax
Credit Fund62LLC ... Columbus................. OH..... Apollo Housing Capital..........c...cereeereeremeenerineenes | crvverinens 10/01/2013 ..o | e 62,005,102 | ......... 28,503,987 | ....... 28,503,987 |...cccoverirerirens (12,316,835) | oo 2,285,044 |...... 49.500
WNC Institutional Tax Credit Fund XXIV LLC.............. | cc..c..... Irvine.. WNC AdVisOrs, LLC........cccovvvevevereeeiereeeeeeeceerenenes | eeeverenns 02/14/2007] ...ocvvveves | v 117,800 | ......... 10,342,851 | ....... 10,342,851 o | 0en(6,328,618) | oo [ | | | e 101,465 [ 95.000
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = UNfflIATEA. ... ... wireiirieisiesiies ottt sttt sttt sttt sttt ensensensnsennensnsns | eenrees 105,429,158 | ......... 56,574,678 | ....... 56,574,678 0 | ..(28,086,794) 0 0 0 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
NTCIF-2011 LLC....oovvrererireereeiseisesisesieeieeneninns | ......... |Columbus ......... 51,619,424 | ......... 32,379,571 | ....... 32,379,571 | oo | ....(5,036,849)| ............................ 50.000
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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 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
Desig- | 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 nation | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated ettt et s st ees | ebesessessesietestess et st et et se s et et et b e e Rt s et st ettt st et e s st et et st essetntessensesensentesnsentessennss | erireies 51,619,424 32,379,571 32,379,571 0] ...(5,036,849) 0 0 0 0 0 XXX
4499999, SUDLOLAI = UNAFFIIAIEA. ... . fEEE R R R LR | e 180,553,825 | ....... 128,780,723 | ..... 128,780,723 | ....(4,814,600) | ..(37,943,392) 0 0 0 241 | ... 40,427,667 XXX
4599999, SUDLOLAI = AFIIEIEA. .. ... e RS nnnens | snsieaa 56,108,138 | ......... 36,866,895 | ....... 36,866,895 | ... 0| ...(5,036,849) 0 0 0 0 0 XXX
4899999, TOMAIS.........ooorveeveecvisessssisseessessssaessse st s s s s s et s s s bbbt ens eb4seessee e s bR s ALttt | ierees 236,661,963 | ....... 165,647,618 | ..... 165,647,618 | ....(4,814,600) | ..(42,980,241) 0 0 0 241 | ... 40,427,667 XXX

1°',03
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 1"
3 4
Date
Originally Type and Actual Cost at Additional Investment Made Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition After Acquisition Amount of Encumbrances Ownership
Joint Venture or Par hip | That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities Fund II1LP.........c.ccovvvvrriercreincenn Wilmington DE GSO Capital Partners LP. 06/03/2016. | ......cvnvc. 2 ... 473,859 0.150
Newstone Capital Partners IIl, LP. Wilmington DE Newstone Capital Parners...........ccoceriririiriecesssseesssssseenes 09/20/2016. | ... 3,783,908 | ..o | e | s 1.250
Prudential Capital Partners, LP. Chicago. IL Prudential Capital GroUP..........ov e enseesnees 12/31/2000. | ... 1,343 0.810
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGHfIAEA. ... ... ittt €810k 8 88818 E 8104880488808 80841801 1,343 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
‘ Dyal Capital Partners ll........coccouvivniriinninsiinninnnes New York NY.oiinnn NB Dyal Associates Ill, LP. 09/30/2016. | ....ocovvevevee 3 [ 2,013,491 | .o | e | s 0.220
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON STOCKS = UNGFfIIAEA. ... ....ovuie oottt st ees et etemr et ee1eeaeseeseeeeseeeeseeeEsee o2t e e e eeEeE8£EeEeEE 4212 E e84 e 8 £ 08 e 128 4284028842820 AL 1284082 EeeE e s e e Eneseesee et anten et et sesensessesansensennsensennne | nnrsciecs 2,013,491 0 0 XXX
Joint Venture or Par ip That Have Underlying Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC..........cccooevrverinenrereenceeiseeeeeeeneens Baltimore.........coeveereeeereecee s MD........... The Time Group..........ccocveeereence. 06/20/2014. | ..o | reeireereeereeneieieeeeneisnee | cereeeeseeeeneeeeeenees 18,236 99.000
526 SUPErOr AVENUE LEd.........cvuuiviiriiiicicreiscics e Cleveland 526 Superior Manager LLC 09/04/2015. | covoeoriirrnns [ e | v 62,500 | ..o | e 50.000
CDS Enterprises Master Tenant LLC Columbus .. | Casto Communities 10/30/2014. | oo [ eererireiereeiesesisesnieins | ceveriens 304,029 98.990
Charlton MT LLC Charlton .. | SFC Solar LLC 12/24/2014. | ... BBTT [ e | cerreinasd 49.500
Drury Cleveland LLC.........ccocvvveieneneieireecreseeeeeees Cape Girardeau [ DSWINNS LLC....cveiieieieirieeine 01/08/2016. | ....ovoevverrrene [ e 2,358,574 0.600
Eastgate MT LLC St. Louis .| Bobb LLC 05/06/2016. | . 2,620,006 99.000
LaUrel Hill VENTUIE LLC........ooeieiciieicse ettt en Madison. Laurel Hill Managing Member LLC...........cooiurrimmnrereesseeieessiseeeeees 12/15/2015. 250 0.160
NTW Master Tenant LLC.. Cleveland .. | Morgan Warehouse Realty LLC............cccoevorurrririeirrinnnnns 110/29/2015. [ oo | s [ e 2,919,335 | oo | e 99.000
Penelope Solar LLC Town of Lansing . | Odyssey Solar | LLC 08/28/2014. 5,814 99.000
Plant 64 Master TENANE LLC..........c.couviiueieicciecee ettt ettt sttt es s aneas Winston-Salem | PENNOSE. ..ot 082212014 | oo | et | e 35,944 | oot | e 57.790
River House Landlord LLC.......... Roanoke | EAWAID B WAIKET..........cooniirieiiiiieni e 11/28/2012. | ... T84 | v | v 1.000
Rose Hill Owner LLC. Asheville FLS Operations LLC 12/31/2012. 5,000 89.000
Strata Fund 24 Lessee LLC . | Strata FUNA 24 LeSSOr LLC........covveuiviirieriericiiesiesiesiesissesesiessiesssenes 06/05/2015. | ... 9,033 99.500
Telemachus Solar LLC..........ccoririrrieeisceieeeece s . | Odyssey Solar 2 LLC........ccooeverrrirrirnnne. 10/09/2015. | ... 5,814 99.000
Town Of Dunn Solar Farm - Owner. . | FLS Operations LLC 12/31/2012. 5,000 89.990
US Regional Logistics Program, L.P USRLP GP, LLC 10/18/2016. | ... 6.670
Woodward Landlord LLC . | Mount Vermon OH........... Woodward Manager LLC 12/31/2015. . 20.000
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. ,397,871 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
‘ NW REI (NMFIC), LLC.....covrieerecr e Columbus OH.......... Nationwide Mutual Fire Insurance Company..........cccoverrerneeennensenrnesesnessieenes 03/16/2016. | ..oooveevevrnane | e BB7,208 | oo | e | e 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..........cc.. o 0 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Key Tax Credit Investment Members No. 33 LLC Columbus, . | Key Corporation 04/07/2003. | ... 1,260 99.990
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC Columbus. . | Apollo Housing Capita 10/01/2013. | v [ eereerereeeseeeeeereines | e 190,000 | ..o | s 49.500
WNC Institutional Tax Credit Fund XXIV LLC ITVINE. ... WNC AGVISOTS, LLC.......oveieiiitiieici et 02/1412007. | ..o | oo | e 117,800 95.000
3399999. Total - Non-Guaranteed Federal Low Income Housing TaX Credit = UNGIFIIAEEA. .........vei et tieiiet oetettet et et et et se et e et e st eeeeeseeseeeeseesee et eetesseeaeesesee et seseeseeseeseheesee  fefaeiesesssssesassessessesaesessessesasseesesasssesesseeseseeseeseeaeEeeseeeEseEeeAeE oo e aeEeeseEaeEaeEeEAeE et eeEeeeeeeeeseesessetansensetntsesensessnsantense | fesssssssossessessnsansessesnsans (V] 309,060 0 XXX
N d Federal Low Income Housing Tax Credit - Affiliated
[NTCIF-2011 LLC .o [ Columbus [oH...... [ Nationwide Mutual Fire Ins Co [04103/2012. [ oo Lo | e 2177399 [ | v 50.000
3499999. Total - Non-Guaranteed Federal Low INCOME HOUSING TAX Cradit = AfIlIAEEG. ... v rriiiuiisittitieits ettt eitse etehsess stttk 8888888401088 E 84818 eE 8408160 £848E4EE L8 L8 E oL E L E L oL E 1488408 E 8L E L E 8810 E L8 E 8840800118 EE et b bbbt en st | enbseesensassnnssnssensenssesa (L] [ 277,399 | oo 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
[T L ——— [ Wilmington [DE [ TCB Mecklenberg il INC. #8.........cooessemessrsssrssssesess | 1212002013, [ soesssis | sttt | oo 1611 [ oo | o 50.000
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated...........cccovriininniicnsscscscecnn 11,611 XXX
4499999. Subtotal - Unaffiliated 0,084,230 | ... ,719,885 B XXX
4599999, SUDLOTAL = AFfIIAIEA. ...ttt 8 0 eEE e R eHEeE SHELEfeEEeeEeLEEeEE R e E e R eEE e R eEE LR f oL E R R EeLE R eE e R e R eEE R EeeE e fEfeeEeEEeeEEeeEeEE et SRR E e R SRR LR R R E LR E SRRttt | cerentenrennt e enes 4,567,208 | ..o 2,177,399 | oo 0 XXX
4899999, TOAIS.......vuvrrrsresesresereeessteseeserssteseese bbb s8££ 1R bR R R bR bR Rt beese LEsebeeeR oL e RS eR bR E R e SRR e R eR R bR L R bR R bR e Rt b ee  HHeLEeE S LR e bR bR E R R R RSt | eebiens st s s 24,651,438 | ..ovvovvrirines 5,897,284 | ..o 0 XXX
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

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 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally Dispoal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | 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./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
GSO Capital Opportunities Fund Il LP . | Wilmington.... ... | DE.. | Distribution.. ...|06/03/2016. | 11/16/2016. {1 RO SRR 76 0
Newstone Capital Partners Ill, LP .| Wilmington.... ... | DE.. | Distribution.. ..[09/20/2016. | 12/27/2016. 0 30,768 0
Prudential Capital Partners, LP...........ccocovvnnence. Chicago IL.... | Dissolution..........ccccccvuerunnnne 12/31/2000. | 04/15/2016. | ..o | cvreenees (1,343) (1,343) | o | s .. 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............cccoooiiiiiiiiiiins v | o 30,844 | ........... (1,343) 0 0 0 (1,343) | oo 0] s 30,844 | ......... 30,844 .0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Dyal Capital Partners lll.........ccocooriirriniiniiiniinsisssiseinnens I New YOork......cooueenes | NY.. | Distribution.........cccoeveseinniinns 09/30/2016. | 12/28/2016. | ............ 196,350 (] [ [P 196,350 | ..oooee. 196,350 . 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........ccococioiiiiiiins o | v 196,350 0 0 0 0 (L] 0] s 196,350 | ........ 196,350 .0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC Baltimore..........ccccovuue. MD. | Distribution.............cccccevrveens 06/20/2014. [ 08/19/2016. | ............. 76,124 0 76,124 0
Bay Area Historic 2011 Fund LLC...... . | San Francisco CA.. | Fully Amortized ... | 06/03/2011. | 12/31/2016. 531,005 | ..cveerercerrneinns | s (487,179) | cevvovereeseieens [ rneenerineiseiies | v (467,179) | covoevereencinnn | e 63,826 0
Charlton MT LLC...........c.... Charlton MA. | Distribution .| 12/24/2014. | 11/14/2016. 209,470 0 209,470 0
Penelope Solar LLC..........coveiriiirireeieeeieesesce e Town of Lansing.......... NY.. | Distribution...........c.ccccceoeuennne 08/28/2014. | 12/23/2016. | .............. 34,336 0 34,336 0
Plant 64 Master Tenant LLC Winston-Salem. ... |NC.. | Distribution, ... | 08/22/2014. | 11/01/2016. 290,056 0 290,056 0
River House Landlord LLC...........ccc.vverrerreineineeinciieeieenns Roanoke ... | VA.. | Fully Amortize: oo [ 1172812012, [ 12/31/2016. | ..o (754) (754) | covoreieieerineis | e 0 2,727
Rockbridge Real Estate FUNd I.........c.ocovvvveniiiciiesincinnns Columbus. .| OH. | Distribution.. .107/07/2003. | 12/21/2016. | .. 0 0 38,803
Rose Hill Owner LLC Asheville... NC.. | Distribution.. 12/13/2012. | 08/30/2016. | ....ccourvrcrrrrirnens ..(1,592) (1,592) 0 25,427
Stonehenge INVEStOr I LLC..........covrvrivernriereiceieierisninns Winston-Salem. ... INC.. | Fully Amortize ... | 08/11/2014. | 12/31/2016. | . 8,390 (8,390) 0
Strata Fund 24 Lessee LLC Chapel Hill .|NC.. | Distribution.. .| 06/05/2015. | 11/10/2016. 297,030 0 297,030 | ........ 297,030 0
Stuyvestant Hall Master Tenant LLC... . | Delaware.. OH. | Distribution.. 04/03/2012. | 12/12/2016. 0 . 0 1,322
Telemachus Solar LLC Washington... .. | DC.. | Distribution.. ... | 10/09/2015. | 12/28/2016. | . 0 55,989 | .......... 55,989 0
Town Of Dunn Solar Farm - OWNET.........ccuvnrierinnsnerenenes Asheville.......cccooivninn NC.. | Distribution.. .112/31/2012. { 08/30/2016. | ....vovvvravireinrane | covrveiiensniisniens | ceveninns (1,701) (1,701) | oo | e 3,299 .. 0| s 19,966
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..........c.ccocooieiiiiinicins cvrnrinisinnnsnieissninnisnins | eeneeen 1,502,400 | coiiiivinnn0 ] o (479,616) | v l0 |0 (479,616) | oo 0 | e 1,033,538 .0 0 0 88,245
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ NW REI (NMFIC), LLC [ ColUMbUS...cccrcsc [ ot. [ Distribution.. [osr31/2016. 0 78,494 . 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.. 0 0 0 0 0 .78,494 .0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Prisma Spectrum FUNG, LP.......oc.oooesoesomesmesseses [ Jersey City.....ooovv [NJ... | DISHFIOUtON. .. | 12130/2008. [ 07/01/2016. | ... 80,000,000 0 [ | e 80,000,000 |....80,000,000 . 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated... 0,000,000 0 0 0 0 0 0,000,000 |....80,000,000 .0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[Key Tax Credit Investment Members No. 33 LLC.............. [ Columbus. ..o [oH. [Fully Amortized.................. | 04107/2003. [ 1213112016, [ oo | eosesscs | (1,260) (1,260) . 0
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 0 0]... ..(1,260) 0 0 (1,260) | ..oocvvriead 0 [0 | i, 0 .0 0 0 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
| Nationwide Affordable Housing Fund 51 State IWiImington |DE.A | Fully Amortized...........cooeneee [ 1202012013 [ 12/31/2016. [ ..ovoovvrvvinniiiininnns [ | s (11,611) (11811 ] .. 0
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated...........c.cooovrennininnnnnnas 0 0| (11,611 [ oo [ 0] o (11811 ... 0. 0] 0 .0 0 0 0
4499999, SUDOLAL = UNGFAIIBIEA. ... .. vtttk 1 s £HEeEE ARkttt | srnnes 81,729,594 | ..o (1,343) | ....... (492,487) | oo (O 0] (493,830) | ovvovvrciins 0. 81,260,732 |....81,260,732 .0 0 0 88,245
4599999. Subtotal - Affiliated. .........ccrerriiriieriseiisienies 0 0 0 0 0].. 78494 | ... 78,494 .0 0 0 0
4699999, TOAIS.........oooveeeeieesiesiie sttt nnnes arssssssssssessisnssesssesssssssssssesssesssasssssssssssenssssssssesssssseenss | oreen 81,808,088 | eviirrina(1,343) | v (492,487) | .cvvvvrvrrnn0 [0 [ (493,830) 1,339,226 |....81,339,226 .0 0 0 88,245
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 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
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligati
455780 AG 1 |Indonesia (Republic of) AID SrNE.......c.oovuiieeiiniiieiiriisserisni 490,500 |...112.671 ..507,019 463,642 (2,458) [ ..o | e | s 8.900 |...... 7.467 10/18/2001. | 06/01/2021.
491798  AA 2 |Kenya (Republic of) AID Sr Nt .218,500 |...108.398 ..216,796 203,122 (1,403) ....10.000 |...... 8.355 10/18/2001. | 10/15/2018.
912810 FH 6 |U S Treasury 04/15/2029 TIPS 196,944 |...201.037 | .... ..245,265 209,738 3,147 (1,856) [ ..oovveeveniieiis | e | s 3.875 2.288 ..1,490 04/15/2009. | 04/15/2029.
912810  FR 4 |U S Treasury 01/15/2025 TIPS.......c.coouummveiremerinemmnenemisniserensessnensssissnne | ovenes | oo | vevreeennee | eeveeeeen | oevineenns 80,492,689 |...147.246 | .......... 110,434,453 | ............75,000,000 | ........... 95,926,248 | ......... 1,547,850 23,842 | oo | e | s 2.375 |...... 2411 | | e 1,055,236 05/15/2007. | 01/15/2025.
912810 FS 2 | U S Treasury 01/15/2026 TIPS.........cocoomeimmrnneinernneeresensenssissrsssesssssnnnenns | S0 | ov | covvverinnes [ | s 128,582,548 |...137.206 | .......... 171,508,103 | ..........125,000,000 | ......... 150,449,977 | ......... 2,443,885 | ... 153,367 | oo [ e | 2.000 |...... 2144 | | o 1,406,565 12/11/2007. | 01/15/2026.
912810 RR 1 |U S Treasury 02/15/2046 TIPS ....21,752,151 |...102.450 19,803,611 21,820,673 92,614 | oo s(24,092) [ oo | e | s 1.000 |...... 0.601 | FA...coo. | voverennee 74,487 .. | 08/18/2016. | 02/15/2046.
912828 H4 5 |U S Treasury 01/15/2025 TIPS ceeenn46,340,129 [...100.372 | ... 45,167,539 | .. ..45,000,000 | ........... 46,511,421 | oo 197,789 | covvvceeeen(26,497) | oo [ e | 0.250 |...... 0.091 | | o 53,040 .| 08/18/2016. | 01/15/2025.
912828 MF 4 | U S Treasury 01/15/2020 TIPS.........ccovvrmveirremriesieesessissesssssssssessssssssssssns | convnee | oo | eeviveriinns | evverieend | eevierines 90,472,701 |...117.565 | .......... 105,808,318 | ............ 90,000,000 | ......... 100,770,233 | ......... 1,617,041 | oo s(B7,212) [ s | s | e 1.375 |...... 1.320 [Jdooes | v 639,037 01/19/2010. | 01/15/2020.
912828 N7 1 |U S Treasury 01/15/2026 TIPS.........cccooviiiiiiinniiniiniisniissississiisnssissnonsiens | oo | oo | convennene | covvsnenn] | e, 127,469,553 |...102.724 | .......... 123,269,003 .120,000,000 | ......... 127,904,653 | ............ 664,456 | .........(229,356) | ..cooovvriininiinns | o [ 0.625 |...... 0.105 |JJ.ccr | e 352,808 | ..o 08/18/2016. | 01/15/2026.
0199999. U.S. Government - ISSUET OBlIGAtIONS. ........rveueierirersiessieissrisssissens st ssssssns st enssssnssnees | oosreonns 496,015,715 XXX | s 576,960,107 475,102,000 | ......... 544,259,707 | ......... 6,566,782 0 0 XXX XXX XXX | .. 3,590,223 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z JSSTTURUSTOSPIROPRN INVPORPRN VR ISP Z ) I L [ 1,396,473 [...112.388 | ....cccovvneee 1,577,308 | ..cooovvvrne 1,403,451 1,397,796 T4 | s [ [ e 6.750 |...... 6.895 |MON... | ..coovvrne 7,8% | ... 94,733 | 01/24/2002. | 06/15/2026.
911760  LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.....c.ovveieinrennisinrisnissisenissnins | onnnes | oo | vevesseenns 4 1 I 333,044 |..114.524 | oo, 363,253 | oo 317,185 324,957 [KZX))] [ (RO JPoo 6.750 |..... 5.976 [MON... | .cccoonns 1,784 | oo 21,410 | 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. ... 1,729,517 XXX | 1,940,561 | oo 1,720,636 1,722,753 0 (229) 0 0 XXX XXX XXX | e 9,678 | ........ 116,143 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L  AA 8 | NRRC-B Facilities Corp CTL GSA BaCKed.......cuurvrrieiiirssiiisiissii i l ....... | .. l ........... 4| ........... L 4,805,000 |...112.456 ...5,403,501 4,805,000 4,805,000 | ..ocveerineirinninnins [ [ | s | e 6.850 |...... 6.851 [AO...... | oovreena 69,486 | ........ 329,143 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured SECUMHES. .........vvuuirsrreeririeiseisssriesissenssses s snsssessnsans 4,805,000 XXX | ... ..5,403,501 | .. 4,805,000 4,805,000 0 0 0 0 XXX XXX XXX [ s 69,486 | ........ 329,143 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. ...ttt nisnnes | cnnnians 502,550,232 XXX | s 584,304,169 | ......... 481,627,636 | ......... 550,787,460 | ......... 6,566,782 | ......... (155,894) 0 0 XXX XXX XXX | ... 3,669,387 | ... 7,139,291 XXX XXX
All Other Governments - Issuer Obligations
000000 00 O |Russian Federation SrNt...........ccccocvevrerirenrineiinnneeenssineriennensenssens | cevneee | D vevvevnnee | e FE | s 637,500 |...102.345 | ................614,070 | ..ccoocrvvrnnee. 600,000 636,984 (516) | everevernrreeriirens [ ererereerrrisirinenes [ s 4.750 3.958 [MN......| coovervrnn 2,692 | oo 14,250 | 10/31/2016. | 05/27/2026.
000000 00 O |Province of NeUQUEN Ni.........ccc.vvveevemroerirrriseieeeses e 1,106,750 |...103.500 1,050,000 1,086,582 (19,359) (809) | evvveermrranerrens [ e [ s 8.625 |...... 7.725 11/29/2016. | 05/12/2028.
040114 GS 3 | Argentina (Republic 0f) S NL........cvvveivrriiiinrinnirssrrsssrissnresssnesssnesssnsssnenns | ooeneee | D | e | eernnFE | v, 1,203,950 |...105.000 1,100,000 1,155,000 (47,643) (1,307) [ oo | e | oo 7.500 |...... 6.167 11/01/2016. | 04/22/2026.
0699999. All Other Governments - Issuer Obligations 2,948,200 XXX 2,878,566 (67,002) (2,632) 0 0 XXX XXX XXX XXX
1099999. Total - All Other Government; 2,948,200 XXX 2,878,566 (67,002) (2,632) 0 0 XXX XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062P BM 3 |California St GO ....19,348,000 |..122.744 | ............24,548,800 | ............20,000,000 | ........ 19,557,774 | .ooooveriiiviviiinis | correeeeni28, 7871 [ s [ | e 5.000 |...... 5.266 [FA.....[ oo 416,667 | ..... 1,000,000 | 02/29/2008. | 02/01/2028.
25476F DG 0 |District Columbia GO ST B.........cocvuureeereeirneessreesseeessseesesesseessssssessesssnees ...10,929,999 |...114.228 | ...........11,325,706 | ..............9,915,000 | .......... 10,302,088 | .....ccovvrrrerermrernens | cornerreene(78,140) [ oo | e | s 5.250 |...... 4.270 [ID.coes | e 43,378 | ........ 520,538 |06/01/2007. | 06/01/2021.
57582N  FN 0 | Massachusetts St GO Cons Ln SerD........cccvvvvrvrvernennirennenerersnserenneinns | SDee | oo | vovviiveens [ e TFE | i 2,241,720 |...110.001 ...2,200,020 | ..............2,000,000 | ...........2,051,699 | ..coovoivnriiiiis [ e (18,492) | o e [ 5.500 |...... 4430 |FA.....| oo 45833 | ....... 110,000 | 09/22/2003. | 08/01/2019.
57582N  SH 9 |Massachusetts St GO Ref Ser D PR 2,267,200 |...107.322 | ... ...2,146,440 2,040,612 | oo | eereereenn21,973) [ | e | e 5.500 |...... 4.281 |AO...... | oo 27,500 | ........ 110,000 | 10/02/2003. | 10/01/2018.
57582N XM 2 | Massachusetts St GO Ref Ser B..........ccccouuvvevvirvnrincicnniinciinnnssnisnieenisninnenes | SDi | v | el IFE | 11,418,578 |..124.776 | ............ 13,032,853 | ............10,445,000 | ........... 11,085,736 | .coovvevnrcrverienes | e (A4,813) [ | e | s 5.250 |...... 4.537 |FA.....| s 228,484 | ... 548,363 | 07/13/2007. | 08/01/2027.
57582P  AF 7 [Massachusetts St GO Ref SerB..........coccovvenernnerinerncennrinseesennnseineenennsennes | SDue [ [rverrvens | ool TFE | i 5,735,800 |...122.590 6,129,500 5,407,814 | ooovvvverrerrnernnns | ereeeennn(38,533) [ oo | e | e 5.250 |...... 4121 |MS...... 10/05/2006. | 09/01/2025.
57582R  LE 4 |Massachusetts St GO Ser G ...12,766,838 |...104.397 11,744,663 | ...........11,250,000 | ........... 12,721,458 | ... | e (85,380) [ oo e | e 4.000 |...... 2470 |MS...... 08/25/2016. | 09/01/2034.
605580 JD 2 | Mississippi St GO Ref SEr A........cvvvueviririeerreisiiserieriesiseessssisesssesssennenine | veveee | or | eevvveninens | o TFE | i 8,980,960 |...112.804 ..9,024,320 8,323,055 | ovvevveeveeeercenns | eveenneeen(76,464) | oo | e 5.250 |...... 4100 [MN......| coooo.... 70,000 | ........ 420,000 | 08/24/2006. | 11/01/2020.
605580 SM 2 | Mississippi St GO MBIA- IBC..........cccoermirverieriienisnisenieniseesnsisnssssinenns | veveee | on | evvevenivens | o TFE | i 5,739,720 |...112.804 | ... ..5,922,210 5,410,384 | ..o | e BTTA) [ | e | e 5.250 |...... 4.375 [MN...... | coooones 45,938 | ........ 275,625 | 04/20/2006. | 11/01/2020.
641461  JB 5 |Nevada St GO Cap Impt & Cultural Aff Ser.........ccoocevevrverrereenns 5,924,640 |...105.308 | .............. 6,318,480 5,963,504 | ....ovvvvrirnrrnriinns | v BT16 [ | e | s 5.000 |...... 5.130 | JDccre | v 25,000 | ........ 300,000 |12/04/2008. | 06/01/2022.
641461  JG 4 |Nevada St GO Cap Impt & Cultural Aff. ....10,369,000 |...105.308 10,530,800 (42,528) [ ..o [ e [ 5.000 |...... 4.532 |JD.cooes | v 41,667 | ........ 500,000 |07/16/2008. | 06/01/2027.
93974B 2V 3 |Washington St GO Ser C - Var PUM........cocuevurrereinriererieeiseesenssssisenienns v 10,421,862 | ...103.855 10,634,752 reeennn. 10,262,673 RVATCV2S) N [N RN DO 5.000 |...... 4771 [ W | e 256,000 | ....... 512,000 |03/10/2008. | 01/01/2027.
93974B  4A 7 [Washington St GO SerD.........ccoceeviumernerneeseesnsinneiessesssesssssssssssssssnssess | evinnne | o [roverireen | verd TFE | s 9,843,495 |...103.855 11,247,497 | ............10,830,000 | ........... 10,691,894 | ... | e 129,754 | i e | e 5.000 |...... 6.336 |JJ.o | v 270,750 | ........ 541,500 | 12/04/2008. | 01/01/2033.
93974C BM 1 |Washington St GO Ser A Var Purpose 5,573,650 |...105.591 | ............. 5,585,764 | .. 5,340,888 | .....ccvoereernirinns | e (32,153) [ 1ovverrerrereeins [ errerirerieeineeieens [ e 5.000 |...... 4331 [Jo | v 132,250 | ........ 264,500 | 07/16/2008. | 07/01/2024.
93974C  BS 8 |Washington St GO Ser A Var PUIPOSE........c.coouverenriinssinssisassiiensssssssnisssnssssnnne | eevnees | |eonnrnennn | oo IFE | v, 10,211,800 |...105.591 | ............ 10,559,100 | ...cccooeee. 10,000,000 | ........... 10,038,540 | ..oovvovrinieniinies [ s (24,232) [ .ooovvvinniiniins [ | oo 5.000 |...... 4731 [ | e 250,000 | ....... 500,000 |07/18/2008. | 07/01/2029.
1199999. U.S. States, Territories & Possessions - ISSUEr ODlIGAtIONS. ........vvuireirieiierins s cnsssessessssssssnssenene | cvesneens 131,773,262 XXX | s 140,950,905 126,220,000 | ......... 129,241,553 ,827) 0 0 XXX XXX XXX | .. 2,090,967 | ... 5,865,026 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)......... ..o sssssenesesnne | ceeennes 131,773,262 XXX | s 140,950,905 126,220,000 | ......... 129,241,553 ) 0 0 XXX XXX XXX | ... 2,090,967 | ..... 5,865,026 XXX XXX




1'0L3

Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 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
F
0 Current Year's
r Unrealized Other-Than- | Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Desig- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When [ Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code|n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B.JA.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
114889 VE 5 |Broward Cnty FL GO Ref Ser B 9,151,865 |...112.182 8,500,000 8,732,255 | ..oovvvverereriinns [ ereneen(B2,211) [ | e | s 5.000 |...... 4.250 [ | e 212,500 | ........ 425,000 | 05/31/2007. | 01/01/2022.
114889 VF 2 |Broward Cnty FL GO Ref Ser B 5,501,696 |...112.059 5,256,110 | .ooovvvrerrerrnceinns | eererreennn(30,582) [ oo | v | oo 5.000 |...... 4.270 128,000 256,000 | 05/29/2007. | 01/01/2023.
167485 R6 0 |Chicago IL GO Proj & Ref Ser C.........ccoouuvmvicnirveierininnicsicssivesseniisnieniens | eoveins | | cevnieeeni | eerenn2FE | i 13,902,758 |...102.288 | ............13,389,499 | ............13,090,000 | ........... 13,186,240 | ..oovvvvvrvcrvcrienns [ ereeeennn(92,284) [ oo | e | s 5.000 |...... 4241 | | e 327,250 | ........ 654,500 | 10/26/2007. | 01/01/2025.
167501 28 3 |Chicago Il Brd Ed Sch Ref GO SerA........occivvmirncriereneennesirnerienieneseennes | overen | oo | cvvereenene | eorendbFE | i 5,688,231 |...100.297 ..5,305,711 | ..............5,290,000 | ............ 5,305,711 129,126 | vovooerei(19,623) | oo [ e 5.500 |...... 4.880 [JD...oc. | cevvrnee 24,246 | ... 290,950 | 04/02/2008. | 12/01/2026.
167505 AB 2 | Chicago Il Brd Ed Sch Ref GO Ser B 9,357,782 |...101.814 ...8,918,906 8,760,000 164,477 | ooierii(80,246) | oo [ e [ s 5.000 |...... 4.231 [D.es | e 36,500 | ........ 438,000 | 08/03/2007. | 12/01/2018.
167505 BH 8 |Chicago Il Brd Ed Sch Ref GO Ser A- AMB........c.ovverenreennerncrierinenineenerinnnns | voveren | oo | evveeerens | e IFE | i 8,072,198 |...107.700 | .............. 7,689,780 ....7,140,000 7,806,677 | .oooevreererrerienns | cvierreen( 1,573 [ o | e 5.500 |...... 4480 [JD....... | v 32,725 | ........ 392,700 |08/26/2009. | 12/01/2028.
181059 PH 3 |Clark Cnty NV Sch Dist GO Ltd Tax Bldg S.... veren 10,477,300 |...105.528 | ... 10,552,800 | .. 0,000,000 | .......c.. 10,083,591 | oo [ ererieennn(54,558) [ oo | e | s 5.000 |...... 4.400 [JD....... | oo 22,222 | ........ 500,000 |07/08/2008. | 06/15/2023.
230342 AR 8 | Culver City Calif Sch Facs GO UNi SCh Di...........cocveevvvevremreeeecesseressiesiienins | vevveee | v | evreerrienns | eee TFE | i 1,500,180 |...116.025 | .......co..... 1,548,934 | ..coccvvvnne 1,335,000 1,395,288 [ ...oovvevrrnerirerirns | vevereeerne(11,830) | o [ [ s 5.500 |...... 4401 |FA.ooo| v 30,594 | .......... 73,425 | 11/04/2005. | 08/01/2021.
234685 HG 3 |Dallas Cnty TX Comm College GO Dist Ref...........coccevvivrrirnrinenns ...11,048,263 |...104.362 11,505,911 | oo 11,025,000 | ...ccvenee 11,028,548 | ...cocvevvvernrnees [ rerreeene(3,004) [ oo e [ 5.000 |...... 4.970 |FA....| ... 208,250 | ....... 551,250 | 12/01/2008. | 02/15/2023.
239427 AH 0 | Dawson Ridge Met Dist GO #1 CO Ltd Tax ....18,705,602 |..... 87.701 34,904,998 39,800,000 29,543,983 | ..o | e 1,492,085 | o [ s [ 5.250 02/28/2008. | 10/01/2022.
249174 HL 0 | Denver CO City & Cnty GO Sch Dist NO 1 R.......ooviuiiciciiciiccisiscisiis 4,584,965 |...119.156 3,850,000 4,157,659 | .ooocveevricnicnni [ e (85,331) [ s [ [ 5.500 |...... 3.971 | D | i 17,646 | ........ 211,750 | 06/29/2005. | 12/01/2022.
382604 VN 3 |Goose Creek TX Cons ISD GO Ref & Schoolh............ccccoveveriverenn. SR 9,357,821 |...110.085 | ... ...9,555,378 8,680,000 8,881,148 | ...oovvvverrerrerinnns | crerreeen(B9,116) [ oo | e | e 5.000 |...... 4.200 [FA.....| s 163,956 | ........ 434,000 | 05/24/2007. | 02/15/2020.
414004 3V 1 [Harris Cnty TX GO Ref SET C....ovvvvrireerriireieriscinesisssissssssssssesesssssennnes. | evnnee | o [eonsrnseens | oeend TFE | i, 5,435,300 |...123.459 | ............. 6,172,950 | c.ovvvrneens 5,000,000 5,266,271 | covovvvrererrncirinns | creeneenn(21,614) [ oo | e | s 5.250 |...... 4.560 |FA.....| oo 99,167 | ........ 262,500 | 07/13/2007. | 08/15/2026.
414004  3Y 5 |Harris Cnty TX GO Ref Ser C ....13,246,374 | ...126.364 15,365,862 | ............12,160,000 | ........... 12,910,385 | .ooovvevvveervnrienns | rrerrenn(43,028) [ oo | v 5.250 |...... 4.600 [FA.....| e 241173 | ... 638,400 | 07/13/2007. | 08/15/2029.
414004 3Z 2 |Harris Cnty TX GO Ref Ser C 7,832,728 |..127.176 9,137,596 7,646,286 | ...oovvvcrrerncinns | crerrennn(23,885) [ oo | v | s 5.250 |...... 4.610 [FA....| s 142,503 | ........ 377,213 | 07/13/2007. | 08/15/2030.
442331 QE 7 |Houston TX GO Pub Impt Ref Ser A 4,585,460 |..104.394 | ............. 4,958,715 . 4,663,400 | ...ocvorerevrerrennnn | e 11,804 | s s [ 5.000 |...... 5.351 [MS......| ovvvene 79,167 | ........ 237,500 | 12/04/2008. | 03/01/2023.
442402 6V 0 |Houston TX ISD GO Ref SerB........cccovevcierieinsiineiseineeseisesssssissssnsnnenes | eeviene | oo [ evsereenn2 | e TFE | i 10,542,200 |...100.421 | ... 10,042,100 | .. 0,000,000 | ..ccovrnce 10,007,414 | oo ) [ e | e [ e 5.000 |...... 4.380 |FA.....| cccees 188,889 | ........ 500,000 |12/13/2005. | 02/15/2023.
442403 DH 1 |Houston TX ISD GO SChOOINOUSE.........cveuverrerrerniiaiiierierirnens 5,144,300 |...100.467 | .............. 5,023,350 | c.ovvrinecs 5,000,000 5,002,387 ) [ e | e [ 5.000 |...... 4.601 [FA..oo.| s 94,444 | ....... 250,000 | 03/11/2008. | 02/15/2024.
484026 JL 4 |Kane County IL Sch Dist GO SerA.... ....18,521,669 |...139.570 17,571,863 . LABTBLTT8 | s ) [ e | e [ e 9.000 |...... 4739 [ | v 566,550 | ... 1,133,100 | 04/15/2008. | 01/01/2024.
484026 JM 2 |Kane County IL Sch Dist GO Ser A.... ...12,273,168 |...143.663 12,240,088 ....8,520,000 ...10,683,850 ) [ s | [ 9.000 |...... 5.093 |Jdcies | o 383,400 | ........ 766,800 |03/03/2008. | 01/01/2025.
508205 FP 1 |Lake Cnty IL & McHenry CntysGO Cminty Uni.........coccevemremeirerineirceieeineenns 9,253,290 |...107.292 8,225,000 8,408,837 £(90,650) [ ..ovvvrerrereires [ e [ e 5.250 |...... 4.025 [JD.cooes | v 35,984 | ... 431,813 | 08/16/2005. | 12/01/2018.
512804 QZ 1 |Lakota OH Loc Sch Dist GO Ref SerA.......... R 3,177,929 |...114.860 | ... ..3,279,253 | .. 2,855,000 2,977,855 (22,037) [ v | e | 5.250 |...... 4270 |JD..ccoer | v 12,491 | ... 149,888 | 10/24/2005. | 12/01/2021.
593388 35 8 | Miami FL GO Ref Homeland Def IMpt PJ A........cocvuevverinreneinnrnnnrnernesinseennee | oeveene | oo | wevnerinens [ o TFE | i 5,273,950 |...100.000 | .............. 5,000,000 | ..oovvrnnens 5,000,000 5,000,000 | .coovrrncrerrirneniinns | e (B4,374) [ o [ e [ e 5.000 |...... 4290 (oo | v 125,000 | ........ 250,000 | 06/28/2007.| 01/01/2017.
742327 CD 9 |Princeton OH City Sch Dist GO Ref Sch IM.......cccovvvvivvvnvveivnereriernereinnnns | eovees [ [evrveinnd |l IFE | i 8,551,520 |...123.790 8,000,000 8,403,844 (20,104) [ oo | eeererrverenssnerennns [ s 5.250 |...... 4.750 | JD..ocoer | v 35,000 | ........ 420,000 | 03/11/2008. | 12/01/2030.
791639  KJ 5 | St Louis MO Brd of Ed GO Direct DEP Prog..........cceeereeeeevnerneereneneennensnnens | vevene | er | wevvverinene | o IFE | i 7,528,360 |...112.870 7,000,000 7,196,211 ) [ e | e [ 5.000 |...... 4271 |AO..cc. | v 87,500 | ........ 350,000 |05/30/2007. | 04/01/2021.
797355 YY 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se........cccovvvvrrverirereneninninernninenns | veveree [ or | evveveriven [ o TFE | i 6,584,762 |...122.056 5,800,000 6,309,141 ) [ e | e [ 5.250 |...... 4.275 | | v 152,250 | ........ 304,500 |07/18/2007. | 07/01/2028.
797355 ZF 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se. 5,709,670 |...122.056 5,000,000 5,459,079 ) [ERSUN IFOURPIRRRRTR PO 5.250 |...... 4.233 [ | v 131,250 | ........ 262,500 | 07/18/2007. | 07/01/2028.
847082 HH 0 | Spartanburg Cnty SC Sch GO No 7 2,089,740 |...100.641 2,000,000 2,001,434 V[ e | e [ e 5.000 |...... 4.550 100,000 | 09/16/2003. | 03/01/2020.
89438V  YM 2 [Travis Cnty TX GO Ref... . 3,286,560 |...100.688 3,000,000 3,004,932 )| [N ORI PO 5.250 |...... 4.220 v | 157,500 | 04/05/2005. | 03/01/2018.
952347 UG 5 | West Contra Costa CA GO Election of 2005 [SSSTTRUUTNURIOROTRN [OVOURPRY DUR UVRROUORIORS OVOTON | o =3 [PV 7,151,835 |...133.079 | ... ...8,184,359 6,150,000 6,840,679 )] N [TORURRIOON OO 6.000 |...... 4.730 |FA.....| s 153,750 | ........ 369,000 | 08/08/2008. | 08/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.............. s | s 243,537,476 XXX | s 265,052,825 .240,825,000 | ......... 241,793,532 ) 0 0 XXX XXX XXX | e 3,818,240 |....11,188,289 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.................ccceuevrrrererierrirererererieeesererssnerinssinens | ceverne 243,537,476 XXX v 265,052,825 | .. .240,825,000 | ......... 241,793,532 ) 0 0 XXX XXX XXX | .o 3,818,240 |....11,188,289 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
052414 KM 0 |Austin TX Elec Util Sys Rev Ref Ser A.........c.cooovvvcviincinnineinnninnicnsiseivennes | vevee [ oo | evveeiienni [ e 1FE 7,208,220 |...107.104 7,684,712 | .. 7,175,000 7,182,399 | oo [ erierieend(3,880) [ oo | e | s 5.250 |...... 5.191 48,132 376,688 |07/24/2008. | 11/15/2027.
052414 KN 8 | Austin TX Elec Util Sys ReV Ref Ser A.........cccovveveineineineeneenneessnsssisesnenins | veveene | oo | eevereinni [ s 1FE 7,540,199 |...107.104 7,535,000 7,636,129 | oo | eerrneirnenenne(581) [ oo | e | e 5.250 |...... 5.241 |MN......| woovrennee 50,547 | ........ 395,588 | 07/24/2008. | 11/15/2028.
052476  RX 8 | Austin TX Wir & Wastewtr Rev Ref.........ccoocviiinicniivcirciinniinicsnivcivennens | oo [ | everienni [ e 1FE 5,308,401 |...103.358 5,170,000 5,184,819 | oo | crereennn(16,346) [ oo | e | s 5.000 |...... 4.660 MN...... | .coocees 33,031 | ....... 258,500 | 11/09/2007. | 11/15/2027.
052476  RY 6 |Austin TX Wir & Wastewtr ReV Ref.........c.ovveevrienirneriercnensissrneneninee | vevene [ on | cevvvienni [ s 1FE| oo 5,567,451 |...103.358 5,435,000 5,449,203 | ....oovverrnrrncernnns | cererrennn(15,862) [ oo | e | s 5.000 |...... 4.690 [MN......| oo 34724 | ... 271,750 | 11/09/2007. | 11/15/2028.
123550 GG 4 |Butler Cnty OH Hosp Facs Rev Kettering H..........c.coccovvieniiniiniincinninnicniins v | [ | s 4,780,700 |...109.561 5,000,000 4,819,515 | .oocviiiniinni [ eerirennenn8103 [ [ [ 5.250 |...... 5.622 |AO...... | oocreenc 65,625 | ........ 262,500 | 06/30/2011. | 04/01/2031.
167592 P5 7 |Chicago IL O'Hare Int Arpt Rev Ref Gen A.... ..9,094,090 |...103.899 8,280,000 8,364,271 5.250 |...... 4.200 v 217,350 434,700 | 12/15/2005. | 01/01/2018.
235241  EY 8 |Dallas TX Area Rapid Tr ReV SrLieN.......cccoovuiiiniicniiiciicicicsscssiciienins | v 5,498,700 |...124.901 5,000,000 5,349,056 | ....coooververinniienns | crenennn(19,529) [ oo | e | s 5.250 |...... 4.530 [JD.ccooc | v 21,875 | ........ 262,500 | 11/06/2007. | 12/01/2029.
240523 UG 3 | De Kalb Cnty GA Witr & Sew Rev Ref Ser B.........ocvuveieeneriierinernenseeseenennns | vevene [ on | cevvvirinens [ e 1FE| oo 8,428,986 |...120.564 | .............. 9,259,315 8,091,345 | oo | e (83,706) [ oo | e 5.250 |...... 4426 |AO...... | s 100,800 | ........ 403,200 | 06/19/2008. | 10/01/2024.
251237 6P 3 | Detroit MI Sewer Disp Rev Ref ST LIEN Se.......uvieiriieieiieescisseississiienes | eveens 2| 1FE ...11,247,800 |...111.822 11,182,200 | ............10,000,000 | ........... 10,375,254 | ..ooovvvvvivcrverinns | e (136,710) [ oo | e | s 7.000 |...... 5.376 | | o 350,000 | ....... 700,000 | 06/05/2009. | 07/01/2027.
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29270C  LX 1 |Energy NW WA Elec Rev Ref Columbia Stati.............oceeevenerenivnernieeseinsiinnns [ s LAI312 | 11,131,200 | cooovveneee 10,000,000 | .....c.ee. 10,241,513 | oo [ s (0772 | [T RO DO 5.000 |...... 4.250 |JJ....... | .......250,000 | ........ 500,000 |05/31/2007. | 07/01/2020.
303891 SN 6 |Fairfax Cnty VA Wir Auth Rev Ref SUD Ser..........oovrverririiinneiiiesiiceseieneies | v . A11.574 3,007,168 | ...oovvverernriinns | e (27,480) [ ..o [ e [ i 5.250 |...... 4.140 [AO...... | .........38,194 | ... 152,775 | 12/05/2005. | 04/01/2020.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref HOM.......ccovvverierincencrscinerseeneninneins | vvees | oo | veviverenni2 | s IFE | 009,759,315 [ ... 95.518 ,321,903 9,759,315 2.550 2.550 | MON.. 53,232 | 08/25/2016. | 01/01/2043.
341507 TL 5 |Florida St Bd Ed Lottery Rev Ser A. ...101.990 ..5,283,082 5,199,782 | .oooovvverrverreriranns | crerreennn(38,346) [ oo | e | s 5.000 |...... 4220 [JJ....c.. | 129,500 | ... 259,000 | 07/18/2007. | 07/01/2017.
341507 TV 3 |Florida St Bd Ed Lottery Rev Ser A ...102.986 15,751,709 | ............15,295,000 | ........... 15,272,080 | .ooouvvevvvverirerirenes [ v 1,843 [ s | s 5.000 |...... 5.020 |JJ.core | 382,375 | e 764,750 | 03/28/2008. | 07/01/2026.
414009 AS 9 |Harris Cnty TX Cultural Ed Rev Methodist ...107.859 2,027,066 ......5.500 110,000 | 08/06/2008. | 12/01/2018.
442348 4P 0 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien ...109.485 7,587,032 | oo | eererreeenn(16,986) [ oo | v | e 5.000 |....4.711 {W....... | ........187,500 | ........ 375,000 |06/29/2011. | 07/01/2022.
442348  4Q 8 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien..........ccc.ouevveirrvinnrineniineneiinices [ v ...109.308 1,507,749 | ..o | vvrrrreenn(1,508) [ oo [ | 5.000 06/29/2011. | 07/01/2023.
455057 ER 6 |Indiana St Fin Auth Rev St Revolving Fd . ...107.985 5,096,842 5.250 04/13/2006. | 02/01/2019.
455141 NB 3 |Indiana Trans Fin Auth Hwy Rev Ref SerB.........cccccovcieiincirniineiiineiierieeineenns ...107.800 ..9,119,880 8,658,682 | .......cvvverrriernies | e (9T, T s | e | e 5500 |.....4.210 [ JD.cccee | o0 38,775 | e 465,300 | 06/05/2007. | 12/01/2018.
455141 NC 1 |Indiana Trans Fin Auth Hwy Rev Ref Ser B... ..110.817 11,081,700 | ............10,000,000 | ........... 10,231,898 | oo [ ererree(72,733) [ i | s 5.500 |.....4.640 |JD.......| .........45,833 | ........ 550,000 |02/29/2008. | 12/01/2019.
46874T DT 6 |Jackson TN Hospital Rev Preref Jackson M.. ...104.939 4,606,331 D375 04/30/2015. | 04/01/2028.
46874T EE 8 [Jackson TN Hospital Rev Unref Jackson Ma...........cccceeerneenieinninerineenennnnenns | cevees ...104.421 1,640,525 | ...coovvrrrrcrrernns | e, 762 | s v [ s 5.375 04/30/2015. | 04/01/2028.
56036Y AP 0 [Main St Natural Gas INC GAREV SErB.......cccoouumrverierieirneriserississeneninsins | eeves ...108.645 4,911,024 | oo | 18,399 [ i [ [ 5.000 |.....5.480 |MS.....| ... 73,611 | ...ccoe. 250,000 | 11/14/2007. | 03/15/2021.
56036Y DE 2 [Main St Natural Gas Inc GA Rev Gas Proj ..114.079 4,399,231 5.500 250,800 | 03/12/2008. | 09/15/2023.
575579 LH 8 |Massachusetts Bay Tr Auth ReV ST SerA.........ccoviiimeinneineineierineeesissinns | eeeens ...124.932 5,474,609 | ..ovvvvrrerrncrnens | crieeeen(31,528) [ oo | e | s 5.250 |....4.201 {JJ.ors | 131,250 | e 262,500 | 03/01/2006. | 07/01/2028.
575579  LJ 4 |Massachusetts Bay Tr Auth Rev SrSer ... | ceveees ..125.310 . 4,392,632 | ..oocveernriirienin [ e (@3412) [ s [ [ 5.250 |....4.231 |W....... | ........105,000 | ........ 210,000 | 03/01/2006. | 07/01/2029.
575579  XJ 1 |Massachusetts Bay Tr Auth Rev Preref SR........ccccooeviineinnincrineineiiseneiinns | eeeens ..102.234 | ... 158,463 ....155,000 156,033 | .oooveeneeeerierinnes [ erreernenne(2,008) [ oo | e | e 5.500 |....4.140 [Jd.oces | v 4,263 | i 8,525 | 06/28/2011. | 07/01/2017.
575579 XL 6 |Massachusetts Bay Tr Auth Rev Unref SR S........c.cocvuviuneriieinervnirncreniniens | v 202,274 | 4,955,175 | ..ocvvourenn 4,845,000 A8TT,278 | ooovevveevvrennnn | erereeerid(62,808) [ oo [ e [ e 5.500 |....4.140 |WJ....... | ........133,238 | ........ 266,475 | 06/28/2011.| 07/01/2017.
57586C S8 9 |Massachusetts St Hith & Ed ReV Auth BOSt..........cccocveerernceririseincierissineeis [ s ...125.758 ....13,399,515 ...10,655,000 1,274,806 | oo [ ereereen(39,891) [ oo | e | e 5.500 |.....4.831 |JD....... | ..........48,835 | ....... 586,025 |02/27/2008. | 06/01/2028.
576049 V9 8 |Massachusetts St Wr Rs Aut Rev Ref GEN S..........ccuvivviviiriniinerernceenins | e 124184 | ............12,418,400 ...10,000,000 10,730,594 | oo [ e (A7,348) [ i | e | s 5.250 437 |FA......| 218,750 | ... 525,000 | 10/15/2007. | 08/01/2028.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref GEN ..o | eeeees 2124369 | e 6,218,450 | .....cccco.... 5,000,000 5,337,472 | oo | erneeenn(19,512) [ oo | e | e 5.250 |...... 4.540 |FA.....| s 109,375 | ........ 262,500 | 08/21/2008. | 08/01/2029.
576051 LK 0 [Massachusetts St Wr Rs Aut Rev Preref Re........ccvvvvveeivineneiinnnnnnnneinns | eovenes oo [ oviineinns 2] ... TFE]| 822,320 |...102.436 819,488 ....800,000 805,552 | ... | e 9,218) [ s e [ 5.250 17,500 | ... 42,000 |02/24/2015.|08/01/2018.
576051 MA 1 |Massachusetts St Wr Rs Aut Rev Preref 20.........c.oocuneeneernneinneineineeineiseenns | ceveens 2| ... 1FE 7,446,829 |..102.436 | ... 7,447,097 ,270,000 7,318,628 | .ooovvcvrernciriens | erenreenn(80,716) [ oo | v | e 5.250 159,031 | ........ 381,675 |05/20/2015. | 08/01/2018.
576051 MC 7 |Massachusetts St Wr Rs Aut Rev Unref 201..........ccovvvvvierveneeernnncrennnnniens | e 2| 1FE 4,731,417 |..102.436 | ....cooeuv. 4,747,909 | ..oovvnne 4,635,000 4,661,563 | ..o | e (44,036) [ v e [ 5.250 101,391 | ........ 243,338 | 05/20/2015. | 08/01/2018.
591745 B7 8 |Metro Atlanta RTA GA Rev Sales Tax Ref S.........cccovreernnrenneenernneineeinennnns | vevenne [ oo | eevverinens [ e 1FE ...5,485,350 |...124.399 ..6,219,950 5,000,000 5,311,058 | ..ovvervreeerrennnens | eerireencd(22,731) [ | oveeeiseeensniinnns | s 5.250 131,250 | ........ 262,500 | 11/06/2007. | 07/01/2027.
592597 3V 8 | Metropolitan Trans Auth NY Rev FGIC TCRS SUSTUSPUSPOSPOORPPURPPOUPOORN IVUUPOPRN DU IVUPPPORPOR 3 IOV 1FE| .. ..5,641,400 |...101.109 | ... ..5,055,450 ,000,000 5,034,422 | ..oovovvrrinvrrrnnnnnn | e (68,786) [ oo | e | e 5.500 137,500 | ........ 275,000 | 12/07/2005. | 07/01/2017.
59259R NV 2 | Metropolitan Trans Auth NY ReV SEr A.........cocvirmerierineeneernseissssnensensssesens | oneeen | oo | veveneniens | evvene 1FE| oo 9,596,755 |...117.810 | ..cocvvneee 10,320,156 | ....ocvvveee. 8,760,000 9,170,843 | oo | eereereennn(59,760) [ coveveiricrieris | e | e 5.500 |.....4.580 [MN......| coveeene 61,563 | ........ 481,800 | 08/05/2008. | 11/15/2022.
59333A GP 0 |Miami-Dade Cnty FL Ed Fac Rev Auth Ref U.........ccovvuveininnineieneennnnnins [ovene [ [ e | v 1FE| o 12,218,030 |...118.477 13,032,470 11,000,000 | .....cooee. 11,720,856 | ..o [ vrreeend(B2,117) [ | e [ 5.250 144,375 | ... 577,500 |05/29/2007. | 04/01/2026.
59333P W5 3 |Miami-Dade Cnty FL Rev Preref AMT Ref Se........occuieieriniinereriseessniseiiens | cevns 2| ... 1FE 2,598,352 |...104.570 | .... .2,771,105 .2,650,000 2,608,996 | ....ovvrerierineinnns | e 10,644 | o | e | s 5.125 |.....6.438 |AO...... | ..........33,953 | .......... 67,906 | 09/02/2016. | 10/01/2024.
59333P W6 1 |Miami-Dade Cnty FL Rev Unref AMT Ref Ser........ocovviiirivinererinieesinniisiens | even 20 1FE 5,233,541 [...104.166 | ......coouvs 5,572,881 | ..oovvnns 5,350,000 5,237,671 | oo | e 130 | i | e [ 5125 |....5461 |AO...... | .........68,547 | ........ 137,094 | 09/02/2016. | 10/01/2024.
60411K  BG 6 |Minnesota Pub Fac Auth RV SErBi..........ccc.vcveeveeiveeeeeeieisssessissssiessessenns | evvenns | o [ evmvvenrs | verens 1FE ..4,316,320 |...107.838 .4,313,520 14,000,000 4,072,041 | oo [ e (31,291) [ s [ [ 5.000 |.....4.121 |MS.....| .........66,667 | ........ 200,000 | 10/10/2007. | 03/01/2019.
646135 5N 9 | New Jersey St Trans Auth Rev Trans SYS S........ccccovvreneiieiinrieeennenssinnnnns | veviee | oo | eevneiienns [ e 1FE]| .. ...5,719,000 |...108.404 | .... ..5,420,200 ,000,000 5,202,701 | covvovvverreneiereenns | ereerrienn(83,423) [ oo | e | oo 5500 |.....4.030 [JD.ccvee | 12,222 | oo 275,000 | 05/16/2007. | 12/15/2019.
646136 LU 3 |New Jersey St Trans Fd ReV Trans SYS Ser.........ccccvreeerrvmererierennnesneenenns | veverne | oo | eeveverinens | vovene 1FE| v 11,266,400 |..111.442 | ........... 11,144,200 | ............ 10,000,000 | .....c.nee 10,592,046 | ..ooovvvverrcrirerernees | eerrereenn(85,401) [ oo | e | s 5.500 |.....4.360 |JD.......| v 24,444 | .. 550,000 |07/31/2007. | 12/15/2022.
649902 LS 0 |New York St Dorm Auth Rev Pers INC TaX R........cccovuemiiierinrirneinneieeiiesinenns | eveens 2| ... 1FE 5,134,100 |...100.817 ..5,040,850 .5,000,000 5,003,645 | ....oooovvrrrmrrrrnennn | eerreend(17787) [ v | e 5.000 |.....4.630 [MS.....| ccoueeen. 73611 | ........ 250,000 | 04/01/2008. | 03/15/2025.
649902 NB 5 |New York St Dorm Auth Rev Pers Inc Tax R. [ESTRTOTRRIOT IO 2| ... 1FE| o 10,157,500 |...104.699 | .... 10,469,900 10,000,000 | .....c.oue. 10,023,013 | ooovvevererirereinees | ernerenn(18,228) [ oo | e | s 5.000 147,222 | ........ 500,000 |02/28/2008. | 03/15/2022.
650013 T3 9 |New York St Hwy&BIdg Tr Fd ReV Ser B..........covvuervvirreireiieneiiinneiinseinnnnnes | vevneen | oo [ eeviveneins | e 1FE| v 13,697,450 |...112.327 | ...cccooeue. 13,591,567 | ..oovrenne 12,100,000 | ........... 12,578,384 | ..oovvvvvvivcrverreces | r0eeens(135,092) [ oo | e | e 5.500 166,375 | ........ 665,500 | 04/01/2008. | 04/01/2020.
650033 3K 7 |New York St Urban Dev Corp Rev Ref StFa........c.oocvvvrrvereriecineenssineins | oveie | oo | veverneenns 4 ... 1FE| oo 5,269,107 |...106.749 ..4,889,104 4,580,000 4,772,929 | oo | e (B4,343) [ s [ [ 5.700 |.....4.296 |AO...... | wcoveeen. 65,265 | ........ 261,060 | 09/22/2005. | 04/01/2020.
66285W NG 7 | North Texas Tollway Auth Rev Ref-Ser A.........cccovvevmmrrinerrinesiinseiiseesiieenis | s 2| ... 1FE 4,542,000 |...113.657 ..4,546,280 14,000,000 4,459,464 | ..o [ e (B9,312) [ i [ [ 5.000 100,000 | ........ 200,000 | 04/09/2015. | 01/01/2030.
677377  2M 4 | Ohio St Hsg Fin Agy SF Mtg ReV LBASS TXD.......ccvrvmerrrrireemerierneeeisensenins | oveens 2| ... 1FE 7,185,000 |..... 96.640 | ....cocvvnee ,943,584 | ..o 7,185,000 7,185,000 | .coovveriererceriens [ eervrrrnernerieninee [ e | e | oo 2720 |.....2.720 [MON...| .....c.... 16,286 | ........ 195,432 | 03/13/2013. | 11/01/2041.
67760H CH 2 | Ohio St Tpk Commn REV SEr A........cc.oviueireiiniineineeiseiseisessssenessensnssinsens. | vseeen | oo | veversenenidh | i 1FE ..120.729 ..3,126,881 2,817,371 | oo | e (19,949) [ oo | e | s 5500 |.....4.325 |FA.....| .......53,814 | ... 142,450 | 10/21/2005. | 02/15/2026.
677659  SF 2 | Ohio St Wir Dev Auth Rev Ref WHr DEV Fre.........coovvrreennreennreennneeinnnesinneeeinns | oeveees | oo | eevvnneens | e 1FE ..114.339 ..6,174,306 5,690,786 | ....cvoovrvervrrennnens | errrrnnned(67,370) [ o | vveeerseeennnneienes | s 5.500 |.....4.000 |JD.......| oo 24,750 | ........ 297,000 | 07/14/2005. | 12/01/2020.
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677659 WW 0 | Ohio St Wtr Dev Auth Rev Ref Fresh WHr S.........cc.vveivnercrneeescesssinenines | vvere | oo | veverneenns 4 ... 1FE| o 14,050,109 |...124.471 | ............15,409,510 | ............ 12,380,000 | .....ceeee 13,548,450 | .ooouvvvvvrvcrverirenes [ ererrnenn(60,219) [ oo | v 5.250 |...... 4.339 [ID.ccoee | v 54,163 | ....... 649,950 | 07/12/2007. | 12/01/2030.
67766W GQ 9 | Ohio St Wir Dev Auth Rev Ref Wir QUality...........c.ooverrerecineirnciinnieeineeiseines [ e ...11,271,900 |...103.849 | ............10,384,900 | ............10,000,000 | ........... 10,114,619 | oo [ e (120,821) [ oo | e | s 5.250 |...... 3.961 525,000 |03/01/2005. | 12/01/2017.
709222 CX 9 |Pennsylvania St Tpk Commn Rev Ref SerA...... ..6,586,931 |...122.998 6,412,094 5.250 |...... 4.580 |JJ.... \ 316,575 | 06/18/2007. | 07/15/2029.
71884W  AM 3 | Phoenix AZ Civic Impt Corp Rev Conv Cap.... 3,431,396 |...117.083 4,470,000 4724645 | ..o [ (33,087 [ o [ [ 5.500 |...... 4480 [J..co.. | o 122,925 | ........ 245,850 | 09/22/2005. | 07/01/2023.
759136 MJ 0 |Regional Tran Dist CO Sale Rev Tax Ref S.......cccovvverrnervrierineeinerrnenneninnns | veverne [ or | wervveriven [ o TFE | i 9,012,204 |...115.514 8,355,000 8,624,621 | ...oovveererncreins | e (8,983) [ oo | e 5.250 |...... 4499 MN......| oo 73,106 | ........ 438,638 | 06/14/2007. | 11/01/2021.
759136 MK 7 |Regional Tran Dist CO Sale Rev Tax Ref S.... 3474477 | .. 117475 ..3,782,695 3,220,000 3,337,769 | oo | eerereen(17,303) [ o | e | s 5.250 |...... 4.529 MN......| ccoooucee 28,175 | ........ 169,050 | 06/14/2007. | 11/01/2022.
759911 ZK 9 |Regional Trans Auth IL Ref ReV Ser A.........cccvevrnernervenrneenennsninennesnenens | veveee | or | wevvverinene | o TFE | i 5,501,100 |...108.695 | .............. 5,434,750 ....5,000,000 5,123,510 | oooververrerrnrrnnns | ceveneee(T,495) [ oo | e 5.500 |...... 4410 [ID.cvee | v 22917 | ... 275,000 | 06/22/2007. | 06/01/2019.
785138  AQ 1 |SAEnergy Acq Fac Corp Rev TX Gas SUPPIY......couwrirererreireriseiincnineeens | eveens . rene10,097,500 |...112.247 | ... 11,224,700 | .. 0,000,000 | ..ccovrne 10,047,661 | ooovverrvcrerrnees | v (T 144) [ s | s | s 5.500 |...... 5.400 |FA...c.| v 229,167 | ........ 566,000 |05/16/2008. | 08/01/2022.
786107 KW 1 | Sacramento Cnty CA Arpt Rev AMT SUD & PF.........couiemrrvvirereniiceneninnnins | ovenen | oo | veverneenns 2| 1FE| oo 7,051,766 |...105.459 | .............. 7,086,845 | .....coonve. 6,720,000 6,780,194 | ..oocvoeverecnvrrnennn [ rrerrered(B7,86B) [ oo [ o [ 5.750 |...... 5122 | | e 193,200 | ........ 386,400 |04/18/2008. | 07/01/2024.
795750 WW 6 |Salt River Proj AZ EIREV SEr A........covivuiiiiieineesneineiiesisssssssssiessssnsenens. | s 2| 1FE 2,062,300 |...103.906 2,000,000 2,007,696 | ....cooveerrerinnienns [ e 7,354) [ o | e | s 5.000 |...... 4.602 |J.cooes | s 50,000 | ........ 100,000 | 03/06/2008. | 01/01/2021.
79575E AR 9 [Salt Verde AZ Fin Corp Gas Rev Nat Gas U.........cccccveuervnerineeneeennrinernennee | eovevee | o [ eovevienns 4 ... 2FE| s 8,838,955 |...111.056 ...9,900,642 8,856,297 | cvvvovvveeerreererrenne | eerriennenn2,356 [ oo | oo | oo 5.000 |...... 5.061 | D | v 37,146 | ... 445,750 | 10/12/2007. | 12/01/2032.
837152 KX 4 | South Carolina Trans ReV INfrastruCture.............ccceeverreerneirnneinneinciieeseiseinns | eveens 7,083,252 |...112.186 7,286,481 6,697,311 | oo [ oo (A8,794) [ s [ [ 5.250 |...... 4.340 |AO...... | covvrene 85,247 | ........ 340,988 |07/19/2007. | 10/01/2020.
86657M BD 7 | Sumter Landing FL CDD Rec ReV TXbI REf.........cvuereieiiriiriieiieeeniieins | v <trnrr.10,000,000 |...100.415 | ... 10,041,500 | ............10,000,000 | ........... 10,000,000 | .vouvverrirerirererees [ e [ e | v | v 4.878 |...... 4.878 |AO..... | woes 121,950 | ........ 471,540 | 09/25/2015. | 10/01/2034.
899518  BP 8 | Tulsa Cnty OK Indl Auth CapReV IMpt Ser..........ccoeveneeemeenerenneernernerenseisseensens | vevene | er | wevvserinens [ o TFE | i 7,024,095 |...101.429 | .............. 6,592,885 6,520,991 | ..ooovevencennrinenns [ rrerreern(55,339) [ o [ [ 5.000 |...... 4.110 [MN...... | v 41,528 | ........ 325,000 | 11/29/2005. | 05/15/2017.
91417K  JX 0 [University CO System Rev Enterprise Ref-..........cccoveverirreneennriincrnernenrncins | vevs 3,290,274 |..121.303 | ....ccoovuve. 3,584,504 2,971,043 | oo | e BTTT0) [ | e | e 5.000 |...... 3.667 |JD.ccre. | i 12,313 | ..., 147,750 | 02/09/2007. | 06/01/2026.
915115 Y2 9 | University TX Perm Univ Fd Rev Ref Ser B.........coocuveinernnrineiinceinenneineineins | vevnne [ oo | eevneiinens [ e 1FE| oo 21,748,424 |...125.190 24,599,835 21,086,181 | ..ocvvcreerernerrienins | errereeene(B4,123) | e [ e [ i 5.250 |...... 4480 ... | v 515,813 | ... 1,031,625 |07/23/2007. | 07/01/2029.
915137 K2 8 | University TXReV FiN SyS Sr C......ovvvurrerieiiiniinerieriesissessesissrinesiesissenins | oveens ...13,817,830 |...113.812 14,795,560 ..13,000,000 | ... 13,325,553 | ooovervirnivrinins [ e (62,243) [ s [ [ 5.000 |...... 4.395 |FA.....| o 245556 | ....... 650,000 | 07/11/2007. | 08/15/2021.
917565 FQ 1 |Utah Tran Auth Sales Tax Rev Ref Sub Ser... JOOT rer.10,888,600 |...121.377 | ... 12,137,700 | .. ..10,000,000 210,581,350 [ ..o | eerereene(38451) | o [ [ 5.000 |...... 4.350 [JD.coooee | v 22,222 | ........ 500,000 |05/24/2007. | 06/15/2028.
92706N  DE 0 | VLG Center FL CDD Rec ReV TXbI Ref.......cviviiiiniiiiiriirissinninensnssinnne | v | oo | vovenneens 4. 1FE| o 5,429,246 |..104.695 | ............ 5,397,027 | ..ccovvnnnes 5,155,000 5,410,952 | .oooovivvrrnriniinnns | crennceen(14,750) [ oo | | oo 4.756 |...... 4.250 |[MN......| oo 40,862 | ........ 245,172 | 09/23/2015. | 11/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations............cc.c...... s | oo 496,337,406 XXX | s 519,185,323 | .......... 465,584,315 | ......... 479,179,159 | ..o 0 ]....(2456,233) | .cooovvvrnrirens (0 0 XXX XXX XXX | ..o 6,845,985 | ....23,730,320 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H) AG 1 |FHLMC Gold PC Pool #W30007 4.1 ...115.821 .21,322,020 20,911,541 | oo | oereee(172,970) | i [ e [ e 6.423 |...... 3.475 |MON... 01/12/2016. | 08/15/2028.
312905 KJ 0 |FHLMC REMIC Ser 1060-X. 4] i 25,576 | 99.091 25,265 | oo [ e (B4) | e | e | e 7.250 |...... 6.446 | MON... 08/26/1998. | 03/15/2021.
312906 E5 5 | FHLMC REMIC Ser 1116-XA....ccvuuriirrercerreiieeinessensesisseisssssssssssssssssssesssssns | onenes | oo | veverseenns 7N I 1 ...108.164 9,808 [ e | e 12 s [ [ 8.400 |...... 9.267 |MON... 06/24/1991. | 08/15/2021.
31339D KD 9 |FHLMC REMIC Ser 2415 CE.......coovvviieriiiicnsieiseeienssiceesssissssssssssssssssnes | sevenes 41t ...100.072 B i (@) [ [ | 5.500 |...... 4.968 | MON... 11/25/2003. | 02/15/2017.
3133T3 Q2 7 | FHLMC REMIC S€r 1674-Z.......cooivierireieeiseissriesiesissesssssssisssssessesssssens | eeeees 4| ...109.175 70,267 | cooeveereneernnrinnenns | eeerneernerieenna(858) [ v [ e [ e 6.750 |...... 6.000 | MON... 11/02/2001. | 02/15/2024.
3133T3 X8 6 | FHLMC REMIC SEI 1683 Z.......oovevveieeiiieiisiieciseisiissiesisssssssssssssssesssensss. | eveens 4. ...112.852 667,684 | ..o | errrrereenee(150) | o e [ e 6.500 |...... 6.427 |MON... 11/13/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser 2008 M............ccocoevvermrueeereceeesrisereesioessesssesssssssssssenses | voveees 4. ...114.669 281,212 | v | eerreerieensenn(236) v [ e [ 7.000 |...... 6.068 | MON... 10/24/2001. | 11/20/2027.
31340y BH 1 |FHLMC REMIC Ser 6-C 4.1 ...101.922 194 [ e | e (1) [ | e s 9.050 |...... 6.301 | MON... 12/30/1991. | 06/15/2019.
31340Y KX 6 |FHLMC REMIC Ser 33-D 4 1 101111 B89 [ . | eernerrnerirnreens(2) | e [ e [ e 8.000 |...... 6.819 |MON... | . 07/19/1993. | 04/15/2020.
31340y QS 1 |FHLMC REMIC Ser 46-B 41t ..102.972 w1840 [ e (T) [ [ | e 7.800 |...... 6.176 | MON... 09/10/1992. | 09/15/2020.
31358K  7A 0 [FNMA REMIC Ser 1991-164PX 4. ...108.560 52,198 | .oovcveererneennrinenns | errveenrreenne (1) [ v [ [ 7.500 |...... 6.433 | MON... 02/19/1998. | 12/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z 41t ...106.493 36,703 | oo [ e (B7) | e | s [ e 7.000 |...... 6.589 | MON... 03/09/1998. | 02/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G 4. ...106.823 126,964 | .ooovvevvrverrerrnees [ v 194 [ | e | s 5.500 |...... 6.621 | MON... 06/15/1993. | 07/25/2023.
31359B  ZK 6 [FNMA REMIC Ser 1993-119GA 4 1 ...106.877 87,023 | ..o | e 15 s [ [ 6.500 |...... 6.710 |MON... | . 06/17/1993. | 07/25/2023.
31359K 2K 2 [FNMA REMIC Ser 1996-M7 CI Z 4. ...100.131 60,491 | oo [ v D83 | s [ [ 6.640 |...... 7.067 |MON... 03/23/2001. | 05/17/2036.
313602  3E 2 | FNMA REMIC Ser 1989-87D........cccovvviiiiiiniierisiiesissisiiesissisesssssissienss | oveees 4] ...104.531 i BET | s e [ e [ | 9.000 |...... 9.128 | MON... 09/14/1989. | 10/25/2019.
313602 W4 2 | FNMA REMIC Ser 1989-62G..........ccoouvverrierircississsisssessiesssessssssssssssssnses | covvons L/ I Il ...106.063 10,713 LT [T SRR DO 8.600 |...... 9.299 |MON... 08/30/1989. | 10/25/2019.
313603 2H 4 |FNMA REMIC Ser 1990-35E L) I Il ...107.995 .. 7,434 () [T DRI PPN 9.500 |...... 9.593 | MON... 02/23/1990. | 04/25/2020.
313603 5J 7 |FNMA REMIC Ser 1990-41D.... 4 1 ...107.840 A91BT [ oo | v | v | s | e 9.500 |...... 9.691 |MON... | . 03/14/1990. | 04/25/2020.
313603 JJ 2 |FNMA REMIC Ser 1989-90E 4] ...106.828 .6,764 ....6,282 3 [ e [ [ 8.700 |...... 9.064 | MON... 07/31/1990. | 12/25/2019.
31377M AP 6 | FNMA DUS P00l #380814..........cocovvvurirrireeseeinsiinesiessseessessssssessesssssssssnsns | oveees 4. ...105.854 | ....ovvvnne 1,011,128 966,624 (4,879) [ oo | e | e 6.030 |...... 5.013 | MON... 11/14/2003. | 12/25/2019.
3138WE VB 2 | FNMA POOI #AS5100.......c.couueimeieiinieieeiieeissse st issssesssessssssans | eeesas 4.1 ....16,255,943 |...102.572 16,117,457 15,713,342 | ........... 16,242,791 (4,969) | ... | e | s 3.500 |...... 2.865 | MON... 06/04/2015. | 06/25/2045.
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3138YG XE 7 |FNMA Pool #AY3376 102,569 | ..o 19,785,252 | ....ccoeueee 19,289,699 | ........... 19,800,576 | .coouvveereerirerenees | crvrererneee(5,663) [ covneericrireins | v | e 3.500 |...... 3.013 [MON...| wccvennee 56,262 | ........ 675,139 | 06/23/2015. | 04/25/2045.
31392E  F5 4 |FNMA REMIC Ser 2002-65 CI HC ...691 B9 [ e | ernrrnnrenreen(1) | oo [ [ s 5.000 |...... 4.822 |MON... 10/22/2003. | 10/25/2017.
31392V KE 1 |FHLMC REMIC Ser 2497 OE 35,456 35,067 [ eovvreerneenrneninnne | cennrrenennennne(80) [ covoerriisnriininns e 5.500 |...... 5.116 |MON... | . 11/13/2003. | 09/15/2017.
3140E8  FP 8 [FNMA P00l #BABT773.......ccovevieiirieiseneisssiessnessssississsssssssessssssssssessssenss | sovens | oo [ eorsenvennd [T 113,049,282 ... . 12,745,682 | ............12,815,991 | .......... 13,044,506 | ....coovvvierrrrienien [ e (3,498) [ oo s | s 3.000 |...... 2.663 | MON... v 384,480 | 10/27/2015. | 11/25/2045.
31417D LN 1 [FNMA POOI #ABBB32...............oveoveeeeereeeereerineesreesreenseeeneenesseesniesnssnnsinnee | eovene | oo | convieenieit | cvrcernccid | e 42,503,131 ...103.088 | ........... 41,878,655 | ...........40,624,259 | .......... 42,458,952 | ... | ereenennn(33,328) | o [ 3.500 |...... 2.719 [MON...| ......118,487 | ... 1,421,849 | 10/20/2015. | 10/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities..............ccourininieena: . ...114,553,872 | ..........109,340,501 | ......... 114,960,874 0 0 0 XXX XXX XXX | s 364,521 | ..... 4,275,818 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Gover ts and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
31359P  DJ 2 |FNMA ACES Ser 1997-M2 Cl Z.....cooiiiiiiniiiniiissiisissssissssisssssnsssssssisssnsnns | oseens | ............. 4| ........... L I 221,519 |... 99.001 | oo, 204,180 | .o 206,241 217,337 [(11))) IR PSRRI Jovoon 7125 |...... 6.325 [MON... | oo 1,225 | oo 14,695 | 05/13/2004. | 01/17/2037.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed SECUNIES. ... ssssssnesens | eosersssesseens 221,519 XXX | s 204,180 | oo 206,241 217,337 0 (639) 0 0 XXX XXX XXX | i 1,225 | s 14,695 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ag: and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
083778 DT 4 |Bergen County NJ Impt Auth ReV LBASS Cht.........ccurvvrermrenererierienerseesnnnes | veveee [ on | cevevirinens [ e 1FE| oo 3,207,434 |..109.440 | .............. 3,261,312 | v 2,980,000 3,038,160 | ..ooeverererererrcriinns | e (18,683) [ ..vvvvvererrercrins [ crrerierereeersseiens [ v 5.000 |...... 4.270 [MN......| oo 19,039 | ........ 149,000 | 11/10/2005. | 11/15/2019.
083778 DU 1 |Bergen County NJ Impt Auth ReV LBASS Cnt........vuuuevveeericiieeineesseissinees | eeeens 3,762,093 |...113.630 3,460,000 3,574,597 | oo | e (20,789) [ .ovvvvrererereeiens [ v [ e 5.000 |...... 4.240 [MN......| oo 22,106 | ........ 173,000 | 12/08/2005. | 11/15/2021.
14329N  BR 4 |Carmel IN Redev Auth Rev LBASS Cap Appre.........cceveerermeeerreneenns @.... R 1,052,060 |..... 96.593 . 2,000,000 1,805,922 86,351 | oo | cerrerienineenei | cerveenienins | e 4.960 |N/A..... 12/07/2005. | 02/01/2019.
14329N  BS 2 [Carmel IN Redev Auth Rev LBASS Cap Appre...........ouceeeeereernereneenns @ | o [ | e TFE | i 1,494,390 |..... 94.069 | ..............2,822,070 | ..cccovuunce 3,000,000 2,576,259 | .oooovvvcierinciinns | s 124,141 | oo e v [ 5.000 |N/A..... 12/07/2005. | 02/01/2020.
14329N  BU 7 |Carmel IN Redev Auth Rev LBASS Cap App P. @ | [ e | e TFE | 1,321,323 |..... 88.825 2,965,000 2,297,593 | oo | s 112,420 | oo [ e I P 5.080 |N/A..... 12/07/2005. | 02/01/2022.
14329N BV 5 [Carmel IN Redev Auth Rev LBASS Cap Appre.........c.uceeeeereernereneenns @.... 1,319,984 | ..... 85.996 3,130,000 2,302,678 | oo | s 113,309 | oo [ e i 5.110 |N/A..... 12/07/2005. | 02/01/2023.
14329N  BW 3 [Carmel IN Redev Auth Rev LBASS Cap Appre.........c.veveereenevererereenns @ | [ | e TFE | 1,506,341 |..... 82.839 3,770,000 2,633,409 e 130,089 [ oo | e [ | 5.130 |N/A..... 12/07/2005. | 02/01/2024.
408395 MK 4 [Hammond IN Multi Sch Bldg Rev LBASS Ref..........cccoueumrrinniierieieneisninnns | ceis . 3,518,806 |...106.612 | ... 3,315,000 3,356,502 | .ooovvicrieriieiinns | e (19,074) [ oocvveveeeneiens [ e [ e 5.000 |...... 4.351 [ | e 76,429 | ........ 165,750 | 08/24/2006. | 07/15/2025.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHA INS M........cccvvvunrvvnrnnivernirnnicnnnns | verevee oo [evnrcenn2 | el TFE | i 371,864 |...101.181 | oo 435,078 14,442 | oo | 3,054 | s s [ 6.000 |...... 7.000 [AO...... | coverend 6,450 | .......e. 25,800 | 11/29/1978. | 04/01/2021.
485052 TN 4 [Kansas City MO Mun AsstCor Rev LBASS Ref.........cccoviumerinerineenneieiieiineens | cevs ....10,803,950 |...109.636 11,084,200 | ............10,110,000 | ........... 10,312,151 | coevvevnenerveninees | errerenne(56,162) [ oo | e | e 5.000 |...... 4.340 |AO...... | coees 106,717 | ........ 505,500 | 04/05/2006. | 04/15/2020.
490303 GG 3 [Kent Cnty MI Bldg Auth Rev LBASS REf.........ccovrvmrvneviirinrinerrerneeneninsninens | evenns [ [roverveens | e TFE | i, 2,768,265 |..123.774 | .............. 2,958,199 . 2,604,338 | ...covvverrerrnrinnns | e (18,103) [ e | e | s 5.500 |...... 4.330 [JD.coee | v 10,954 | ........ 131,450 | 10/13/2005. | 06/01/2026.
57563R GV 5 |Massachusetts EduC Fin Rev LBASS S€r l.......c.ocuueeemeireriieineiineriesinceiinninns [ s 7,435,123 |...106.548 7,300,000 7,334,214 | oo | ereeennn(15,822) [ oo | e | e 5.500 |...... 5.250 |Jduces | i 200,750 | ........ 401,500 | 06/26/2009. | 01/01/2019.
57563R  GW 3 | Massachusetts EQUC Fin ReV LBASS SEr L.......covuivviiniieinerienincnsensiseisnnes | veveees RN 7,913,829 |...108.521 | ... ...8,356,117 | .. 7,700,000 TIT3T12 | e | vereeeeeen(22,000) [ o [ v | e 5.750 |...... 5.400 |JJ....... 06/26/2009. | 01/01/2020.
645918 TG 8 |New Jersey Econ Dev Auth ReV LBASS Trans.........cocceeerenereeeeneenensnnninnens | vevenne | oo | eevsevinens [ wovens 1FE| coreeinn 5,283,350 |...103.480 | .............. 5,174,000 | ..oovvvneces 5,000,000 5,045,974 | .ooovvvvvrrerrncrnens | ereeeennn(32,922) [ oo | e | e 5.000 |...... 4.282 |MN...... 08/07/2008. | 05/01/2018.
92817S  FS 2 |Virginia St Pub Sch Auth Rev LBASS SerB.......c.ccccvvivvnmerneinrnerernsisnnsinninens [ ovnne [ | vevveenn2 | vvvee 1FE 11,736,693 |...102.322 11,224,723 .10,970,000 | ........... 11,025,195 | oo | erreeeed(91,589) [ s [ [ 5.000 |...... 4118 |FA....... 10/16/2007. | 08/01/2020.
976710  HU 0 | Wisconsin Hsg Fin Auth Rev LBASS Multi F.........coccosiiiniininnsnnssnnnsninnnnnes | onnes | or | eernnenns | aeinnnins 1] ...103.433 | ... 138,617 134,016 133,421 | |12 [ | | 6.100 |...... 6.609 |JD....... 06/02/1978. | 06/01/2021.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES. ...........ovueiriuiiiiiiniiiisisississnssssensssisssninns | oveseeees 63,619,992 XXX | s 71,078,332 68,654,016 66,228,567 0 274,746 0 0 XXX XXX XXX | s 934,710 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OBlIGatioNS. ... ..cuirrernreismsisssisssesenssssisssnsssssssnsseessessssesssnees | onseeend 675,448,942 XXX | s 705,021,707 | .......... 643,785,073 | ......... 660,585,937 | ...ieiirriinininian 0] . (2,407,352) | ..ovvvvnrninin (0 0 XXX XXX XXX | ... 8,146,441 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 0O |Tronair Parent Inc 2nd Lien Term Ln Nt 1 ...100.000 2,000,000 1,931,188 1,188 [ oo | vevrnerinersenienins | oo 9.588 |...10.234 |MJSD. | . 12,784 10/19/2016. | 09/08/2024.
00003# AA 1 | A&E Television Networks LLC Sr Nt ...101.456 12,174,762 | ............12,000,000 | ........... 12,000,000 | ...vovereriniinrennis | e [ e [ e [ 3.110 |..... 3110 [FA...| e 133,730 08/22/2012. | 08/22/2019.
001192 AL 7 |AGL Capital Corp St NL.......ovvecvecriesieciisessiessiessesissssssssssssssssssesssssssssnsens | vovvees | or | eveersienns | eeeii@FE | oo, 1,015,230 |...102.523 | .....ccooonee 1,025,230 1,013,918 (1,281) [ oo | e | e 3.875 |...... 3.690 |MN...... 12/18/2015. | 11/15/2025.
00162F  AC 4 |Apple Leisure Group 1st Lien Term Ln Nt ....10,592,804 |...100.000 10,694,752 | ............10,694,752 | ........... 10,652,685 | ......cvvevnrirernis | erereene 17,383 [ s [ e [ 7.000 |...... 7.195 | MON.. 2,080 | ... 759,030 |03/18/2013. | 02/28/2019.
00206R  AX 0 |AT&T Inc SrNt ....11,297,200 |...105.758 10,575,750 . ...10,745,343 2(159,089) [ oo [ [ 4.450 2.633 |[MN......| woovrernee 56,861 | ........ 445,000 | 05/23/2013. | 05/15/2021.
00206R  CX 8 |AT&T Inc SrNt 10,254,275 |...109.292 .10,929,190 ..10,000,000 ...10,201,873 A(52,402) [ ..o [ [ 5.875 |...... 5.078 587,500 |03/21/2016. | 10/01/2019.
00206R  CY 6 |AT&T Inc SrNt ....25,577,772 |...107.506 27,413,954 25,500,000 25,563,736 (14,036) [ oo [ e [ 5.200 |...... 5.114 663,000 | 03/21/2016. | 03/15/2020.
00287Y AQ 2 [ABBVIE Inc Sr Nt 4,991,250 |..... 99.049 5,000,000 4,992,474 758 [ oo [ e [ e 3.600 |...... 3.621 180,000 | 05/05/2015. | 05/14/2025.
00287Y  AY 5 [ABBVIE INC ST NE......vvorrerrcerrreernreennneesnsennesssssssssssssnsnssssssssnsssssnssssnessns | envnee | oo | ovseeennne | veeeie2FE [ o 5,155,675 | ..... 95.143 4757135 | .. 5,000,000 5,151,025 (4,650) [ ..oocvonveeerierins | e | e 3.200 2.831 |MN......| ..........20,889 | .......... 80,889 | 08/24/2016. | 05/14/2026.
018522  H# 2 |Allete Inc 1st Mtg Bd 6,000,000 |...100.674 6,040,464 | ............. 6,000,000 6,000,000 | .vvevurvirriirrnnins [ e | e | s | s 3.020 |...... 3.020 [MS...... | oo 53,353 | ........ 181,200 | 09/16/2014. | 09/15/2021.
02209S AD 5 |Altria Group Inc Co Gtd Nt 25,967,760 |...114.356 .24,014,676 21,000,000 22,302,197 J504) [ oo | e | e 9.700 |...... 6.113 |MN...... 288,575 037,000 |04/08/2010. | 11/10/2018.
02209S AL 7 |Altria Group Inc Co Gtd Nt 2,987,250 |...108.980 3,269,394 | .............. 3,000,000 2,993,717 1,274 | o | e | e 4.750 |...... 4.804 [MN......| oo 22,167 | ........ 142,500 | 05/02/2011. | 05/05/2021.
022098 AS 2 [Altria Group INC ST NL.......cceirveerierierineerniserserieneseessesssssssensensessssesssessennns | evenne | o [eoverrneens | oeend TFE | it 4,968,900 |...105.662 | .......ccco.en 5,283,085 4,977,725 2,664 | oo | s [ e 4.000 |...... 4.073 [ | s 83,889 | ........ 200,000 | 10/28/2013.| 01/31/2024.
023608  AG 7 | AMEren COrp SrNE ...ttt | eeeeas ....10,013,060 |...100.499 10,049,900 | ............10,000,000 | .......... 10,011,504 (1,265) | ..ooeoeeniceins | e | s 3.650 |...... 3.635 |FA......| cooeeee. 137,889 | ........ 264,625 | 11/17/2015. | 02/15/2026.
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023610  AE 0 |Ameren llliN0iS CO SINL.........cvuuvveiienrieeieciseseses e LS... ..103.963 | ...cccoonuee 10,396,320 | ............ 10,000,000 | .....c.ee. 10,095,959 | cvvuvveerierirerinens | i (105,540) | cevvvevereervrrnnens [ revereeereeineinenen | e 6.125 |...... 4983 |MN...... | .........78,264 | ........ 612,500 | 10/01/2010. | 11/15/2017.
023610 AP 5 |Ameren lllin0is CO SINL.......iiviieiiiciiesiecieessie e ...101.023 1,000,000 999,504 52 | o | e [ s 3.250 |...... 3.257 |MS...... 12/03/2014. | 03/01/2025.
02666Q G7 2 | American Honda Fin Corp MT Nt.... ..2,071,020 |...105.291 1,900,000 1,990,988 (23,102) [ oo [ e [ 3.875 |...... 2517 |MS...... . 05/29/2013. | 09/21/2020.
03040W  AK 1 | American Water Cap Corp Sr Nt 8,529,419 |...105.370 8,485,000 8,520,775 (AT [ e | e | s 3.850 |...... 3781 [MS...... | v 108,891 09/02/2014. | 03/01/2024.
03040W AL 9 | American Water Cap Corp St NL........c.evvcvieineieniiesiesssssssisssessisesssnsens | sovnnes | oo | vevvisnnens | evieeIFE | i 8,988,030 |...102.335 9,000,000 8,990,482 997 [ v [ v [ e 3.400 |...... 3.415 |MS...... | v 102,000 | ........ 306,000 |08/11/2014. | 03/01/2025.
031162  AX 8 | Amgen Inc Sr Nt 5,373,600 |...106.055 5,000,000 5,070,617 | ovoovvrerrerierienns | e (CYAVEK) | R TR PO 6.150 |...... 5102 |JD.ovces | o 25,625 | ... 307,500 |06/04/2009. | 06/01/2018.
031162 BQ 2 | AMGEN INC S NL....oouivirieciceeisiereeieneeeiseessensesssessensssessssssessessnene | veveee | or | eeveveninene | erenFE | i 5,007,700 |...100.326 5,000,000 5,000,604 (1,612) [ oo | e | e 2125 |...... 2.092 |MN......| woovrrrnee 13,576 | ........ 106,250 | 05/25/2012. | 05/15/2017.
03305@ AB 0 |Anchor Hocking Exit Term Ln Nt 1.........cooniiueineiniiesinciiseseieniesiseissseinns | s 2,938,175 |..... 97.000 | ... . 2,997,362 | c.ovverneen 2,907,441 | ... 15770 | v 19,112 | oo [ e ...10.000 |....10.921 |MJSD. | .......... 24978 | ........ 304,732 | 06/02/2015. | 05/21/2018.
03523T  BP 2 |Anheuser-Busch INBev WIAWAING S NL........cccrverrrerreenreeenneesserssnnnsnnneen [ eevine | oo | eovneeennnne | oovees 2FE| v 2,066,329 |..... 98.421 | oo 2,197,732 | oo 2,233,000 2,124,834 | ..o | e 17,430 | oo [ reeereeisseissienes [ s 2500 |...... 3469 |JJoins | i 25,742 | ......... 55,825 | 06/26/2013. | 07/15/2022.
035240  AA 8 | Anheuser-Busch Inbev Worldwide St NE...........ocueieiieieeiinineieeseseiienes | eveens ...14,998,884 |...107.104 16,065,630 ..15,000,000 | ........... 14,999,449 C1CIC I PRI IR IOV 6.500 |...... 6.500 |JJ....... .. | 12/16/2016. | 07/15/2018.
037833  BZ 2 |APPIEINC ST NL....coueeccieecceeereserieesesssssensensenessesssesssssnenine | evene | on | eeveveninens | eonen TFE | i 4,986,350 |..... 93.855 | ..covcrine 4,692,735 ....5,000,000 4,986,844 494 | e [ s [ 2450 |...... 2481 |FA.oooo| v 50,021 |. .. | 07/28/2016. | 08/04/2026.
05348E  AQ 2 |AvalonBay Communities INC St NL........ccoeuiiiieiiciicisscersseeenieines | v 2,780,730 |..... 99.686 3,000,000 2,855,428 Y201 (2 I IR BUS 2.950 |...... 3.901 [MS......| oo 26,058 | ......... 88,500 | 06/21/2013. | 09/15/2022.
05569A AB 5 [BP AMI Leasing INC CO GtA Ni.........ccuurveirierirerircrneisiriserienieeeneessssnensenes | ceves RO 4,820,888 |...107.285 | ... ..4,371,856 4,075,000 4,352,636 | ..o | e (113,361) | covevrerceririnens [ verereeereeisninenes [ s 5.523 |...... 2519 [MN......| woovreenee 33,134 | ........ 225,062 | 09/06/2012. | 05/08/2019.
06050T JZ 6 |Bank of America NA SUD BK Nt.........coooivuiceecvieeriesieseseeieeiesseesiessessiseinnns | eveens | oo [ veveviienies | cenees 1FE| oo 9,712,500 |...120.647 | ............ 12,064,740 9,740,172 6,542 | ovoereeinrinnns | s [ e 6.000 |...... 6.230 |AO...... | ceeveeee 126,667 | ........ 600,000 | 04/18/2012. | 10/15/2036.
06051G  EX 3 |Bank of AMerica Corp Ni.........c..ovvverveoereeesrisessiesnssssesisssssssssssssssissessisnns | eoneves | o [ evreveniries | eeenni2FE | i 4,999,150 |...100.855 | ....cccovvveus 5,042,740 4,999,613 183 | v [ e [ e 2.600 |...... 2.604 | JJ.cirs | i 59,944 | ........ 130,000 | 10/17/2013. | 01/15/2019.
06051G ~ FH 7 | Bank of America Corp SUD Ni..........occcreeureenreernnneeneeesneeesnesesseessnesssnnees | ceveees ...11,991,240 |...101.870 12,224,448 | ............12,000,000 | ........... 11,992,983 763 [ e [ e [ e 4.200 |...... 4.209 [FA....| s 175,000 | ........ 504,000 |08/21/2014. | 08/26/2024.
075887 BF 5 | Becton Dickinson & CO St NL........cccucvirrerierrienninerierenineesssisssnesienisninse | veveee | or | eevevenivens | erenFE | i 6,139,080 |...102.262 6,114,477 | oo [ v (11,958) [ 1ooverrerrereriens [ e [ e 3734 |..... 3.458 |UD...c...| coverins 9,957 | ........ 224,040 | 12/16/2014. | 12/15/2024.
09062X  AC 7 [BIOGEN INC S NL.....oooveeietcitcececvecr s | erveees 4,989,600 |...101.275 | ... . 4,992,158 1,981 [ | e | e 2.900 |...... 2.945 [MS......| oovrenne 42,694 | ........ 145,000 | 09/10/2015. | 09/15/2020.
092113 AG 4 | Black Hills COmp St Nt........ccovruieiiiiniiierienierisneiesineriesiesesssesssesssssssesnie | revene | on | eovensrinens | oo 2FE| v 3,392,580 |...110.235 | .............. 3,307,041 | c.oovvveneee. 3,000,000 3,353,128 | ..o | e (39,452) [ ...vvvverrerrriens [ e [ e 5.875 2.386 | JJ....... 07/28/2016. | 07/15/2020.
092113  AH 2 |Black Hills Corp Sr Nt 6,071,300 |...105.305 5,850,000 6,019,168 | ..oocvereerecrreinenns [ s (20,233) [ .ovverererrererrns [ v [ e 4.250 |...... 3.768 |MN...... 06/12/2014. | 11/30/2023.
092113 AK 5 | Black Hills COMP St NL........coorvvereeiceeeieseisseiesesesssesssssssssssssssssssssssssenns | ooneves | o [evrivenniins | ceeenn2FE | i, 7,990,160 |...100.399 8,000,000 7,993,253 3,003 | oo | s [ s 2.500 |...... 2.543 | UJ....... 01/08/2016. | 01/11/2019.
092113  AM 1 |Black Hills Corp Sr Nt 2,529,525 |..... 95.694 2,500,000 2,528,678 (L7270 ) IO DRI PO 3.150 |...... 3.017 | W....... 08/25/2016. | 01/15/2027.
096630 AC 2 |Boardwalk Pipelines LLC Sr Nt. RO 4,470,400 |..... 95.198 | ... . 5,000,000 4,609,764 53,904 | oo | e [ 3.375 |...... 4.873 |FA....... 04/21/2014. 02/01/2023.
10112R AX 2 [Boston Properties LP St NL.........c.icvecveerierieeeeseseseessesiessessessssesssessssnsns | evieens | [eoveriveees | eeriin2FE | o 4,985,400 |..... 98.752 | .ovverrrne 4,937,580 | ..oooreinnns 5,000,000 4,986,610 1,210 [ e | e | e 3.650 |...... 3.685 |FA....... 01/08/2016. | 02/01/2026.
12189L AR 2 |Burlington Northern Santa Fe Nt........cccocvevivinirenineeninrnesssensnsnns | vennns | oo | vovervvnene | e TFE | v 3,878,888 |[...105.127 | ..covvvvvnvs 3,942,248 3,848,824 | ..o | e (11,340) [ oo | e [ s 3.750 |...... 3.338 |AO...... 05/14/2014. | 04/01/2024.
12189L AT 8 |Burlington Northern Santa Fe Sr Nt. ...12,970,230 |...102.949 13,383,305 | ............13,000,000 | ........... 12,976,498 2,645 | oo | s [ s 3.400 |...... 3427 |MS......| v 147,333 | ........ 442,000 | 08/11/2014.| 09/01/2024.
124857  AD 5 |CBS COMp CO GtA Ni......cvvuuvirrirririeiienineeenieiseisenissesensensssssssensensnnen | ovenen | oo | voveeeriens | eeene2FE [ v 8,988,930 |...110.384 | .............. 9,934,578 8,995,744 TA4T | | e | e 5.750 |...... 5.766 |AO...... | cocveeee 109,250 | ........ 517,500 |03/30/2010. | 04/15/2020.
12527G  AB 9 |CF Industries Inc Nt ....21,162,463 |...109.000 | ............18,530,000 | ............17,000,000 | ........... 18,530,000 | ..o (589,034) | ......... (594,869) | .vvvovereerrrinens [ e [ s 7125 |...... 3.153 |MN......| ........201,875 | ..... 1,211,250 | 06/03/2013. | 05/01/2020.
12527G  AC 7 [CF INdUStres INC Nt......c..ovevririineiieieissnsesssissisessssssssssssssssesssssssenees | LSuis [ [roveiiieeins | 000 3FE | i, 5,494,885 | ..... 89.900 4,944,500 (552,053) A73 | oo e [ s 3450 |...... 3.461 05/20/2013. | 06/01/2023.
125896 BK 5 | CMS Energy Corp Sr Nt ...109.548 3,145,685 (B4,3B7) [ oo [ e [ 5.050 |...... 2.387 v | 06/16/2016. | 03/15/2022.
126408 HB 2 |CSX Corp Sr Nt ..101.862 | ...........16,297,936 | ............16,000,000 | ........... 15,989,407 1,205 | oo | s [ e 3.400 |...... 3410 [FA....| e 226,667 07/16/2014. | 08/01/2024.
12656*  AF 9 | CSLB Holdings INC ST Nt SEr F.......oouvirirciierieeieeeceissisersesieseeeesseessssanes | eeeens ....16,000,000 |...100.051 216,000,000 [ ..o | e | e | e | e 2570 |...... 2570 |MS......| oo 107,369 03/27/2013. | 03/27/2020.
131347 BY 1 |Calpine Corp 15t LIEN HY Ni....oovvviiiiiiiienenneeessesessisssssssnensnnes | eerenns | oo | evenvnens | eerene3FE | vt 5,633,995 (...104.250 | ..............5,333,430 | .............5,116,000 | ............. 5,333,430 | ... (169,582) S4AT2 | o | v [ e 7.875 |..... 6.293 [Jdoees | e 185,775 09/11/2014.| 01/15/2023.
14040H BJ 3 |Capital One Financial Corp SrNL.........oocverreerrrernrenneesnneennerensnnessnssnnnees | eevnee | oo | eovsveennne | veeei2FE [ o 4,999,600 |...100.333 4,999,639 FCIC T ISTUURRRNTORN ISR IO 4.200 |...... 4.201 10/26/2015. | 10/29/2025.
14040H BK 0 |Capital One Financial Corp SrNL.........cocvrivrineiineinninnsieessensssessssinsesnnns | eeviens oo [ eorseiennes | c0nnFE | ciiin6,402,191 ... 96.940 6,403,001 809 [ v [ e [ e 3.750 |...... 3.793 .| 07/25/2016. | 07/28/2026.
140420 NB 2 |Capital One Bank USA NA SUD Ni.........cccvvverermnerinrineenerissrnensensseesensssninns | eovneen | oo | covevrnenns | eeenn2FE | 113,146,284 | ... 99.061 | ............12,877,956 | ............13,000,000 | ........... 13,136,088 | ...oocvvnrererrcriienes [ e (10,195) [ 1oovvrrereereerns [ errrerrerieeerneniinns [ e 3.375 |...... 3.185 06/16/2016. | 02/15/2023.
14042E  4A 5 | Capital One NA Sr Nt 100.222 4,989,853 3,634 | oo [ e [ 2400 |...... 2479 09/02/2014. | 09/05/2019.
14042R BT 7 |Capital One NA ST NL.....coorreirceierereeeisenesssnesssesssssssssesssssssssssssssssnnsssns [ eevnne | oo | onseeeinnne | oeeeii2FE | 4,992,250 | ..... 97.571 4,992,697 A4T | e [ e, 2.250 2.283 09/08/2016. | 09/13/2021.
14149Y AT 5 |Cardinal Health Inc Sr Nt ...107.245 1,431,084 | ..o | e (22,988) [ ...ovvevrrirerrins | s | e 4625 |.... 2673 |JD....... 61,698 |02/27/2013. | 12/15/2020.
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt. ...100.542 7,355,367 (8,795) (1,224) [ oo | e | e 4.250 |...... 4.141 |MON... ..40,056 | 11/18/2016. | 05/20/2021.
14912L 5P 2 | Caterpillar Finl SVCS COMP St NE........ovouivereiireiieceiieceireneieseiiessessneissenees | eveene | v | venvvnseens | e TFE] i00000.4,990,350 | ... 99.771 5,000,000 4,997,700 1,954 | oo | o | e 1.300 |...... 1.340 [MS...... 65,000 |02/25/2013. [ 03/01/2018.
151020  AE 4 | Celgene Com SINL.......coocvoeeveeeereeeeveeseseseseesesessesssessssesssesessssssssssssnssssnnsses | evnnes | oo | eonesivnnnn | eoieen2FE | oo 5,642,045 |...104.544 5,270,000 5,466,910 | ..ooovvvvrereerernerinns | e (48,608) | ....cvevecverrrrens | s 3.950 |...... 2.900 |AO...... | wovrvrnes 43,946 | ........ 208,165 | 07/26/2013. | 10/15/2020.
151020 AH 7 |Celgene Corp Sr Nt 6,962,060 |...100.891 7,000,000 6,977,191 3,634 | oo | [ 3.250 |...... 3314 |FAL.o.| v 85944 | ... 227,500 | 08/09/2012. | 08/15/2022.
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166764  AG 5 | Chevron COrp SENL.......cvuiveciecicicres et ssssssenns | seeens [P PO IOV 1FE| oo 4,000,000 |...100.965 | .......ccco..u 4,038,616 | ....cvouvenen 4,000,000 4,000,000 | voorerrereerininenns [ e e | e [ 2427 |..... 2427 | Do | v 1,888 | ... 97,080 | 06/17/2013. | 06/24/2020.
171798 AC 5 | Cimarex Energy Co Sr Nt 2,500,000 |...103.995 2,500,000 2,500,000 | ..ovveoerreeererenne | erveeeneeeeseeeeseees | eveeeeseeseeeseeees | coeeeesseseesssereens | oerees 4.375 | ... 4.375 05/20/2014. | 06/01/2024.
17275R AR 3 [Cisco Systems Inc Sr Nt ..6,495,385 |...101.318 6,500,000 6,497,940 923 [SSSTURRRRIN PO 2125 |...... 2.140 02/24/2014. | 03/01/2019.
17275R ~ BJ 0 |Cisco Sys Inc Sr Nt........ 9,998,600 |..... 97.597 ..10,000,000 9,998,676 /< ORI SOOI PPN 1.850 |...... 1.853 09/13/2016. | 09/20/2021.
172967  EV 9 | CItIgroup INC ST NL......voeevveeceieceieceesseeseesssessissssssssissssssssssssnssssnsns | sovenes | oo | eonvsiinnin | eoieen2FE | oo 6,180,500 |...114.084 5,000,000 5,393,040 | ..ovvorvrrivnriennies | e (151,447) | covooeeeirinens [ e [ e 8.500 |...... 4.969 02/23/2011. | 05/22/2019.
172967 HD 6 | Citigroup Inc Sr Nt 8,979,300 |...103.038 9,000,000 8,985,053 1,883 [ oo | e | oo 3.875 |...... 3.903 10/21/2013. | 10/25/2023.
17401Q  AB 7 [Citizens Bank NA/RI S Nt........ccovvvicvniriniiciieiinsenensninersenineseneessnisssinens. | evenee | [eoverrneens | veen2FE | i, 8,991,540 |...100.336 9,000,000 8,994,929 1,654 | oo | e | oo 2450 |...... 2470 12/01/2014. | 12/04/2019.
174610 AJ 4 | Citizens Financial Group Sub Nt SOOI IO ] . 4,038,160 |...100.467 | ... . 4,000,000 4,034,924 (3,187) [ v | e | s 4.350 |...... 4.228 12/17/2015. | 08/01/2025.
174610  AK 1 | Citizens Financial Group St NL..........oceueerieiriieresceeniseiseeisssssesisessseessees | voeees [P RO IOV 2FE| v 2,031,660 |..101.582 | .............. 2,031,636 | ..oovevnnenn 2,000,000 2,029,607 (PX0LX) | [N DS IO 4.300 |...... 4.100 03/10/2016. | 12/03/2025.
184496 AL 1 | Clean Harbors INC SF ... | s 5,901,500 |...102.270 5,800,000 5,867,820 (181) | cevereererrneienns [ reeerneerseeiiseieenes [ s 5125 |..... 4.828 05/21/2014. | 06/01/2021.
191216 BZ 2 | C0Ca-COla CO ST NL....ouerceeuiieciiriericeceisisesiesiens s st essenessenenns | seeees e | e TFE ] s 4,994,200 |..... 94.177 ..4,708,825 | .. 5,000,000 4,994,375 LU I DO 2.250 2.263 08/29/2016. | 09/01/2026.
20030N  AZ 4 | Comcast COrp CO GHA Ni........cvvuuiuurireirreiineieiieeiecisseesseiesssesseeeseesssines | ceeees e 7,370,650 |...109.399 7,657,902 | ..o 7,000,000 712,354 | e | s [CATRLS 7 TRRTIN DR IO 5.700 |...... 5.009 [ | v 199,500 | ........ 399,000 |09/02/2009. | 07/01/2019.
20030N BA 8 |Comcast Corp Sr Nt Mo || rererennn25,015,050 |...109.157 | ... 27,289,350 25,000,000 25,005,592 (1,595) [ coooverrerrrirerins | ceerveeinerinerirenies | vevens 5.150 |...... 5.142 |MS......| cocveuus 429,167 | ..... 1,287,500 |02/24/2010. | 03/01/2020.
205887  BL 5 | CONAGra FOOdS INC SINL.......crvuemrieerriiieiireceeeeseeiseeese s | oeeeees e | e 2FE | 2,632,135 |...106.354 | ............... 2,610,981 | .............. 2,455,000 2,554,124 | oo | i (25,104) [ .oocvorerereeernerens [ e [ e 4.950 |...... 3.747 |FA....... 10/04/2013. | 08/15/2020.
205887  BR 2 | CONAGra FOOAS INC ST NL.......cuveeurrermrrirrreieresneeessseessseessensssssssssssnssns | seveees e | e 2FE | 4,804,800 |..... 99.907 5,000,000 4,830,679 24,450 | oo | e 3.200 3.831 | J....... 12/08/2015. | 01/25/2023.
212015 AN 1 | Continental Resources Inc Sr Nt LS..|. .. 4,982,657 |..... 92.250 ..4,612,500 5,000,000 | ..ooorvrnees 4,612,500 | ...ccoo.ee (373,946) 1,553 [ cooeerrrinernenns | ceeneniinerneninenins | cevens 3.800 |...... 3.842 | JD....... 09/08/2014. | 06/01/2024.
22003B  AJ 5 |Corporate Office Prop LP ST NL........ovueiirieiieeiiesiesisessisessiesiesssssssssisns | svvsens o] 14,608,680 |...102.066 .15,003,761 | ............14,700,000 | ........... 14,638,114 | oo [ v 12,521 | oo [ e [ s 3.700 |...... 3.804 | JD....... 09/10/2014. | 06/15/2021.
22025Y AM 2 |Corrections Corp of America Sr Nt LS. |. ... . revrneennnn997,500 | ... 99.750 | .... 997,500 | .. 997,500 7,063 A3T | oo [ [ e 4.125 | ... 4.176 |AO...... 10/29/2014. | 04/01/2020.
224044  BS 5 | Cox Communications INC S&NE.........crieriieirierirerinisissriesieniseessseinesiens | eveens [P PPN IOV 2FE| v 1,071,790 |...105.512 | ..cccovveneee 1,065,121 | coovvvrr 1,000,000 1,013,988 (9,300) [ ..voevnreerrierins | ererrreerrirerienies | e 6.250 |...... 5.211 | JD....... 09/17/2009. | 06/01/2018.
228189  AB 2 | Crown Amer/ Cap Corp VI High Yield Corp. 2,117,880 |...102.000 2,079,000 2,115,130 (2,750) [ oo | e | v 4.500 |...... 4171 | ... 06/16/2016. | 01/15/2023.
22819K  AA 8 [Crown Amer/ Cap Corp VI Sr Nt......coovvvnirieinninerennerenssisenseniesesennns | eveene | [roverreens | eere3FE | i, 2,003,750 |..... 94.250 2,000,000 | ..oevvrnee 1,885,000 | ........... (ARENAT) ) - (35) [ cerererrerrrrineris | e | e 4.250 |...... 4.226 |MS...... 09/08/2016. | 09/30/2026.
232820 AJ 9 |Cytec Inds Inc SrNt... 4,965,150 |..... 96.174 5,000,000 4,976,967 3,240 | oo | e [ s 3.500 |...... 3.583 |AO...... 02/26/2013. | 04/01/2023.
232820 AK 6 |Cytec Inds Inc SrNt... e . R 6,788,235 |..... 94.655 . 6,750,000 6,781,567 (3,085) [ .vvveerrerererins [ eerreeeresiseienins [ s 3.950 |...... 3.884 |MN...... 11/07/2014. | 05/01/2025.
23311V AD 9 |DCP Midstream Operating St NL..........cccevererereemmrinerieriesiseissesissssesseseseees | e | e BFE | 4,582,650 |..... 96.188 | .............4,809,400 | .............. 5,000,000 4,705,055 891,145 39,744 | oo | e | s 3.875 |...... 4993 [MS...... 09/26/2013. | 03/15/2023.
233331 AR 8 [DTEENErgy Co SrNE...c.oiovrieriiiersniseerssissssisessssssssensssssesensssssssensenses | eovens | oo [evnreeinens | verenniFE | v, 5,492,150 |...103.462 5,000,000 5,471,474 (V0K CY (<) [ VORI PO 3.850 2.364 |JD....... 08/30/2016. | 12/01/2023.
233851  BE 3 |Daimler FINNALLC St NL......ooociieieevecieesecieeeseesssssiessessssssssssesssensons | cevvees | or | eveensienns | oee IFE | v 8,384,124 |...100.615 8,390,122 2,192 | oo | e [ s 2.875 |...... 2.905 |MS......| ooveennee 74,463 | ... 241,500 | 03/03/2014. | 03/10/2021.
233851 BJ 2 |Daimler FINNA LLC SENL......ovoririseieeiiereseeissississsiesesssssssssssenssensnns | veveee | or | evvensienns | ore IFE | civienii 7,427,925 | ... 99.552 | oo 7,466,378 7,443,205 BAT3 | oo | e [ s 3.250 |...... 3.364 |FA.......| v 101,563 | ........ 243,750 | 07/24/2014.| 08/01/2024.
25271C  AK 8 | Diamond Offshore Drilling Inc Nt ....10,745,100 |...103.725 10,372,500 | ............10,000,000 | ........... 10,215,330 | cvvoeerveerernneriienes [ s (85,314) [ .ovvvrevereereerins [ o [ e 5.875 |..... 4.886 |MN......| oot 97,917 | ... 587,500 |10/22/2009. | 05/01/2019.
25468P DK 9 | Disney Walt Co SrNL......ovvrvrirriieisieiernsseesiesnssssenssssesensssssessenssessnns | everes | o | ververnnere | eoren TFE | i 4,980,000 |..... 99.498 | ..o 4,974,915 4,981,805 1,805 | oo | s [ e 3.000 |...... 3.046 01/05/2016. | 02/13/2026.
254700 AC 3 |Discovery Communications Co Gtd Nt 10,042,600 |...107.335 .10,733,520 ...10,017,081 (4,484) JSSSRRRRRRIN P 5.050 |...... 4.995 06/11/2010. | 06/01/2020.
25470D  AF 6 | Discovery Communications Ni..........coccovuvririirniiiernnneiernnnennnnsisssnnssennnes | vevens | oo | eovsrvnnene | eorenn2FE | v 3,774,080 |..... 99.664 | ....cooeeen 3,986,560 3,851,660 24,268 | ..o | s [ e 3.300 |...... 4.076 132,000 | 08/23/2013. | 05/15/2022.
254700 AH 2 |Discovery CommuniCations S NE...........cccoveveevercveeniiiesiessiesessssesssesssesssensns | ovenes | oo | cevvieniens | erieen2FE | i 4,662,950 |..... 97.489 4,769,472 31,828 | o | e 3.250 |...... 4.094 162,500 | 06/24/2013. | 04/01/2023.
256746  AB 4 |Dollar Tree INC St NL.......ovviviirieriesecerssieenississssnssessssssssensssssssennnes | eonens | oo [ensvneinens | verei8FE | v, 5,431,250 |...105.882 | ..............5,294,100 | ..............5,000,000 | ............. 5,294,100 | ........... (115,171) | v (VAT £ [ IR PO 5.750 |...... 4.227 143,750 | 08/10/2016. | 03/01/2023.
25674D AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1........ccccvrrmrvinerininerneriienrneeenissisensssssnens | roveeen | oo | vvvesnenens | eereneBFE [ covviviinnnd 4,931,454 |...100.708 4,931,013 (A41) | cevereeeeineinens [ e [ s 3.249 3.024 | e 4,860 | 37,414 | 09/22/2016. | 07/06/2022.
25746U CA 5 | Dominion Resources Inc Sr Nt ..8,986,500 |...101.069 9,000,000 8,991,965 2,625 ceevn 2.500 2532 225,000 | 11/17/2014. | 12/01/2019.
26138E  AH 2 [Dr Pepper Snapple Group INC Gtd St Nt..........coceeveererrierirnreneenenineisersesiineens | evvnee [ [eoverrnens | oeenn2FE | i, 5,187,978 |...106.647 4,976,000 5,014,331 | oo | e (26,865) [ ...vvverercereerns [ errerierineinerinns [ e 6.820 |...... 6.208 339,363 |01/19/2009. | 05/01/2018.
26441C  AK 1 | Duke Energy Corp Sr Nt 4,994,550 |...100.425 5,021,265 5,000,000 4,998,359 1101 [ | e | e 2.100 |...... 2123 105,000 | 06/10/2013. | 06/15/2018.
26884T AA 0 |ERAC USAFinance Company S NL.........ccocuermerirereerneiserienseseseesssesssnans ....11,341,332 |...108.970 10,740,073 9,856,000 | ...coo.c.. 10,658,051 | evvuveveericrirerirnens | v (199,956) | cvvvvvernvvreriens [ e 5.250 |...... 2.940 517,440 |06/30/2014. | 10/01/2020.
277432 AH 3 |Eastman Chem Co Sr Nt ...108.180 1,000,000 999,659 107 | oo [ [ s 5.500 |...... 5513 [MN...o.| oo 7,028 | oo 55,000 | 10/28/2009. | 11/15/2019.
281020 AJ 6 |Edison International Sr Nt ..7,098,350 |..... 98.825 917,715 7,000,000 7,094,203 (4,147) B 2.950 |...... 2711 106,692 | 09/08/2016. | 03/15/2023.
28501 AS 4 |Electric Transmission TX LLC Sr Nt Ser D e . 7,000,000 |{...100.018 | ... ..7,001,228 | .. 7,000,000 7,000,000 | ..oovoomrveriinenies [ e [ e | e | e 2.500 |...... 2.500 175,000 | 06/13/2013. | 06/13/2019.
29250R  AS 5 |Enbridge Energy Partners LP St NE........ooirirremrenreenneesnnsessneessnsesssssesns | e [P PPN IOV 2FE| s 8,484,525 |..106.493 | .............. 7,986,953 | ..oovvvvnnens 7,500,000 7,990,085 | ..oooovvnerirerernceriens | v (RTXR:EK) N IR DO PR 5.200 |...... 3.042 390,000 |05/30/2013. | 03/15/2020.
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29250R AU 0 |Enbridge Energy Partners LP St NE........ooirimeereerreenneesnnsesssseessseessnnsesns | e [P PPN IOV 2FE| s 8,705,082 |...104.070 | .....co...c... 8,533,773 | oo 8,200,000 8,503,223 | ....ovvveriererrcriins | e (53,885) [ .vvvererereererrns [ wrrerierireeereeinns [ e 4.200 |...... 3.343 |MS...... | v 101,407 | ........ 344,400 |05/28/2013. | 09/15/2021.
29273R AQ 2 |Energy Transfer Partners Sr Nt.. 4,987,900 |...107.074 5,000,000 4,993,173 1145 | e e | e 5.200 |...... 5231 |FA..o.| v 108,333 | ........ 260,000 | 01/09/2012. | 02/01/2022.
29364D AR 1 |Entergy Arkansas Inc 1st Mtg Bd ..6,980,260 |...100.370 7,000,000 6,986,661 1,855 ISR I 3.050 |...... 3.083 . 7,792 213,500 | 05/22/2013. | 06/01/2023.
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd.... .. 13,177,679 |...101.905 12,222,000 | ...ooeeees 13,149,136 | ..ovvovevicrriienins | v (28,543) [ ..oovverrrirnniins | e | s 3.500 |...... 2568 |AO...... | woveee. 106,943 | ........ 231,840 | 09/07/2016. | 04/01/2026.
29379V AZ 6 |Enterprise Products Operations Ni..............cccoooereveereierreissnsessnsissnsssenssssnnns | evviees | or | overviiiens | eeriii2FE [ oo 6,871,410 |...101.236 7,000,000 6,913,253 | covvvvverereenrinnenins | v 12,309 | oo | e 3.350 |...... 3.575 |MS......| oovveene 69,047 | ........ 234,500 | 06/19/2013. | 03/15/2023.
29379V BH 5 |Enterprise Products Operations SrNt.........ccccouvereeereieriinseinnseineeeiensineenes | evvenne e 1,992,700 |...100.363 2,000,000 1,993,565 £51C72 TR IOTORRTORRRRRTO PO 3.700 |...... 3742 |FA.ooo| v 27,956 | .o 74,000 | 05/04/2015. | 02/15/2026.
30161M  AH 6 | Exelon Generation Co LLC Sr Nt. LS. | [overreens | oo 2FE | i 2,098,000 |...103.927 2,000,000 2,075,232 | .ovvveevereenriinnnens | s (18,514) [ oo | e | e 4.000 2.932 10/07/2015. | 10/01/2020.
30219G  AK 4 |Express Scripts HIdg Co SrNt.......cco.coiiiiiiiiiiiiicsiccescssseesesieni [ s ] . 4,963,600 |..... 98.821 . 5,000,000 4,971,781 3,250 | .vveerrierieeinns [ e [ 3.500 |...... 3.587 06/02/2014. | 06/15/2024.
302508  AQ 9 |FMR COMP BA......vooiereemiierieriesieeeseeisssie et essssesssssssssens | eeeens [P ISR IOV 1FE| oo 3,074,567 |...128.853 | ..............3,006,138 | .............. 2,333,000 2,935,534 | ..o | e (B4,894) [ ..o [ o [ e 7.570 |...... 4.792 08/27/2012. | 06/15/2029.
30251B AE 8 |[FMRLLC SNt 5,125,535 |...105.442 5,000,000 5,117,858 (2,167) [ oo | e | s 5.150 |...... 4.987 02/13/2013. | 02/01/2043.
31428X  BF 2 [FEdeX Corp SIN.....ooooocvecveecveeseieesssecsiesssisssssssssissssssssssssssssssssssesnns | evveies | oo | oveensiiens | eerii2FE [ oo 2,993,880 |..... 99.314 3,000,000 2,994,299 419 | s [ 3250 |...... 3.274 03/21/2016. | 04/01/2026.
316773  AD 2 | Fifth Third Bancorp Sub Bk Nt 2,062,488 |...103.155 1,900,000 2,062,488 | ....covereiiriinns [ [ | | s 4.500 |...... 2.494 11/13/2013. | 06/01/2018.
316773  CT 5 |Fifth Third Bancorp Sr Nt ] . R 5,191,400 |...101.100 . 5,000,000 575,435 | oo | e (15,965) [ ..vvvvvererrercrins [ crrerierereeeneeiiens [ v 2875 |...... 1.855 08/25/2016. | 07/27/2020.
345397  WF 6 | Ford Motor Cr Co SrNt.....ccouceverinrirciis e | e 2FE | 6,887,533 |...103.029 | ..............6,982,255 | .............. 6,777,000 6,854,504 | ..o [ s (11,859) [ oovvrerereerneerns [ erverieriseineeiinns [ e 4.250 |...... 4.024 01/28/2014. | 09/20/2022.
345397 WY 5 | Ford Motor Cr CO SINL......ccveuecrinirerierincesseinsrsenieniesesessssssenssessenss | vevene | or | eevvverinens | erenFE | i 2,000,000 |..... 99.852 2,000,000 2,000,000 | .coourererirrerrninns [ e [ s | oo 2.597 2.597 10/28/2014. | 11/04/2019.
345397 XA 6 | Ford Motor Cr Co Sr Nt 5,500,000 |..... 98.880 5,500,000 5,500,000 | .coouvvvnerierirneiriens [ e [ e | e | s 3219 | ... 3219 | W...... 01/06/2015. | 01/09/2022.
35671D AZ 8 |Freeport-McMoran Copper & Gold St Nt..........cccovvvvvvnerverennirnrinenenninenens | LS | ot | oo |t BFE | i 3,276,072 | ..... 91.750 | oo 3,027,750 . 3,027,750 (254,516) 2470 | oo | e [ s 3.875 |...... 3.973 |MS...... 10/10/2014. | 03/15/2023.
361448 AL 7 | GATX Corp Sr Nt . o] . v 11,051,500 |...107.877 | ... 10,787,660 | .. 0,000,000 | ..ccovrnce 10,711,688 | ooouevevcrierinees | i (148,253) | covvoeercirneinens [ veeieeirseniseieeien [ s 4.850 |...... 3.112 | JD....... 08/25/2014. | 06/01/2021.
361448 AR 4 | GATX COMP SINE....oouiieiiieiieririisiesie st sssesssienes | eneees [P PPN IOV 2FE| v 3,300,396 |..... 99.998 | ..coovrrinen 3,299,937 | .o 3,300,000 3,300,216 | ..oooverererrerrrinns | e (95) [ 1oroverrrrrrnerins | e | e 2.500 |...... 2497 |MS...... 10/03/2014. | 03/15/2019.
361448 AV 5 | GATX Corp Sr Nt 9,950,000 |..... 98.767 . 9,969,129 9,005 | .ovvorereererinnns | e | s 2.600 |...... 2.700 [MS......| wooveenne 65,722 | ........ 260,000 | 10/28/2014. | 03/30/2020.
375558 AU 7 | Gilead SCIENCES INC ST NL.........cvvererrireiiieissiesiiesiesisessssissssensssssssesssssnsnns | vevsee | or | evvensienns | ore TFE | civieniins 5,198,862 |...107.584 ....4,748,000 5,024,582 | ....covvvernrnriinns | e (A7,048) [ ..o [ v [ e 4.400 |...... 3112 [ D | i 17,409 | ........ 208,912 | 06/21/2013. | 12/01/2021.
379352 AL 1 |Global Marine Inc Sr Nt 4,505,490 |..... 81.000 4,500,000 | ..o 3,645,000 | ......... 1,462,774 (VX)) [T BRI P 7.000 |...... 6.986 | JD...c... | wrvrennee 26,250 | ........ 315,000 |01/25/2012. | 06/01/2028.
38141G VP 6 | Goldman Sachs Group Inc Sr Nt R 5,502,405 |...100.432 | ... . 5,500,000 5,501,958 (U A4 RO ISR PO 2.750 |...... 2.740 10/16/2015. | 09/15/2020.
381430  8F 1 | Goldman Sachs Group LP SrNt........c.coevenceereimrincenennneiseinsniseeneesnsninseennees. | eoveeen | oo | eveeennnns | oo IFE | i 3,993,360 |...100.462 | .............. 4,018,496 | ......ccco..e 4,000,000 3,994,424 1,064 [ oo | e | e 2875 |..... 2911 02/22/2016. | 02/25/2021.
391164 AF 7 |Great Plains Energy Sr Nt ...12,528,781 |...108.447 11,968,233 | ............11,036,000 | ........12,087,246 | ....ccooovrirvirrcins | v (162,790) | vvvovvrerrrrrreererns | verrvrinririnierinnns [ s 5292 |..... 3.365 05/14/2014. | 06/15/2022.
404119  BU 2 [HCA Inc High Yield Corp ..12,023,125 | ..... 98.250 11,790,000 (232,514) ({53 USRI ORI PO 4.500 |...... 4477 08/24/2016. | 02/15/2027.
404121 AC 9 [HCAINC ASELIEN Nb.oovovovovoeviceeceecsseceseeseessssesesesssessssesssssssssssies | evviies | oo | oveeniiiens | eereBFE [ oo 2,235,000 |...109.400 | ... 41,366 | ........... (50,529) [ ..ovvrverreririens [ e [ e 6.500 |...... 3.599 09/09/2015. | 02/15/2020.
404122 AT 0 [HCAInc Term Ln B7 Nt 1 3,764,004 |...101.018 | ... ..3,778,701 3,740,625 3,763,874 ([1<0) 1 SOOI ORI PN 3.588 |...... 3.515 12/15/2016. | 02/09/2024.
40426W AV 3 |HRPT Properties Tr Sr Nt ....12,495,731 |...102.534 11,837,573 1,545,000 | ........... 11,739,224 | oo | v (113,227) | oo v [ e 6.650 |...... 4.966 05/07/2012. | 01/15/2018.
410345 AL 6 |Hanesbrands Ind SrNt... ..1,256,250 |..... 97.750 ,221,875 1,250,000 1,221,875 (34,183) (192) JSSSTURRRRRIN B 4.875 |...... 4.810 06/14/2016. | 05/15/2026.
41283D AB 9 |Harley-Davidson Inc Co Gtd Nt e . R 2,862,691 |...106.911 2,310,000 2,456,964 | .....ccvvvririiin | e (98,341) [ oo | e [ s 6.800 2.322 09/14/2012. | 06/15/2018.
423457  AB 6 |Helmerich & Payne INtl S NL........oveureerreeineeisreeseeessseessenesseesseessssnsssnees | eevenns [P RO IOV 2FE| s 1,280,673 |...103.327 1,250,000 1,277,016 (2,665) [ ..o | e | e 4.650 |...... 4.334 08/14/2015. | 03/15/2025.
438516 BL 9 |Honeywell International INC St Nt........cccvevvivivererniiriniiiesiinns 3,583,324 |..... 94.654 3,700,000 3,584,627 1,303 | o | s [ e 2.500 |...... 2.866 11/10/2016. | 11/01/2026.
446150 AG 9 [Huntington Bancshares Sub BK Ni.........cc.ccooovevirvncrverieeeeeesseesesenssssienies | eveens | [rovnviienes | cerinFE | i, 3,263,843 |...113.225 2,860,000 3,004,599 | ..oooevineririrrinns | e (45,860) [ ...vvvevercerceins [ crrerierieeineeiiens [ e 7.000 |...... 4.981 |ID.ccse | v 8,898 | ........ 200,200 | 08/16/2012. | 12/15/2020.
446150 AJ 3 |Huntington Bancshares Sr Nt..... ..7,485,225 |...101.410 7,500,000 7,487 440 2,215 SRR IO 3150 |...... 3.193 e | - 118,125 | 03/09/2016. | 03/14/2021.
449669 CD 0 [IMC GloDal INC SENL........vveocveeceeeceeeceeeeeeeemeseeseeesesessssssnsssssnsssssnsssnnnns | evveees | oo | eveeeriinns | eereii2FE | oo 4,467,920 |...106.619 4,000,000 4,103,910 | cooovveeeeneennrienenns [ e (B1,071) [ e [ 7.375 | ...... 5.637 |FA oo | v 122,917 | ... 295,000 | 12/23/2009. | 08/01/2018.
459200 GM 7 |International Bus Machs Corp Nt 2,301,280 |...110.404 2,000,000 2,088,478 | ....covvververieriinns | crerennn(35,583) [ oo | e | s 7625 |..... 5582 |AO..... | coovveene. 32,194 | ... 152,500 | 02/19/2009. | 10/15/2018.
465685 AE 5 [ITC Holdings COrp SINL.........ovvueverrirciisiiessiessiessecssssisssessssssssesssessssssssnss | eveens | o [eoverveeies | eeriinFE | o, 6,252,908 |...104.291 5,250,000 5,483,345 | ...ovvrverrerrneirnens | e 211,862) [ oo | e | s 6.050 |...... 1.878 [Jdooves | e 133,226 | ........ 317,625 |04/03/2013. | 01/31/2018.
465685 AJ 4 |ITC Holdings Corp Sr Nt 7,028,290 |...100.229 7,000,000 7,022,013 | oo [ e 2,857) [ o | e | s 3.650 |...... 3.602 | Do | o 11,356 | ........ 255,500 | 05/29/2014. | 06/15/2024.
46625H JC 5 | JPMorgan Chase & Co Sr Nt ..4,478,355 |...106.980 | ... 4,500,000 4,488,631 [SSSTURRRRRI B 4.350 |...... 4.411 SO I 195,750 | 12/15/2011. | 08/15/2021.
46625H JY 7 | JPMorgan Chase & Co Sub Nt ..101.184 | ... ...3,035,511 3,000,000 2,987,367 | cvooovvrverrerreeirnnns | e 1,385 [ s | e | e 3.875 |...... 3.939 |MS...... 116,250 | 09/03/2014. | 09/10/2024.
48121C VZ 6 | JPMorgan Chase Sub Bk Nt ...11,094,162 |...102.263 10,250,803 | ............10,024,000 | ........... 10,122,698 | .oovveervcrirerernees | wrrreeene(187,504) [ oo | e | e 6.000 |...... 4.033 [ | v 294,037 | ... 601,440 | 04/20/2011.| 07/05/2017.
48121C YK 6 | JPMorgan Chase Sub Bk Nt 6,641,100 |...103.198 6,191,904 6,083,275 | ..ooovvveeerrrerniins | reenena(107,901) | i | e [ e 6.000 |...... 4.092 |AO...... | cooe 90,000 | ......... 360,000 |04/21/2011. | 10/01/2017.
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485170 AR 5 [Kansas City Southern Inds INC SF NL........coveevenververierrerncesensnsrsenennseenee | eevnee [ [eoverrneens | eeenn2FE | i, 2,146,088 |...101.378 | ............. 2,149,214 | ..coooneee. 2,120,000 2,144,808 (1,280) [ .ooocerneeeerrenins | e | oo 3.850 |...... 3.656 07/26/2016. | 11/15/2023.
491674 BK 2 |Kentucky Utilities Co 1st Mtg Bd 2,498,925 |...101.697 2,499,047 96 | ovverererirniinnis | e | s 3.300 |...... 3.305 09/21/2015. | 10/01/2025.
49327M 2K 9 |Key Bank NA Sr Nt ..9,976,300 |..... 99.841 9,979,557 2,074 [SSSTURRRRRINN P 3.300 |...... 3.328 05/27/2015. | 06/01/2025.
49338C AB 9 |Keyspan Gas East Corp Sr Nt 8,021,365 | ..... 94.934 8,017,585 (3,780) [ ..vovvervrrieiis | e | s 2.742 2.566 08/17/2016. | 08/15/2026.
49446R AN 9 | Kimco Realty COm SINL.........cvvvecvircvieecsiecsiseesiesssissesiessssssssisssssssnsinnes | coneves | o [ evveveniries | eeenni2FE | i, 2,482,975 |..101.478 | ... 2,485,621 Y27 R (ST YRR PR 3400 |...... 3.510 10/07/2015. | 11/01/2022.
494550  AY 2 |Kinder Morgan Energy - LP Sr Nt 3,997,460 |..104.312 | ... .4,172,484 4,000,000 3,999,638 303 [ oo | e | s 5.950 |...... 5.958 |FA....cc.| coovvernne 89,911 | ....... 238,000 | 02/06/2008. | 02/15/2018.
494550 BC 9 [Kinder Morgan Energy - LP Sr Nt ....19,959,200 |...109.589 21,917,760 ..20,000,000 | ........... 19,981,738 KA 7 TSRO DNRRRRINN PR 5.800 5.825 [MS...... | .ooeen. 386,667 | ..... 1,160,000 | 09/11/2009. | 03/01/2021.
494550  BL 9 [Kinder Morgan Energy - LP Sr Nt 5,273,580 |...102.671 | ... 5,338,866 | .. 5,200,000 5,253,901 (8,491) [ ..o | e | e 3.950 |...... 3745 [MS...... | e 68,467 | ........ 205,400 | 07/28/2014. | 09/01/2022.
50075N AU 8 |Kraft FOOS INC SI NL.......oocveeecveeecveeceeeeseeeesieseseessssesesssnsssssssssnnssssnnssenns | sovenes | oo | corvriinnen | erieen2FE | o 20,355,760 |...104.606 | ............ 19,875,140 | ...ccooneee 19,000,000 | .....ceeee 19,215,368 | .ceouvveericrirerinees | v (188,763) | evvvevercernernens [ rerereererinerinenes [ e 6.125 |...... 5.037 |FA oo | ovvenns 484,89 | ..... 1,163,750 |02/11/2010. | 02/01/2018.
50076Q AX 4 |Kraft Foods Group Inc SrNt........... 4,541,346 |...106.598 3,880,000 4,107,215 | oo | s (133,845) | covoveereirnrinens [ veereeirneniseieeien [ e 6.125 | ...... 2467 |FA..cooo| oo 84,498 237,650 | 08/27/2013. | 08/23/2018.
50077L  AH 9 |Kraft Heinz FOOAS CO ST NL.........ocvvrcrirrircrieiierieeieniseiseriessesesenssnissnsnenes | veveee | or | eeveverinens | erenFE | i 7,985,726 |...100.950 8,000,000 7,987,151 1,425 | oo | e | e 2.800 |...... 2.849 | J....... 08/19/2016. | 07/02/2020.
50540R  AJ 1 |Laboratory Corp of America Sr Nt 3,847,186 |...107.207 3,500,000 3,675,131 | oo | e (B7,188) [ ..o | e | e 4625 |.... 3.239 |MN...... 08/28/2012. | 11/15/2020.
53117C AR 3 |Liberty Property LP Sr Nt R 5,916,300 |...100.522 . 6,000,000 5,928,296 AV.V: T IR BRI B 3.750 3.921 |AO...... 05/06/2015. | 04/01/2025.
53154*  AD 5 |Liberty Utilities Finance Sr Nt SEr C.........cooveueeneernerermeerneeneeinnsisensseninssenennns | evvnee | o [evveennens | veenn2FE | i 6,000,000 |...100.937 | ..............6,056,227 | .............. 6,000,000 6,000,000 | .vooverrereirneinenns [ e [ e | e [ e 3.230 |...... 3.230 | W....... 07/31/2013. | 07/31/2020.
532716 AU 1 |Limited Brands Inc High Yield COrp........ccoucmernrrnerirmrieniseeneeennrnernenineenes | veveee | or | wevvverinene | eree8FE | i 1,342,300 |...106.750 1,240,000 1,323,700 (10,719) (7,881) [ oo | eeerneeienrirerireeies | e 5.625 |...... 3.967 |FA....... 07/05/2016. | 02/15/2022.
539830 BH 1 |Lockheed Martin Corp Sr Nt. 4,971,880 |...102.171 5,000,000 4,974,738 2,738 | covoereeeirnerinnes | e | s 3.550 |...... 3.616 |JJ....... 11/17/2015. | 01/15/2026.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd [SSTSTIURSTRURRTIURSTURTURRTOUROTOUR IRVOPPORN DUR IUPPURRPPURIN OO | o =3 ISP 1,036,610 |...100.935 1,000,000 1,033,632 (VR 74:) N DO 3.300 |...... 2.863 |AO...... 02/04/2016. | 10/01/2025.
579780 AJ 6 |McCormick & Co Inc SrNt.... 1,407,837 |...102.430 | ... . 1,420,000 1,411,458 LI18 [ e | e | e 3.500 |...... 3.602 |MS...... 08/15/2013. | 09/01/2023.
581557 BE 4 |McKesson Corp Sr Nt | e | e 2FE | 5,830,385 |...103.067 | .............. 5,926,358 | ... 5,750,000 5,811,712 (7,085) [ ..o | e | e 3.79 |...... 3.625 |MS...... 05/07/2014. | 03/15/2024.
58405U AD 4 |Medco Health SOIUtIONS INC SFNL.........ccvvrieeiriciieeiseseeissie e [ s o] ...105.892 ...6,353,538 6,000,000 6,156,040 | ....cvverereirrrineins | e (RPCR:107) ) ISR DUSRRTRIN PO 7125 |...... 4.868 |MS...... 04/15/2010. | 03/15/2018.
585055 AN 6 | MEAHrONIC INC ST NE.....oovereiercrieieiiesss s snnenes | eeeees o] ...107.689 ...700,000 706,098 (V2170 ) [N DR IO 5.600 |...... 5.176 |MS...... 06/08/2009. | 03/15/2019.
585055 AS 5 | Medtronic Inc Sr Nt 2,772,313 |...106.946 2,415,000 2,585,504 | ...oovvrierneiinns | e (50,994) [ .ovvvrererrerneriens [ e [ e 4450 |...... 2.156 |MS......| ocrene 31,643 | ....... 107,468 | 03/19/2013. | 03/15/2020.
585055 BS 4 | Medtronic Inc Sr Nt RO 6,082,769 |...102.971 6,000,000 6,072,738 (7,609) [ ..o | e | oo 3.500 |...... 3330 [MS..co. | v 61,833 | ....... 210,000 | 09/02/2015. | 03/15/2025.
594918  BR 4 | Microsoft COMp St Nb........ccouevereveereeeveeireeeeseeessesssessessssssesssesssssesesssnsens | eeviees | or | eveenrienn | oeee IFE | i 2,994,420 |..... 94.470 2,994,617 197 | oo [ e [ s 2400 |...... 2421 |FA....... 08/01/2016. | 08/08/2026.
60871R  AG 5 | Molson Coors Brewing Co Sr Nt. ...11,590,858 |..... 94531 | ...........10,776,557 | ............11,400,000 | ........... 11,583,818 (7,040) [ ..o | e | oo 3.000 |...... 2.806 |JJ....... 07/22/2016. | 07/15/2026.
617446 7P 8 | Morgan Stanley Dean Witter St NL..........c.ovveueeeonrvnevreriesisensseinsennenineninneenne | vevene | or | eevvseninens | o TFE | i 9,949,200 |...109.521 9,978,617 5,289 | .o [ e [ 5.500 |...... 5.567 | JJ....... 07/21/2010. | 07/24/2020.
617446  8C 6 | Morgan Stanley Dean Witter St Nt..........c.ovvevieerinerirererinninsnnsnvenenseenne | veveee | or | eveverivens | o TFE | i 2,588,425 |...102.502 2,579,249 (7,766) [ ..o | e | e 4.000 |...... 3.567 | s | i 43,889 | ........ 100,000 | 10/16/2015. | 07/23/2025.
61761  ZN 2 |Morgan Stanley Sub Nt 4,097,510 |..... 98.991 4114132 | e | e 10,271 | v [ rveerreeiseeissinenes [ s 3.950 |...... 4.338 |AO...... | oo 31,710 | e 167,875 | 05/12/2015. | 04/23/2027.
626717  AE 2 [Murphy Oil Corp St NE......cciveiiriiirirneeieseeensssesessssissssssesssssessessnnes | eonens | oo [eeesreeinens | verei8FE | v 6,067,200 |...100.500 6,014,448 | ...coovveereeeiees | e (14,972) [ oo | e [ s 3.500 2.237 (Do | s 17,500 | ........ 180,000 | 05/28/2013. | 12/01/2017.
628530 AX 5 |Mylan Inc SrNt... ..7,486,367 |...100.579 7,495,200 3,144 JSSSTRRRRIN PO 2.600 |...... 2.644 03/04/2014. | 06/24/2018.
629377 BS 0 |NRG Energy Inc Sr Nt ...104.250 426,383 44,543 (1,598) [ oo | e | e 7.875 |...... 6.690 09/10/2015. | 05/15/2021.
63946C AD 0 |NBCUniversal ENterprise SrNt..........ccocoevveviecieereseressenisessessssssesssesssnss | voven | oo | cevvienriens | evieeIFE | i 6,996,010 |...100.361 | ... ...7,025,284 6,998,464 (6153 I OO ST PO 1974 |...... 1.984 03/20/2013. | 04/15/2019.
64952W  CH 4 | New York Life Global FAg SEC Nt........ccocvvrvrrererniiivierinerieissessessnssssesnnssenes | vevenes | oo | eoverinnene [ oo TFE | v 9,972,700 |..... 93.195 | ... ..9,319,510 9,973,685 985 | oo | e 2.350 2381 [ | o 109,014 08/17/2016. | 07/14/2026.
651229 AV 8 | Newell Rubbermaid Inc Sr Nt ....10,996,590 |...103.731 11,410,377 | ............11,000,000 | ........... 10,996,926 336 [ v [ e [ e 3.850 |...... 3.855 |AO...... | coeveeee 105,875 212,926 | 03/18/2016. | 04/01/2023.
651639 AL 0 | Newmont Mining Corp Co Gtd Nt... ..4,975,100 |...106.964 4,991,913 2,678 SRR IO 5125 |..... 5.189 . 164,063 256,250 | 09/15/2009. | 10/01/2019.
65339K AK 6 [Nextera Energy Capital S NL.........cc..covvevvvereeieeeevessiesiesisesssssseesssssssessensnns | evieens | [roverienies | eeriinFE | o 4,000,000 |...101.266 4,000,000 | oooverrereernrinenns [ e [ e | e [ e 2.700 |...... 2.700 |MS......| oovrerne 31,800 | .ooeeee 108,000 | 03/06/2014. | 09/15/2019.
65473Q AS 2 |NiSource Finance Corp Nt .4,229,320 |...105.316 4,040,122 | coovoorveneenis | s (31,538) [ ..oorverrrireriins | e | e 6.400 |...... 5525 [MS...... | coovveene. 75,378 | ........ 256,000 | 12/08/2009. | 03/15/2018.
65473Q AT 0 |NiSource Finance Corp Nt . ...109.155 . 510,276 (4,628) [ ..o | e | e 6.800 |...... S5.717 | Jvee | v 15,678 12/08/2009. | 01/15/2019.
654740  AS 8 |Nissan Motor Acceptance Com St NL..........oceviviererniirieriieseeresseeenees LS. |.|.. 4,990,500 |..... 96.495 5,000,000 4,991,048 548 | oo [ | 1.900 |...... 1.940 [MS.....| v 28,236 09/07/2016. | 09/14/2021.
655044 AH 8 | Noble Energy Inc SrNt...... LS. .. ..4,984,750 |...100.762 5,000,000 4,987,579 1,324 ST I 3.900 3.937 24917 11/04/2014. | 11/15/2024.
666807  BF 8 | Northrop Grumman Corp St NE...........rveemieereiieieceeeseieseiiesessesessesesos | ceeeees e 6,980,680 |...100.275 7,000,000 6,994,360 3,903 | oo [ [ 1.750 |...... 1.808 05/28/2013. | 06/01/2018.
666807 BG 6 | Northrop Grumman Corp St NE..........ceuueeuriemreieeieiseeieiseeseeeeesseessessessseeees | eeeens | e | e 2FE | s 1,046,490 |...101.945 | ............. 1,019,454 1,045,692 (798) | eveveeverrerirens [ e 3.250 |...... 2493 11/09/2016. | 08/01/2023.
66988A  AB 0 |Novant HEalth INC Ni.........ccooriiuiiiirieieiieeincieese e sessssisesens | seins o] ...10,127,000 |...110.471 11,047,080 | ............10,000,000 | ........... 10,042,846 | .....ooovvverrrrenns | s (13,599) | ..oovverrrrirrniin | e | e 5.850 |...... 5.684 09/16/2009. | 11/01/2019.
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67059T  AA 3 [Nustar Logistics CO GtA Nt.........cccvvuuermerierieerieisirerienieeeseessessssssensensens | eeenne | oo [ evererenens | oevens 3FE| s 6,942,554 |...106.750 | ............. 6,922,738 | ...oocvvreen 6,485,000 6,586,993 37,836 | oo (73,650) [ .ovvvrvercerceins [ errerierieeerseeiinns [ e 8.150 |...... 6.849 |AO...... | ... 111,578 | ....... 528,528 |09/01/2009. | 04/15/2018.
68389X BB 0 [Oracle Corp Sr Nt 5,430,425 |..... 99.306 5,500,000 5,439,947 9,522 | oo | e [ s 2.500 |...... 2.720 137,500 | 01/28/2016. | 05/15/2022.
693304 AT 4 |Peco Energy Co 1st Mtg Bd ..1,070,480 |..... 99.911 1,000,000 1,068,106 (V2 TL T RN IR I 3.150 2.290 08/24/2016. | 10/15/2025.
69349L  AG 3 | PNC Bank NA Sub Bk Nt 4,631,346 |..... 98.442 5,000,000 4,747,662 38,190 | oo | e | s 2.700 |...... 3.669 10/28/2013. | 11/01/2022.
69349L  AQ 1 |PNC Bank NA SUD Ni.......cccovvuvirnerieririirisniserierieneseesesisssnessensssssensenns | vevene | or | eeveverinens | eoren TFE | i 3,010,189 |...105.663 3,000,000 3,007,974 (730) | cevermeermerenereens [ erererneereeisernenes [ s 4.200 |...... 4.164 10/21/2013. | 11/01/2025.
693656  AA 8 | PVH CORP ST NE....ouuiiiiiiciinriiseiiseiississssis s | cenenes 4,488,750 |...101.500 4,500,000 4,490,725 90,646 1,329 [ o e | e 4500 |...... 4.540 09/17/2015. | 12/15/2022.
694308 HP 5 |Pacific Gas & EIEC CO ST NL........cocvvrrvrrrrerrreinneissnesseesssesssssssssssssssssnnees | seveeen | oo [eevvsneeins | e IFE | i 4,063,618 |..... 97.971 4,050,000 4,062,629 (989) | vvvveenrrreriens [ e 2950 |...... 2911 03/01/2016. | 03/01/2026.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1 7,313,379 {...100.000 | ... . 7,313,379 7,313,379 | e [ e [ e | e | e 8.000 |...... 8.134 03/01/2016. | 06/30/2020.
713448  DC 9 | PePSICO INC ST NL.....ceouoverrerereriieeeiseeeseeiseessssssssesssssessssssssssnsssssssssnnsssnns | snveees | oo [ eevevmneens | e 1FE| oo 2,497,300 |...100.177 | .coovvverneen 2,504,430 | oo 2,500,000 2,497,931 520 [ oo | ceveeerenienienens | oo 2.150 |...... 2173 10/08/2015. | 10/14/2020.
71579U  AB 1 |Petco Animal Supplies Term Ln B-1 Nt 1........cccooomirvimiriiriienennnnseeeiiseeins | e 5,031,250 |...100.653 5,000,000 5,030,908 (B42) [ oo [ e | e 5.000 |...... 4913 .. | 12/06/2016. | 01/26/2023.
71677H  AG 0 |PetSmart Inc Term LN B2 Nt 1......ccovivieeriicierireniesencnieniseesesisesssesnensns | rovenen | oo | cvveenenene | eereneBFE [ v 9,626,766 |...100.307 9,924,433 9,637,331 | oo | s 10,565 | ovoueeerreriens [ ererereeieeinnienes [ e 4.000 |...... 4.649 .| 10/14/2016. | 03/10/2022.
718172 AT 6 | Philip Morris Intl INC S NE........couiivriiiieieiecneseieeienieesenseessssssseennss | vevves | oo | eevivnennee | s TFE | 1i0000000.3,213,560 | ... 97.847 3,500,000 3,305,570 30,573 [ oo [ e | e 2.500 |...... 3.597 11/13/2013. | 08/22/2022.
720198 AC 4 | Piedmont Operating Partnership St NL..........ccceeerreerierisceieineieeissenesienens | veeees revrerennnn 928,450 | ... 94501 | ... 945,008 | .. 1,000,000 947,270 6,990 | oo [ e | e 3.400 |...... 4.351 [JD.cves | coereerni2,833 | 34,000 |03/12/2014. | 06/01/2023.
720198 AD 2 | Piedmont Operating Partnership St NL..........c.vceneevnneenerereneenseesensnniinenienns | veverne | oo | eevserinens | 0reFE | i 1,129,117 |..... 99.606 | ..coovevvne 1,095,665 | ..cooovvvnner 1,100,000 1,122,525 (V2577 SRR [NV IOV 4.450 |...... 4118 [MS..oo. | v 14,413 | e 48,950 | 05/20/2014. | 03/15/2024.
737679 DG 2 | Potomac Elec Pwr Co 1st Mortgage Bond..........c..coceeveecvenrinsineresiesissnienns | vevveee | v | evvenrionns | ore TFE | i 5,433,550 |...103.394 5,000,000 5,406,155 (27,395) [ .ovvvrererrercriens [ crrerirerieeeneeienns [ e 3.600 2.366 |MS......| .........53,000 | .......... 90,000 | 06/15/2016. | 03/15/2024.
74044W  A* 3 |Pregis Holding | Corp 1t Lien TL B Nt 1. eeieeiseessssisensenes [ s 4,292,693 |..... 99.500 ..4,288,763 4,310,315 4,283,852 13,899 2,741 | oo | e [ e 4.500 |...... 4.605 |MJSD. | ..o 539 | e 196,766 | 06/30/2015. | 05/20/2021.
74273@ AA 1 |PRIT Core Realty HIdgs LLC Sr Nt Ser A........c.covvevirernienrinninerieriesessiinees [ e ....10,000,000 |...101.796 10,179,644 | ............10,000,000 | .........10,000,000 | .....ccorurermrmrmmrrrnns | errrerirerirmrinninns [ e | cevveees 3.250 3.250 |FA...coo.| o 123,681 | ........ 325,000 |02/14/2013. | 02/14/2020.
74340X AN 1 [Prologis LP SENE........ovuiiecveieceeceeesisesesse et sesssssssassssasssinns | svveens v 11,677,800 |...113.750 | ... 11,375,030 | .. . . (VIS RZTC) N IR DUSRRTTRTIN PO 7.375 | ...... 4.888 |AO...... | coeees 124,965 | ........ 737,500 |07/12/2011. | 10/30/2019.
74456Q  BK 1 |Public SVC EleC & Gas S Nt........covurueieeriiniiierieriinineiiesiessienienessisesieenns | ovenen | oo | vevenneiens | evvens 1FE]| oo 6,469,700 |...100.784 | .............. 6,550,986 | ..........c... 6,500,000 6,475,472 2,714 | oo | e [ s 3.050 |...... 3.104 |MN......| .........25,332 | ........ 198,250 | 11/04/2014. | 11/15/2024.
74834L  AS 9 | Quest Diagnostics Inc Co Gtd Nt 5,590,950 |...107.332 5,000,000 5,310,267 (B7,400) [ ..o [ e [ e 4.700 |...... 3.128 |AO...... | 058,750 | ........ 235,000 | 08/07/2012. | 04/01/2021.
74836H AC 1 |Questar PIipeling Co Ni........ccocrmrnieniriniinerierncnnnesniseneneseseesssseesnsnenes | rovene | oo | cevevennene | oo IFE | i 7,712,700 |...103.998 ..7,799,843 7,533,712 (28,961) [ oo [ e [ 5.830 |...... 5.404 |JD.......| ..........36,438 | ........ 437,250 | 09/08/2009. | 02/01/2018.
74966U AN 0 |RPI Finance Trust Term Ln 5 Nt 1 ....12,836,848 |...101.089 13,041,889 | ...........12,901,354 | ........... 12,832,608 (4,239) [ oo | e | s 3.195 |...... 2.905 ..73,847 |10/26/2016. | 10/05/2022.
756109 AL 8 |Realty Income Corp SrNt.......ccvvvunee e 1,148,800 |..110.926 | .............. 1,109,262 1,135,073 | oo | v (13,727) [ v | ceereerverserseirennns [ s 5.750 2.233 07/21/2016. | 01/15/2021.
760759 AH 3 | Republic Services INC CO Gt Nt.........c.ovveereeenreenreenneeenerinneeenneeennesennees | ceveeen | oo [ eevivneeenns | ceeeni2FE | s 21,881,522 |..107.948 | ............ 23,748,626 22,000,000 21,954,549 | ..o | e 12,920 | oo [ e [ e 5.000 |...... 5.071 |MS......| ........366,667 | ..... 1,100,000 |08/05/2010. | 03/01/2020.
760761 AB 2 | Republic Services INC CO Gt Nit........ccoouevvererrierrerecrierirserissnsssssssnnssnens | veeeeen | oo [evvreennns | e 2FE | i 4,058,979 |...108.825 4,000,000 4,020,568 (6,922) [ ..o | e | e 5500 |...... 5293 |MS......| ........84778 | ... 220,000 | 08/03/2010. | 09/15/2019.
761713 BR 6 |Reynolds American INC St NE........c.cocvueeeveerennernereriseessnissnnenessseessenonns | oevene | or | eevvvennene | erei2FE | i 4,997,450 |...100.492 5,000,000 4,999,037 1,541 | e | e | e 2.300 |...... 2.331 |FA..coo| oo 41,528 | e 115,000 | 12/23/2015. | 08/21/2017.
779382 AP 5 |Rowan Companies INC CO GA Ni..........cocovvvuieierimiiesinnisnissisnssesiienssnnnns | veveree | oo | evveniienns | orenFE | it 2,790,460 |..... 94.500 2,650,000 2,504,250 (230,913) | cvvvuvee (12,439) [ .ooverereerenirens [ e [ e 4.875 ... 4.205 |JD....... | ce....... 10,766 | ... 129,188 | 09/04/2012. | 06/01/2022.
785592 AD 8 | Sabine Pass Liquefaction Hgh YId COrp.......couevumrverierineernsineiieeeceiesieenns 3,157,500 |...106.250 3,000,000 3,150,577 (6,923) [ ..o | e | e 5.625 |...... 4693 |AO...... | 35,625 | ..o 84,375 | 08/24/2016. | 04/15/2023.
785592 AH 9 | Sabine Pass Liquefaction Hgh YId COrp 1S.......cccrerenrinneineinniieninereeisnienns | veveree | or | wvveniienne | eree8FE | i 2,687,500 |...109.500 2,500,000 2,678,021 (9,479 [ oo | e | s 6.250 |...... 4.691 78,125 | 09/06/2016. | 03/15/2022.
81211K  AX 8 [Sealed Air Corp Sr Nt ..1,803,163 |...103.250 1,670,000 1,724,275 (74,219) (4,868) [ ....eonrecrrerins | e | s 5.500 |...... 4.425 45,925 | 08/09/2016. | 09/15/2025.
817565 CB 8 |Service Corp INtl St NE......oovvviiviiescrercsnessseensssseessssssenssnsenes. | eovens | oo [evveninens | veren3FE | v, 1,025,000 |...104.250 1,000,000 1,023,626 (1,374) [ o e s 5.375 |...... 4.988 |MN......| ...........6,868 | .......... 26,875 | 06/14/2016. | 05/15/2024.
82570J AE 6 | Vencore Inc (SI Org Inc) 1st Lien TL Nt ...101.000 3,447,980 682 5,899 | v [ s [ 5.750 |...... 6.000 |MJSD. | ...........3,323 | ........ 210,791 | 06/09/2015. | 11/23/2019.
82967N  AJ 7 |Sirius XM Radio Inc Nt. ...101.500 626,180 (243) | cevevveeernrienns [ e [ s 4.250 |...... 4189 [MN......| e 3,394 | e 26,563 | 09/09/2015. | 05/15/2020.
832696  AK 4 | SMUCKEr JM CO SFNL.....oooeeveeocveeceeseeeeseseeseseesesessessssssssssssssssssssnessnnsss | eonesen | o [ eoveveririns | eeeni2FE | i, 5,617,542 |...100.834 5,632,846 | ...ovvveericeiirinns | e 12,555 | oo [ e [ s 3.500 |...... 3.804 201,425 | 10/13/2015. | 03/15/2025.
835788 AH 6 |Sophia LP Term Ln Nt 1 ..2,480,143 |...100.729 2,469,644 2,479,850 (294) | covoveeinrienns [ e [ s 4.750 |...... 4.695 ..24,175 | 10/17/2016. | 09/21/2022.
842400 GF 4 | Southern CA Edison Co 15t Mtg Bd.........ccccrvverrreenrerennreennneennneenseeennneennnes | veveeen | oo [ eevivneendt | et AFE | s 3,535,714 | ..... 98.372 3,535,714 3,535,714 | ovvveeeenrrieneens [ e [ e | e | s 1.845 |...... 1.845 65,234 | 01/13/2015. | 02/01/2022.
842587 CJ 4 |Southern Co SrNt. 4,989,900 |...101.027 5,000,000 4,996,513 2,033 [ oo [ | e 2450 |..... 2493 |MS......| .........40,833 | ....... 122,500 | 08/21/2013. | 09/01/2018.
84611@ AB 9 | Sovos Compliance LLC Additional TEM LN........c.evereermeinerncrererineeiseennniinens e | oo | vvenveiene | cevvveenendh | v 4,136,905 |...100.000 4,239,357 4,143,027 6,122 | covoreeerrinnns | e [ e 8.250 |...... 8.892 |MJSD. | ool 972 | e 152,750 | 07/26/2016. | 03/01/2022.
86765B AG 4 |Sunoco Logistics Ptnrs Op LP Co Gtd Nt ...12,016,780 |...107.957 ..12,000,000 | ....oceeee 12,006,297 (1,820) [ oo | e | s 5500 |...... 5481 |FA.....| oo 249,333 | ........ 660,000 | 03/02/2010. | 02/15/2020.
870845 AC 8 |Swiss Bank Corp-NY Sub Nt ..125.716 5,040,000 6,325,589 (104,525) [ oo [ e [ 7.750 |...... 4470 [MS...... e 130,200 390,600 |06/03/2014. | 09/01/2026.
871829  AM 9 | Sysco Com SI NL.......ccvveirireiereiieceiiees 107132 | ... ..2,731,866 | .. 2,550,000 2,555,721 (2,389) [ ..o | e | e 5375 |..... 5266 |[MS...... | ccccoeeee. 39,596 | ........ 137,063 | 06/05/2009. | 03/17/2019.
871829  AX 5 | SYSCO COM SINL.e..vvoocveeeeeeeeseseeeeseeeese e sessssesssesssssssssssssssssssnssssnssens | eovesen | o | eovesrssins | oeeen 2FE| s 4,990,450 |...100.864 | .......ccoo.u. 5,043,180 | ..ovvvvreeens 5,000,000 4,992,745 1,829 | oo | ceernenieernerenns | oo 2.600 |...... 2.641 |AO...... | oovrenne 32,500 | ... 131,083 | 09/23/2015. | 10/01/2020.
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87264A  AK 1 | T-Mobile USA INC HGN Y1 NL.....ooourermrrerrcersreenseeeseesnesesneessssessseesssneesns | eevenns [P PPN IOV 3FE| s 5,182,667 |...104.000 | .............. 5,200,000 | ..ocooeeeene 5,000,000 5,117,454 (3,953) [ covuvrurererrerins | eeerrrinerirerireeins | e 6.250 |...... 5.620 |AO...... | oovreenee 78,125 | ........ 312,500 |02/10/2014. | 04/01/2021.
87305Q CH 2 |TTXCo SrNt 8,002,235 |..... 99.824 8,002,245 (237) | cevererererenneienns e [ s 3.600 |...... 3596 | | v 132,800 | ........ 288,000 | 11/13/2014. | 01/15/2025.
878750 AK 8 |Teco Finance Inc Gtd Nt ..3,982,080 |...106.191 3,993,237 1,898 ST I 5.150 |...... 5.208 v | .60,656 206,000 | 03/04/2010. | 03/15/2020.
88224P  JS 9 |Texas Capital Bk NA Sr Nt I ....10,000,000 |..... 96.065 ..9,606,470 | ............10,000,000 | ............. 9,606,470 | ........... (393,530) | vvvevurrerenrirenns [ errinerrineniiienns [ e | e 5250 |...... 5250 |Jdoo | v 220,208 | ........ 525,000 |01/28/2014. | 01/31/2026.
887317  AF 2 | Time Wamer INC CO Gt Nb...........vrverreerreirnnrieneiseessesssssessssssssessssessnns | seveees o e | e 2FE | 9,984,250 |...106.747 10,674,670 9,994,136 1,656 [ cooocveerveerienins | cevneninersenirenins | v 4.875 ... 4.895 MS...... | s 143,542 | ........ 487,500 | 03/04/2010. | 03/15/2020.
887317 AW 5 | Time Wamer INC SINL.........ocvuureiiiireieeieseiisssiessisessssessssssssessssennes | ceneees ] 4,988,000 |..... 99.440 4,972,000 4,989,788 1,029 [ oo | v | s 3.600 |...... 3.628 |JJ.cies | i 83,000 | ........ 200,500 | 05/28/2015. | 07/15/2025.
88732  AH 1 |Time Warner Cable INC CO Gt Nt.........cvvuurverrrerereeresneesseresseeeseesssseess | ceveees e | e 2FE | 3,027,040 |...101.419 | ... ...3,042,573 3,001,418 (4,145) [ oo | s 5.850 |...... 5.703 |MN......| woovrvenee 29,250 | ........ 175,500 | 07/15/2009. | 05/01/2017.
88732 AL 2 | Time Wamner Cable INC S NE.......c.iiuiireiiniieeieeeseiesies e esesseeinsiens | eeeeas ] . 3,189,750 |...106.762 | ... ...3,202,860 3,039,014 | oo | e (24,202) [ ..ovoreveerirneiens [ e [ e 6.750 |...... 5.832 | | e 101,250 | ........ 202,500 | 07/15/2009. | 07/01/2018.
89054X  AB 1 |Topaz Solar FAMMS LLC Ni........oorveerrerreereeernneesnseesnnesssneesssesssssssssnsssnnes | eevenns [P RO IOV 2FE| v 2,116,077 | ..... 98.458 | ..coovevenee 2,042,604 2,112,888 (923) | evererrerernens [ e [ e 4.875 |...... 4741 MS...... | oo 25,565 | ... 101,136 | 04/24/2013. | 09/30/2039.
893570 BM 2 | Transcontinental Gas P L COrp DED.........c..ourvveririrriirsiiinreiieseiieeenissesieenes | ceveees ] 119.217 834,516 755,147 (3,934) [ oo | e | e 7.250 |...... 6.176 | JD..ccoo. | covrrirs 4229 | ... 50,750 |02/24/2005. | 12/01/2026.
893830 AZ 2 |Transocean Sedco Forex Inc Co Gtd Nt I | e | e AFE 5,740,750 90.500 ..4,525,000 | ..............5,000,000 | ............. 4,525,000 | ......... 1,674,639 £ TC) I TR ORI PO 9.100 |...... 7.810 01/26/2012. | 12/15/2041.
893830 BB 4 | Transocean Sedco Forex Inc Co Gtd Nt LS 4,783,920 |...100.000 4,000,000 | ..............4,000,000 | ............4,000,000 | ......... 1,493,677 ATBBTT) [ oo | e | e 7125 | ... 4.529 08/07/2012. | 12/15/2021.
90131H  BL 8 |21st Century FOX AMENICA S NL.........cvvrurrernrrernrresreeesnseesenesssssssessssssssnnees | s ] v 10,852,158 |...123.056 | ... 12,305,550 | .. verernernn 10,819,889 [ oo, cerneeeee(19452) | o [ [ e 6.650 5.958 04/06/2015. | 11/15/2037.
902494  AX 1 | TySON FOOOS INC ST NL......couiimiiriieieieiiesise et sessssinns | eeeeas e | i 2FE | s 15,255,700 |...101.879 | ............ 15,281,910 | ..oovveneee 15,000,000 | ....ccvonee 15,203,949 | ..oovvervrnirnciienes [ s (21,908) [ ..ovvvvereerenins [ errerrerieeineiinns [ e 3.950 |...... 3.743 09/02/2014. | 08/15/2024.
90261X  HK 1 | Swiss Bank Corp-NY SINL........coovervrerirrerreiinnrennneesssessesssssssssssssnsnnnes. | eevenns | e | IFE | s 7,970,240 | ..... 99.591 8,000,000 7,979,756 5,960 | ..ovoerreerreriens [ e 2350 | ... 2432 05/27/2015. | 03/26/2020.
90346Y  AE 9 [US Shipping Corp T LN B2 Nt ... | ceines o] 7,776,603 | ..... 94.500 7,811,875 | v 7,382,222 | oo 192,093 3,204 | .o [ [ 5.250 |...... 5.341 12/31/2015. | 05/27/2021.
90351H  AB 4 |US Foods INC Term LN Nt 1.........ovuiiiininiieenisciseiesinesiensssissesisesienes. | s | e | AFE | 7,737,892 |...100.893 7,678,208 7,736,590 (1,303) [ oo | e | e 4.020 |...... 3.900 11/18/2016. | 06/27/2023.
907818 DY 1 | Union Pacific COMP Ni.......c.uciuurirriieieieiiseiesiesise s ssesssenes | eeeeas o] 1,998,620 |...101.629 | ... ..2,032,588 | .. 2,000,000 1,998,870 121 | e [ [ s 3.250 |...... 3.258 08/07/2014. | 01/15/2025.
911312 AK 2 | United Parcel Service Sr Nt O | e |l IFE | 16,388,960 |...107.390 | ............ 15,034,530 | ..oocvevnne 14,000,000 | ........... 14,955,825 | ...ovvvvrricrirerinins | v (412,446) | covooverrnens [ e [ s 5125 |..... 2.002 06/04/2013. | 04/01/2019.
911312 AY 2 |United Parcel Service Sr Nt I o] 4,641,648 4,800,000 4,643,431 1,783 [ o | e | e 2400 |...... 2.780 11/10/2016. | 11/15/2026.
91159H HL 7 |US Bancorp Sr Nt R STOUPPTORTSTORRTOTPIO SO | e |l IFE | 4,999,300 5,000,000 4,999,423 LV T I DR 2.350 2.353 01/26/2016. | 01/29/2021.
91324P  CU 4 [UnitedHealth Group INC S&NL.........cvuurieurieiieeineieeiieseeesessssisessessesesensas | seviee ] 7,477,125 7,500,000 7,480,861 3736 | coveerereerienienns | e | s 2125 |..... 2.189 02/22/2016. | 03/15/2021.
91911X AM 6 |Valeant Pharmaceuticals Intl CO Gtd Nt..........ccvvvvvererniinviniiiseneseiensreinnes | ove e RS 2,970,000 3,000,000 | ......c....... 2,585,625 | ........... (400,039) 3,236 | v [ s | s 7.000 |...... 7.148 07/07/2011. | 10/01/2020.
92343V BR 4 |Verizon Communications INC SFNL.........covuuriirrieieiiniineinenssseesesieseeennas | ceves | e | e 2FE | 5,391,700 5,288,393 | ...ovvriereriieninns | e (36,684) [ ..uvvrrereernerins [ e [ e 5.150 |...... 4.155 01/21/2014. | 09/15/2023.
92343V DD 3 |Verizon Communications INC St Nt.........ccoviervireiiiieieineeeisessssiseisssneies | ove e [ ennl2FE | 9,974,500 9,975,467 967 | ovveererrirenies | e [ e 2.625 |..... 2.654 07/27/2016. | 08/15/2026.
92826C  AB 8 [ VISAINC ST L. ..ot | s [P PO VPO | | = ISR 8,088,880 |...100.311 8,072,973 | oo | e (15,907) [ ovvvrevereernenrns [ errmerrrenirseeneeiinns [ e 2.200 |...... 1.959 02/02/2016. | 12/14/2020.
92890H AC 6 | WEA Fin LLC/Westfield St NE........cc.vvirrerieiiniieeienirseiesisseiessesisssieens [ s o] ..101.113 6,986,528 1,482 | oo | e | e 3.750 |...... 3779 [MS....| v 75,833 | ........ 262,500 | 09/10/2014.| 09/17/2024.
93933W  AA 4 |Washington Mutual Bk FA SUb BK Nt.........covvueririeirinrieieniseseessenisesneees [ o ] ......0.010 7,000,000 | ovouverrereereninninens | ceresnrnenienineiens | e | e | s | e 6.875 | oo JD....... 12/22/2016. | 06/15/2020.
941063 AQ 2 |Waste Management INC CO Gt Nt.........ccvvrevrerieiiieriniieiinnsesesiersnneeenens | e e [ ennl2FE | 7,764,710 |...107.867 7,000,000 7,433,398 | ..o | verereeren(96,526) [ o [ v | e 4.600 |...... 3.006 [MS......| ccoouee 107,333 | ........ 322,000 |06/03/2013.|03/01/2021.
942683  AE 3 | Watson Pharmaceuticals Inc Sr Nt 4,777,035 |...109.253 3,885,000 4,257,143 JSSSTURRRRRIN PO 6.125 O .89,895 01/15/2013. | 08/15/2019.
942683 AG 8 |Watson Pharmaceuticals INC St NL.........cocervvreeernensinieninenesnsenenssinnes | eovenes oo [enrveinens | verenFE | i, 1,008,340 |...100.191 1,000,000 1,001,374 | o | evreereeend(1816) | o | v e 1.875 |...... 1.689 [AO...... | v 4,688 01/17/2013. 10/01/2017.
94974B  FQ 8 [Wells Fargo & Co SUb Ni.......c.coocuverierineenerieieinerierineenenssssisenssenssssseesnns | evenee | [eoverrneens | ceed TFE | i, 5,188,612 |...100.550 5,200,000 5,195,364 | ...ovvvverrnrrncerinns | 2,201 [ | e | s 2.150 |...... 2195 | e | v 51,552 10/21/2013. | 01/15/2019.
94974B  FY 1 [Wells Fargo & Co St NE......cvverviieieeinneieenseenssisssensssssssssssessssssnssenes | everes | oo | vervennene | eoren TFE | v 1,248,713 |...101.319 1,250,000 1,248,939 | ..o |91 | | s [ 4.100 |...... 4111 | IDcci | 3,986 05/27/2014. | 06/03/2026.
96950F  AD 6 [Williams Partners LP S&NL..........occvveievncrieriinreneeseninsneniensseessensssssssnsnenins | evenee | [eoverrneens | veeen2FE | i, 3,989,245 |...106.842 4,000,000 3,996,023 | ..oocveerierernernnns | e 1,115 [ | e 5.250 5.284 |MS......| oovrenne 61,833 | ........ 210,000 | 07/12/2010. | 03/15/2020.
96950F AL 8 |Williams Partners LP Sr Nt ..3,478,860 |...102.723 3,500,000 3,484,483 SRR IO 4.500 157,500 | 11/12/2013. | 11/15/2023.
976657 AL 0 | Wisconsin Energy Corp St NL..........oceeeenrenerierierineenseissssnensessssessensssssssnnns | vevene | or | eevvsennens | ereiFE | i 3,073,740 |...101.913 3,068,295 | ...cvovrverreiennens | cerrirenneees(B,445) [ s | e | s 3.550 106,500 | 03/09/2016. | 06/15/2025.
982526 AU 9 | Wrigley Wm Jr Co Sr Nt 4,990,650 |...100.895 4,996,500 | ...cooevenrierienni [ e 1,880 [ s [ [ 2.400 120,000 | 10/16/2013. | 10/21/2018.
000000 00 O |Burger King Term Ln B2 Nt 1.......cccovvveieenrrennrrnerneniseesenissnnsennenseneseessssssnens | veveree | A | v [ corndFE | o 1,004,931 |...100.750 . 1,004,743 )| [N IFOURPRRRRTR PO 3.750 11/08/2016. | 12/12/2021.
008916  AG 3 | AGrUM INC ST NL......ouiivriiieirrieeieieeeeienis 1,379,867 |...125.133 1,445,291 1,353,263 ) SISO SOOI B 7.125 656 [MN......| ... .8,687 | oo 82,294 | 07/12/2011. | 05/23/2036.
15135U AD 1 |Cenovus Energy Inc Sr Nt 10,023,169 |...106.974 .10,697,400 ...10,008,563 ) [SSSURRRRINN P 5.700 570,000 |07/08/2010. | 10/15/2019.
292505 AD 6 |EnCana Corp Sr Nt 3,530,340 |...107.714 3,231,420 (235,476) | ..conv.... (15,977) [ oo | e | e 6.500 195,000 | 09/05/2012. | 08/15/2034.
65334H  AG 7 [NeXen INC ST N......oooocveeeceeecveeceieesseesseessisessisssssssessssssssssssssesssssessiene | vevnnes | oo | eonvrivennn | eoiee TFE | i 5,005,150 |...118.520 5,005,089 )| [ NN PO 6.400 320,000 |06/30/2011. | 05/15/2037.
65334H AK 8 |Nexen Inc SrNt. 5,335,700 |...108.701 5,117,951 )| ESEEURUTTUTOUIOR ISR PO 6.200 310,000 |02/02/2011. | 07/30/2019.
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654677 AB 9 |Niska Gas Storage Can Fin St NL........ccciveeierireieesinsererieseseessssssessenes | eeeens Al [ e 5FE| v 9,777,600 |...100.500 | ............ 10,050,000 | .....cceoue. 10,000,000 | ...cvvvveer 9,874,554 | ........ 1,199,645 | ........... 49,910 [ oo [ e [ e 6.500 |...... 7114 |AO...... | oo 162,500 | ........ 650,000 | 01/09/2015. | 04/01/2019.
655422 AU 7 | Xstrata Canada Corp Sr Nt LS. |.|... ...101.604 ..1,158,283 1,140,000 1,125,283 30,643 | .o | e | s 5.500 |...... 8.469 06/10/2009. | 06/15/2017.
878742 AW 5 | Teck Cominco Ltd Co Gtd Nt LS... ..1,049,400 |..... 96.368 ,060,048 1,100,000 1,049,400 613,079 36 | oo AT,715 [ e [ e 6.250 |...... 6.271 06/29/2011. | 07/15/2041.
89153U AE 1 | Total Capital Canada Ltd St NL........cc.oovrvemrriirririiieeiiseieseseesiisessieennins | v 1,998,080 |..... 99.990 2,000,000 1,999,589 390 | oo | e [ 1450 |...... 1.470 01/10/2013. | 01/15/2018.
98417E  AC 4 |Xstrata Finance Canada Gtd Nt...........ccoccrrerirrernrrennrrennnrennsennnnessesenneeens. | cevenns ] .4,711,391 |...109.736 4,680,512 (7 ) [T DR O 6.900 |...... 6.413 03/22/2010. | 11/15/2037.
000000 00 O |Evraz Group SA S NE.......ccviiiiriiniiiesi e | e ...104.682 514,340 (B55) [ cvveveererrrireens [ e | e 6.500 |...... 5.538 10/31/2016. | 04/22/2020.
000000 00 0 |Petra DIamonds LLC St NL........c.coovuererireriieniiesiesississsissssesssesssessssssssssnss | eneees ...103.250 516,250 (4,493) (507) | evereeerrrerirens [ e 8.250 |...... 6.366 12/06/2016. | 05/31/2020.
000000 00 0 |Grupo Famsa SA de CV SINb......cocerineineriseinernneiseeenieesenssssissssseesienes | veneens | D | cevvveeivnee | corneFE | i 717,813 | 68.750 | .................584,375 | .................850,000 | ...ccccoornee. 584,375 | ....c...... (138,127) 4,689 | | e | s 7.250 |...12.813 11/02/2016. | 06/01/2020.
000000 00 O |Digicel Limited S&NL......c.cocvereerererrrnrrerieriseeeresnsessenssessensssssssssensssnes | cevees | D | veviveennee | e BFE | 1,064,760 | ... 85.797 1,029,564 (39,865) 4869 ..o | e | e 8.250 |....11.936 10/31/2016. | 09/30/2020.
000000 00 0 | Braskem SA S NL.......cociiiiiiriiiineiieeineieiteeieses et | eeeeas 104.750 785,625 780,371 (1,039) [ oo | e | s 5750 |...... 4.695 .. | 10/31/2016. | 04/15/2021.
000000 00 O |Digicel Limited SINL.........cverrerrererieirierierieeeeisesssesiessesesesssessesssessenins | eeeees . 1,472,397 | ... 76.000 ...1,406,000 1,406,000 (74,765) 8,368 | oo [ e [ s 7.125 |...12.412 .| 10/31/2016. | 04/01/2022.
000000 00 0 |Navios SA Logistics Inc Sr Nt e | D e | e BFE | 537,469 |..... 94.500 637,875 540,239 2,770 | oo [ e | e 7.250 |...12.492 11/02/2016. | 05/01/2022.
000000 00 0 |Grupo Posadas SAB CV ST NL........cccrrermrremmrererssnnrsnsessnssssssesssssssnnnens | voveees 1,556,441 | ... 99.702 | ... 495,530 | .. 1,495,530 (59,450) (1,461) [ oo | s | e 7.875 |...... 6.912 11/01/2016. | 06/30/2022.
000000 00 0O |Compania Minera Milpo St NL.........ccoorvneernreinerneriiereneesseinseisersesiseesensssenss | veveees | D veviveeinnee | i 3FE | . 740,625 | ... 98.473 | oo, 738,548 | ..ccovvviins 750,000 738,548 (2,236) 158 | oo [ rererenissisenienes [ e 4.625 |...... 4.855 11/16/2016. | 03/28/2023.
000000 00 O |AES El Salvador Trust Il SENL.......cvvevvvrieiieiesieesiesseessssssisesssessesssssin | eveens 92.250 | ...... 922,500 .1,000,000 916,359 1,359 [ oo | ceernerinernenienins | v 6.750 |...... 8.504 .. | 11/10/2016. | 03/28/2023.
000000 00 O |Lukoil Intl FINANCE BV ST NL........cvuieurirerireieiieiiesiseeseeisessessessesesessssenns | eeeens 100918 | oo 1,614,688 | .....ccoonnv 1,600,000 1,626,594 (B06) | vvveerneraerrens [ ereeereerereseinenes [ s 4.563 |...... 4.260 .. | 10/31/2016. | 04/24/2023.
000000 00 O |Credito Real Sab D& CV St NL......ccuuivirrerieiirinirierierineesesssiesieneeeesseins | eveees ...101.875 ...1,935,625 1,935,625 (34,444) (1,181) [ oo | e | e 7.250 |...... 6.548 .. | 10/31/2016. | 07/20/2023.
000000 00 0 | COMECEI TrUSE ST NL......oouvereiereiiiieeeises s ssesnnees | eneees . ..101.483 | ... 735,752 | .. ...725,000 735,752 (8,745) (289) | evvveeerrerrrieens [ e [ e 6.875 | ...... 6.397 .| 10/31/2016. | 02/06/2024.
000000 00 O |Odebrecht FINANCE LTD SINE........civiirrireeiieieiiesiesississ e ssssssesssssssenisns | eveens [0 IO IOV AFE| e 1,815,500 |..... 57.833 | v 2,053,072 | coovvvrrees 3,550,000 1,830,407 [ ..o | v 14,907 | oo [ e [ s 4.375 |...14.619 11/29/2016. | 04/25/2025.
000000 00 0 |Braskem SA SINL..... oo seesssssssssessenesns | ceeeees 1,091,843 |..... 99.550 1,050,000 1,001,843 [ ..o | e | eevneiseessinens | rereseeeeissienes | s 7125 |...... 6.789 11/01/2016. | 07/22/2041.
00507U  AS 0 |Actavis FUnding SCS St Ni......ccccvevierimrinreinnisnrrerenseisneissisensensenisnenens | roveres | D vvvvvniens | e 2FE | i 6,994,436 |...100.118 7,000,000 6,995,288 497 | e [ e [ s 3.800 |...... 3.809 03/03/2015. | 03/15/2025.
034863 AB 6 | Anglo American Capital Co Gtd Nt 6,100,000 |...114.250 | ... 5,000,000 5,323,521 P ) [ e | e [ e 9.375 | ...... 6.266 |AO...... | cocveeee 108,073 | ........ 468,750 | 10/26/2009. | 04/08/2019.
03938L AM 6 |ArcelorMittal Sr Nt . RS 2,548,060 |...117.000 | ... ...2,340,000 | .. 2,000,000 2,196,289 394,299 | .......... (73,010 [ vvrevrerviririrens | e ....10.850 |...... 6.397 [JD.cove | v 18,083 | ........ 217,000 | 04/01/2010. | 06/01/2019.
05565Q BJ 6 | BP Capital Markets PLC St NE........cccovineenneineinerinnineresiseesseissnnsensseisseess | evees | G vevivevnnee [ i IFE | o 10,028,600 |...106.007 | ............ 10,600,660 | ............ 10,000,000 | .....ceeee 10,007,801 (3,317) [ oo | e | e 4.750 |...... 4712 [MS..... | cs 146,458 | ....... 475,000 | 07/01/2009. | 03/10/2019.
05565Q CJ 5 |BP Capital Markets PLC Nt........ccccocvireinrnenniininennensiesnnenensesssesssssnsens | eoveee | G vvvviinens | v IFE | i 2,903,124 |...105.112 2,800,000 2,873,859 (CJEY(0) 1 SRR ISOROROR BUoo 3.994 | ... 3.550 [MS......| oo 29,511 | e 111,832 | 10/22/2013. | 09/26/2023.
05565Q CR 7 | BP Capital Markets PLC St NE.......cc.ovvveinererincrnerisnnineneniseeseniessisssnnenns | vevenne | D | eevverinens [ o TFE | i 6,250,000 |...100.606 6,250,000 6,250,000 | ..ooverrereernninenns [ ererrerieeieesnees | v | e | e 2.237 |...... 2.237 |[MN......| oo 19,807 | ........ 139,813 | 02/05/2014. | 05/10/2019.
05578Q  AB 9 |BPCE SA SUD Ni.....cooouiiiiririeincrieninerneniseinsisenssnsiessensssnssesseessnsssennns | veveree | D | evvvverinens [ erenFE | v 5,221,600 |...101.661 5,000,000 BATT,058 | ..o | v (19,212) [ oo [ v [ e 5.150 |...... 4590 (oo | v 114,444 | ........ 257,500 | 08/05/2014. | 07/21/2024.
05578Q AD 5 |BPCE SA Sub Nt.... bttt | sereees 5,914,620 | ..... 97.427 6,000,000 5,929,950 (74T USRI BTSRRI PR 4.500 |...... 4673 [MS...... | oo 79,500 | ........ 270,000 | 09/08/2014. | 03/15/2025.
11042B AA 0 |British Airways PIC PTC.......cccoocvvrerninniinnneinineneisnseensesssssssssssssssensnnnne. | eonees | D [ covvniinnd | 1t 2FE | i, 6,607,828 6,132,555 6,388,043 | ...covviivreririeis | e (1SR :Z10) [ VRSO PO 5.625 |...... 3.281 03/05/2014. | 06/20/2020.
134638 AC 9 | Camposol SA Sec Nt ..1,052,625 1,050,932 (2,214) 521 S ....10.500 |...11.734 .. | 12/13/2016. | 07/15/2021.
20445P  AE 5 |Cia Latino AMericana SrNL........cccouueeiieiniininieisesiessssesensssissessenes | orene 490,000 (5,189) 189 | o | v [ e 9.500 |...... 9.700 .1 10/31/2016. | 07/20/2023.
21684A  AA 4 [Rabobank Nederland SUb Ni...........ccocverineriireneennernsernernnneseessssssnnennenens | eeveeee | D v | ool IFE | s 5,951,160 . . 5,963,908 4,322 | oo | e | s 4.625 |...... 4.728 11/25/2013. | 12/01/2023.
22112E AC 2 |Cosan Luxembourg SA Sr Nt ceor | eeeree | Do |l 3FE | 1,820,000 |..... . ..1,745, . ,750, 1,745,625 (73,873) (10722 [N SRRSO POP 7.000 |...... 6.456 11/01/2016. | 01/20/2027.
22303Q AG 5 |Covidien International Fin SA Gtd Nt.........ccccooveevververrerrncerneessernsersennseinseenens | veveree | G| vevverinen [ o TFE | i 2,765,850 . . 2,530,165 | ..oooeverererererreriinns | e [CCTA0% ) R IR DO 6.000 |...... 4.418 09/16/2009. | 10/15/2017.
25156P AV 5 |Deutsche Telekom SrNL.........ccocvriierneinneneiiniesiseisssnneisesesssesssesssiens | seviens | D [ eovseienies | c00n2FE | 4,999,700 | ... . . 4,999,711 11 SRR IO 2485 |.... 2.486 .| 09/13/2016. | 09/19/2023.
40052V AC 8 | Grupo Bimbo SAB De CV Sr Nt .15,061,755 |..... X . ..15,000,000 | ........... 15,051,354 (VA4 (SRR NSRRI IO 3.875 |..... 3.822 01/08/2015. | 06/27/2024.
404280 AK 5 [HSBC Holdings PLC St NL.........oiuiiiniiiieiinissisiesiceiesissisiesiesiisnies | sovias 8,980,470 |...108.071 8,990,469 1,959 [ oo v | s 5.100 |...... 5.128 03/29/2011. | 04/05/2021.
44920U  AD 0 |Hyundai Capital SErvices St NL...........oovveeerveecreeeneeeeerseneesenssssnssssesesssnsns | eonevee | C [ evvivereries | ceeen 2FE | i, 1,064,250 |...101.009 1,010,026 | ...coovvveercrirerins | cevereenns (14,192) [ oo [ e [ e 3.500 |...... 2.041 01/15/2013. | 09/13/2017.
44963L  AA 4 [IHS Netherlands Holdco St Nt............covuviiicieiiiinicnisiceiene 1,356,875 |...102.382 1,300,000 1,330,969 (23,871) (2,036) [ ..o | e | e 9.500 |...... 8.191 |AO...... | coovrennee 21,956 .. | 10/31/2016. | 10/27/2021.
463588 AA 1 |IRSA Propiedades Com Sr Nt .557,500 |...105.875 ...500,000 529,375 (27,021) (1,104) [SSSIRRRIN BN 8.750 |...... 6.515 |MS...... . 11,910 .. | 11/02/2016. | 03/23/2023.
478375 AD 0 [Johnson Control Intl pIc St NL..........ccuurvrriimrieiieiieeieeee e ..3,999,889 |...107.593 4,000,000 3,999,902 13 | s [ [ 5.000 |...... 4.998 |MS...... . .. | 12/28/2016. | 03/30/2020.
65504L  AC 1 |Noble Hidg Intl Co Gtd Nt..........ceovuverrrerrceriecieeiseesssesseessenssssissssesssnses | LS [ C v [ i 8FE | i 2,042,540 |...101.500 2,000,000 2,017,515 (4,396) [ ..oocevnrerrrierins | e | e 4.900 |...... 4.632 |FA..o.| oo 40,833 | .......... 98,000 | 07/22/2010. | 08/01/2020.
71647N AP 4 |Petrobras Global Finance SrNt............cccccoviiniiiniiiciiieiiiicnicesicsiesssiesieens [ s 1,431,170 |...107.750 1,300,000 1,400,750 (26,331) (4,089) [ ..o | e | e 8.375 |..... 5.820 |MN......| woocveneee 11,492 | .o 54,438 | 10/31/2016. | 05/23/2021.
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767201  AH 9 |Rio Tinto Finance USA Ltd Co Gtd Nt........c.ccoevreveicenerrverneencersnirnerserisniinens | ceveee | G v [t IFE | i, 12,300,000 |...115.305 | ....ccoonuee 11,530,540 | ............10,000,000 | ........... 10,679,324 (265,005) | vovovernerrrnens [ e [ e 9.000 5.839 |MN......| e 150,000 | ........ 900,000 |09/15/2009. | 05/01/2019.
803070  AB 7 | Sappi Papier Holding AG SrN...........cccooviiveiinniinrinciinniiscinenisniseiveniesiiens | conveee | D e | FE | 161,438 [ L 92.000 161,000 161,000 (451) 14 | e [ [ 7.500 |...... 8.404 12/16/2016. | 06/15/2032.
82620K AE 3 [Siemens Financieringsmat Sr Nt 12,930,320 |...100.267 .13,034,671 ...12,940,778 5,887 | .o [ i 3.250 |...... 3.312 10/09/2015. | 05/27/2025.
86959L  AE 3 | Svenska Handelsbanken AB S NL..........cccoviviririiniiieiiesinsese s enieens 5,142,950 |...108.125 5,054,663 | ....oovvvrrieriiriinns | e (15,270) [ .oovvvverrereriiens [ e [ v 5125 |...... 4.757 05/21/2010. | 03/30/2020.
86960B AQ 5 [Svenska Handelsbanken AB SrNt.........cccoocveenvrnernerirnreneiserneninennenirenennee | eeenee | D v | ool IFE | i 7,974,580 |..... 96.572 7,976,139 1,859 [ oo | e | oo 1.875 |...... 1.942 , 08/31/2016. | 09/07/2021.
902133 AF 4 | Tyco Electronics Group CO Gtd Ni..........ccovvvvererrirnrrirsriiniiinns 7,145,040 |...103.725 6,574,211 | oo [ s (95,474) [ oocvoeverneiens [ e [ e 6.550 |...... 4.971 [AO..cco. | v 106,438 | ........425,750 | 02/08/2010. | 10/01/2017.
928670  AX 6 | Volkswagen Intl Fin NV SrNL.......coocvcirnrrnererreinernernseennenissnsensessneee | veveree | D | eeveveiiven [ erinFE | i 9,490,120 | ..... 99.964 9,496,154 1,981 [ o | e | oo 2125 |...... 2147 [MN......| v 22,991 | ... 201,875 | 11/13/2013. | 11/20/2018.
947075 AB 3 |Weatherford Intl Inc Co Gtd Nt........ccooovveerincinieineinciverincinsenneiseiecessenseens | LS | C v | 0 BFE | c.....7,065,287 | ... 80.250 | ... ..5,376,750 5,376,750 862,730 (8,480) [ ....voevvrrieiis | e | s 6.500 |...... 6.073 |FA.....| oo 181,458 | ........ 435,500 | 07/12/2011. | 08/01/2036.
950399 AA 3 |Welltec A/S Sr Nt ...100.500 | .cooovvvnnee 14,070,000 | ............14,000,000 | ........... 13,802,160 | ..ocvevees 597,631 | oo 79,528 | oo | vevreernerneniresins | v 8.000 |...... 8.602 |FA.......| oeveue 466,667 | ..... 1,120,000 | 12/03/2012. | 02/01/2019.
984245 AM 2 | YPF Sociedad Anonima Sr Nt ...107.260 750,820 750,820 (18,615) (2,315) [ oo | e | e 8.500 |...... 5.816 |MS...... 11/01/2016. | 03/23/2021.
G1745*  AG 6 | Brookfield Utilities UK PLC Priv PI Nt ( 15,238,000 |...101.981 12,584,497 | ............12,340,000 | ........... 12,340,000 | .cvouvveerierirerirnens [ e | e | e (2,396,000) | ....... 4.050 |...... 4.050 AO...... 04/17/2013. | 04/17/2023.
G2615@ AA 2 |DCC plc Sr Nt Ser A ....13,000,000 |...101.627 13,211,573 | ............13,000,000 | ........... 13,000,000 | .o [ e [ e | e | s 3410 |...... 3.410 |AO...... 04/25/2013. | 04/25/2020.
G4035E  AA 1 | Gold Fields Orogen Hold St NL..........cc.ouvrvermerennnrennneinneensneessssesssnssssessssneees | voveeen | D [ evviveveiins | e 3FE | v, 1,727,625 |..... 98.300 | .coovvereneee 1,671,100 | .. 1,671,100 (55,484) (1,041) [ oo | e | e 4.875 |...... 4419 |AO...... 10/31/2016. | 10/07/2020.
GB037A  AA 2 | Metalloinvest FINANCe LT Nit......c..evuueirreineieiieeiseseeissiessesieeessessssissssens 104.928 | .ooovvvrenne 1573914 | .o 1,500,000 1,560,898 (P2X:157) 1 SRR [NV IOV 5.625 |...... 4.289 |AO...... 10/31/2016. | 04/17/2020.
G6710E AL 4 | Odebrecht Finance LTD Sr Nt vevcrneernee | e AFE ] nnn.323,200 .. 58.250 372,800 | ..coovvvivnnes 640,000 323,575 375 [ e [ e [ e 7.125 |...14.504 |JD....... 10/31/2016. | 06/26/2042.
G7T70#  AB 8 |Sage GrouP PIC Nb.........vvecveceeeeiecvieseee s essses s | envins D|.. ...100.552 21,115,821 21,000,000 21,000,000 [ ooocvvnerirerireernnins | o | s | e | e 3.080 |...... 3.080 |MN...... 05/20/2013. | 05/20/2020.
L6388F AL 6 | Millicom Intl CElIUIAr S NL.........vvrrrerrceiirnrieerieene e | ceeeees D|.. ...105.428 1,350,000 1,412,120 (1,870) [ ..o | s | e 6.625 |...... 5.517 |AO...... .. | 10/31/2016. | 10/15/2021.
L78043  AA 1 | Puma Energy Holdings SrNE.......ccocriiuiiiriieiieeieieeseeeieeeeesseiseisnsiens | s DJ.. . ...103.406 | ... ...1,5651,090 | .. 1,500,000 1,551,090 (1,902) (1,758) [ oo | e | oo 6.750 |...... 5.766 |FA....... .| 10/31/2016. | 02/01/2021.
L9183M  AD 0 | TMK OAO ST NL..cooiiriiiiiciiieeiessssississ s sssssssssss s snssssssnns | sosenes [0 IO IOV AFE| e 1,056,250 |...103.500 | .....ccooonee 1,035,000 | ..coovrvvnen 1,000,000 1,035,000 (18,741) (2,509) [ .ooovvererrirerrin | e | e 6.750 |...... 4.940 |AO...... 10/31/2016. | 04/03/2020.
M2R15V  AA 5 | Albaraka Turk Katilim BA S&NL.......c..coouuiireieineiieriiesieeiseseisesiessseessnins | veeees D|.. 757,425 |..... 99.580 ...750,000 746,850 (10,212) (3B3) | evereeernerrnrinens [ e [ e 6.250 |...... 5.839 | JD....... 10/31/2016. | 06/30/2019.
M8933F  AF 4 | Turkiye IS Bankasi AS SUD Ni.........cccciiumimirierirririerinsieeiesissesssesessenes | eveees D|.. 648,375 | ..... 95.375 ...650,000 619,938 (28,480) A2 [ | e | e 6.000 |...... 6.050 |AO...... 10/31/2016. | 10/24/2022.
N54468 AD 0 |MARFRIG Holding EUrOpe St NL.........cocrireimeiieiierineiineeiseiseiieniesesenssnins | seinee D|.. 1,245,600 |...103.392 1,200,000 1,240,704 (2,514) (2,382) [ .ooocerereneienins | e | s 6.875 |...... 5.305 | JD....... 11/02/2016. | 06/24/2019.
N9417J  AB 7 | VTR Finance BV SECUMEd Ni........c.covuivrvivriieriieiieieenssseiesiseissssssssssnsssies | ovene D|. RS 1,257,000 |...103.250 1,200,000 1,239,000 (17,102) (898) [ .evrevrrererrrrerens | veererrersirsnirenens [ e 6.875 |..... 6.049 |JJ....... 11/01/2016. | 01/15/2024.
P2253T JE 0 [Cemex SAB DE CV 18t LIEN Ni......cooovevveeenceneeiineiseienieeiseessnnissesssenssesiseens | seveee | D [ evneiienies | cennnFE | i 357,000 |...101.430 355,005 (1,912) [ covoris (X)) USSR ISR IOV 5.700 |...... 5.393 | WJ....... 11/01/2016. | 01/11/2025.
P2894N  AC 1 | Columbus INtINC SENL.....cvucvrieiiciericneeseeen e sensnes | eevees .751,716 |...103.800 726,600 (23,441) (1,675) [ oo [ eerrreirerssiseerenens [ s 7.375 |...... 5463 |MS...... .. | 11/01/2016. | 03/30/2021.
P3642B  BF 2 | Grupo Elektra Sab D& CV SINL......ccorvuerimeireiieiiesineeiesiseisesssssseesssensssens | s . 455,135 |...100.300 455,083 | ..o | e (7] [N ISR IO 7.250 |...... 7.085 |FA....... .. | 11/07/2016. | 08/06/2018.
P4833)  AA 4 | Geopark Latin Amer Chile 18t Lien Nb.........ccocverineieriiinnisceeeesinsins | e D .vverene | e AFE | ..o 1,075,250 ... 92.500 1,063,750 (14,803) 3,303 | oo [ | e 7.500 |...... 9.864 |FA....... .. | 10/31/2016. | 02/11/2020.
P57908 AF 5 | Mexichem SAB DE CV ST NL......cco.oivuuiveeiieeieceeesesessiessesssessssssesssssssesses | cevvens D ovvereee | e 2FE | i 771,659 | 90.001 71,777 LR [SOSTRIR URRRIN PO 5.875 |..... 6.370 [MS......| oovrernee 14,002 .. | 11/17/2016. | 09/17/2044.
P6460M  AJ 3 | Mastellone HErmanos SA SrNE.........cciureviernriieeeesseesssiesnse s D|. 108.130 | ..............1,946,340 | ..............1,800,000 | ............. 1,946,340 | ........... (120,259) (<)) R o ...12.625 8.591 [ | o 112,363 .. | 11/15/2016. | 07/03/2021.
P6638M  AA 9 |Metalsa SADE CV SrNt.... D e | el 3FE | e 486,250 | ... 95.859 479,295 (7,223) 268 | ovvveeeeieneeiens | e [ oo 4.900 |...... 5.410 .. | 11/04/2016. | 04/24/2023.
P8704L  AA 6 |Sixsigma Networks Mexico St NE........cccovvrvrrnierisnieseesseesssssnns | e D|. . e 344,708 93.351 | ... ..326,729 326,729 (18,112) 132 | s | e 8.250 |...... 8.629 .| 11/02/2016. | 11/07/2021.
P98IMJ  AY 7 | YPF Sociedad AnOnIMa SFINL.......ccuieririniiieiiensissesssssssisssnssenssessensssnsssnssens | oveees o] 4] ... AFE| s 1,657,500 [...103.750 | ...ccoovne 1,556,250 1,556,250 (98,036) [KIVAL] FRN [RRI [R 8.750 |..... 6.726 11/01/2016. | 04/04/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation: e | sniees 1,925,089,301 XXX | e 1,922,298,408 | ......1,877,982,431 | ...... 1,884,715,080 | ......... 4,982,201 | ...... (6,247,719) | ..ovevvvs 47715 | ... (2,396,000) [ XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
02150W  AB 9 | Countrywide Alternative Ln Tr RMBS ST 2........ovcuviveiemeinerneseenneineinnniens | cvvnien | oo | vevreenndh | s 1FM 3,734,536 |..... 94.701 3,790,873 3,734,536 | ..o [ [ | s | s 2856 |...... 4.456 03/22/2007. | 03/25/2047.
030728 L9 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R8..........c.cvvvmerimrermenerinerinerneninees | vevnee | oo [ eevvvrinndh | TFM | s 4411719 | ... 92.704 ...4,635,200 4,502,773 | oo | v 47,588 [ .oovereeereereeins [ e [ e 1.246 |..... 2.359 11/13/2014. | 10/25/2035.
030728 S6 3 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R10...........cocvvevvvevrnrinnienicnniveniene | vevvee oo [ eoverieedb | i 1FM ...13,959,375 |..... 95.869 14,380,350 | ............15,000,000 | ........... 14,256,153 | ...vvovrreerrriennes | oo 151,190 | covvvererrveniiees | eevvieeeieesiienenes [ e 1.166 |...... 2128 08/19/2014. | 01/25/2036.
12668B EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4...........oocvueveneeneereeiiernernerieneseens | cevene | oo | vevreenndh | i M| s 5,709,733 | ... 92.79%4 | oo 5,926,387 5,709,733 | oo [ e [ e | e | v 5.500 |...... 8.469 02/28/20086. | 02/25/2036.
144527  AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE............ccccoevnivnvininnncneneriennenes | vevenne | oo | vovnrinennddh | s 1FM ATT7.728 |..... 96.132 4,594,320 ATTTT28 | oo | v [ | e [ s 0.956 |...... 0.962 . 03/29/2007. | 02/25/2037.
17323T  AA 8 | Citigroup Mtg Loan Tr RMBS Ser 2015-RP2..........cccovcvrmremeenieinnernnnncnnneennenns | evveee | | overirend | s 1FM 11,197,976 |...100.963 11,371,624 ...11,200,119 831 [ oo | e [ v 3.500 3.559 | MON.. 394,213 | 06/09/2015. | 01/25/2053.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200...........cccouvumiicnrinnicniveniinniinnies | evnies | oo | verveendh | s 1FM| ... 37,609 |..102.607 | .... 38,591 | .. 37,610 37,489 | oo | e [(CT0) ) TN ISV IOV 5.235 |..... 5.235 | MON.. ....1,867 |02/12/2004. | 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F Cl1.......covvvmevermrereersnererienennennnnes | overes | oo | veverneenns 4| ... M| s 2,062,402 |..... 95.270 | ..cvvvernne 2,139,465 | ....ccoonnee. 2,245,696 2,062,402 | ..o | e | | e | s 5.500 |...... 7.476 | MON. 123,513 | 03/09/2006. | 12/25/2035.
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39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-..........c.oevumeereenermeriereneeseenenes | overen | oo | veverneenns 4| ... TFM | o 184,808 |..... 88412 | oo 292,377 | ovevreriens 330,697 184,808 | .vouvvecrrerierinees [ e [ e | e | oo 0.884 |....18.405 |[MON... | .ccoovvvrnnce. 138 | v 2,150 | 11/14/2007. | 09/15/2030.
40430H DD 7 |HSI Asset Sec Corp Tr RMBS Ser 2006-OPT1.........ccocmmvvemmrvemnneennrinnneiinnens | veveven | oo [evvreennd | e 1FM 8,575,000 |..... 95.906 9,590,640 | ............ 10,000,000 9,024,103 | ..o | crerrennn(88,485) [ oo | e | s 1.056 |..... 2.814 |MON... 11/01/2013. | 12/25/2035.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl.........cc.evereerveenerrerenerenineennenns | vevnee oo [ eovvvrinedh | 1FM 22,578,125 |..... 97.835 .24,458,625 25,000,000 23,070,658 | ...ocvvuererererncrrrris | eerreeen(121,985) | o [ v [ e 1.186 2.335 [MON... | . 12/01/2014. | 02/25/2036.
437690 AL 4 |Homestar Mtg Acceptance Comp RMBS Ser 20...........c..ouvveervennneenmneinmnninenns | evviree | oo | ovnerennidh | s 1M ............1,900,494 |.... 98.046 | ..............1,902,300 | ..cooooonee 1,940,207 1,912,940 | .ooovvvvvrrrrieniinens | e 3,580 [ v e 1.106 |...... 1.472 |MON... 09/25/2007. | 06/25/2034.
456606 AG 7 |Indymac Home Eq Mtg Ln ABS Tr RMBS Sr 2..........cvveveenrvmerirereeeennnnnnnns | vevinee oo [ eevvrrendh | 1FM | ...ccoveee..... 160,330 | ... 18.642 238,232 44,410 (13,981) | evvvneernrinerirerins | vererneererinsinens [ rererseessseissrinenes | s 9.120 |...15.304 | MON... 05/09/2000. | 06/25/2031.
542514  HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C..........ccccommvvemmmremmeminmmnrrnnenrnns | ceveeen | oo [ eerireennd | i 1M ......... 13,227,616 |..... 91.359 14,147,182 | ... 13,304,041 59,916 | .ooovvciierienis | e | s 1.656 2.301 |MON... 09/29/2015. | 10/25/2034.
59020U0 P74 |Merrill Lynch Crd Bse A S & S RMBS Ser 2 [ [SUPUOPRN PR UPRRRPOON § (PO 1FM 100.237 42 A1 [ e | v | e | s 5250 |...... 5.724 |MON... 11/10/2005. | 08/25/2036.
59020U0 YN 9 | Mermill Lynch Mortgage Tr RMBS Ser 2005-...........cocomeermremerierererernnnesesienneens | evneen | | overveenedh | e 1M ... ..6,638,608 |..... 97.590 | ..ocooeeeenn8,713,579 | i 6,879,386 6,678,314 8,863 | ..ooovevrerriiennes [ e 2.830 |...... 3.161 |MON... oorr....189,463 | 10/04/2013. | 06/25/2035.
64828Y AQ 4 [New Residential Mtg Ln Tr RMBS Ser 2014-.........covvvumrvnereeiererneeisnnseneennes | eevvne | o [ vovevienes 4. 1FE| oo 3,578,897 |...101.701 | ..ccvenvve. 3,561,852 | c.oovvvrnnens 3,502,285 3,576,130 (BT1) | cevereereermrernens [ rerereereeisennenes [ s 3.750 |...... 3.611 |MON... 945 | ........ 131,336 | 08/12/2015. | 05/25/2054.
64828Y AR 2 [New Residential Mtg Ln Tr RMBS Ser 2014-..........oocunevvmevneeineeneesnniseineenes | eoenne | o [ eoverinenndh | e 1FE 6,147,923 |...102.567 6,003,917 6,139,820 2,582 | oo | e [ s 3.750 |...... 3.588 |[MON... | ......... 18,762 | ........ 225,147 | 10/02/2014. | 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-..........occueeeerenmrerienernensninnnnes [ eovnees | [ overivened | s TFM | s 4,976,317 |...102.907 4,966,865 (1,380) [ .oooevnreerrrenens | eeerreenerirerirenins | oo 3.750 |...... 3.433 |MON...| .cccvvnnee 15,184 | ........ 182,211 | 06/23/2015. | 04/25/2052.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1 ..102.270 124,999 | oo [ e (28) | e | e [ s 4820 |...... 4.826 |MON... 02/05/2004. | 03/25/2034.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005-............c.coouvverirmrenrenersersnernenienens | cevvees | oo | veviverenndh | il IFM | 6,413,750 | 95.381 | ... ,676,649 6,565,000 | ...overrererririnennn | e 78,484 | s [ [ 1.226 2.384 | MON... 10/21/2014. | 09/25/2035.
759950 EL 8 |Renaissance Home Equity Ln Tr RMBS Ser 2 2100126 | e 475,713 474,033 | .o | 358 | s [ e [ e 4.876 |...... 4.888 |MON... 11/19/2004. | 02/25/2035.
81745Y  AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12 Cl.......ovvuerereerieenerinerererieneseeienenns | vevnee oo [ eovvvrieedh | e M| s 5,843,448 |..103.244 | ............. 5,922,892 5,815,333 25,705 | covoovereierriinnns [ e | e 4.000 |...... 3.540 | MON... 11/07/2013. | 12/25/2043.
863576  FK 5 | Structured Asset Sec Corp RMBS Ser 2006-............ovvurerereerneenerensenensnninsenns | conees | oo | vevrnennidh | e 1FM ...11,466,564 |..... 86.474 11,892,769 | ............13,753,000 | ........... 11,601,772 | oo | s 135,208 | ovoooereevneinens [ e [ s 1.106 |...... 2.777 | MON... 03/09/2016. | 02/25/2036.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-............ccovvvervvnervevncriinenniiennins | vevoree oo [ eovvrrieedh | 1FM 100.582 ....39,001 38,731 ) [TOUURON IR O 5.130 |...... 5.150 | MON... 02/20/2004. | 03/25/2034.
86363G AJ 3 |Structured Asset Sec Corp RMBS Ser 2007-........c.vcveereeernneenerinmeeneenneenseens | conees | oo | vevevnernidh | i M| i 375,596 | ... 96.356 | .... ..401,030 | .. 375,596 [ ..ooeveciirerirneiriniins | orrinerienineinenns | ereeeeniesieeins | s | e 4.378 | ... 7.287 |MON... 03/23/2007. | 04/25/2047.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20...........ccccurvenerirerimrernieneiennnns | oveie | oo | vererneenns 4| ... M| e 2,064,271 | ..... 74.560 | ..oooovonece. 2,002,230 | oo 2,685,405 2,064,271 | ..oovoerrierriennns | e e | e | e 2115 |...... 5.351 | MON... 03/23/2007. | 04/25/2037.
94983C  AE 7 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2........c.couuuneinsrennemsssersssrisssenssnnnnes | eovnens | [ osnrnnened | e 1FM | s 4,641,386 |...102.747 4,704,193 ...4,578,433 4,603,763 | ..o [ s (L7 ] R RO PO 3.010 2.237 |MON... 09/26/2013. | 06/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNIES...........uuiiniiiiniinninienissiinnes | coneieens 145,303,488 XXX ...149,766,268 156,425,297 | ......... 146,846,561 (13,961) 269,359 0 0 XXX XXX XXX | e 201,862 | ..... 3,082,268 XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
05529S AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......covvuverernennereeinnnsinnnnninns [ overee [0 | verrvennns 41 ... M| 6,179,983 [...104.658 | .............. 6,279,468 | .............. 6,000,000 6,008,341 | ..o | eerreeeed(25,390) [ v [ e [ 3.756 |...... 3.293 [MON... | .cocveuee 18,781 | ........ 225,372 | 08/13/2013. | 09/05/2032.
055298  AJ 8 [Barclays Comm Mort Sec CMBS Ser 2013-TYS........ovvuneemmenneeneeneeneniiseenens | eeenee | oo [ ereerienes 4| ... M| s 3,087,632 |...104.580 | .............. 3,137,409 | ..oovvrneen. 3,000,000 3,048,051 | oovovvrcrrerineinens | ereereenn(12,351) [ oo | v | e 4.045 ... 3.593 |MON... | .cccvuneee 10,112 | ........ 121,341 | 08/13/2013. | 09/05/2032.
12591U  AD 5 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C........cccovvvvvvverernrnvrnnnennirnnins [ovrne [ oo | vervvnienndh | v 1M ....16,479,386 |...104.071 16,651,344 | ............16,000,000 | ...........16,305,924 | ......ccoovvvrivicnn | verereeren(83,935) [ i v | e 3472 | ... 3,025 [MON... | .oovvue 46,293 | ........ 555,520 | 03/03/2014.|03/10/2047.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C........oovvvvvnvrvemneeenneernneeinneens | evveine | oo | ovnreenndh | i 1FM ....15,149,318 |...102.038 15,305,760 215,125,385 | ..o | e (18,114) | s [ [ s 3432 |..... 3.308 |MON... | .ccvenee 42,900 | ........ 514,800 |07/24/2015. | 08/10/2055.
12593y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C..........cccovvveververirereneennninnins | cevvns | oo | verreeendh | s M| s 3,089,920 |...103.321 3,079,508 | ...cvvvvrrerrrriinnnns | e (10412) [ | v | e 3.525 |...... 3.066 | MON... ..88,125 | 01/27/2016. | 02/10/2049.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20.........c.ccocmevumremeenenencrsssrinennennne | veverne | oo | eeveneendh [ s 1FE 3,965,485 |...102.750 3,965,093 | ...ovovrererreiiennens | eerreinnniernne(392) o | e | e 3.565 |...... 3.082 | MON... 12/14/2016. | 12/15/2049.
12624K  AC 0 |Commercial Mortgage PTC CMBS Ser 2012-CR........cccocvvvvvvvererernvnniinnsennins | eoveres oo [ o | s TEM| 6,304,029 |...101.749 6,365,377 | .ovveeiieeriieieien | reeeenini21,368 | e | s | e 2.752 |..... 3,096 | MON... 176,816 | 08/15/2013. | 08/15/2045.
12650  AA 1 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB..........ccccouvrummrvmeriererneessnisniinnnnens | conees | oo | vevrnennih | s 1FM ...104.216 7,527,808 | ..o | cernrreennn(28,462) [ oo | v | e 3.639 |..... 3.052 |MON... 199,252 | 03/16/2016. | 11/15/2034.
12650Y AG 8 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB...........cocovrveerernierrnnversnsnneninnns | covens oo [ovrineernd | s 1M ..103.177 | ............10,317,680 | ............10,000,000 | ........... 10,201,947 | oo | eerreeeed(32,796) [ s [ e [ 3.811 |...... 3.427 [MON... | .coovouee 31,757 | e 387,432 | 12/04/2015. | 11/15/2034.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P8 C..........ovververvrrerererneenennsninenes | veverne | oo | cevriendh [ s 1FE| v 3,244,433 |...102.615 3,243,909 | ..o | cevreinnneernnn(528) [ | e | e 3512 |...... 3.064 |MON... 12/06/2016. | 12/10/2049.
46634G  AB 7 |JP Morgan Chase Comm Mtg Secs CMBS Ser 2.........coccvvvvvvrvemrnvrnnnernnnnenes | eovers oo [rvvineennd | s 1M ....10,098,281 |...108.315 9,539,636 | ...ovvererrrvrericinns | ereerens(173,979) [ o [ | e 5.633 |...... 3.479 | MON... 08/23/2013. | 12/05/2027.
46639N AR 2 | JPMBB Comm Mtg Secs Tr CMBS Ser 2013-C12.......cccovevveremeennrererrnenneninenes | covvrs | oo | verreeennddh | e 1FM ...102.796 22,000,000 22.326,976 | cvvveoovveeeeeeereereins | errrreeenn(97,850) | oo | e | oo 3457 | ... 2.678 |MON... 06/14/2013. | 07/15/2045.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32.........c..ouvvvemrvemnrvernnrineneinnnnns | cevenen | oo [ evrveenn | s 1FE ...102.449 ,868,578 2,800,000 2,883,529 | ..o [ eerreirenienne(300) [ oo | s | s 3514 | ... 3.054 |[MON... | . . | 12/06/2016. | 12/15/2049.
61762M BU 4 |Morgan Stanley BAML Tr CMBS Ser 2013-C10.. JSURN (URPPOOR VR PP IO M| s 5,149,929 |...105.749 5,079,201 | ..vvoevevenrrennnens | eerrereed(21,088) [ oo | e | s 3.912 |..... 3.447 |MON... \ 06/24/2013. | 07/15/2046.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21..........ccoccovuvverimriinneneivnnineiinens | veviiee oo e | 1FM ...10,299,570 |...101.624 10 162,350 | ............10,000,000 | .........10,226,990 | ...oovvrvrreerimviinns | eererreenn(B3,737) [ v | e | e 3.150 |...... 2.698 |MON...| .cccooneee 26,250 | ........ 315,000 |02/13/2015. | 03/15/2048.
67087M  AA 4 | OBP Depositor LLC Tr CMBS Ser 2010-OBP C JSSSUUPURPRPRNR ISVPURVR VR IUPRRPROR § OV 1FM ....11,889,176 |...106.342 11,133,997 | ............ 10,470,000 | covovveee 11,197,800 | oo | evrerens(199,152) | oo [ e [ s 4.646 2550 |[MON... [ .......... 40,538 | ........ 486,457 | 05/24/2013. | 07/15/2045.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-...........couvvvrmmvvimmnvirneninnneinnnnis | evvene [ or | cervireendh | e 1FM ...12,889,297 |...100.535 13,069,576 | ............13,000,000 | .........12,940,925 | ....ccoormmrrmmmrririnns | wrrirnenen 15,003 [ oo [ | 2459 |.... 2.601 |[MON... | .......... 26,638 | ... 319,657 |06/14/2013. | 12/10/2045.
92939K  AJ 7 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2.........c.oovevvvvnrrnnrenrverreniienns | evvenns | [ ererenihB | s 1FE ..2,000,000 | ......2.980 ,511,362 1,585,059 ...... 0.413 |..... 0.772 | MON... A7.477 247,078 | 10/28/2014.| 11/15/2047.
94988M  AA 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT...........ccoovvemmrvemmmeenncnirnnnirnnens | ceveeen | oo [eevvennnd | e 1FM ...10,560,547 |...102.865 10,286,490 | ........... 10,000,000 | ........... 10,447,755 | ..o | errreend(B8,447) | s | e | e 3544 | ... 2.758 |[MON... | ......... 29,533 | ........ 354,400 | 04/09/2015. | 04/16/2035.
94989E  AH 0 [Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC........occvvvuverivnrrnernerrneernnennens | eevvene | oo [ v B | s 1FE| oo 7,408,276 | ......7.551 | .o, 5,730,431 5,661,486 | ....cooovrverrrrernrnens | werreerd(OTAT5T) [ o | vveeerseeeisnneinnes | crvees 1.396 | ....(8.039) [MON... | .......... 88,277 | ... 1,118,618 | 03/26/2015. | 04/15/2050.
95000C BC 6 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX.........ccocvevrvemnrvemeneemnreirneninns | eoveeee | v | cernerendh | i 1FM ...10,299,920 |...102.137 10,213,730 | .covvovneeee 10,000,000 | ........... 10,267,255 | .coovvvevnrrncrerrnnes | ereerenn(32,865) [ oo | e | e 3.382 2.927 |MON...| .cccveneee 28,183 | ....... 281,833 | 02/18/2016. | 01/15/2059.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s | e 181,430,499 XXX | s 178,752,056 | .......... 165,995,000 | ......... 17717755 | v 0] . (1,958,976) 0 0 XXX XXX XXX | s 597,709 | ... 6,788,811 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00163G AR 8 | ALM Loan Funding CLO Ser 2012-7A Cl AZR........cccovvenevmerrrmnmnerieeerseessseninens | veverne oo | eevvennndh | s 1FE ....25,000,000 |..... 99.030 | ... 24,757,605 25,000,000 25,000,000 | ovvevueeerrreernneens | ernrrernenennnneenes | o | ceeeeneenesenneens | oo 2730 |...... 2.739 | JAJO.. | oo 144,083 09/13/2016. | 10/15/2028.
001749 AN 0 | American Money Mgmt Corp CLO Ser 2011-9A..........cccomvrvemmmvemmmeernmenrnnnninns | cevenen | oo [evvireenid | 1FE| ...........12,000,000 |...100.728 12,087,324 | ............ 12,000,000 | ........... 12,000,000 | ..ocvvormerirenrienies [ e | e | e | s 3.380 |...... 3.39%4 |JAJO.. | v 85,627 03/31/2016. | 01/15/2022.
01082# AA 3 |Alameda Cnty CA CTL Ser2002-A..........ocververreermmmnerenesenseeesnersssnsnenssensnees | vevnee | oo [ eevnerennidd [ v L [ 1,971,526 |...114.648 ..2,132,379 1,859,930 1,898,262 (6,531) [ cooovvrrererirerins | eeervreinerirerirenies | e 7.500 6.921 | MON... ...6,200 08/15/2002. | 06/15/2021.
020053 AS 3 | ALM Loan Funding CLO Ser 2013-8A Cl ATR.......cccocomurvemmmvimnmrirnnerinnenrnnnninns | cevveen | oo [ evvivnenn | 1FE 1,250,000 |..... 99.982 .. 1,249,777 1,250,000 1,250,000 [ oooovverrrirenriiens | e [ e | e | e 2.370 |...... 2.377 |JAJO.. ...8,007 09/28/2016. | 10/15/2028.
02376T  AC 2 |American Airlines Inc LBASS EETC Ser 201.........cccvenmeenrrnereeenenissenseeinennes | eoveene | o [eoverrenedh | e 3FE 11,828,813 |...103.750 12,272,393 11,828,813 | ........... 11,828,813 | oo [ e e | e | s 5.600 5599 [ | corvenns 305,446 07/30/2014. | 07/15/2020.
023770  AB 0 |American Airlines Inc LBASS PTC Ser 2013... ..106.625 | .... 937,261 | .. 879,025 907,083 (4,857) [ oo | e | s 4.950 07/30/2014. | 01/15/2023.
03765P  AA 1 [Apidos CLO CLO Ser 2015-21A ClAT......cccovivmererineereriseieerrneeienes ..100.370 | oo 4,014,812 | oo 4,000,000 3,985,773 2,787 | oo | reveeeerseeissinenes | e 2.312 09/01/2015. | 07/18/2027.
055385 AA 6 | BFC Guaranty Corp CTL . ...103.662 283,274 271,962 B77 | oo | e [ oo 6.250 06/26/2001. | 12/01/2017.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea ..107.770 ...1,657,490 1,543,674 (804) | vvvneerireriens [ e 6.950 10/17/2002. | 05/15/2022.
07331Q  AA 5 | Bayview Opport Mast Fund Trust RMBS Ser. o] ..102.910 15,436,512 | ............15,000,000 | ........... 15,436,459 | ..ooovvcvvvniiciiens [ e (53) [ covererreirrineiis | e | s 4.000 12/16/2016. | 06/28/2053.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL ReV Le......ccvvrvrrerieenreiseirerirenineens [ v [P0 PO IS L [ 2,244,127 | .. 112178 | ..coooeve. 2,517,417 | .. 2284127 | oo [ e e | e | s 7.230 08/16/2001. | 10/15/2022.
117017 AB 9 | Brunswick & Glynn Co Dev Auth CTL REV Le......ccuuevenrernerieriseiicneineriesineins [ e [ I 4. L [P 1,428,174 |...106.543 | .............. 1,521,619 | oo 1,428,174 TA281T4 [ s | e | oo | reeeseessssissenenes | e 6.260 12/19/2001. | 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL ReV Le......ccvuvrvrveriirerreinriserrenineens [ v e A | 2,634,007 |...105.996 2,634,007 2,634,007 | ...ovvorrrrirerrinnnnns [ e e | s 5.980 11/19/2002. | 01/15/2024.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 ANCROIAGE..........ccuuuerrmererrereerisereseesenssseissssins | eeeens o] 4. ...119.640 1,770,178 1770178 [ oo | rerirneeneniinsineiis | eevrseiseeiissinens | veveseeessinsenenes | s 7.290 02/28/2002. | 12/15/2026.
12644@ AX 3 [CTLCap TrCTLLOWES.....oouvvveeecreeesseeesiceesesssesseessssssssssssssessssassssessssesnnes | ooveens o] 4. LA11.427 874,610 784,918 | oo e | e | e | e 7.070 10/17/2001. | 08/15/2021.
12644@ BR 5 [CTL Cap Tr CTLSer 2002-21Aurora HEathCar...........c.oovvuevereerneisieeeieeiinnins | sev o] 4. . ..110.817 ,321,947 1,192,910 [ oo | e | e | e | e 6.650 12/13/2002. | 10/15/2022.
12644@ BX 2 [CTL Cap Tr CTL Ser 2004-9 KOhIS.........cccvvuumrvuriierirrirrieerienineesenissineiiiens | cevees [P I Z) I 2| i 704,651 |...108.006 TO4,851 | oo | evrrneiirerinreienes | e | e | e 5.330 11/05/2004. | 01/15/2025.
126650 BP 4 | CVS Health Corp ABS PTC Nb....oivouiieireiireiieeieeeeesesessesssseessssssssnsess | e || 2FE 4,736,724 |..112.110 4,639,026 | ...ocooreireeineiienns | s (35,114) [ v [ e [ e 6.036 03/12/2014. | 12/10/2028.
126650 BQ 2 | CVS Health Corp ABS PTC Nb.....couvvuiiririeeieinsieniesiceiesissesesienssenes | veenes || 2FE| v 1,399,599 |...117.289 . . 1,434,901 5,303 | v [ [ 6.943 07/10/2009. | 01/10/2030.
126650 BS 8 | CVS Health Corp ABS PTC Nb.....ivveueieieiiireieieeieseeeesesesssesssssesssssssssssss | eoenee || 2FE 1,647,390 |...121.767 1,578,077 | covvevvres 1,295,984 1,601,055 [ ..o | cerereenns (18,930) [ .ovvvvrereererrns [ eererreeieeineiiinns [ e 7.507 07/15/2014. | 01/10/2032.
26250A  AM 1 [Dryden SrLn Fd CLO Ser 2011-22A ClAZR........ovvvurrirniineiresiiesesseississniinss | svinns JO PR IO 1FE ....20,000,000 |..... 99.990 | ... 19,998,054 20,000,000 20,000,000 [ .ooovvvoerirerirniinni e | o | e | e 2.630 01/08/2014. | 01/15/2022.
26250C AU 9 |Dryden SrLn Fd CLO Ser 2012-23RA Cl A2.........ocereemerieiereeiseineissssisensenes | voveees | 4| L AFE 9,750,000 99.602 | ..oovvrrrne 9,711,185 | covvvrrns 9,750,000 9,750,000 | .eeouvvncrvrerirneiriens [ e [ e | e | s 2.780 06/27/2014. | 07/17/2023.
301965 CE 7 |FFCA Sec Lending Corp LBASS Frnch Ln Ser. cerereene s | s e ...100.695 228,146 225,718 5 | eeeeveeieeeerieeies | e | s 7.850 12/02/1999. | 05/18/2026.
44984R  AF 5 |I-Preferred Term Sec Ltd LBASS Nt FX-t0-........oocuieeriniiercrieeseessissisenes | v ] ...101.400 2,273,205 | .ooovvoerirerinnennns | e [ e | e | s 2.743 10/01/2007. | 06/24/2034.
50026*  AA 3 [Kohls Corp CTL Shelby Ml......c.cuiiiireririeinieieiiserieseiessesisssesessessinenes | ceven o] 114,167 1,103,314 (3,303) [ oo | e | e 7.600 09/11/2002. | 12/15/2022.
52467@ AH 8 |Legg Mason Mtg Cap COm CTL.......ovuurumeemermerirneereessnisessesssesssseessensssssnnes | seeees ] ...105.664 501,793 480,996 (1,410) [ oo | e | e 7.750 |...... 7.194 |MON... | .occeoeeern. 1,636 | oo 36,439 | 07/02/2002. | 01/15/2021.
55954E  AC 3 |Magnetite CLO Ltd CLO Ser 2016-17A CI A ....10,000,000 |...100.455 10,045,516 | ............10,000,000 | ..........10,000,000 [ .....vvormrrermrririens | vovrrirmerrimenrinnnns [ e [ e | e 2431 | ... 2438 |JAJO.. 126,528 | 02/24/2016. | 04/20/2028.
55954E  AE 9 |Magnetite CLO Ltd CLO Ser 2016-17A CI B1 10,000,000 |...100.090 .10,009,031 . JSSSTRRRRRIN B 3.231 |..... 3.244 | JAJO.. 171,639 | 02/24/2016. | 04/20/2028.
636517  AA 2 |National Inst of Hith Fishers CTL Pl l.......cccocovvirerivinerennnerennnssssneinnns | eovees [ oo [rovnneind || s 1,628,238 |..111.940 | .............. 1,822,654 1,628,238 | ... [ | e | e [ 7.070 07/09/2002. | 07/15/2022.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd.........cccvverveerveenernernenisneseninens | vevene | or | eevvverenedh [T i 1,470,321 |...107.289 ...1,577,497 TA70,321 [ .o | rerereessninsinenis | e | reeeseesessssnenes | s 5.900 10/22/2002. | 01/15/2020.
653240  AA 9 [Newtown CTL Ser2002.........ccccevvrvireerereerereneresenesseesssesensssessessessssssesssnsnss | eoenees | oo [eevvenveneidh | eeeevee 1| i 1,617,775 |...109.656 ..1,774,053 1,617,808 3 [ [ | e 6.082 08/08/2002. | 05/15/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSAREV BA LS..........evveeecreerreeenresemesenniisenns | evveees | oo | overeeenib | oo | e 1,989,523 [...112.079 | ..coovvrrneee 2,229,833 1,989,523 [ ...oouivevrrerieriins | rereneernnninninenis | v | e | e 6.500 09/19/2002. | 11/07/2023.
67109B CC 6 |OHA Loan Funding Ltd CLO Ser 2015-1A Cl.. 10,815,000 |..... 99.890 .10,803,106 ...10,815,000 SRR IO 2.316 . | 11/29/2016. | 08/15/2029.
740400 AA 8 |Preferred Term Sec Ltd LBASS IX RESIAUEL........ccceervrererceririnerierineenenineenes [ e | oo | vveneeendh | e [ [ [ e | e 04,579 [ [ [ o | e | e 3.846 12/21/2016. | 04/03/2033.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X FIt Rate........cccovevvveerrerenceieseieneiieneiinneis [ evieies | oo | ovnrrernidh | ot TFE | 827,509 | ... 98.860 909,571 | .ovvereerierriienis | e 15,635 | vvevrvienrinns | ceveieeeiineniieennes [ oo 1.583 05/14/2012. | 07/03/2033.
74040Y  AF 9 |Preferred Term Sec Ltd VI LBASS MEZZ Nt.........covvvenvvrenneeensncensneensnniinnnens | eevinne | oo | ovseeennidh | o0 OFE | ciiiinr..600,574 | ... 18.680 467,000 | ..............2,500,000 | ..oovrorrenne 467,000 | ....cco.nc. 174,750 | oo | e [ e 2.557 10/02/2007. | 07/03/2033.
74040Y AG 7 |Preferred Term Sec Ltd LBASS X ReSIAUAL..........ccvvvierereivcvinniiennerenennsirenns [rovnine [ | verveeendh | B [ [ [ | 81,515 | e | e [ | [ | 3.596 12/21/2016. | 07/03/2033.
74041B  AA 9 |Preferred Term Sec Ltd LBASS XV Residual [SSSTURRRRRI B 4.147 12/21/2016. | 09/26/2034.
74041D AB 3 |Preferred Term Sec Ltd LBASS XXVII RESIA..........covueeerereereiserenrrereneeseenns [eveee | oo | eervieneieidh | cieeccdB [ [ covveeieeienns | eveseieenrieesieneinseeseies | eoeneeenseen 885,700 | oo [ coeevieeesiceseiesni | eesveesiesieseesens | eesveesiiesiensens | eveesveessessessienns | cvoae 4.746 12/21/2016. | 12/22/2037.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.........cccovvvevevnerernerinerrneencesseisernens [eoveeen | oo | covervnendt | et IFE | 1,718,907 | ..o 98.230 1,777,408 [ oo | v 14,336 | ovvoneevererinens [ e [ s 1.523 03/26/2013. | 12/24/2033.
74041T  AB 8 |Preferred Term Sec Ltd LBASS VII RESIAUA...........cvvveeeeieriicrnniceerirerinnnens | s | oo [ | e | s | s | e | e 175,385 | s | e | e | e | e | vevens 3.596 12/21/2016. | 10/03/2032.
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74041Y  AA 9 |Preferred Term Sec Ltd XII LBASS ReSIAUA............cvvrevrmrererinirierieriseersseins | cevee JAT0,116 | s [ e | e | e | e | e 4.197 12/21/2016. | 12/24/2033.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A-... 5,836,814 5,836,814 | ..ooovvieieiiriiinns [ e | e | s 1.857 |.....1.861 [MJSD. | ..........3,010 | ......... 92,694 | 11/06/2007. | 03/22/2038.
74042G  AA 7 |Preferred Term Sec Ltd LBASS XVI Residua.... 605,927 5.998 12/21/2016. | 03/23/2035.
74042V AA 4 |Preferred Term Sec Ltd LBASS XVII Residu 2,708,575 | oo | e e | e | e | o 4.148 12/21/2016. | 06/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl.......coouvverrvrcrireerseiinsricrieneeenns 2,652,879 2,562,852 2,291 | oo | e [ s 1273 |....1.472 [MJSD. | ..ccoccceeen938 | e 26,217 | 09/27/2007. | 12/22/2036.
85804P AA 1 |Stedman Loan Fund Ltd CLOSer2008-1A CIC ......1.000 ,100,909 11,009 . 12/21/2016. | 05/16/2022.
90332U AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C...........eeereermreermereneesenisneeserinns | vreees ...109.500 19,937,015 9,687,208 59,271 8.390 |.....9.400 |MS......| ........277,905 | ........ 833,716 |05/10/2012. | 09/01/2023.
907831  AA 9 | Union Pacific RR ABS PTC Ser 2001-1........ccccerurermienerieriereseisssisesssssenens | seveens ...109.904 1,697,262 1,905,150 (3,904) [ oo | e | e 6.630 |.....1.602 |JJ....... | ........48,137 | ....... 112,528 | 05/30/2013. | 01/27/2022.
90783V AA 3 [Union Pacific RR ABS PTC Ser 2005-1 ...109.206 663,502 653,152 1,862 ......5.082 .33,719 | 02/12/2008. | 01/02/2029.
91736# AA 4 |United States of America BIA CTL GSA Gtd..........cccovvucmiiiciieiiniiinicniicssiiens | e ...109.703 1,023,732 1,023,732 [ v | eevrneinesiinsieeis | eeviseisseinsinnns | reeeseisesinsieenes | s 5730 |...5731 [MS......| 000 17,272 | . 58,660 | 04/09/2003. | 03/15/2024.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20........c..cvcvevereerereneemerinerienienens | cevees ...114.351 ...939,513 939,513 | .ovovreeiirieniins | e | eevieniesienninnns | e | e 6.650 |......6.743 |MON...| ..........5,206 | .......... 62,465 | 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L. ..128.412 ,145,027 1,178,793 (1,729) o0 7.380 84,531 | 07/30/2002. | 05/15/2032.
94978#  AX 5 |Wells Fargo Bank Northwest NA CTL CVS CO.......ccuuvruriurnreneeiirineesnerierineens | ceves ...108.444 1,582,915 1,582,915 [ ..o | e | e | e | e 6.640 |......6.733 |MON...| .........6,131 | ....... 105,105 | 10/09/2002. | 10/10/2024.
98881@ AA 4 | ZC Specialty Ins Co CTL Ser 2002-31.......cuumrrrererarerismississssssssssnssssessssesssnssnns | eevenes ...110.503 1,700,773 L A700,773 | A RIS X N [URRRT ISR JP 7.338 |....7.339 (Wi | 54,081 | e 124,992 | 12/20/2002. | 12/23/2022.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........ccooviiiiieinnines XXX 00,656,248 | . .205,357,190 287,478 25,735 0 XXX 5,746,557 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........ .. e reurissiesssisiereseis s XXX ....2,451,472,980 | ....... 2,405,759,918 | ......2,402,825,382 | ......... 5,255,718 | ...... (7,911,601 [ .coovvves 47,715 | ... (2,396,000 | XXX ....86,946,591 XXX XXX
Hybrid Securities - Issuer Obligati
151327 20 2 |Centaur Funding Corp Pfd Stk ‘ ....... | l ............ I ...... 2FE| . 2,099,950 |...116.500 | ....ooovneees 2,330,000 | .oovirnnns 2,000,000 2,099,950 [ .oeiiiiriinriinninnns | e [ | s | s 9.080 |...... 9.080 [ FMAN. | oo [ s 181,600 | 03/18/2008. | 01/01/2049.
4299999. Hybrid Securities - Issuer Obligation: 2,099,950 XXX | i 2,330,000 | oo 2,000,000 2,099,950 0 0 0 XXX XXX XXX [ i (U 181,600 XXX XXX
4899999. Total - Hybrid Securities 2,099,950 XXX | i 2,330,000 | coovirnens 2,000,000 2,099,950 0 0 0 XXX XXX D S 0 [ s 181,600 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAHONS......v.reueeseieieiessesssess st ees stk enes | enian 3,297,801,310 XXX | 3,429,633,388 | ....... 3,190,463,746 | ...... 3,284,167,547 | ....... 11,775,584 | ...... (9,256,805) | .......... 47,715 | ... (2,396,000 | XXX XXX XXX |....37,377,432 |..119,013,226 XXX XXX
7899999. Total - Residential Mortgage-Backed Securities .. 262,303,030 XXX ..266,260,701 .267,486,434 (13,961 [ o 43,904 0 XXX XXX XXX | e 576,061 | ..... 7,474,229 XXX XXX
7999999. Total - Commercial Mortgage-Backed SEOUNIHIES. ...........o...orveeorreiecreeeeeeeeeeees s essesessess e ssesssesssesssssesssnessnnens | aneseees 181,652,018 XXX v 178,956,236 | . .166,201,241 1,959,615) [ .vovvesviinneaad (0 P XXX XXX XXX [ s 598,934 | ... 6,803,506 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMLIES................ccoouverivcieieiireceevereeeseeeeverseeeevesse e . 262,580,352 XXX | e 277,138,081 | .......... 278,816,206 287,478 300,481 0 XXX XXX XXX | .. 2,668,760 | ... 8,877,125 XXX XXX
8399999, Grand TOtAl - BONGS.........courveurerreirieireeseieesisesi et essasninns | eried 4,004,336,710 XXX | 4,151,988,406 | ....... 3,902,967,627 | ...... 3,990,212,380 | ....... 12,049,101 | ....(10,872,039) | .......... 47,715 | ...... (2,396,000)| XXX XXX XXX |...41,221,187 | ..142,168,086 XXX XXX
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

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
Current Year's

F Rate per Unrealized Other-Than- Total Foreign

or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange NAIC

ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/AC.V. Change in Desig- Date
CUSIP Identification Description Code |gn 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. nation | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)

70867 11 3 | Pennsylvania-American Wtr C0 9.35% Pfd (......ccccooiiniiiniiniiinniisiiiniins | ........ l | ........ 100.00 | .o | v 273,500 | 100.000 273,500 273,500 25,572 | oo | e | oo | o | a0 | | P2A | 04/23/1971.

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) XXX ..273,500 273,500 0 25,572 .0 0 0] XXX XXX
8999999. Total - Preferred StOCKS..........covruireiiireieieieieeee e XXX 273,500 273,500 0 25,572 .0 0 0 XXX XXX
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

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 1 12 13 14 15 16
Current Year's
F Rate per Other-Than- NAIC
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Market
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B./AC.V. Exchange Change | Indicator Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. (a) Acquired
C Stocks - Industrial and Miscellaneous (Unaffiliated)
300439 20 5 |Everyware Global INC COM.........cocrvermriireiieiiseeisesisessssesssss s | avveenns O 580,158.000 5,470,761 (435,119) | . ....(435,119) L | 06/02/2015.
92531L 20 7 | Verso Comp Cl A COM....uiuuirriiriiiseiessssssssenssssesssnsssssssssssenssssesssnsssnsssnsssssssnssssens | eneeeas o 467,731.000 4,768,694 1,447,803) | . .(1,447,803) L | 07/15/2016.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)...........cccccouiiiiiniiiiiiiiiii o | oo 091,917 | XXX | i 7,001,017 | s 10,239,455 0 w0 |l 0 ..(1,882,922) ] .... (1,882,922) [ ...oovvvviiicicninnn 0 XXX XXX
C Stocks - Parent, Subsidiaries and Affiliates
63862@ 10 3 | Nationwide COM.........ccooiiiiiiiiiiiiiisiissicsieei s | o O 649,510.000 | ........... 232,188,426 | ....... 357482 | ........... 232,188,426 | ........... 178,939,615 | ..o [ [ e | ceneeeenn2 1,909,095 | i | e 21,909,095 K| 12/30/2006.
G7538* 10 9 |Retention AREMEtVES Lid........cociveiiiiiiniiniinirisisssssssesensssesssssssesnsssnssnees | eoneeees DJ... 120,000.000 14,455,940 | ....... 120.466 5,200,000 K| 08/01/2002.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates.. 246,644,366 XXX 184,139,615 0 w0 [ 0 XXX XXX
9799999. Total - Common Stock...... . 253,736,283 XXX 194,379,070 0 0 | 0. . . XXX XXX
9899999. Total Common and Preferred Stock OO OO SO OO RO PP PPPPOTOON . 254,009,783 XXX 194,652,570 0 25,572 | oo (U 34,482,113 | oo [V 34,482,113 | oo 0 XXX XXX
(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.......... 0, the total $ value (included in Column 8) of all such issues §.......... 0.
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912810  RR 1 |U S Treasury 02/15/2046 TIPS 08/18/2016........ BarClays Capital..........ccevueiriiieiieiiiei et | eriesi et nsennnes | erenes 21,752,151 | oo 19,330,000 2,134
912828  H4 5 |U S Treasury 01/15/2025 TIPS 08/18/2016. BarCIAYS CaPItal...........cevvuiiuiiriiieeie st | sttt enes | srenes 46,340,129 45,000,000 10,873
912828 N7 1 |U S Treasury 01/15/2026 TIPS 08/18/2016. BarClays CaPItaL............covuuiiiiiiiciieiie sttt ssss st nssssssens | beessienss sttt enes 127,469,553 | ... ...120,000,000 .72,260
0599999,  TOtal - BONAS = U.S. GOVEINIMENL...........ouevivvieieeiiieieteieccteieteeete et eee et sae et s eeeeseeaesesesasaesesseaesasass eavsesessssesesasssesessssaesesassseseesssses et e sseeesssseesesasseeeensssansesasseees et sassesasseses et s assesasesesesasessssaseses et s essesas e sesesesesassansesesetesasaseasssesetasans  tasassssesssssesesassssesssssnsssasnsssesinsansanns | esissesesesssesisesesessassns 195,561,833 | ..coovvevvcieciceieee 184,330,000 85,267
Bonds - All Other Government
000000 00 O |Russian Federation Sr Nt [N 10/31/2016........ DIFECE. ..ttt | bttt tenns | eesienie e 637,500 600,000 12,350
000000 00 O |Province of Neuquen Nt 11/29/2016 DIFBCE. ..ttt | ebeen et 1,106,750 1,050,000 | ..o 12,339
040114  GS 3 |Argentina (Republic of) Sr Nt 11/01/2016.. Direct. 1,203,950 1,100,000 2,750
1099999.  Total - BONAS - All DI GOVEIMIMENT. ... ...ttt ses st ses st eefees s 8o 8ok o0 e8foEEoEEfoEEEeE e E S8 EfoEE S8 8 E SR EEf o0 E R E £ R EEE S8 fEEE SR £EEEE R EE LS80 E 0 SR E L E 8 £EE£E £ 08 EEEEEEEEEEHEEeEEeEEEeeEeeEEfeebre Efeebeee bbbttt 2,948,200 2,750,000 27,439
Bonds - U.S. States, Territories and P
57582R LE 4 ‘ Massachusetts St GO Ser G.. | 08/25/2016.. Barclays Capital 12,766,838 .11,250,000
1799999. Total - BONAS - U.S. StAtES, TEITIOMES & POSSESSIONS............cviiseiiiirieieiiiisstasietsetssesssesssesssassetssssssssessesssss | setassessesssssssessessesassessesassessessessesassessesassessessessesassessesassessessessssessessesassessessesesssssessssassessessesessessessssassessessssessessesassassessssassessessnsesses | absetssssssessessesassessesssssssessesnsansessesnsns 12,766,838 .11,250,000 0
Bonds - U.S. Special R e and Special A
3128H)  AG 1 |FHLMC Gold PC Pool #W30007. .| 01/12/2016.. Duncan Williams 21,084,511 .18,409,396 45,984
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom 08/25/2016 CIIGIOUD. ..ttt enssentenne | coeesesassessebsesssessseeaessessenssessensesesanns | sereerenas 9,759,315 9,759,315
59333P W5 3 | Miami-Dade Cnty FL Rev Preref AMT Ref Se.......c.iiiiiiiiiniieiscieresisciesisssssssiesessssieniens | oevsesnesnnins 09/02/2016. TaX FIE8 EXCRANGE. ... cvuveeiriiiicic bbb | cesesbe bbbt 2,598,352 2,650,000 56,966
59333P W6 1 | Miami-Dade Cnty FL Rev Unref AMT Ref Ser 09/02/2016.. Tax Free Exchange. 5,233,541 5,350,000 115,006
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES..........c..iuiuiieieeieteieeiteteietettetsstesiesesssesss | eesssessessesassessesasssssessessesessessesasssssessessesessessesassessessessesessessesassessessessssessessesassessessessssassessssassessessesessessessesassessessesesssssessssessessssastass | shessetssossessssnsassessesansessesnssnsassessnsanes 38,675,719 | oo 36,168,711 | ..o 217,956
Bonds - Industrial and Miscell
000000 00 0 | Tronair Parent Inc 2nd Lien Term Ln Nt 1.. 10/19/2016........ | GUIGENNEIM SECUMHES LLC.......ouieiercecieiciecie ettt nsen s | eesesssssssesses e s st es s b ssesses e s st s snees 1,930,000 2,000,000
00163G AR 8 | ALM Loan Funding CLO Ser 2012-7A Cl AZR........co.viuviiriirierinesieseseeisesissssessesessssesssens 09/13/2016. CHIGIOUD. .ot | etes bbb 25,000,000 | .....cccone.. 25,000,000
001749 AN 0 | American Money Mgmt Corp CLO Ser 2011-9A........c.evuiuieriirieriereriseiesis s 03/31/2016. CHIGIOUD. ... enis | coresbeebne ettt | erreees 12,000,000 .12,000,000
00206R  CX 8 |AT&TInc SrNt 5.875% 10/01/19 03/21/2016.. Tax Free Exchange 10,254,275 .10,000,000
00206R  CY 6 |AT&T Inc SrNt 5.200% 03/15/20 03/21/2016. TAX FIEE EXCRANGE. ........cvveceerciecviesiee st s s s s ssenssns | oeesssssssssaesssssssses s ssssssssssesssesssessans | oersens 25,577,772 25,500,000
00287Y  AY 5 |ABBVIE Inc SrNt 3.200% 05/14/26. 08/24/2016. VIIOUS. ...t | st s 5,155,675 5,000,000 47,556
020053  AS 3 | ALM Loan Funding CLO Ser 2013-8A Cl ATR.......coiueiriieeiicierireresis e 09/28/2016. Bank of AMEriCa BISD DEAIET............c.oiuriirieriiiriieresiceesieises s sssenine | ereesistesessses st esrees 1,250,000 1,250,000
035240  AA 8 | Anheuser-Busch Inbev Worldwide Sr Nt 12/16/2016........ TaX FrE8 EXCRANGE. .....ucvieieiiiieie et enis | shetsebesisssessseebesse s eb st ss e esensensenanes | cereia 14,998,884 | .....oooiviree 15,000,000 [ ..vvvevereerrireereeneiereeeieiend 408,958
037833  BZ 2 |AppleInc SrNt 2.450% 08/04/26. 07/28/2016. Morgan/JP/SECUNIIES - BONGAS............vvuvirreiiiireiieiiieesieises s sessse s esse s | reriesitesessesssses e ensesssssensessenes | soeserenes 4,986,350 5,000,000
07331Q  AA 5 | Bayview Opport Mast Fund Trust RMBS Ser. 12/16/2016 CHIGIOUP.... vttt | etes bbbt | eriias 15,436,512 | oo 15,000,000
092113 AG 4 |Black Hills COMP St NL........ovieieierirciesriesie e 07/28/2016........ PrESSPIICR R Wi ittt | eriesites s s entesnenns | soenerenes 3,392,580 3,000,000 8,323
092113 AK 5 |Black Hills Corp Sr Nt. 01/08/2016. Credit SUISSE FIrSt BOSION............ciuuiiiiiiiiiiiieiieiiis et sasns | etesnsbess bbb 7,990,160 8,000,000
092113  AM 1 |Black Hills Corp Sr Nt. 08/25/2016. MOrgan StANIEY & CO INC.......vuvvriirieriiereiii et esens | ereess e s s res st ees 2,529,525 2,500,000 2,406
10112R  AX 2 |Boston Properties LP Sr Nt 01/08/2016........ MOrgan/JP/SECUMHIES = BONGS..........cvuuvirririiiriieiiieiieri it sisssissies | oeesiesssesss s s enssesssessiensies | sonsienns 4,985,400 5,000,000
125896  BK 5 |CMS Energy Corp SrNt 5.050% 03/15/22 06/16/2016. MEITHELYNCN. ..ot | b ees bbbt 3,180,052 2,785,000 37,505
12593y  BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C 01/27/2016, DeutsChe Bank SECUMHES.............cuuuiiiiiiiiciiiii s | shresssenas bbb ees 3,089,920 3,000,000 2,644
12594P AW 1 |Credit Suisse Mortgage Trust CMBS SEr 20.........c.curiurirrirreneieieeeirireeeseieee e seeeesseseesesessesseeeeees 12/14/2016........ Credit SUISSE FIrst BOSION. ........v.ivueiieiieieicicriei st iesssssessssnsesans | seesessssessessssssesssesssessessesssessessesssanss | sessessens 3,965,485 3,850,000 8,007
12650Y  AA 1 | Credit Suisse Mtg Tr CMBS Ser 2015-GLPB 03/16/2016. WEIIS FAIGO......ueieiiieiiie st | cbses bbb 7,556,070 7,300,000 | covocerrieirerrierseieierieienens 14,759
14040H BK 0 |Capital One Financial Corp SEINE........c.cieiurieereereeineeecseeeeeeseie et eeseseeseesessssese et ssessesssssssessenns | esseeessssnnes 07/25/2016 MOrgan StANIEY & CO INC......euivuiiireicieieieieisee et sssensesns | eesesssesssessseses et essee et sese s sesansessenneaes 6,402,191 6,425,000
140420 NB 2 | Capital One Bank USA NA SUD Ni........ccovvivviriiieeeescesceniee 06/16/2016........ VIHIOUS 1.ttt | Hres st | seenes 13,146,284 | ..o 13,000,000 | cooovverererierrnriereeeenis 153,563
14042R BT 7 |Capital One NA SrNt  2.250% 09/13/21 09/08/2016. Morgan/JP/SECUNIIES - BONGAS...........cuuiirreiiiieriiiteeeierreie e siniaes | eriessnesess st nrees 4,992,250 5,000,000
14880B  AE 1 |Catalent Pharma Solutions Inc Term Ln Nt.......... 11/18/2016. VAIHOUS. .....cvveeieete vttt ettt sttt ettt et b s et et sseae b s e et et sssaesassssessssesesessssesassnsens | ebessssssesssssteseseesetesess st et esnseaetsanaebanas 7,365,387 7,321,417
17275R  BJ 0 |Cisco Sys Inc SrNt 1.850% 09/20/21 09/13/2016........ Morgan/JP/SECUNIIES - BONGAS. ..o sssnenes | reriesssesesseesneses e essesssesensensenes | soeserenes 9,998,600 | oo 10,000,000
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C..........cccccuvvcvenece 12/06/2016 CHIGIOUP. ..ottt | etes bbb 3,244,433 3,150,000 4,302
174610  AK 1 | Citizens Financial Group Sr Nt. 03/10/2016. JEFfFIES & COINC...oiiiri st | ceresb e 2,031,660 2,000,000 24,367
191216 BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26 08/29/2016........ MOrgan/JP/SECUNIIES = BONAS...........uvurririeiiiirerierieierisis s sssies | rersesssesessss s ense s sensessenns | cressnenes 4,994,200 5,000,000
228189  AB 2 |Crown Amer/ Cap Corp VI High Yield Corp.......c.ccovurreenne 06/16/2016........ Bank Of AMEriCa BISD DEAIET............c.cueeiiieiieieieisieeeieseieiseee st ssesssssesesessenns | sesessesssessseessssessessssessesssessssssessesassens | seenesanes 2,117,880 2,079,000 39,564
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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
22819K  AA 8 | Crown Amer/ Cap Corp VI Sr Nt 09/08/2016........ CIHIGIOUD. vttt | eessnssns bbbt | eeisninas 2,003,750 2,000,000
233331 AR 8 |DTE Energy Co SrNt  3.850% 12/01/23........cvummireririerierieeisseesssssesssessessssssssssssssssssesssessnnee | sesssssnessens 08/30/2016........ SUNBIUSE...o ettt | eteseeb bt | enennenas 5,492,150 5,000,000 48,660
25468P DK 9 |Disney Walt Co SrNt 3.000% 02/13/26 01/05/2016. CHIGIOUP....ceveeeiiiie s 4,980,000 5,000,000
256746  AB 4 |Dollar Tree Inc Sr Nt 5.750% 03/01/23 08/10/2016. Goldman SaChs & COMPANY...........uweriermreeairmerierieeesees bbb sess et ceevee | e 5,431,250 5,000,000 130,972
25674D  AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1. 09/22/2016........ TaX FrE@ EXCRANGE. ........cvuuiiiiiiiciici bbb | etesnss bbb | e 4,931,454 4,921,368
281020  AJ 6 |Edison INternational S NL..........ccvviireiiiiiieiireee et | senieneenines 09/08/2016. VIIOUS ...t | Heres ettt enies | creesienine 7,098,350 7,000,000
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd 09/07/2016 VAIHOUS. ..ottt et s s s es e et esesesessssseeesesesesesssssseesasessessssssssesssesesseess | teveresessssessesassessssssesesesesessssesserasens | oeveres 13AT7,679 | oo 12,222,000
31428X  BF 2 [Fedex Corp SrNt 3.250% 04/01/26........occovvereercrinerirerirerireenns 03/21/2016. Deutsche Bank Securities... 2,993,880 3,000,000
316773  CT 5 |Fifth Third Bancorp Sr Nt 08/25/2016.. Suntrust. . 5,191,400 5,000,000 13,177
38143U  8F 1 |Goldman Sachs Group LP Sr Nt 02/22/2016 Goldman Sachs & COMPANY..........cuieirirereirieereeseieeseeeseeeeseeee s es s sseeeseeeas 3,993,360 4,000,000
404119 BU 2 [HCA INC High Yield COM........ccuurirmiireimeiiniiesiiesisessessssises s essessssias 08/24/2016. VIHOUS. c.+1 vttt bbbt | eebsee bbbt bbb | eriies 12,023,125 | oo 12,000,000 2,625
404122 AT 0 [HCA Inc Term Ln B7 Nt 1 12/15/2016.. Citigroup. o 3,764,004 3,740,625
410345 AL 6 |Hanesbrands Ind SrNt 4.875% 05/15/26........ s 06/14/2016. Bank of America BISD DEAIET. ..ot 1,256,250 1,250,000 6,940
438516  BL 9 | Honeywell International INC St Nt..........covviivvieiicenierreece s 11/10/2016, Various 3,583,324 3,700,000 4,111
446150  AJ 3 |Huntington Bancshares Sr Nt. 03/09/2016.. Goldman Sachs & Company 7,485,225 7,500,000
485170 AR 5 |Kansas City Southern Inds INC SrNL..........ciioiiieccsee s senseesnees | evseeessnennns 07/26/2016 Tax Free Exchange 2,146,088 2,120,000 16,097
49338C  AB 9 |Keyspan Gas East Corp Sr Nt 08/17/2016 Morgan Stanley & CO INC.........cvovueireiiirieieeecee e 8,021,365 7,900,000 | .eovorvreeireieiseieiee e 10,229
50077L  AH 9 |Kraft Heinz Foods Co Sr Nt 08/19/2016.. Tax Free Exchange. 7,985,726 8,000,000 29,244
532716 AU 1 |Limited Brands INC High Yield COrp.......ccceiiuiieieriiierieieiceeie ettt sssssssssesnsenes | cressesnssnssens 07/05/2016. Goldman Sachs & COMPANY..........coiueireirireieieeieriee ettt 1,342,300 1,240,000 | .ovoereeieieieeceeeeeee e 27,706
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd 02/04/2016. BNP PariDas SECUMHIES...........cuuuurveuiirrirririiiiiesiieiesisise st esianns | seoesssesessesssssesssssessessesessssssessensssenes | sveeesssenes 1,036,610 1,000,000 | ..oovernerrnieinieriereeeiens 12,008
55954E  AC 3 |Magnetite CLO Ltd CLO Ser 2016-17A CI A 02/24/2016.. Deutsche Bank Securities... 10,000,000 .10,000,000
55954E  AE 9 |Magnetite CLO Ltd CLO Ser 2016-17A CIB1.......... 02/24/2016. DEUtSCNE BANK SECUMHES. .........vvveeeeieeriiiieeisiiiie st biesienens | soressseressssssssssssessesssssessssssseseneenes | soenes 10,000,000 | ... .10,000,000
594918  BR 4 |Microsoft Corp Sr Nt 2.400% 08/08/26 08/01/2016. Bank of AMECa BISD DEAIET...........ccuuuvemrirrireiinsiaeisesieeisseessssssssssessesssssesssssssssssssnsns | sosesssessssesssssssssssessesssesssssssssssssssnnss | susessseees 2,994,420 3,000,000
60871R  AG 5 | Molson Coors Brewing Co Sr Nt 07/22/2016.. Merrill Lynch.. . 11,590,858 | .... .11,400,000 | .... .18,583
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32 12/06/2016. Bank of AMENCa BISD DEAIET...........ccuuiemrerrireeissiaeiiesiseeisseesssisssssessesssssesssssssssssssssns | sosesssessssesssssssssssssssesssesssssssssssnsssnnss | sisesssneees 2,883,829 2,800,000 5,466
64952W  CH 4 |New York Life Global Fdg Sec Nt.........cccccuvvvvrvnirrcririrennenne 08/17/2016. BarClaYS CaPItal............cvuuiieiiiiieriieiii s | sttt | bttt 9,972,700 210,000,000 | coooovvenrieriirereniieieris 24,806
651229 AV 8 |Newell Rubbermaid Inc Sr Nt 03/18/2016. Goldman Sachs & Company. ceeveee | e 10,996,590 | ... .11,000,000
654740  AS 8 |Nissan Motor ACCEPtanCe COMm ST NL.........cvvireiiiirierieireee et ssessns | srensesssessnes 09/07/2016........ CHIGIOUD. ..ottt ninntes | cosessessnssessesssssan s s sess s sens st eessententns | sessensneees 4,990,500 5,000,000
666807 BG 6 |Northrop Grumman Corp Sr Nt 11/09/2016. CHIGIOUD. vt b st | eteseeb s bbb | enineenas 1,046,490 1,000,000 9,389
67109B CC 6 | OHA Loan Funding Ltd CLO Ser 2015-1A Cl............... s 11/29/2016 Morgan/JP/Securities - BONAS.............ccovurueriiniiicrierierieeissiesiesissinns v | e 10,815,000 | coooveurvrrierieriniieniene 10,815,000
68389X BB 0 |Oracle Corp SrNt 2.500% 05/15/22..... 01/28/2016........ WIS FAIGO...euvetrererseeseise it | etes e bbb | eninnenas 5,430,425 5,500,000 29,410
693304 AT 4 |Peco Energy Co 1st Mtg Bd .| 08/24/2016. WEHIS FaNGO. ...t 1,070,480 1,000,000 | oo 11,725
694308 HP 5 |Pacific Gas & Elec Co Sr Nt .| 03/01/2016. VIHOUS. ... ceevee | e 4,063,618 4,050,000 492
70466@ AA 6 | Peach State Labs Inc SrSec Term Ln Nt 1.......cccvvvrnnee. 03/01/2016........ DITBCE. ...ttt ettt | oebebebensetes ettt en et b et n st ennnenes | nereseniiaes 7,313,379 7,313,379
71579U  AB 1 |Petco Animal Supplies Term LN B-1 Nt 1. ..ot nees | sesessesssnnnns 12/06/2016. CHIGIOUD. ...t nees 5,031,250 5,000,000
71677H  AG 0 |PetSmart Inc Term Ln B2 Nt 1........... 10/14/2016 Tax Free Exchange v | e 9,626,766 9,924,433
737679 DG 2 |Potomac Elec Pwr Co 15t MOMgage BONM..........ccvveivmerierieierisniseieeiesiseisesisesssssssssensns | cevnsssnensnns 06/15/2016........ MEITIILYNCRL ..ttt | Hhiest ettt ntents | sbieniienes 5,433,550 5,000,000 47,500
74040U  AA 8 | Preferred Term Sec Ltd LBASS IX Residual 12/21/2016 Nationwide Mutual 204,579
74040Y AG 7 |Preferred Term Sec Ltd LBASS X Residual . . 12/21/2016 Nationwide Mutual . . . 81,515
74041B  AA 9 |Preferred Term Sec Ltd LBASS XV RESIQUAL........c.evurvriieriniiiieiieieserssee s 12/21/2016........ NHONWIAE MULUL. ... ...ttt | 4hbebs s bbbt ents | Hoetbees st 382,512
74041D  AB 3 |Preferred Term Sec Ltd LBASS XXVII RESI........c.cccereriiirrinrirernisesesiesiesiserseseseenesseeesines 12/21/2016 Nationwide Mutual 2,445,700
740417  AB 8 |Preferred Term Sec Ltd LBASS VIl Residua 12/21/2016. Nationwide Mutual . . . 175,355
74041Y  AA 9 |Preferred Term Sec Ltd XII LBASS Residua 12/21/2016........ NGLONWIAE MUBUAL. ... nes | eebeneseee bt s bbb bbb senines | cerebisstes s bbb st entenies | oeesensessensen st ensees 1,170,116
74042G  AA 7 |Preferred Term Sec Ltd LBASS XVI Residua 12/21/2016. Nationwide Mutual 605,927
74042V AA 4 |Preferred Term Sec Ltd LBASS XVII Residu 12/21/2016 Nationwide Mutual . . . 2,708,575
74966U AN 0 |RPIFinance Trust TEM LN S NE ..ottt seessesensaens | ervetesenenaenns 10/26/2016........ Bank of AMEriCa BISD DBAIET.............c.cveuevicerieieeeietereeeieiesieee et sese e sesesaesssessssesennaes | eosetesesssssesissssesessssssssssssesesnsessssseaes | svevens 12,836,848 | oo 12,901,354
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756109 AL 8 |Realty Income Corp SrNt........... 07/21/2016........ WEIIS FAIGO.....eevverieieirieri bbbt nsenns | cosessesssss st es b st entennes | eeesensenes 1,148,800 1,000,000 | ovoovererieiieieceee s 1,757
785592  AD 8 |Sabine Pass Liquefaction Hgh YId COrp.........covmuneenenerereeneecireseeeineens 08/24/2016........ VBHOUS. ...ttt s s s e nsesne s et esas | etsrereseesessetnteenesane et ennensenntennennanns | sreseineans 3,157,500 3,000,000 62,109
785592  AH 9 | Sabine Pass Liquefaction Hgh YId Corp 15........ccccocumiiverinnrinnicniincinns 09/06/2016. Goldman Sachs & Company. 2,687,500 2,500,000 75,521
81211K  AX 8 |Sealed Air Corp SrNt  5.500% 09/15/25............ TR 08/09/2016. Various S ceevee | e 1,803,163 1,670,000 | ..oovernerreireierierieeeeeieens 37,198
817565  CB 8 | Service Corp Il St ... | senieisenines 06/14/2016........ Bank of AMENiCa BISD DBAIET.............ccoveuevieieiieiiieieteieceie et ssae st sessassesesassssennaes | oeretesesersesssissesessssssssssssesesesssessssssnaes | oevesesisans 1,025,000 1,000,000 | .oovevriieieeee e 4,778
835788  AH 6 |Sophia LP TermLn Nt 1....... 10/17/2016. Bank of AMErica BISD DEAIET............c.ueverrereereieiriesiesisseessesssessessesssssesesssssssessessssens 2,480,143 2,469,644
84611@ AB 9 | Sovos Compliance LLC AddItional TEMM LN.......c.ovreriiiiiiiiiereiieiesieiesiseisssesie s 07/26/2016 Guggenheim Securities LLC................... 4,136,905 4,239,357
85804P  AA 1 |Stedman Loan Fund Ltd CLOSer2008-1A CIC SO 12/21/2016. Nationwide Indemnity....... 11,009 1,100,909
863576  FK 5 |Structured Asset Sec Corp RMBS Ser 2006-. 03/09/2016.. Nomura Securities Int'l Inc 11,466,564 | ... 113,753,000 5,404
90351H  AB 4 |US Foods Inc Term Ln Nt 1..... 11/18/2016. Various ettt | e et | e 7,737,892 7,678,208
911312 AY 2 | United Parcel SErvICe SrNL........ccciiiiiecceeieecee ettt en e enae e sennaes | crereninieierans 11/10/2016. Goldman Sachs & COMPANY..........c.ruriiiririiireiireierei st 4,641,648 4,800,000 | ceovverreieiieeeeeee e 7,040
91159H  HL 7 |US Bancorp SrNt 2.350% 01/29/21 01/26/2016.. US Bancorp 4,999,300 5,000,000
91324P  CU 4 |UnitedHealth Group Inc Sr Nt......... 02/22/2016. WEIIS FAFGO......covueiiiiiiiciii s 7,477,125 7,500,000
92343V DD 3 |Verizon Communications Inc Sr Nt 07/27/2016 Merrill LyNCh....c..coveeeescrceees 9,974,500 | ..o 10,000,000
92826C  AB 8 |VisaInc SrNt 2.200% 12/14/20 02/02/2016.. Morgan Stanley & Co Inc 8,088,880 8,000,000 24,933
93933W  AA 4 | Washington Mutual Bk FA SUD BK Nt........c..cceuriuiiiiriericeeieiessiesiesesssesesssssssessesssssesnnns | sevesseessseons 12/22/2016. NLICA - Individual Closed....... 7,000,000
95000C  BC 6 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX. 02/18/2016. WEIIS FAIGO....ouvveerireirite etk | eebs sttt | reinas 10,299,920 | coovvvuieeierieeeiie 10,000,000 23,486
976657 AL 0 | Wisconsin Energy Corp Sr Nt. 03/09/2016.. BNP Paribas Securities............cc........ 3,073,740 3,000,000 26,329
000000 00 0 |Burger King Term Ln B2 Nt 1 A 11/08/2016. Morgan/JP/Securities - BONAS..........ccvierereierieieieirieee s 1,004,931 997,450
000000 00 O |Evraz Group SA SrNt 6.500% 04/22/20, 10/31/2016. Direct 514,995 500,000 903
000000 00 O |Petra Diamonds LLC Sr Nt 12/06/2016.. 521,250 500,000 1,031
000000 00 O |Grupo Famsa SA de CV Sr Nt ... | 11/02/2016. 717,813 850,000 26,704
000000 00 O |Digicel Limited SrNt 8.250% 09/30/20...... ... | 10/31/2016. 1,064,760 1,200,000 9,075
000000 00 O |Braskem SA SrNt 5.750% 04/15/21 . 10/31/2016.. Direct. 781,410 750,000 2,156
000000 00 O |Digicel Limited SrNt 7.125% 04/01/22...... ... | 10/31/2016. Direct 1,472,397 1,850,000 [ ..oovevnernereireiierieeieeieeens 1,717
000000 00 0 |Navios SA Logistics Inc Sr Nt 11/02/2016 537,469 675,000 816
000000 00 O |Grupo Posadas SAB CV SrNt ... | 11/01/2016. ceeviee | e 1,556,441 1,500,000 [ .ooovernerrreeierierieeeeennens 40,688
000000 00 0 |Compania Minera Milpo Sr Nt [ D 11/116/2016........ DIIECR. ..ottt | sttt | eebeent et 740,625 750,000 5,107
000000 00 O |AES El Salvador Trust Il Sr Nt 11/10/2016. Direct 915,000 1,000,000 9,000
000000 00 0 |Lukoil Intl Finance BV Sr Nt ... | 10/31/2016 Direct cere | e 1,627,200 1,600,000 | oo 1,622
000000 00 O |Credito Real Sab De CV SrNt....... [ 10/31/2016........ DIIECR. ..otttk | Heienb ettt | srieniienes 1,971,250 1,900,000 39,412
000000 00 0 |Comcel Trust SrNt 6.875% 02/06/24 10/31/2016 744,785 725,000 12,046
000000 00 0 |Odebrecht Finance LTD Sr Nt ... | 11/29/2016. ceeviee | e 1,815,500 3,550,000 7,845
000000 00 0 |Braskem SASrNt 7.125% 07/22/41 Do 11/01/2016........ DITECL. 1.ttt | eereb ettt ettt nens | eriennens 1,091,843 1,050,000 | oo 21,197
134638  AC 9 | Camposol SA Sec Nt 10.500% 07/15/21........cceuerrerenrrnerienns 12/13/2016. Direct 1,052,625 1,100,000 [ .ooovernerneieierierieeeeeieens 47,629
20445P  AE 5 | Cia Latino Americana Sr Nt 10/31/2016 Direct cevneen | 495,000 500,000 13,590
22112E  AC 2 |Cosan Luxembourg SA Sr Nt 11/01/2016........ DIIECR. . .vvveevseteies ekt | Heient ettt | srieniienes 1,820,000 1,750,000 | .ooovernerreieierierieeeeeieens 45,597
25156P AV 5 | Deutsche Telekom Sr Nt 09/13/2016 RBC DOMINION SECUMLIES..........oooveeevereieeeeeeeeieseesesesseeeesesse st esse e sessssseseneessesessesanes 4,999,700 5,000,000
44963L  AA 4 |IHS Netherlands Holdco Sr Nt. ... | 10/31/2016. DIFECE. ..o ceevee | e 1,356,875 1,300,000
463588  AA 1 | IRSA Propiedades Com SINE........ccoiiiiiiieiicesis s [ 11/02/2016........ DITBCE...cev ettt ettt ettt sttt s st n et et s st et s st et es s aet s s eaetess | eereteresnsetesissetetes s etessseaeteneassesenanaes | eteseresesenenietanas 557,500 500,000
478375  AD 0 |Johnson Control Intl plc Sr Nt 12/28/2016. Tax Free Exchange 3,999,889 4,000,000
71647N AP 4 |Petrobras Global Finance Sr Nt 10/31/2016. DIrECE.....ecveececeeeceeee s weeeee | s 1,431,170 1,300,000
803070  AB 7 | Sappi Papier Holding AG Sr Nt....... 12/16/2016........ DHIECR. . .vvoereeeeeese sttt | Hesent ettt | eebient st 161,438 175,000
86960B AQ 5 |Svenska Handelsbanken AB Sr Nit. 08/31/2016. VAHOUS. ...ttt s st s et ss e es st s s esen 7,974,580 8,000,000
984245 AM 2 | YPF Sociedad Anonima Sr Nt . ... | 11/01/2016. DIFECE. ..ot ceeviree | e 771,750 700,000 6,776
G4035E  AA 1 | Gold Fields Orogen Hold SrINL...........c.iiriiriiiiiriiieiiseesssiss s D 10/31/2016........ DIIBCL. ..o vttt sttt | Hhienti ettt | sbseesienes 1,727,625 1,700,000 5,755
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G6037A  AA 2 | Metalloinvest FINANCE LT NE........ccovevuiiieiiieieicieeieei st Do 10/31/2016........ DITBCL ...ttt sttt snns | etiebenaesse st s et n e nsentens | esnsnes 1,563,750 1,500,000 3,516
G6710E AL 4 |Odebrecht Finance LTD Sr Nt (DR 10/31/2016........ DIFBCE. ..ot | eeite et | s 323,200 640,000 16,087
L6388F AL 6 |Millicom Intl Cellular Sr Nt 10/31/2016 DIFECE. ..ttt | bbb 1,413,990 1,350,000 | ..o 4,223
L78043  AA 1 |Puma Energy Holdings Sr Nt ... | 10/31/2016 et | sttt I 1,554,750 1,500,000 25,594
L9183M AD 0 |TMK OAO SrNt 6.750% 04/03/20. (DN 10/31/2016........ DIFBCL. ...ttt | b | i 1,056,250 1,000,000 5,438
M2R15V  AA 5 |Albaraka Turk Katilim BA Sr Nt. 10/31/2016 DIFBCE. .. | ebien e 757,425 750,000 15,885
M8933F  AF 4 | Turkiye IS Bankasi AS Sub Nt. 10/31/2016 DIFECR. ..ot | et 648,375 650,000 867
N54468  AD 0 | MARFRIG Holding Europe Sr Nt 11/02/2016 Direct e | ettt 1,245,600 1,200,000 30,479
N9417J  AB 7 | VTR Finance BV Secured Nt 11/01/2016.. Direct. 1,257,000 1,200,000 | .... 24,979
P2253T  JE 0 |Cemex SAB DE CV 1st Lien Nt 11/01/2016 DIFBCE. ..t | ebeee et 357,000 350,000 6,262
P2894N  AC 1 |Columbus Intl Inc Sr Nt 11/01/2016 DIFBCE. ..ttt bbb | ebieeb e 751,716 700,000 4,876
P3642B  BF 2 | Grupo Elektra Sab De CV SrNt...... 11/07/2016.. Direct. 455,135 454,000 8,503
P4833J  AA 4 | Geopark Latin Amer Chile 1st Lien Nt 10/31/2016 DIFBCE. ..ttt bbb | bbb 1,075,250 1,150,000 | oo 19,646
P57908  AF 5 |Mexichem SAB DE CV Sr Nt 1111712016 DIFBCE. ..t | bbb 771,659 825,000 7,283
P6460M  AJ 3 |Mastellone Hermanos SA Sr Nt 11/15/2016.. Direct. 2,072,875 1,800,000 | .... .80,660
P6638M  AA 9 | Metalsa SADE CV SrNt....... 11/04/2016 DIFBCE. ... | bbb 486,250 500,000 1,021
P8704L  AA 6 |Sixsigma Networks Mexico Sr Nt. 11/02/2016. DIFBCE. ..ottt bttt ettt s st n et et es st s st etetenans | ebebsaetets e iet et s e et st et s st et es e tanan 344,708 350,000

P989MJ  AY 7 | YPF Sociedad Anonima Sr Nt 11/01/2016.. Direct. 1,657,500 1,500,000

3899999. Total - Bonds - INAUSEIAl GNA MISCEIANEOUS................c.ouevivieieiiieieeteieccteeteeete ettt ettt te et et stetetee eteaetesesasestesesesaesesesessesesssaesesassssesssseseseseseeesesssseses e sesesessssetesnseeesesssssesessesetes s sesesanseeetessassesessnsetetesessesensssesetesassseessssesetesasassns | eastesssssetesssssesessessesansseesessaetesenereees 583,033,381 | .o 596,785,423

8399997. Total - Bonds - Part 3 832,985,971 ...831,284,134

8399998. Total - Bonds - Summary Item from Part 5..... 51,242,781

8399999, Total - BONAS.......couiiiiiiiiiiiii s 882,526,915 3,261,209

Common Stocks - Industrial and Miscell

92531L 20 7 | Verso Corp CI A Com | | 07/15/2016........ | Taxable Exchange XXX

9099999. Total - Common Stocks - Industrial and Miscellaneou: OO OO OO OO OO O PO PP O PO PO PO PO PP PO PPPPPSOPPPPRTPPOPON XXX 0
9799997. Total - Common Stocks - Part 3 XXX 0
9799999. Total - Common Stocks.........ccoeweveece XXX 0
9899999. Total - Preferred and COMMON SHOCKS. ... ... iuiuiuruirisiistiisiisieees s ssis s ess etk 4otk XXX 0
9999999. Total - Bonds, Preferred and COMMON STOCKS..........ccocuciiiuiieiicicieiccte ettt b e esees ssetets s aetes s e b et e s s sebeb s s e et es s sebebes e s et et s sesebesansetesnas XXX e 3,261,209
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1 12 13 14 15
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CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
455780 AG 1 |Indonesia (Republic of) AID SrNt......c.ccoeverniernecn. .. | 12/01/2016. | Redemption ~ 100.0000.........cccvrvrrererene | corvrrerrerereeerseninens | vevvreeens 100,000 | ..coovneee 100,000 | ..coovnee 109,000 103,578 | coooeveerierenee | s [CHT£:) | — 0 06/01/2021.
491798 AA 2 |Kenya (Republic of) AID Sr Nt .. | 10/15/2016. | Redemption ~ 100.0000...........cccuvvurirens | corrvmrirerimriiniiinins | cevirnens 100,000 100,000 | .......... 109,250 102,263 |...covvvereiiens | v (V5K ) I 0 10/15/2018.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed.. .. | 10/15/2016. | Redemption ~ 100.0000.. ...740,000 ..740,000 | .......... 740,000 740,000 0 04/15/2022.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ o [ 12101/2016. | PYAOWN.........ooomvierriirrieeriieneiieneisnns | cevvisessinessssessines | ceveeeees 281,237 | .......... 281,237 279,838 280,080 . 0 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1...... o+ [ 12/01/2016. | PAYAOWN.......oonverrircirerieeieeeierisninneees | eerieniseeesssssnsnnens | revereeenns 55,245 | ........... 55,245 | ........... 58,007 56,658 | ..oovveererenee | v (1,414 [ s [, (1,414) 0 06/15/2028.
912810 FH 6 |U S Treasury 04/15/2029 TIPS..........cccooverrmrunen. .. | 08/18/2016. | Barclays Capital............ccccorvuerieriverrenis | covvveiivenissiiniinnns | o 52,514,337 | ..... 24,878,000 | ..... 40,160,471 | ......... 42,506,041 | ..(4,670,858) | ......(237,561) | ..cooovvveerrrcans | cuvene (4,908,419) ] s 37,597,622 | oo 14,916,715 |...14,916,715 | ..1,180,848 |04/15/2029.
912810 PZ 5 |U S Treasury 01/15/2029 TIPS .. | 08/18/2016. | Barclays Capital.... . [....142,309,293 |....100,000,000 |....102,140,968 | ...... 112,816,998 | (11,394,031) ....(11,470,885) B 101,346,112 ...| 40,963,181 |...40,963,181 | ..3,045,518 |01/15/2029.
912828 KZ 2 |U S Treasury Nt 3.250% 06/30/16 .. | 05/04/2016. | Barclays Capital... 20,115,558 | ..... 20,000,000 | ..... 20,065,625 | .. 0,005,163 (3,152)|. 20,002,011 e 113,547 | ....... 113,547 | ..... 199,107 | 06/30/2016.
912828 KZ 2 |U S Treasury Nt 3.250% 06/30/16.... . [ 06/30/2016. | MALUFIEY. ......ovvvverininsiinssiisrissersenisnisssises | conrsenssenesssessnssnnes | coves 10,000,000 | ..... 10,000,000 | ..... 10,032,813 | ......... 10,002,582 | ... . s (2,582) 10,000,000 0. 162,500 | 06/30/2016.
0599999. Total - BONAS = U.S. GOVEIMIMENL. ...ttt ettt es sk oee8eees o888 88kttt ....226,215,670 |....156,154,482 |...173,695,972 | ....... 186,613,363 | (16,064,889)] ...... (326,248) | ....ocvoonvene 0 ]...(16,391,137) [V I 170,222,227 | .cooovvicrnnnd 0 | 55,993,443 |...55,993,443 | ..4,650,790 XXX
Bonds - U.S. States, Territories and P¢
57582N SD 8 |Massachusetts St GO Ref Ser D o+ [ 10/01/2016. | MALUFItY........oovoeeiiciienieciiseisniccii | e | crviea 2,000,000 | ....... 2,000,000 2,257,440 2,018,925 ...(18,925) 2,000,000 0]... 110,000 | 10/01/2016.
677520 EL 8 |Ohio St GO Ref Higher Ed Ser C . | 08/01/2016. | Maturity 3,000,000 | .......3,000,000 | ....... 3,331,320 .3,021,429 .3,000,000 0 ... 150,000 | 08/01/2016.
1799999. Total - Bonds - U.S. States, TErmories & POSSESSIONS. .. ... iiuiririiriiiiiins | weritisisesisssssesssess e seessssss s sess s seessesssssssssssenssssssssssssssssssnnes | seseans 5,000,000 | ....... 5,000,000 | ....... 5,588,760 | ...co..cnr 5,040,354 5,000,000 | ..o (U I (V] [ 0 ... 260,000 XXX
Bonds - U.S. Political Subdivisions of States
484080 NF 9 |Kane McHenry Cook DeKalb IL GO Sch Dist......... ..101/01/2016. | Call  100.0000..........crvuerermrerrrrrrerrrerens | eerrererseeserisnienns | ceveed 6,085,000 | ....... 6,085,000 | ....... 6,292,864 | ........... 6,085,000 | ..oouverrerneiins [ e | e | e (V1 U S 6,085,000 0. 152,125 | 01/01/2023.
602364 5J 6 |Milwaukee WI GO Ref Ser A | [09/01/2016. | MALUTIEY.......ovvveeierieriieeienieieiienies | rerereresseessssnnniens | ceveen 2,000,000 | ...... 2,000,000 2,279,460 2,019,881 B T 2,000,000 0. 105,000 | 09/01/2016.
656491 MW 4 |Norristown PA GO Sch Dist Ref.. . [09/01/2016. | Call  100.0000 .......7,690,000 | .......7,690,000 | ....... 7,417,005 0. 326,825 | 09/01/2029.
2499999. Total - Bonds - U.S. Political SUbdiVISIONS Of SEALES.........ciuiiuiiiiiiiiiiis i sesensssnsssensenesnne | enes 15,775,000 | ..... 15,775,000 | ..... 15,989,329 | .........15,599,803 | ......ccoceeee.0 | 10 175,197 | o0 |0 175197 [0 ] 115,775,000 | oo 0 [ (V] [T 0. 583,950 XXX
Bonds - U.S. Special Revenue and Special A it
052414 EL 9 |Austin TX Elec Util Sys Rev Ref........c.cocccvvvinirnee .. [ 11/15/2016. | Call  100.0000...........crvrererrerrrirrrrirerins | rerirerersreseninnriiens | crveen 4,300,000 | ....... 4,300,000 | ....... 4,532,329 | ........... 4,323,606 (23,606) 0 ... 215,000 | 11/15/2018.
312905 KJ 0 |FHLMC REMIC Ser 1060-X .. | 12/01/2016. | Paydown... 12,807 (144) 0 03/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA.. ...|..112/01/2016. | Paydown... ..2,798 35 0 08/15/2021.
31339D KD 9 |FHLMC REMIC Ser 2415 CE......ccovevvnvrenericrins o+ | 12/01/2016. | PAYAOWN.......coonvvrririrerierieeireeiseinsenes | eeveneees 93,405 (104) 0 02/15/2017.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z .| 12/01/2016. | Paydown... 28,087 (439) 0 02/15/2024.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z .. | 12/01/2016. | Paydown... 193,106 (203) 0 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M .| 12/01/2016. | Paydown... 53,354 | it | e (1,121) | o 0 11/20/2027.
31340Y BH 1 |FHLMC REMIC Ser6-C 9.050% 06/15/19 .. | .. | 12/15/2016. | Paydown... ..1,244 (18) 0 06/15/2019.
31340Y KX 6 |FHLMC REMIC Ser33-D 8.000% 04/15/20........ .. | 12/15/2016. | Paydown..........ccovvvvvriniiiniiniicisnisnis | e ...2,565 (16) 0 04/15/2020.
31340Y QS 1 |FHLMC REMIC Ser46-B  7.800% 09/15/20........ .. | 12/15/2016. | Paydown... ...3,681 (42) 0 09/15/2020.
31358K 7A 0 |FNMA REMIC Ser 1991-164PX.........cccovvvvriverins .. [ 12/01/2016. | Paydown... 35,102 (487) 0 , 12/25/2021.
31358L VM 5 | FNMA REMIC Ser G92-14Z.... .|.. [ 12/01/2016. | Paydown... 24,914 (106) 0 816 | 02/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G. .. | .. | 12/01/2016. | Paydown... 42,895 | ..o | e 1,103 | 0 [ e 1,301 | 07/25/2023.
31359B  ZK 6 |FNMA REMIC Ser 1993-119GA........coccmerrieenerins o+ | 12/01/2016. | PAYAOWN.......coorvvrrircererinerieeienissinsenes | eerenenes 29,440 201 (V1N I 1,036 |07/25/2023.
31359K 2K 2 |FNMA REMIC Ser 1996-M7 Cl Z. .. | 12/01/2016. | Paydown... 2,175 44 05/17/2036.
31359P DJ 2 |FNMA ACES Ser 1997-M2 Cl Z... .. | 12/01/2016. | Paydown... ..7,483 (403) 01/17/2037.
313602 3E 2 | FNMA REMIC Ser 1989-67D... .. | 12/01/2016. | Paydown... ...4,828 27 10/25/2019.
313602 W4 2 | FNMA REMIC Ser 1989-62G... .| .. | 12/01/2016. | Paydown... ...8,650 107 10/25/2019.
313603 2H 4 |FNMA REMIC Ser 1990-35E........ccccoommrvernrriiannns .. [12/01/2016. | PaydOWN..........covverviirierriiereiieneiiens | ceviiees ...6,558 35 04/25/2020.
313603 5J 7 |FNMA REMIC Ser 1990-41D... .. | 12/01/2016. | Paydown... 31,303 200 04/25/2020.
313603 JJ 2 |FNMA REMIC Ser 1989-90E... . | 12/01/2016. | Paydown... ...2,303 19 12/25/2019.
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31377M AP 6 | FNMA DUS Pool #380814  6.030% 12/25/19....... .. [ 12/01/2016. | PaYdOWN........ooviciiiiciieniciiesinnis | e | cevienens 278,728 | ......... 278,728 299,154 283,482 ..(4,754) ..278,728 0 12/25/2019.
31377T KU 9 | FNMA DUS Pool #386507 5.690% 11/25/18....... .. [ 06/01/2016. | PaYAOWN...........oovereiireieceiieneiieneiiens | cevvieneeissesissnsinns | ceveeeens 760,670 | .......... 760,670 | ......... 787,531 764,189 (3,520) | oo [ e (3,520) ....760,670 0 11/25/2018.
3138WE VB 2 | FNMA Pool #AS5109  3.500% 06/25/45.... .. [ 12/01/2016. | PaydOWN........oovviriiriniicissinsinnies | e | v 3,552,462 | ....... 3,552,462 | ....... 3,675,133 | ... 3,673,282 | .coovveviviiins | e (120,821) .(120,821) i 3,552,462 0 06/25/2045.
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45 .. [ 12/01/2016. | Paydow! ooorn4,495,626 4,495,626 | ......4,617,500 | ........... 4,616,010 |.... I (120,384) .(120,384) | . 4,495,626 0 04/25/2045.
31392E F5 4 |FNMA REMIC Ser 2002-65 CI HC o [ 12/01/2016. | PaYdOWN........ooviiiriieiiesieiieninies | e | e 27,657 | coovveern 27,657 | coovveen 27,877 27,602 55 27,657 0 10/25/2017.
31392V KE 1 |FHLMC REMIC Ser 2497 OE o [12101/2016. [ PaYAOWN. ... | e | cevveinenes 88,303 | ............ 88,303 | ........... 90,069 88,399 (96) . (96) 0 09/15/2017.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... .. [ 12/01/2016. | PaydOWN.........ocvvriiiiniieiesinsinnies | e | v 2,157,230 | ....... 2,157,230 | ....... 2,196,499 2,196,283 | ...ccoovererens | e (39,053) [ ...vouviaiinns | e 2,157,230 0 11/25/2045.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.............. < [12101/2016. | PaYAOWN. ... | v | oo 8,814,449 | ... 8,814,449 | ... 9,222,117 | ..ol 9,219,763 | .oovoviics | e (405,314) | ....oooovrrn I [ 8,814,449 0 10/25/2042.
387883 HW 4 |Grant Cnty WA PUD #2 Rev P Rapids Hydro.. ..101/01/2016. | Redemption ~ 100.0000.. 2,880,000 | .......2,880,000 | ....... 3,017,866 2,880,000 .2,880,000 0 01/01/2021.
387883 HX 2 |Grant Cnty WA PUD #2 Rev P Rapids Hydro........ ..[01/01/2016. | Redemption ~ 100.0000..........cccooorumvues | crvvermmmriemmiiinniiins | coeren 3,045,000 | ....... 3,045,000 | ....... 3,180,685 3,045,000 0 01/01/2022.
422341 AU 1 |Heartland SD Cons Pwr El Rev Ser 1977.... o [ 01/01/2016. | MALUTILY.......vvooveeriiereerieriiienes | e | ceveeeens 550,000 | .......... 550,000 | .......... 409,712 550,000 0 01/01/2016.
442435 EY 5 |Houston TX Util Sys Rev Ref Comb First L. o [ 111512016, | MALUTILY......ovvvocncssiienes | e | oo 5,000,000 | ... 5,000,000 | ....... 5,516,300 5,048,691 . 0 11/15/2016.
452024 CD 2 |lllinois Mun Elec Agy Supp Rev... .. 102/01/2016. | Call  100.0000...........coeomrrermrrererririnnes | cevveeeeiiremeiieeniiens | ever 3,790,000 | ....... 3,790,000 | ....... 4,024,374 | ........... 3,792,467 | ..o 3,790,000 0 02/01/2017.
452226  8H 9 |llinois St Sales Tax Rev...... .. | 10/15/2016.| Call  100.0000 .......6,000,000 6,000,000 | .......6,219,540 6,012,232 .6,000,000 0 06/15/2029.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHA Ins M...... .. [ 04/01/2016. [ Call  100.0000..........ccveomreerrrrerrererrees | ceeermeeesneeesnseesens | eeresneeees 80,000 | ............ 80,000 | ........... 69,184 76,537 80,000 0 04/01/2021.
49130P U5 1 |Kentucky St Hsg Corp Rev LBASS AMT Sgl F...... .. 107/29/2016. | Call  100.0000...........cveomrrermrrerrrrernnes | eeveremeesssmesssesnesnane | eern 5,160,000 | ....... 5,160,000 | ....... 5,160,000 5,160,000 5,160,000 0 07/01/2022.
546589 LM 2 |LouisvilleJeffersn Cnty KY Rev Ser A..........ccc.ccees .. [ 05/15/2016. | Call  100.0000...........cooorrerrrercrrirenes | cevvernenireresieneeiens | ceer 2,440,000 | ....... 2,440,000 | ....... 2,569,003 2,445,849 2,440,000 0 05/15/2019.
581714 PD 8 |McKinney TX WtrWks & Swr Rev Ref Sys... .. 107/25/2016. | Call  100.0000..........cvermrrermrrerrrirenes | cereereeesssenssesnsees | eeree 1,010,000 | ....... 1,010,000 | ....... 1,048,744 1,010,982 1,010,000 0 03/15/2022.
59259R K2 9 |Metropolitan Trans Auth NY Rev Trans Ser. .. | 11/15/2016. | Call ~ 100.0000 [EOTRRRTONN OV 12,360,000 | ..... 12,360,000 | ..... 12,895,930 2,415,113 2,360,000 0 ... 618,000 | 11/15/2018.
59333P SZ 2 |Miami-Dade Cnty FL Rev AMT Aviation Ser. .. | 09/02/2016. | Tax Free Exchange..........ccccocouvvieiunriinnnee s | s 7,831,893 | ...... 8,000,000 | ....... 7,718,720 7,820,981 B [ 7,831,893 0... 376,972 | 10/01/2024.
594615 CB 0 |Michigan St Bldg Auth Rev LBASS Zero Cpn......... .. [ 10/15/2016. | Call ~ 91.4480... 960,204 | ....... 1,050,000 921,298 932,069 ....960,204 0 10/15/2018.
594615 CV 6 |Michigan St Bldg Auth Rev Unref LBASS Ze.......... . [10/15/2016. | Call  91.4480........ccoooovrriiriiiccis | e | v 5,779,514 | ...... 6,320,000 | ....... 5,495,881 5,572,859 5,779,514 0 10/15/2018.
64605L D6 2 |New Jersey St Ed Fac Auth Rev Kean Unive .. 107/01/2016. | Call  100.0000...........cveomrrerrrrerrrrerrnes | cevereeeesemeesseenesnns | cern 2,710,000 | ....... 2,710,000 | ....... 2,862,546 2,718,887 O I 2,710,000 0. 135,500 | 07/01/2022.
64605 D7 0 |New Jersey St Ed Fac Auth Rev Kean Unive .| 07/01/2016.| Call  100.0000 ceevrernrennssnens | o 3,055,000 | ....... 3,055,000 | ....... 3,218,992 3,064,567 B [ 3,055,000 0 ... 152,750 | 07/01/2023.
64605L D8 8 |New Jersey St Ed Fac Auth Rev Kean Unive......... .. [07/01/2016. | Call  100.0000...........cocorrerrrerrrrirenes | crvviremereenenieneeiens | v 3,105,000 | ....... 3,105,000 | ....... 3,263,634 | .......... 3,114,268 0... 155,250 | 07/01/2024.
647200 MA 9 |New Mexico Mtg Fin Auth Rev LBASS AMT SF..... ..107/01/2016. [ Call  100.0000..........ocrrrvrerrrmrrrirerirrinners | seererrenriseeninenisninne | cvrenes 1,530,000 | ....... 1,530,000 | ....... 1,530,000 | ........... 1,530,000 (] 74,205 | 07/01/2026.
647200 NU 4 |New Mexico Mtg Fin Auth Rev LBASS AMT SF..... | .. [ 07/01/2016. [ Call  100.0000...........cocomrvemmreerrmriienes | covreremeriesenieneeiens | ceverenens 870,000 | .......... 870,000 | .......... 870,000 870,000 0 39,245 | 07/01/2021.
650033 3K 7 |New York St Urban Dev Corp Rev Ref St Fa .| 04/01/2016. [ Call ~ 100.0000.........ccrrvrerrrrrrererinrinnins | veererrserismsnirersninne | ceviennns 920,000 | .......... 920,000 | ....... 1,058,423 969,670 0 26,220 | 04/01/2020.
662903 DP 5 |North TX Muni Wtr Dist Sys Rev. ...|..|09/01/2016. | Call ~ 100.0000 ceeveereseessnnnens | e 7,175,000 | ....... 7,175,000 | ....... 7,538,701 | ........... 7,203,749 | oo . . 0. 358,750 |09/01/2018.
677377 2M 4 | Ohio St Hsg Fin Agy SF Mtg Rev LBASS Txb........ .. 1 12/01/2016. | Call ~ 100.0000..........cooererierrrinriireiins | eevienisriiniissieens | v 1,425,000 | ....... 1,425,000 | ....... 1,425,000 | ........... 1,425,000 | .ovooovveeriines [ v e | 0 s | e 1,425,000 (V) I 22,429 | 11/01/2041.
762212 4D 7 |Rhode Island Hsg & Mtg Fin Rev LBASS AMT....... .. [ 05/16/2016. | Call  100.0000..........rveomrrermrrerrrrernnes | ceeeereeeesssesesennesane | eeeeee 1,500,000 | ...... 1,500,000 | ....... 1,500,000 | ........... 1,500,000 N IO 1,500,000 (V)N I 45,000 | 10/01/2027.
762212 4E 5 |Rhode Island Hsg & Mtg Fin Rev LBASS AMT...... .. 1 05/16/2016. | Call ~ 100.0000..........covererrerrrirriireiins | eerirenirsresnsisniieens | cvvi 1,250,000 | ....... 1,250,000 | ....... 1,250,000 | ........... 1,250,000 [ I 1,250,000 0. 37,891 | 10/01/2029.
836753 KH 5 |South Broward Hospital FL Rev Preref Ref.. .. [ 05/01/2016. | Call  100.0000...........cveomrrermrrerrmrernnes | ceeerseeeessamsessannessane | cerne 5,120,000 | ....... 5,120,000 | ....... 5,157,623 5,132,638 B I 5,120,000 0. 128,000 | 05/01/2017.
836753 KU 6 |South Broward Hospital FL Rev Unref Ref... ..|..106/29/2016. | Call ~ 100.0000 ceevernrennssnens | o 1,880,000 | ...... 1,880,000 | ...... 1,900,684 | ... 1,886,942 | ....cooovvrvirinen B 1,880,000 0| 62,144 | 05/01/2017.
837147 G3 5 |South Carolina St Auth Rev Ref SerB................... ..[01/01/2016. | Call  100.0000...........coorrerrrerrrirines | cevveremererenenienneeens | oo 5,000,000 | ....... 5,000,000 5,299,450 5,000,000 | ...oocvevmiiienns | e | reemeeenniinnns | evvenerrennineen0 | e | s 5,000,000 0... 125,000 | 01/01/2021.
914084 K7 2 |University AR Univ Rev Var Facs UAMS Cam....... ..103/01/2016. | Call  100.0000..........ccorererrirriinrireiis | eevirenisriieniiessieens | v 2,750,000 | ....... 2,750,000 | ....... 2,938,348 2,753,773 | 2,750,000 0. 68,750 | 03/01/2018.
91412F  Z7 5 |University CAReV SerL.......c.cccoocuvmriivnrcirincine .. [ 05/15/2016. | Call  101.0000...........cvermrrerrrrerrneerrnes | cerersseeesseeneseneesnne | oo 10,100,000 | ..... 10,000,000 | ...... 9,880,300 | ......... 10,088,067 | .....cocoovvvernee I [ 10,100,000 0 ... 250,000 |05/15/2036.
944049 BX 2 |Wawasee Cmnty Sch Cp IN Rev LBASS New El... | .. | 08/06/2016. | Call ~ 102.0000...........cccoourrrererirmrimrinns | crvrrmiiisniseiirenienins | v 2,764,200 | ....... 2,710,000 | ....... 2,939,510 2,765,517 | covvvevvvvveerrns | e B37) | | e (1317) s [ .2,764,200 0 ... 143,404 | 07/15/2021.
958697 AW 4 | Western MN Mun Pwr Agy Rev Ser 1977-A........... .. | 01/01/2016. | Maturity. et | e 90,000 | ............ 90,000 | ............ 89,550 90,000 0 2,869 | 01/01/2016.
96106A CW 6 |Westmoreland Cnty VA Indl Rev LBASS Nort........ . [11/01/2016. | Call  100.0000..........cveemrrerrrirerrirenes | cevvereersirnessieessinens | even 3,730,000 | ....... 3,730,000 | ....... 3,945,631 | ......... 3,751,413 | o | e (21,413) | oo | e (VAT X ) [N IS 3,730,000 0]... 186,500 | 11/01/2026.
976710 HU 0 |Wisconsin Hsg Fin Auth Rev LBASS Multi F.......... .. 1 06/01/2016. | Call  100.0000..........cvvermrrersrrssnmnssnnns | seeesssmssssssssssssssns | seeessseees 25,000 | .o 25,000 | ............ 23,223 24,775 225 0 [ 763 | 06/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: ...136,946,322 |....137,590,511 |....140,977,937 | ....... 137,681,360 | ..o 0 ... (735,041) | oo 0 | (735,041) 0] . 136,946,322 | ......ccccco.... [0 N 0 | oo 0 |.4,8757% XXX
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00162F AC 4 |Apple Leisure Group 1st Lien Term Ln Nt............. .. | 05/26/2016. | Redemption ~ 100.0000..........ccccourmmmrers | covrermmmrirmmeriieniirens | cevvienensd 63,935 | ............ 63,935 | ............ 63,295 63,562 373 (U 1,827 | 02/28/2019.
001749 AB 6 |American Money Mgmt Corp CLO Ser 2011-9A..... | .. | 04/15/2016. | Paydown............. 12,000,000 | ..... 12,000,000 | ..... 11,701,500 | ......... 11,843,300 | .oovvvvriinninne 156,700 0]... 181,196 | 01/15/2022.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.. .. | 12/15/2016. | Redemption  100.0000.. 148,921 | .......148,921 | . 157,856 152,513 3,592) 0 16,228 | 06/15/2021.
01741R  AE 2 |Allegheny Technologies Inc Sr Nt.... .. | .. | 08/29/2016. | Goldman Sachs & Company. . 9,306,125 | ..... 10,000,000 | ..... 10,439,600 | ........... 5,900,000 | ....4,346,581 (29,985) | ...coovvvrienns | e 4,316,596 | e | 000000 10,216,596 | oo (910,471 | ...... (910,471)] .....662,681 | 01/15/2021.
01877K AB 9 |Alliance Pipeline LP SrNt.........cccoovvivviiiviriiiincianas .. [ 12/31/2016. | Redemption ~ 100.0000.............cccceveeen. e | e 681,805 | .......... 681,805 681,805 881,805 | ..o | e | s | e 0 681,805 0 ... 44,701 | 12/31/2019.
020053 AA 2 |ALM Loan Funding CLO Ser 2013-8A CI A1A........ o+ [ 10720/2016. | PaYAOWN..........couvierrierriirrieeneiieneiinns | cevvieessissssssesiiens | v 1,250,000 | ....... 1,250,000 | ...... 1,247,060 | ........... 1,247,370 2,630 | oo | 2,830 | [ e, 1,250,000 0 25,638 |01/20/2026.
02150W AB 9 | Countrywide Alternative Ln Tr RMBS Ser 2. o [12/01/2016. | PaYAOWN. ... | cvvvieneiisnsiisnniiens | oo 2,231,343 | ... 1,896,427 | ....... 1,769,238 | ........... 1,769,238 | ...oooveccriiins [ e [ | evvveniiinnenn0 i | e 1,769,238 | ..o | 462,105 | ....... 462,105 | ....... 34,890 |03/25/2047.
02360F AC 0 |Union Electric CoNt 5.400% 02/01/16.. .. | 02/01/2016. | Maturity. 5,000,000 | .......5,000,000 | ...... 5,222,100 5,003,550 .5,000,000 0... 135,000 | 02/01/2016.
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201 .. | 07/15/2016. | Redemption ~ 100.0000.............c.ocerenen. et | s 1,269,384 | ....... 1,269,384 | ....... 1,269,384 | ........... 1,269,384 0 55,023 | 07/15/2020.
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 07/15/2016. | Redemption ~ 100.0000..........c.ccoocrnvcn. [SSTSTTIRTRTTRRTOINN RN 75,587 | oovve 75,587 | oovve 79,002 78,400 0 2,988 | 01/15/2023.
032511 BH 9 |Anadarko Petroleum Corp Sr Nt ...|..| 12/01/2016. | Call ~ 103.9790 s | s 9,358,110 | ....... 9,000,000 | ..... 10,751,940 | .......... 9,604,415 0 09/15/2017.
03305@ AB 0 |Anchor Hocking Exit Term Ln Nt 1.......c.coocvvrneen. .. [ 12/30/2016. | Redemption ~ 100.0000..........c.ccooercn. . 0 05/21/2018.
05344A AN 1 |Avalon IV Cap Ltd CLO Ser 2012-1AR CI AR.. .. | 06/13/2016. | Call ~ 100.0000 9,207,225 | .......... 9,207,225 0 04/17/2023.
05344A AN 1 |Avalon IV Cap Ltd CLO Ser2012-1AR CI AR........ .. | 04/18/2016. | PaYAOWN..........ocvierrveireiieceiiereiieneiiiens | cevvieeesiessnienssinns | ceveeeens 394,939 | ... 394,939 | ......... 394,939 394,939 0 04/17/2023.
055385 AA 6 |BFC Guaranty Corp CTL 6.250% 12/01/17......... .. | 12/01/2016. | Redemption  100.0000.. 257,359 | .......... 257,359 248,104 255494 | ..o | s 1,865 | .o 0 12/01/2017.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea........ .. | 12/15/2016. | Redemption ~ 100.0000.. 156,531 | ......... 156,531 | ......... 158,041 157,191 ....156,531 0 05/15/2022.
071813 BJ 7 |Baxter Intl SrNt 1.850% 06/15/18....................... .. [ 03/02/2016. | Call ~ 98.3450........cccoocommvvvirriirrinns SRR 2,950,350 | ....... 3,000,000 2,999,700 2,999,851 | oo | eeeeene(49,501) | i | e (49,501) | | 2,950,350 0 06/15/2018.
07387B FU 2 |Bear Stearns Comm Mtg Sec Tr CMBS Ser 20 .. | 03/01/2016. | Paydown... 5,500,000 | .......5,500,000 | ....... 5,738,906 | .......... 5,501,027 0 04/12/2038.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTLRev Le........ .. [ 10/15/2016. | Redemption ~ 100.0000...........c.coocuuen. SRRSO P 293,463 | .......... 293,463 293,463 293,463 0 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 08/15/2016. | Redemption ~ 100.0000.. 175,862 | .......... 175,862 | .......... 175,862 175,862 0 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTLRev Le........ .. | 07/15/2016. | Redemption ~ 100.0000..........ccccoevummrrs | covvvmmmiimmmiinnniinns | e 273,112 | 273,112 273,112 273,112 ..273,112 0 01/15/2024.
126300 AD 8 |Cablevision (CSC Holdings) Term Ln B N .. | 06/21/2016. | Redemption ~ 100.0000..........ccccoorumvrers | covverermeirernrrernrens | 1,473,248 | L 1,473,248 | ....... 1,465,882 | ........... 1,466,188 | .........2,349 | AT | [ 7,060 | e | 1,473,248 0 04/17/2020.
126408 GM 9 |CSX Corp SrNt 6.250% 03/15/18 | [ 1111772016, [ Call  106.8230........couveieerienieriienis [ v | 12,834,783 | L. 12,015,000 | ..... 12,924,340 | ......... 12,288,082 0 ... 880,266 |03/15/2018.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage................ .. [ 12/15/2016. | Redemption ~ 100.0000..........ccocoeerervvers | covrermmmrermrnrrennirins | crevereenn86,723 | 186,723 | i 86,723 86,723 (V18 I 3,462 | 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21.......... .. | 08/15/2016. | Redemption ~ 100.0000.........ccevererrrrene | vrrrerrmrrreerensnirirnns | ceenn 126,834 | ... 126,834 | oo 126,834 126,834 0 [ 6,764 | 08/15/2021.
12644@ BR 5 |CTL Cap Tr CTLSer 2002-21Aurora Heathcar....... .. [ 12/15/2016. | Redemption ~ 100.0000..........ccccovrummrrs | covreremmrrmmmrrenirrens | e 161,187 | 161,187 | 161,187 161,187 0 5,866 | 10/15/2022.
12644@ BX 2 |CTL Cap Tr CTL Ser 2004-9 Kohls.. .. | 12/15/2016. | Redemption ~ 100.0000.........c.ccovrrererene | covrrrerirerinriirrinnns | crerrenn89,206 | .........85,205 | ..., 85,205 85,205 0 [ s 2,480 | 01/15/2025.
126650 BP 4 |CVS Health Corp ABS PTC Nt ... | .| 12/10/2016. | Redemption ~ 100.0000.. 265,036 261,534 | ..o | e (27,151) | oo (V1N I 7,734 | 12/10/2028.
126650 BQ 2 |CVS Health Corp ABS PTC Nt......cooovvverieciiniiinnes .. | 12/10/2016. | Redemption ~ 100.0000.........c.ccovrrerrene | corrverirerimricriicnnns | cverrenn89,250 | .........69,250 | ... 63,600 64,963 | ..o | i 4,287 | oo 0 2,632 | 01/10/2030.
126650 BS 8 |CVS Health Corp ABS PTC Nt .. [ 12/10/2016. | Redemption ~ 100.0000..........ccccooremvrrs | covvermmmrrmrerrererrins | ceevereennn 45,768 | 1. 45,768 | oo 58,178 57,211 | oo | i (11,442) | oo (V1N I 1,882 | 01/10/2032.
126688 EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4. | [ 12/01/2016. | PAYAOWN.......oooviririiieniiienisniieies | e | v 1,557,054 | ....... 1,365,928 | ....... 1,221,160 | ...ccoveeee 1,221,160 . 60 [ [ e 335,894 | ... 335,894 | ....... 51,929 | 02/25/2036.
131347 BY 1 |Calpine Corp 1stLien HY Nt.......cccoooovivvviiiciiincens . [12/19/2016. | Call  103.0000...........cveomrrermrrerrrresnnes | ceeermeeeesssesesennesnne | cereee 1,499,680 | ....... 1,456,000 | ....... 1,603,420 | .......... 1,550,640 | .......... 417 | . (55,077) | ..ovvevvreene | wrereerne(50,960) | i | s 1,499,680 0. 163,709 | 01/15/2023.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... o | 1212812016, [ PAYAOWN......covvvriireieierieieesieisniens | seeensesssessnsnensnnns | cvenes 1,326,915 | ....... 1,326,915 | ....... 1,326,514 | ........... 1,326,514 401 | e o801 i | 1,326,915 0 [ 4,741 | 02/25/2037.
173237 AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2.......... o [ 12101/2016. | PaYAOWN..........coovoereeiceiceiiereiieneiiens | crvvirenesiesssisnneinns | oo 2,934,448 | ... 2,934,448 | ... 2,917,451 2,917,793 | oo | s 16,655 | ..o | cerererennn 16,655 | | e 2,934,448 0 ... 57,352 |01/25/2053.
20030N AG 6 |Comcast Corp Co Gtd Nt .. | 06/15/2016. | Maturity ceeverrensns | o 3,000,000 | ....... 3,000,000 | ....... 3,044,700 | ........... 3,003,443 | ...ooovviiiins | i (3,443) | oo [ (3,443) [ o | e .3,000,000 0. 74,250 | 06/15/2016.
24702N  AD 2 |Dell International Inc Term Ln C Nt .. | 09/07/2016. | Redemption ~ 100.0000.............coocouvcn. et | e 726,846 | .......... 726,846 | .......... 723,211 724,699 2,147 ....7126,846 0. 21,348 |10/29/2018.
25459H AT 2 |DirectTV Holdings/Fin Gtd Nt... .. | 03/21/2016. | Tax Free EXchange...........c.ccccvevunrinnies | covviveiiveninsisniinnns | v 25,577,772 | ..... 25,500,000 | ... 25,665,900 25,581,665 0. 710,600 |03/15/2020.
25450H AU 9 |DirectTV Holdings/Fin Gtd Nt... ... | .| 03/21/2016. | Tax Free EXChange...........c.cccovvvvemuvveneees [ covemeeiieneiieniiiinens | oo 10,254,275 | ..... 10,000,000 | ..... 10,591,700 0 ... 287,431 | 10/01/2019.
25674D AC 7 |Dollar Tree Inc Term Ln BNt 1......coovvvriioicrii .. 1 09/22/2016. | Redemption ~ 100.0000..........coccvveremvres | coreermrremmniiennninns | eonee 14,912,367 | ..... 14,912,367 | ..... 15,013,788 0 ... 299,507 | 02/06/2022.
25674D AC 7 |Dollar Tree Inc Term Ln B Nt 1 .. | 09/22/2016. | Tax Free Exchange..........cccocouvvurureuins SSSRTORPRRRRRTOON 926,880 | .......... 921,368 | .......... 928,278 | .........917,419 | ... 10,131 (670) . 9,461 0 25,380 |02/06/2022.
26138E  AH 2 |Dr Pepper Snapple Group Inc Gtd Sr Nt.. . [10/11/2016. | Call  108.5490.........cvveerreerrieriiienns | cevvieeeeieeeiienesiens | v 5,453,502 | ...... 5,024,000 | ....... 5,238,022 | ..........5,089,825 | .....cccoveiiiiis | i 363,676 | ..oooovvrveres | e 363,676 0]... 323,601 | 05/01/2018.
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268617 BH 9 |Enterprise Mtg Accept Co ABS Frch Ln Own......... 1| 1202012016, [ INCOME.....ouiveiririiiiiirerinsisienisrssseins | seeeresiseessnssensnns | ressnssiensnssenenins | soenissesesnssesns | aenesessnsenesessees | nerensesessssssnsens | s | o | e | e 0 0 25,869 | 01/15/2027.
301965 CE 7 |FFCA Sec Lending Corp LBASS Frnch Ln Ser....... o [ 12101/2016. | PaYAOWN..........coovveceeiceiereiereieceiiens | ceevieeesinsenissnniens | ceeverenenes 85,838 | ............ 85,838 | ........... 85,486 85,513 325 325 85,838 0 | 3,716 | 05/18/2026.
35671D AU 9 |Freeport-McMoran Copper & Gold Sr Nt................ o+ [ 03/14/2016. | VAIIOUS........oovveerirriririniissiisesiesinrisnins | eeviesissisessissiinns | v 8,211,125 | ... 14,300,000 | ..... 13,741,700 | ......... 13,797,938 9,979 . 9,979 | oo | e 13,807,917 | oo .(5,596,792) | ...(5,596,792) | .....228,812 | 03/01/2022.
35671D AZ 8 |Freeport-McMoran Copper & Gold Sr Nt o | 03/17/2016. | VAIHOUS......coeeerceeeereeneecreieereeneseeseensenees | creeseesenssssessensseenees | eeveeenees 722,083 | ....... 1,000,000 | .......... 984,420 986,828 323 323 ...987,151 .| ....(265,089) | ...... (265,089) | ....... 19,450 |03/15/2023.
35671D BG 9 |Freeport-McMoran Copper & Gold Sr Nt o+ [ 02/29/2016. | VAIIOUS........ovveeiirrirrieniiiiieiiesiesiinins | eeviesisssisssissiieens | orvieas 5,919,875 | ... 10,800,000 | ..... 10,637,154 | ........ 10,689,173 2,587 2,587 0,691,760 .| (4,771,885) | ...(4,771,885) | ..... 134,217 | 03/15/2020.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200........ .. [ 12/01/2016. | PaydOwN............cooirvireieniieriseniiens | e 35,368 68 0 903 | 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F Cl1..... .. [ 12/01/2016. | Paydown... . 571,235 | v | v 50,768 0. 17,666 | 12/25/2035.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-......... .. [ 12/15/2016. | Paydown... . . v, 107,854 | ...........60,274 60,274 | ..vveirireinnn | v 47,580 . ....107,854 0 328 | 09/15/2030.
423074 AZ 6 |Heinz/HJ/ CoNt 2.800% 07/02/20.................... .. | 08/19/2016. | Tax Free EXChange..........coocvurveeeeriinnes | cevveemevieneiineniiins | eviees 7,985,726 | ....... 8,000,000 | ....... 7,981,840 | ........... 7,983,533 2,193 2,193 | e [ e 7,985,726 0... 253,244 | 07/02/2020.
42833U AB 4 |Hi-Crush Partners Term Ln Nt 1.. ... | .. | 06/20/2016. | Morgan Stanley & Co Inc.... coererrnnensnennneis | oeneenen 100,600 ] ........980,000 | .......... 984,900 | .............. 761,134 222,772 (302) 222,470 983,604 | ......cccoovuun ...(283,004) | ...... (283,004) | ....... 22,043 | 04/28/2021.
42833U AB 4 |Hi-Crush Partners Term Ln Nt 1.. ... | .. | 03/31/2016. | Redemption ~ 100.0000............ccoocruvcn. JESTORNROROOR ISV 2,500 | oo 2,500 2,513 ..1,942 568 (10) 558 . 2,500 0 30 | 04/28/2021.
437690 AL 4 |Homestar Mtg Acceptance Corp RMBS Ser 20...... o | 1212712016, [ PAYOWN......coovrriririisieiseieierssnieienes | ceresines TOT A1 [ | e 12,183 | i [ 12,183 | e | v 719,594 ([ I 4,888 | 06/25/2034.
438516  AZ 9 |Honeywell International Inc SrNt........ccccoooevvvir ..[12/01/2016. | Call  107.5430 5,989,892 16,452,580 0 ... 388,333 | 02/15/2019.
456606 AG 7 |Indymac Home Eq MtgLn ABS Tr RMBS Ser 2..... | .. | 12/01/2016. [ PAYAOWN..........cooorvvireiriiineiisciiienies [ coiemeiisneisnniinnnns | cevesnesissnsssnenes | coveins 127,137 | ............85,563 ...31,151 e 85,563 | ...ccoovveriins | o (85,563) | ........ (85,563) | ......... 5,184 | 06/25/2031.
478366 AU 1 |Johnson Controls INC St Nt.........c.coorvveeriiiririii .. [ 12/28/2016. | Tax Free EXChange..........ccocuuereeeereviines | covvieeeeieceeieneiiins | o 4,003,889 | ....... 4,000,000 | ....... 3,999,580 | ........... 3,999,861 | ... | e8| i |28 [ [ e 3,999,889 | ..o | e 4,000 | ........... 4,000 | ..... 248,889 | 03/30/2020.
485170 AK 0 |Kansas City Southern Inds Inc Sr Nt .. | 07/26/2016. | Tax Free EXChange..........ccccocvurvvvimeiiiinns | covveeneiiessiienniians | oo 2,146,088 | ....... 2,120,000 | ....... 2,148,145 2,147,938 .2,146,088 0 11/15/2023.
50026 AA 3 |Kohls Corp CTL Shelby MI w.. | .- [ 12/15/2016. | Redemption ~ 100.0000...........ccccoweervves | covvermmeriererieneeirens | ceveeeens 137,156 | .......... 137,156 | .......... 144,901 140,301 ....137,156 0 . 12/15/2022.
52467@ AH 8 |LeggMason Mtg Cap Corp CTL......ccccoovvvvivinnncnn. .. [ 12/15/2016. | Redemption ~ 100.0000..........ccccoovmmmeers | crrvvmmmiiimniiisniians | cevieenenss 95,196 | ............ 95,196 | ............ 99,840 96,702 (VN 4,004 |01/15/2021.
542514 HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C....... o [ 12125/2016. | PaYAOWN..........covveceeiceiieceirereiireneiiiens | crevienesiesssiessiiens | v 1,162,818 | ....... 1,162,818 | ....... 1,087,234 ...1,088,591 0. 12,267 | 10/25/2034.
580645 AE 9 |McGraw-Hill Cos SrNt 5.900% 11/15/17............ .. | 07/29/2016. | Tax Free Exchange.........ccccocouvviiunriinnnee s | s 7,992,047 | ....... 8,000,000 | ....... 7,956,200 ...7,988,512 0... 372,356 | 11/15/2017.
58504F AC 9 |Medpace Holdings Inc Term Ln Nt 1.........cccccooeeueee .. [ 12/08/2016. | Redemption  100.0000...........ccccoeemmvrers | crvveremmriremerirenniirens | cvere 3,584,906 | ....... 3,584,906 3,569,756 3,555,033 | ........ 15,681 | ......... 14,192 | oo 0... 151,389 | 05/31/2021.
58504F AC 9 |Medpace Holdings Inc Term Ln Nt 1 .. | 06/30/2016. | Tax Free Exchange.........ccccoccoumvvvumeiianes | cevivenviisnciisnciians | 203,759,831 | ....3,773,585 | ....... 3,757,637 | .......... 3,742,140 | ....... 16,507 | ........... 1,184 | 0 89,311 | 05/31/2021.
59020U P7 4 |Merrill Lynch Crd Bse AS & SRMBS Ser 2........... | .. | 12/01/2016. | Paydown............. 1,326 ..1,343 19 0 24 | 08/25/2036.
59020U YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-........... o+ | 12/01/2016. [ PAYOWN......c.ovvvrieieiersnieieriseinenenes | veverisnserenisnsnnens | ween 1,904,628 | .......1,904,628 | ....... 1,837,966 | ........... 1,846,506 | ...c.covvvrvrens | v 58,123 | .o 0 28,243 | 06/25/2035.
61751X AE 0 |Morgan Stanley Cap | CMBS Ser 2007-T25C....... o [ 11/01/2016. | PaYAOWN..........coovoeeiireiiceiieneiieneiiens | ceevieeeeiesesieneninns | oo 14,706,015 | ..... 14,706,015 | ..... 13,973,515 14,624,830 | .o | s 81,184 | ..o 0... 564,060 | 11/12/2049.
628530 AW 7 |Mylan Inc SrNt 1.800% 06/24/16............oevvenee o+ | 06/2412016. [ MALULIY.......cvvovirricisercieiseeienissinnes | seeenssssssssensnensnnnns | cvrenes 4,500,000 | ....... 4,500,000 | ....... 4,497,385 | ...........4,499,458 542 542 0 [ 40,500 |06/24/2016.
629377 BS 0 |NRG Energy Inc SrNt 7.875% 05/15/21............. . [ 11/03/2016. | Call  103.9380.........ccvemrreerriiriiienes | cevvireeerieresieneiiens | v 1,579,858 | ....... 1,520,000 | ....... 1,603,600 | ........... 1,425,000 | ...... 168,204 | ........ (13,346) | ...ccvvoercens | e 154,858 | ...ooovvverii | e 1,579,858 0... 100,466 | 05/15/2021.
62937N AT 4 |NRG Energy Inc Term Ln B Nt 1 .| 06/30/2016. | Redemption ~ 100.0000.........cceevermmrrerins | veererrrrrirermrrrernnnns | cvrenes 9,554,813 | ....... 9,554,813 | ....... 9,554,813 | .......... 9,289,074 | ...... 265,738 265,738 .9,554,813 0. 132,668 | 07/01/2018.
636517 AA 2 |National Inst of Hith Fishers CTL P! 1. ... | .. | 07/15/2016. |[Redemption ~ 100.0000...........cccouemmrrers | corrermmmrimmerierneirens | ceveenens 177,395 | .......... 177,395 | .......... 177,395 177,395 | oo [ e [ | e 0 ..177,395 0 9,584 | 07/15/2022.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .. | 07/15/2016. | Redemption ~ 100.0000.........cccovurvrrrerens | ceererrrervmrneirerieninns | ceveeines 157,757 | v 157,757 | v 157,757 157,757 ... 157,757 0 .7,015 | 01/15/2020.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-.. .. [ 12/01/2016. | Paydown ,392,681 ,392,681 423,146 ...1,422,391 . ) 11,392,681 0. 8,765 | 05/25/2054.
64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014-......... .. [ 12/01/2016. | Paydown... et | e | s 2,387,453 | ....... 2,387,453 | ....... 2,444,717 2,440,484 | .....ovvvvivriins | e (53,031) | ... 2,387,453 0] 49,312 | 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-.. o [12101/2016. | PaYAOWN..........covverreiceeieceiiereiieneiiens | cevvieeesissssisnnnenns | oo 1,824,871 | ....... 1,824,871 | ....... 1,868,943 LAB71199 | | (46,327) 1,824,871 0 35,677 | 04/25/2052.
651714 AW 7 |Newpage Corp 1stLien TLB Nt 1... .. | 07/15/2016. | Taxable Exchange.... ,390,757 | ..... 19,305,000 ,815,383 ..6,853,275 | ........ 96,525 | ...... (122,549) | ..4,011,867 .2,815,383 .|..2,575,374 | ..... 2,575,374 | ... 653,092 | 02/11/2021.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23... . [ 12/15/2016. | Redemption ~ 100.0000...........c.ccoconven. et | e 184,134 | ........ 184,134 | ......... 184,128 184,131 3 ....184,134 0 6,225 | 05/15/2023.
65473Q AU 7 |NiSource Finance COrp Nt..........cooevvemrvinerrennreens o+ [ 03/15/2016. | MALUFILY........oovoveirieciieniciierissiieii | e | v 3,000,000 | ....... 3,000,000 | ....... 3,733,410 | oo 3,028,138 (28,138) 0]... 161,250 | 03/15/2016.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1 .. | 12/01/2016. | Paydown... . 112,159 112,159 112,157 111,864 296 0 3,283 | 03/25/2034.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls........ .. [ 12/07/2016. | Redemption ~ 100.0000............ccooernen. rirnn220,728 | ..........220,728 220,728 220,728 0 11/07/2023.
69362B BA 9 |PSEG Power LLC SrNt 4.300% 11/15/23... .. | 06/10/2016. | Morgan Stanley & Co INC..........cccoouuvveiens | covveeneviiniiieneiians | v 2,081,100 | ....... 2,000,000 | ...... 2,111,380 2,104,510 | covovevererrncies | s (5,486) | ...ovvrvercens [ errrerireners(5,488) [ oo | e000002,099,024 [ oo | e (17,924) | ........ (17,924) | ....... 11/15/2023.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Fit Rate. .. | 10/03/2016. | Paydown... ..256,376 ..256,376 .162,478 175,521 80,855 0 07/03/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.. . | 12/27/2016. | Paydown... 024,327 | ....... 1,024,327 860,639 882,752 | ...ovveeriinnis | v 141,575 | oo 0 12/24/2033.
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74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A-. .. | 12/22/12016. | Paydown... 10,643 (VN I 139 | 03/22/2038.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl.. .. [ 12/22/2016. | Paydown............. . I L (< I R I 1,974 | 0 332 | 12/22/2036.
74044W  A* 3 |Pregis Holding | Corp 1st Lien TL B Nt 1 .. | 12/30/2016. | Redemption ~ 100.0000...........cccorvrvveee ceerernnsns | e 58,628 | ............ 58,628 | ............ 58,948 58,042 879 (293) I [ 58,628 0 | 1,293 |05/20/2021.
74967D AA 5 |RMAT RMBS Ser 2015-RPL1 CI A1.... <. [ 08/11/2016. | PaYAOWN. ... | ceevieneiiesenieneninns | oo 15,613,437 | ..... 15,613,437 | ..... 15,613,437 | ......... 15,545,160 5,613,437 0. 380,936 | 05/26/2020.
759950 EL 8 |Renaissance Home Equity Ln Tr RMBS Ser 2....... .. | 12/01/2016. | Paydown............. SSROTTOROTOSTURRPOONN PO 297,532 | ..o 297,532 297,532 296,634 898 297,532 (V18 I 7,995 | 02/25/2035.
779382 AN 0 |Rowan Companies Inc Sr Nt . [12/19/2016. |Call  99.5500..........ccocovvvverrrirrines SO 9,955,000 | ..... 10,000,000 | ..... 10,244,400 | ........ 10,067,646 | ......ooovvvevennns | e (112,646) N [ 9,955,000 0... 950,000 |09/01/2017.
81745Y AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12 Cl.......... | .. | 12/01/2016. | Paydown...........cocooevinrinrivnniinnineninniinns [ v | 002,623,452 | Lo 2,623,452 | ....... 2,672,232 2,647,620 | ...coovvcrerans | e (24,167) | v | e (24,167) | i | s 2,623,452 0. 61,970 | 12/25/2043.
820922 AV 4 |Shearson Lehman CMO Inc CMBS Mtg Bkd Ser... | .. | 06/01/2016. | Paydown............. 21,355 445 0 250 | 05/01/2017.
82570J AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt... .. | 12/30/2016. | Redemption  100.0000.. 27,276 205 0 | 1,114 | 11/23/2019.
82570J AE 6 |Vencore Inc (SI Org Inc) 1st Lien TL Nt... .. | 03/31/2016. | Tax Free Exchange coerennnn55,022 ...54,471 54,610 23 0 844 | 11/23/2019.
82967N  AQ 1 |Sirius XM Radio Inc Nt. .. [10/01/2016. [ Call  102.9380........ccvvererrererrirnrriinnes | cevvirereiieeerirneniiens | ceerenn.043,363 | s 625,000 | .......... 657,031 653,182 | ..oovveeriienns | e (9,819) [ oo 0. 36,719 | 10/01/2020.
842400 GF 4 |Southern CA Edison Co 1st Mtg Bd .. [ 08/01/2016. | PaydOWN...........ccvverrirririieniiisniiiens | e | e 042,857 | .0.......842,857 | ...l 642,857 642,857 (VN 8,896 | 02/01/2022.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-......... .. | 12/01/2016. | Paydown... ..45591 | ... 45,584 45,543 49 03/25/2034.
86363G AJ 3 |Structured Asset Sec Corp RMBS Ser 2007 .. [ 12/01/2016. | Paydown.. . ...315,393 ..322,994 291,486 291,486 23,907 04/25/2047.
89054X AB 1 |Topaz Solar Farms LLC Nt.........ccccoocvurvvvinriiinnniens .. | 09/30/2016. | Redemption ~ 100.0000..........c.ccoocruvcn. et | e 105,714 | ........ 105,714 | ......... 107,828 107,713 09/30/2039.
903320 AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C .. | 03/01/2016. | Redemption ~ 100.0000.............ccocn. et | e 433,169 | .......... 433,169 | .......... 412,052 419,696 09/01/2023.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 1 .. [ 12/20/2016. | Various.... SO 263,310 | .......... 274,281 273,043 252,339 | .20,744 | 109 [ s | 20,853 | e | e 273,191 | | (9,881) 05/27/2021.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 1 .. | 09/29/2016. | Redemption ~ 100.0000.. . 109,249 109,249 | .......... 108,585 | ...ccoooovunee 100,509 05/27/2021.
907831 AA 9 |Union Pacific RR ABS PTC Ser 2001-1 .| 01/27/2016. | Redemption ~ 100.0000.. ..636,468 726,019 715,889 01/27/2022.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1... .. | 07/02/2016. | Redemption  100.0000.. v 41735 | 40,257 40,967 01/02/2029.
913017 BQ 1 |United Technologies Corp Sr Nt .. [ 12/01/2016. | Call  109.5900..........cccoerrrerrrrrrrserenris | cemvvereeniessiessieenss | evren1,561,657 | ... 1,425,000 | ....... 1,535,224 | ........... 1,466,273 02/01/2019.
91736# AA 4 |United States of America BIA CTL GSA Gtd.......... | .. | 09/15/2016. | Redemption ~ 100.0000...........ccccovvviens [ covurvrvenniianniiinnns | e 106,251 | 10 106,251 | e 106,251 106,251 (VN 4,588 |03/15/2024.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 12/01/2016. | Paydown............. 260,859 260,859 52,844 52,844 | ....... 4,152 | 04/25/2037.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. | 12/01/2016. | Redemption ~ 100.0000.........cccourrererene | corriverirerimrivnninnns | cverrerrnn58,612 | 0. 58,612 | v 58,612 58,612 0 [ s 2,132 | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRALL..... .. [ 12/15/2016. | Redemption ~ 100.0000..........ccocoeeremvvers | covvemmmrirmrniirennririns | ceevereenn 38,513 | 138,613 | i 40,323 39,707 (V1N I 1,529 |05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... ..| 12/10/2016. | Redemption ~ 100.0000.........ccevererrrrrere | vrrrermrrseerenmnirrnns | weene 149,183 | 1000 149,183 | Lo 149,183 149,183 0 [ v 5,420 |10/10/2024.
94983C AE 7 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2........ .. [ 12/01/2016. | PaydOWN...........coooreeereiieneereneireneiiens | cevviveneissneisssninens | e 1,258,063 | 1......1,258,053 | ....... 1,275,351 | oo 1,274,392 ...(16,339) 0 ... 18,877 | 06/25/2035.
94989E  AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC..... o | 12001/2016. [ PAYAOWN......ccovviriirieiseieieiissieienes | cerversssnesenesisseens | vesessssessssssssns | s | e 54,672 48,974 ...(48,974) 0 [ 4,617 | 04/15/2050.
98149B  AK 7 |World Kitchen LLC Term Ln Nt 1........ccc.cccocvvrncnens .. | 12/06/2016. | Bank of Montreal ceerereseessnsnens | e 3,882,860 | ....... 3,962,102 | ....... 3,022,481 | ........... 3,897,718 52,910 | e | 00000 3,950,628 | i | e (67,767) | ........ (67,767) | .....206,415 | 04/02/2018.
98149B  AK 7 |World Kitchen LLC Term Ln Nt 1.......cccooovvvvirnnnnns .. | 04/29/2016. | Redemption  100.0000..........ccccvvermmrrers | corvermrrinmnrineniines | ceveeeens 179,984 | .......... 179,984 | .......... 178,184 | oo 177,059 2,924 0 3,251 | 04/02/2018.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 .. | 07/15/2016. | Redemption ~ 100.0000............ccoocuvcn. . ..6,308 0 6,613 | 12/23/2022.
448058 C* 6 |Husky Injection Molding 1st Lien Term Ln... .. | 01/14/2016. | Goldman Sachs & COMPaNY........cccccvves | veererrversvermrverinninns | cvreees 1,960,103 | ....... 1,997,557 | ....... 1,971,076 . . 50,863 | .oovveervrnrrens | e LOTAA3T [ | (14,034) | ........ (14,034) | ......... 3,302 | 06/30/2021.
878742 AW 5 |Teck Cominco Ltd Co Gtd Nt [ 12107/2016. [ VAIIOUS........ovveoeeererircenieeiieseeieesins | ceeviseseseesesssnesenns | oo 3,358,375 | ....... 3,900,000 | ....... 3,841,420 2,173,645 | 14| ... 47,715 | ... 2,126,044 wor|....(483,669) | ...... (483,669) | .....288,003 | 07/15/2041.
03938L AU 8 |ArcelorMittal SrNt 6.500% 03/01/21. . 06/07/2016. | Various.... . v | e 7,222,500 | ...... 7,000,000 | ....... 6,290,340 | ......... 5,634,230 | ...... 947,864 | ......... R ICTA I I I 1,009,543 | e 6,643,773 |.... R 578,727 | ....... 578,727 | ..... 350,368 |03/01/2021.
11042B AA 0 |British Airways PIC PTC........ccoooovvvviiciiiciiicnnns D| 12/20/2016. | Redemption ~ 100.0000...........ccocoumvveens [ worremrreemmriinniirennns | e 1,752,158 | ....... 1,752,158 | ....... 1,887,951 | .......eec. 1,843,967 | ..oooovvvccciians | e (91,808) | ...ovvvveerirens | e (91,808) | ..o | e 1,752,158 0 ... 61,599 | 06/20/2020.
29358Q AA 7 |Ensco Plc SrNt 4.700% 03/15/21 .| C|04/05/2016. | Call ~ 69.0000.........ccccrerrererrrinriierians EUSTRORRRROTR VPN 1,380,000 | ...... 2,000,000 | ....... 1,395,740 | ........... 1,977,047 | oo | s (14,782) | .....582,265 | ......... (597,047) | e 1,380,000 0 ... 112,222 | 03/15/2021.
449786 AL 6 |IngBank NV SrNt 4.000% 03/15/16. o[ €| 03/15/2016. [ MAHUFItY...........cvvoreeececieieceieneieneees [ o | e 8,000,000 | ... 8,000,000 | ....... 7,995,680 | ........... 7,999,808 192 192 [ I 8,000,000 0. 160,000 | 03/15/2016.
67102Q AB 4 | Oak Hill Credit Partners CLO Ser 2012-7A.. .| C[12/15/2016. [ Call  100.0000..........ccvermrrermrrirmrrinnns | cevvireerieeeriseeniees | e 10,000,000 | ..... 10,000,000 | ....... 9,983,000 | ........... 9,985,251 | ..oovvveiiierins | s 14,749 | i | i 14,749 e | e 10,000,000 0]... 222,161 | 11/20/2023.
71647N  AB 5 |Petrobras Global Finance Nt ..|D| 01/27/2016. | Various.... e | s 7,337,500 | ..... 10,000,000 | ....... 9,935,200 | ........... 7,600,000 | ....2,364,024 849 2,364,873 | e 9,964,874 | ...ocvvvvvn. (2,627,374) | ...(2,627,374) | ..... 160,833 | 01/15/2019.
74986@ AE 1 |RREEF America REIT Il Inc SrNt.......cocoocvviiinnne D|01/06/2016. | Call  105.5194........ccovrviiriniiicriiens | o | 10,551,940 | ..... 10,000,000 | ..... 10,635,300 | ......... 10,470,000 | ...ovveverrinnns | v 81,940 | ..oovvvivcrins [ i 81,940 | oo | e 10,551,940 0 32,967 | 06/13/2017.
76720A AM 8 |Rio Tinto Finance USA PLC Sr Nt 01/05/2016. | Morgan Stanley & Co Inc.... s | s 3,424,085 | ....... 3,500,000 | ....... 3,468,010 3,482,266 111 111 [ I 3,482,377 OO (58,292) | ....... (58,292) | ......... 5,250 | 12/14/2018.
78572M  AF 2 | SABMiller Plc Nt 6.500% 07/15/18.... 12/16/2016. | Tax Free Exchange..........ccc.coucuvrerviinnnns SRR PV 15,013,884 | ..... 15,000,000 | ..... 14,994,600 | ......... 14,998,260 623 623 ] 14,998,884 N 15,000 | ......... 15,000 | ..1,383,958 | 07/15/2018.
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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
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
3899999. Total - Bonds - Industrial and Miscellaneous ....358,413,393 |....384,785,425 |...371,195,138 | ....... 361,974,017 |..11,048,280 |..... 1,176,837 |..4,641,847 | ...... 7,583,270 0 [ 369,557,287 ...0 [(11,143,894) | .(11,143,894) | 13,808,719 XXX
8399997. Total - Bonds - Part 4. ....742,350,385 | ....699,305,418 |...707,447,136 | ....... 706,908,897 | ..(5,016,609)] ........ 250,391 |..4,641,847 | ......(9,408,065) | ....ccccerenn0 | v 697,500,836 44,849,549 |...44,849,549 | 24,179,253 XXX
8399998. Total - Bonds - Summary Item from Part 5 i 47,606,099 | ... 51,242,781 | ... 48,716,728 | ..o | v | s 773,963 |..... 122,549 | .......... 651,414 | .o | e 49,368,140 (1,762,041) | ...(1,762,041) | ..1,292,539 XXX
8399999. TOAl = BONAS. ...t eeeeeeeee e eee e e eeeeeeseeeseeeseseaesesseiees ....789,956,484 | ....750,548,199 |....756,163,864 | ....... 706,908,897 | ..(5,016,609) | .....1,024,354 |..4,764,396 | .....(8,756,651) | ...ccoooruvnen0 | ciniies 746,868,976 43,087,508 |...43,087,508 | 25,471,792 XXX
Preferred Stocks - Industrial and Miscellaneous
338135 2* 6 |Fitchburg Gas & Elec Lt Co 5.125% Cum Pf 101.2800. 240.000 | ... 24,307 | | oo 19,092 | il 17,723 | 1,369 1,369 5,215 5,215 XXX
8499999. Total - Preferred Stocks - Industrial and MISCEIANEOUS.............coiveiiis oottt ettt snsensensees XXX 0 0 1,369 5,215 5,215 0 XXX
8999997. Total - Preferred Stocks - Part 4.. XXX 0 0 1,369 5,215 5,215 0 XXX
8999999. Total - Preferred Stocks XXX 0 0 1,369 5,215 5,215 0 XXX
C on Stocks - Industrial and Miscell
55303C 2% 7 .. | .. | 04/15/2016. | Morgan/JP/Securities - Bonds... XXX | 878,590 | ........... 2,734,263 | ..(1,855,673) | covoorvvierrrins | e | e (1,855,673) .1,623,384 | ... 1,623,384 XXX
656568 10 2 |Nortel Networks Corp (New) Com 03/17/2016. | Income XXX | [ ovnnsississsssssssissnnes | ossessisnnnssnes | onnssissesssnsins | oossnninnsinrinns | srvessassssonsnes 0 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 2,501,974 XXX ] 878,590 2,734,263 | ..(1,855,673) | o0 | 0 | (1,855,673) .1,623,384 |..... 1,623,384 XXX
9799997. Total - Common Stocks - Part 4 2,501,974 XXX . 878,590 2,734,263 | ..(1,855,673) ......(1,855,673) | . ..1,623,384 1,623,384 XXX
9799999. Total - Common Stocks 2,501,974 XXX 878,590 2,734,263 | ..(1,855,673) | . . 20 (1,855,673) .1,623,384 | ..... 1,623,384 XXX
9899999. Total - Preferred and COMMON SHOCKS........uuuiierieririsiiisieiiiessemssrisseiins | eersesssesesstes sttt ettt sesnnins | crneens 2,526,281 XXX ] 897,682 | .......... 2,751,986 | ..(1,854,304) | ..oooovvrnnnnnad (I I 0 |.....(1,854,304) .1,628,599 | ..... 1,628,599 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....792,482,765 XXX ....757,061,546 | ....... 709,660,883 | ..(6,870,913) | .....1,024,354 |..4,764,396 | ....(10,610,955) 44,716,107 |...44,716,107 | 25,476,500 XXX




Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE D - PART 5

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

Sl

2 4 5 6 7 10 1 Change in Book/Adjusted Carrying Value 17 20 21
13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Current | Other-Than- Foreign | Exchange Dividends | Accrued
i Book/Adjusted Year's Temporary | Total Change | Exchange Gain Received | Interest
g Date Disposal Carrying Value at (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Consideration Disposal I Accretion | Recognized| (12+13-14) | B/A.C.V. | Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A it
3128H) AG 1 |FHLMC Gold PC Pool #W30007 01/12/2016 | Duncan Williams.. 12/01/2016 921,502 921,502 | ..o | e (133,906) | .. .(133,906) 29,872 | ...... 2,302
Florida St Hsg Fin Corp Rev Txbl Ref
34074M PG 0 [Hom 08/25/2016 | Citigroup 12/01/2016 | Call  100.0000........c0crsverrierrisnrrinninnes 240,685 240,685 | ..oooociieiinns [ [ | srnsnsninend0 [ [ [ [0 | 1,043 |,
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENS .......couoiiiriieieiasieeeisseseiseseeseesesessssssesessssssssssssesssessssesessessessnsessesssssssessessesensessensessssessessessnessessees | sosneene 1, 102,187 | i 1,296,093 | ovevvn 1,162,187 1,162,187 | ool | (133,906) | .ovvveneee 0| e (133,906) 0 0 30,915 2,302
Bonds - Industrial and Miscellaneous
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt| .. | 11/02/2016 | Various .| 12/30/2016 100.0000........ccveervmrrree | werennn,101,785 | 11,111,295 | L 1,101,785 11,101,785
25674D AC 7 |Dollar Tree Inc TermLn BNt 1................. .| 03/01/2016 | Morgan/JP/Securities - Bonds. 09/22/2016 | Tax Free Exchange..........c..ccccovvvivevivnnie | vvve.i4,000,000 | .........4,005,000 | ......... 4,004,574 4,004,574
404122 AT 0 |HCAInc TermLnB7 Nt 1....cccovvvvriririnnne .| 12/15/2016 | Citigroup 12/30/2016 100.0000. 9,375 9,375
58504F AC 9 |Medpace Holdings Inc Term Ln Nt 1........ 11/16/2016 | Jeffries & Co Inc. .| 12/08/2016 100.0000........ccvemrermrines | 02,799,760 | .........2,824,258 | ......... 2,799,760 .2,799,760
58504F AC 9 |Medpace Holdings Inc Term Ln Nt6........ 06/30/2016 | Tax Free Exchange. 12/08/2016 100.0000........cccrvrrvererer | 203,490,566 | .........3,477,861 | ........ 3,490,566 .3,490,566
58504F AC 9 |Medpace Holdings Inc Term Ln Nt5........ 05/31/2016 | Tax Free Exchange...........cooevevviirivcnnnes 05/31/2016 100.0000. 283,019 283,019
58504F AC 9 |Medpace Holdings Inc Term Ln Nt 5........ 05/31/2016 | Tax Free Exchange. 06/30/2016 | Tax Free Exchange.........ccocovvvevivvveverenns | vrienn 188,679 | ... 187,983 | oo 187,987 | oo 187,987
651714 AW 7 |Newpage Corp 1stLien TLBNt 1............ .. | 07/15/2016 | Interest Capitalization.. ..| 07/15/2016 | Taxable Exchange... 67,801 531,774
651714 BA 4 |Newpage Corp New Money TL Nt 1......... .. | 01/28/2016 | Barclays Capital..........cc.coerrvrrrerrmrrrreeirnes 07/15/2016 100.0000.......cccoovrvrrernres | 205,862,262 | .........5,862,262 | ......... 5,862,262 5,862,262
651714 BE 6 |Newpage Corp Rollup DIP Nt 1... 07/15/2016 | Interest Capitalization.. ..| 07/15/2016 | Taxable Exchange... 151,102 302,205
651714 BE 6 |Newpage Corp Rollup DIP Nt 1... 03/31/2016 | Taxable Exchange .| 07/15/2016 | Taxable Exchange... I 2,803,225 3,981,867 | ..ooooviivsrnnnnns | 1337875 | | 1000337675 [ [ i
70466@ AA 6 |1 03/01/2016 | Direct 12/30/2016 100.0000........cvrmrerrrrrne | verrrnn 186,621 | ... 186,621 | .o 186,621 | ..cooovee. 186,621
71677H AB 1 |PetSmart Inc Term Ln Nt 1.. 03/08/2016 | Citigroup 07/29/2016 100.0000. 50,378 50,378
71677H AB 1 |PetSmartInc Term Ln Nt 1.. 03/09/2016 | Citigroup 10/14/2016 | Tax Free Exchange..........ccccccovevvervneerncns | 2000..6,607,893 | .........6,390,702 | ......... 6,404,362 6,404,362
71677TH AB 1 |PetSmart Inc Term Ln Nt 1.. 06/14/2016 | Tax Free Exchange..........ccoovvvnvireininnns 10/14/2016 | Tax Free Exchange.. 447,835 | ... 6,458,549 .6,458,549
71677H AB 1 |PetSmart Inc Term Ln Nt 3.. 03/09/2016 | Citigroup 06/14/2016 | Tax Free Exchange.. 3,236,103 .3,236,103
71677H AG 0 |PetSmart Inc Term Ln B2 Nt 1. 10/14/2016 | Tax Free Exchange............cccouvvveriniinnens 10/31/2016 100.0000. 25,189 25,189
74966U AN 0 |RPIFinance Trust Term Ln 5 Nt 1............ .| 10/26/2016 | Bank of America BISD Dealer. 12/30/2016 100.0000. 32,334 32,334
78409V AA 2 |S&P Global Inc SrNt 5.900% 11/15/17. | .. | 07/29/2016 | Tax Free Exchange. 10/20/2016 992,047 | ........ 8,423,120 .8,423,120 ....242,556 |...136,356
82570 AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt.... | .. | 03/31/2016 | Tax Free Exchange .. | 04/06/2016 100.0000. 55,022 55,022 53 | oo 44
835788 AH 6 |Sophia LP TermLn Nt 1o, ..| 10/17/2016 | Bank of America BISD Dealer.................. 12/30/2016 100.0000. 6,297 6,297
Sovos Compliance LLC Additional Term
84611@ AB 9 |Ln 07/26/2016 | Guggenheim Securities LLC............ccc...... 12/30/2016 100.0000. 10,643 10,643 257 | oeeevieninee | vrriieeeennn287 [ [ e | vevviiiienennnl0 | e 161 | e
90351H AB 4 |US Foods Inc Term Ln Nt 1 09/21/2016 | Citigroup 12/30/2016 100.0000.... 21,792 21,792 (191) | e | eerrerreeene(19) | | e | e | e | s 166 | oo
000000 00 O |BurgerKing Term Ln B2 Nt 1.. 11/08/2016 | Morgan/JP/Securities - Bonds.................. 12/30/2016 100.0000.... 2,550 2,550 | oo [ i (L) ] ——
GB6710E AL 4 |Odebrecht Finance LTD Sr Nt.........ccc...... 10/31/2016 | Direct. 12/02/2016 | DIFECt.......coovereereererierrierireeiseessseisenes | ereeenennn360,000 | ...........181,800 | ..o 213,600 | .....coo.... 181,923 123 | e | e 123 | s | e | 000 31,677 | 31,677 |, 11,392 | ... 9,049
P3642B  BF 2 | Grupo Elektra Sab De CV SrNt............... 11/07/2016 | Direct. 12/30/2016 | Call  101.8125.......cvvvriiiiriiriiseniiis 555,896 555,896 5531 |..... 0 ... 15,834 | ... 9,743
3899999. Total - Bonds - Industrial and MISCEIANEOUS. .........urruuriuiiriiiiiins ot sens st ssnsssssssssssnsssssssssensssssssnssssssssssnssnsssessnennes | cee:0,080,094 | ... 47,420,685 | ... 46,443,912 48,205,953 | ...coooveien0 | e 907,869 |..... 122,549 | ... 785320 | o0 | i, 0 1,261,624 |...277,070
8399998. TOHAI = BOMAS......ei s kit snssnsenns s | oD 1,242,781 | i 48,716,728 | i 47,606,099 49,368,140 | ....ccceeel0 | oo, 773,963 |..... 122,549 | ...851414 | 0 | 0 11,292,539 |...279,372
9999999. Total - Bonds, Preferred and COMMON STOCKS...............cuiiiiiiis  covrerieriereeeesseeisessess sttt sssssnssnentsnesesssssssnssnenssenssnssesnssnnnnee | cone 88,116,728 | Liivun 47,606,099 49,368,140 | .....ccc....0 | oo, 773,963 |..... 122,549 | .......661414 | 0 | i, 0 11,292,539 |...279,372
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
NAIC Valuation Method| Do Insurer's Assets
(See Purposes and Include Intangible
NAIC Procedures Manual of | Assets Connected with
Description Company the NAIC Investment Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number Analysis Office) Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Non-Insurer Which Controls Insurer
63862@ 10 3 | Nationwide COrpOration............... [, [00000......... | 31-4416546.... 2ciA1 | YES 17,741,373 232,188,426 649510000 | ooovore 48
1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer. 17,741,373 232,188,426 0 XXX XXX
Common Stocks - Other Affiliates
G7538* 10 9 | Retention Alternatives, LTD....... ‘ 2D IOOOOO .......... ‘82—0549218 ...... 2ciB4 ‘ NO 14,455,940 | oo 14,455,940 | oo, 120,000.000 | .oooveriniininniiiniis 100.0
1799999. Total - Common StoCkS - Other AffIlIALES.............cvivrevereeiieiiiiiei ettt nsenee 0 14,455,940 [ ....cccooevvnnnnn. 14,455,940 XXX XXX
1899999, TOAI = COMMON SHOCKS. ... .v.rvrresrestiserserss st es stttk E 0ttt 17,741,373 ....246,644,366 ..14,455,940 XXX XXX
1999999. Total - Preferred and Common Stock.............cc.coevuviinriicniianes 17,741,373 ....246,644,366 ..14,455,940 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,434,158,735.
2. Total amount of intangible assets nonadmitted $.......... 0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding
Preferred Stocks
NWD Investment ManagemeNt INC.......c..iu it sesenssse s INQEIONWIAE COMPOTAHION. ...t trete etttk | oedsen bbbttt s santens | nnbssisnsnnes 23,800.000 4.8
0199999, Total Prefermed StOCK e ereeseeeeserseeeesieeseeesessereesseneoeeserseeeeesteeEeEeenEeeEeEeeLE e LR Rkttt | eereensene et 0 XXX XXX
Common Stocks
Nationwide FINANCIAl SEIVICES, INC.........vreieieeieieeieireis et enennenne Nationwide Corporation 4.760 4.8
Nationwide GIobal HOIGINGS, INC........cvuuivuiiiiiiiei bbb Nationwide Corporation 0.048 4.8
NWD Investment Management INC.........c.ii oottt nnnes Nationwide Corporation 45,636.500 4.8
0299999. Total - CommonStock s ..17,741,373 XXX XXX
0399999. Total - Preferred and Common Stock e . 17,741,373 XXX XXX
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Showing all SHORT-TERM INVE
6 7

SCHEDULE DA - PART 1
STMENTS Owned December 31 of Current Year

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 1 12 15 16 17 18 19 20
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) | Impairment Change in YearonBond | Due and Effective | When | Received Accrued
CUSIP Identification Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) / Accretion | Recognized BJA.C.V. Par Value Actual Cost Not in Default | Accrued | Rateof | Rateof | Paid | During Year Interest
Exempt Money Market Mutual Funds as Identified by the SVO
B0934N 10 4 | Federated Govt OBIGations Fd.........ceeresscesec [ [.T1213012016. [ Direct [ XK [ o T I P T e e 5,887,935 | oo 1791 [ Lo 0.385 |....0.245 | MON.. [ o 1,003 [
8899999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.......ciiiiiiieisisiiesisiiisis oteessssssse sttt enssnnsnsansnes | sessssnssans 5,887,935 0 0 .0 XXXoveere | v 5,887,935 | ............ 1,791 | o 0 XXX XXX XXX | e 1,003 | .o 0
Other Short-Term Invested Assets
[ Nationwide Cash MgMt ParN...........ooooescosesesss [ [.. ] 12130/2016. [ Various [12/30/2017. ... 112,222,500 [ oo | osesessrsn | st | s | s 112,222,540 | ...... 112202540 | oo | o | 0.420 | ...0.147 | MON..
9099999. Total - Other Short-Term Invested Assets................. [ 112,222,540 0 0 .0 XXX... 112,222,540 XXX XXX XXX
9199999. Total - Short-Term Investment: e 118,110,475 0 0 .0 118,110,475 XXX XXX XXX
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Type(s) Cumulative Prior| ~ Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule / of Date of Strike Price, Year(s) Initial Initial Cost of o Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used for |~ Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central_Clearinghouse Date Expiration Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJACV. Accretion Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Foreign Exch
Pay Fixed GBP Receive Float USD Curren 4.44 USD
Currency Swap AFS Bond -- G1745*AC...........o..... D1-1... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/13/2013. | 04/17/2023. | ......cccoveenn. ....14,920,000 (411 GBP)| .o [ o | cevveeees 148,301 | ........... 2,580,000 |..... ..2,160,318 | .o +.2,396,000 | oo [ [ 187,183 | .o 100/100.....
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 | 148,301 [ ... 2,580,000 [XXX]....2,160,318 ..2,396,000 [ ..o [0 | 187,183 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0] 148,301 ....2,580,000 |XXX| ....2,160,318 ..2,396,000 | .0 [0 | 187,183 XXX XXX
1179999. Total-Swaps-Foreign Exchange: 0 0] 148,301 ...2,160,318 ..2,396,000 | .0 [0 | 187,183 XXX XXX
1209999. Total-Swaps. 0 0] 148,301 ...2,160,318 ...2,396,000 | .0 [0 | 187,183 XXX XXX
1399999. Total-Hedging Effective 0 0] 148,301 ...2,160,318 ..2,396,000 | .0 [0 | 187,183 XXX XXX
1449999. TOTAL 0 0] 148,301 ...2,160,318 ..2,396,000 | .0 [0 | 187,183 XXX XXX

(@)

Code Description of Hedged Risk(s)

001 REBALANCES PORTFOLIO DURATION

002 MANAGES CASH FLOW RISK

003 HEDGES THE EQUITY RISK OF A LIABILITY

004 HEDGES THE INTEREST RATE RISK OF AN ASSET
005 HEDGES THE INTEREST RATE RISK OF A LIABILITY
006 HEDGES THE CREDIT RISK OF AN ASSET

007 REPLICATION OF AN INDEX

008 HEDGES THE CURRENCY RISK OF AN ASSET

009 HEDGES THE CURRENCY RISK OF A LIABILITY
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative Hedge
Indicate Prior Year(s) | Current Year Effectiveness
Exercise, Strike Price, | Initial Cost of | Initial Cost of | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustment | Gain (Loss) | at Inception
Schedule| Type(s) Date of Expiration, Rate or Index|  Premium Premium Received o| Valuation Exchange | Current Year's on to Carrying on and at
Description of ltem(s) Hedged, Used | / Exhibit | of Risk(s) Exchange, Counterparty Maturity or | Termination | Maturity or| Number of |  Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d [ Increase Changein | (Amorization) /| Termination | Value of | Termination-| Termination
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Trade Date | Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e | (Decrease) | B.A.C.V. Accretion | Recognized | Hedged Item| Deferred (b)

NONE




Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

023

1 2 3 4 5 6 7 8 9 10 1 12 Highly Effective Hedges 19 20 21 22
16 17
Change in Change in
Variation Variation Hedge
Margin Gain Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Variation Adjust Basis of Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price] Margin Hedged Item Current Year Exposure end (b) (1) Point
Long Futures
Equity /
0000ESHT7 | ......ouv. 452 | ... 22,600 | S&P 500 MINI Futures Contract.. | Equity Replication................. D1-1..... Index | 03/15/2017. | CME.........ccovvuvverne SNZ20JLFK8MNNCLQOF?| 12/15/2016. | ....... 2,231.5010 | ........ 2,236.2000 | .....(201,140) [ .ooovvvrrrrrrvins [ rrrerrrvrirerieins e [ e 106,197 |....2,560,713 | ....c.co0..c 005 | v 50
MSCI Emerginig Markets Index Equity /
0000MEHT7( ............ 263 | ..... 13,150 |Futures Contract Equity Replication................... D1-1...... Index | 03/15/2017. | ICE.......ccovvrernrnnee 5493004R83R1LVX2IL36.. | 12/15/2016. | .......... 878.8470 | .......... 858.9000 | ..evee(76,270) | cvvvvevecireriens | eeererirrireierinns | eeeerinereienines | e (262,303)|....2,199,088 |.............. 005 | e 50
MSCI EAFE MINI INDEX Futures Equity /
0000MFH7| ............ 439 | ... 21,950 | Contract Equity Replication...........cco.... D1-1...... Index [ 03/15/2017. | ICE.......ccovvrernnnns 5493004R83R1LVX2IL36.. | 12/15/2016. | ....... 1,681.0647 | ....... 1,675.6000 (119,950) | ...... 627,357 | .o 005 | oo 50
1299999. Total-Long Futures-Replication (276,056) | ....5,387,158 XXX XXX
1329999. Total-Long FULUES.......cviivriiiririnisciieieiicinas (276,056) | ....5,387,158 XXX XXX
Short Futures
Hedging Other
US 5 YR TREASURY NT Interest
0000FVHT | .....cveeve 600 | ...600,000 | Futures Contract Bond Portoflio Duration........... D1-1...... Rate  [03/15/2017. | CBT...c.coccovrvrnnnnne 549300EX04Q2QBFQTQ27| 12/15/2016. | .......... 118.2267 | .......... 117.6600 | .......(98,438) | ..cvvvvrivinns | rnrnnnnrininns | crenrsninerinninnes | e 340,008 | ...... 608,274 |....ccoeennnd 004 | .ooverne 1,000
13429999. Total-Short Futures-Hedging Other..........coovvervrssiisnrninns 340,003 | ...... 608,274 XXX XXX
1389999. Total-Short FULUFES.........coverrvririeirrcicicinn 340,003 | ...... 608,274 XXX XXX
1409999. Total-Hedging Other..........covuiiiiiniiiiiiniiiniins 340,003 | ...... 608,274 XXX XXX
1419999. Total-Replication s (276,056) | ....5,387,158 XXX XXX
1449999. TOTAL.....oovriririiiniiirniis 63,947 5,995,432 XXX XXX
Cumulative Ending
Cash Cash
Broker Name Change Balance
UBS Warburg London 325,034 | ...... 865,034
Total Net Cash Deposits 325,034 | ...... 865,034

(a) Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o [ |w N

REPLICATION OF AN EQUITY
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18 Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo|  Contracts Notional Amount Description Income G jon or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Terminati Current Year Hedged Item Deferred Termination (b) Point
Long Futures
0000ESUSG | . S&P 500 MINI Futures Contract......... | Equity Replication... .| Equity / Index... | 09/15/2016. . SNZ20JLFK8MNNCLQOF{06/15/2016] .......2,171.1250 |09/15/2016] ....... 2,184.1230 |Sale. 293,755 293,755 005 50
MSCI Emerginig Markets Index
0000MEUG| ........... 263 | oo 13,150 | Futures Contract Equity Replication...........c.c.ccooeuinruunnee D11 Equity / Index... | 09/15/2016. | ICE............cccco..... 5493004R83R1LVX2IL36.. |06/15/2016] .......... 900.1550 |09/15/2016 926.0268 | Sale 340,214 340,214 005 50
MSCI EAFE MINI INDEX Futures
0000MFUSG| . Contract Equity Replication... .| Equity / Index... | 09/15/2016. .... 5493004R83R1LVX2IL36.. |06/15/2016| .......1,702.0924 |09/15/2016| ....... 1,731.2079 |Sale. 639,087 639,087 005 50
0000ESZ6 | . S&P 500 MINI Futures Contract......... Equity Replication... .| Equity / Index... | 12/15/2016. . SNZ20JLFK8MNNCLQOF{09/15/2016] .......2,178.1000 (12/15/2016 2,236.5980 |Sale......ccoovvrerens | verrrireins 1,322,055 | ........... 1,322,055 005 50
MSCI Emerginig Markets Index
0000MEZ6 | . Futures Contract Equity Replication... .| Equity / Index... | 12/15/2016. . 5493004R83R1LVX2IL36.. |09/15/2016] .......... 927.1000 |12/15/2016] .......... 878.8060 | Sale (635,066) (635,066) 005 50
MSCI EAFE MINI INDEX Futures
0000MFZ6 ] ........... 439 | e 21,950 | Contract Equity Replication...........ccccccevccrieniines D11 Equity / Index... [ 12/15/2016. | ICE...........c.cccen.ue 5493004R83R1LVX2IL36.. |09/15/2016] .......1,726.7000 [12/15/2016] ....... 1,684.2060 |Sale..........co....ce. (932,743) 005 50
1299999, TOtAI-LONG FULUIES-REPHCAION. ... ...ttt ekttt s et es st s e essensen s st eessess  e41etsessesessessestesseesee s et oeE o st e o8 se08ee 8 o0 s eet et ee s oo st E e84 E 8 o8 8 o0 e ee s et e s s s s s eeedeeensensentensens | eetstessensonsoesees et esessessessensensensensensensensnsessessensnnsensensensensansnssnsnsnsnsnsenessensensanss | sonsensens 10203807 | covrreriens 1,027,301 0 0 XXX XXX
1329999, TOAI-LONG FUIUIES. .. ...ttt 2 8888 h e E e84 eEseEseeseeseeseeEeesaee  £EeE1eEeEeE o0 8oL 140040 e 408 oEE R e AL EE£E 1408408408408 oE 8o b oL E o808 L1 £E 108 eE8eE8£E 8o E e E 8o E e L eEseEseEseEEenEees  ee8eebenseeEeeb et et eb e et ehsensensensenssns st s st st essensensensensensensensansnsssnsssnnenensensensansanss | sonsensees 10205807 | orereeens 1,027,301 0 0 XXX XXX
Short Futures
Hedging Other
US 5 YR TREASURY NT Futures
0000FVHE | ........... 600 | .o 600,000 | Contract Bond Portoflio Duration...................... D11 Interest Rate.... | 03/15/2016. | CBT............coo..cc.. 549300EX04Q2QBFQTQ27 12/15/2016] .......... 118.6016 |03/15/2016] .......... 121.1923 [Sale.......ccocvvcvervi | crcs (1,554,442) | .......... (1,554,442) 004 1,000
US 5 YR TREASURY NT Futures
0000FVMB| ........... 600 | ........... 600,000 | Contract Bond Portoflio Duration....................... D11 Interest Rate.... | 06/15/2016. | CBT.........ccccooc 549300EX04Q2QBFQTQ2703/15/2016] .......... 121.0859 |06/15/2016] ......... 120.4579 |Sale. 376,808 376,808 004 1,000
US 5 YR TREASURY NT Futures
0000FVUE | ........ 1,200 | ... 1,200,000 | Contract Bond Portoflio Duration..............c........ D11 Interest Rate.... | 09/15/2016. | CBT............cco.uuc. 549300EX04Q2QBFQTQ27 12/15/2016] .......... 120.0702 {09/15/2016] .......... 120.7757 |Sale. (846,630) (846,630) 004 1,000
US 5 YR TREASURY NT Futures
0000FVZ6 | ........... 600 | .......... 600,000 | Contract Bond Portoflio Duration....................... D1-1......... Interest Rate.... | 12/15/2016. | CBT........c..cooeen. 549300EX04Q2QBFQTQ2709/15/2016] .......... 121.4924 [12/15/2016] .......... 118.6981 [Sale.....ccoovcrincriee | v 1,676,610 | ........... 1,676,610 004 1,000
1349999. Total-Short Futures-Hedging Other. (347,654) (347,654) 0 0 XXX XXX
1389999. Total-Short Future: (347,654) (347,654) 0 0 XXX XXX
1409999. Total-Hedging Other. (347,654) (347,654) 0 0 XXX XXX
1419999, TOtAI-REPICALION. ... b bbb LEoLLE oL LoD E L E L E LD L L E L f Lo Lo E oL E Lo E 0 LLLEee L e oL oL bbbttt ssbssiessinns | onieaniias 1,027,301 | ...coeec. 1,027,301 0 0 XXX XXX
1449999. TOTAL 679,647 679,647 0 0 XXX XXX
(a) Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o [ [ [~

REPLICATION OF AN EQUITY
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement|  Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value >0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999. Aggregate Sum of Exchange Traded.........cccccovvenne. . | XXX | XXX | XXX . ...865,034 865,034 116,335 |.. . 375,848)‘ 116,335 | .. 5,995,432 ..5,995,432
NAIC 1 Designati
Citibank NA ..2,233,147 2,580,000 346,853 2,160,318 .0 .187,183
0299999. Total NAIC 1 Designatio N ..2,233,147 2,580,000 0 346,853 2,160,318 | .. .0 .. .0 ..187,183 | ... .187,183
0999999, GIOSS TOAIS.......oucvurereesirerieieesesie i sese iR e ek iR s e bbbttt | sererenienr e 2,233,147 | oo 3,445,034 0 1,211,888 2,276,653 | ... (375,848) | ..o 116,335 | oo 6,182,615 | ...vvvrrcrnn 6,182,615
1. Offset per SSAP No. 64
2. Net after right of offset per SSAPNo.64 3,445,034 | ..o 0
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Annual Statement for the year 2016 of the NAT|0NW|DE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, VorlV)

Collateral Pledged by Reporting Entity

CBT - FUIUIES. ... 549300EX04Q2QBFQTQ27.... | CASH........coiiiiirerieiiieeriseiseesie s CASH. . | sinrers 87,763 87,763 |

CME - Futures.... .. SNZ20JLFK8MNNCLQOF39.. | CASH CASH 369,465 369,465 |

ICE - Futures. 5493004R83R1LVX2IL3G........ CASH CASH 407,806

CBT - Securities. . 549300EX04Q2QBFQTQ27.... | Securities 20030N BA 8 |Comcast Corp Sr Nt 520,511 |.......... 476,844 03/01/2020.

CME - Securities SNZ20JLFK8MNNCLQOF39.. | Securities 20030N  BA 8 [Comeast COrp SINL.......c.ovuiiririinicns s | s 2,191,248 ....2,007,420 03/01/2020.

ICE - Securities. 5493004R83R1LVX2IL36........ Securities 20030N  BA 8 [ COmMCast COMP SIINL. ..ttt | srsees 2,418,639 |..... ...2,215,736 |. 2,216,231 | 03/01/2020.

0199999, TOAIS.....veeetetiseesser st ers st ees st s e E e fseE ek feeE e £EfeEsoEE R feEE e R f e R LR R E SRR foEE R EEE e R e SRR E R RS eEE SRR E e R EE e R SRR R E e R eE R SR eEEeE  fHEeLEeEfeEE e R e e R R R R LR E SRRttt | ertene et 5,995,432 | .o 4,700,000 | ..o 5,566,086 XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC..... E570DZWZTFF32TWEFATE.. | CASH.......ooiiiiieiiiiiei s CASH. s | s 2,233,147 XXX s [ Vi
0299999, TOAIS.......vvorreveersaeiseesersseseeseses bbb ss bbbk s bt b s Shbeb e SRR e bR RE RS R S b1 R R RS ER RS E R AR AR R R LR R bR e bR R e ke HeEeeEReeE RS R LR h RSeS| eres 2,233,147 0 XXX XXX XXX




Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity

CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Industrial & Miscell: (Unaffiliated) - Residential Mort Backed Securities

362351 AA 6 | GSAA Home Equity Tr RMBS Ser2006-20 Cl..........cvuiiruiiereiseiiniissiiessssssssssssssesssssssssisssssssssesssesssssssssssssssns . 1FM 409,714 ....409,714 | 12/25/2046.......

590212 AB 2 | Merrill Lynch Mortgage Tr RMBS Ser 2006-.............. 1FM 92,831 | o 92,831 | 06/25/2037.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Sr........iiiiiiriiriniriseierssnssseessssesseessssssssssssssnsssssssensssssssssnsssssasssssssssansss | osssssasesenes 1 O [P 1,737,197 | o, 1,737,197 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES...........veviereevirerieeieies e 2,239,742 2,239,742 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)..........verriiririiiisiniiniiers s ssssnsssssrssseseseneees 2,239,742 2,239,742 XXX
6299999.  Total - Residential Mortgage-Backed Securities......... ettt ettt ettt r et er e tanan 2,239,742 2,239,742 XXX
6699999.  SUDLOtAl = BONS.....cvvuieriiieiiiieiissisississr s nnes 2,239,742 2,239,742 XXX
Cash Equi (Schedle E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......iuuuiiiuimimiiiiiiiiiiinsonisssisseisssssssesesensssisssssssssssessensesssssssssnssssssenssenssns | seessnesesssenes 23,678,275 23,678,275 | 01/03/2017.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYpe)......ccovereinreersisirnnnaas 23,678,275 23,678,275 XXX
9999999, TOMAIS..... oot 25,918,017 25,918,017 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(10,996,460)  Book/Adjusted Carrying Value $.....(10,996,460)
2. Average balance for the year:  Fair Value $.....26,750,799  Book/Adjusted Carrying Value $.....26,750,799
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

E24




Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year:  Fair Value §......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest Accrued
Rate of Amount of Interest December 31 of Current
Depository Code Interest Received During Year Year Balance *
Open Depositories
The Bank of New York Mellon NEW YOrK, NY....oooiiirsesiccssssssssssssssssssssssssssnnees | sonsiions 859,039 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 859,039 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 859,039 | XXX
0599999. Total Cash XXX XXX 0 0 859,039 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January 328,432 | 4. April (74,527) | 7. July 252,269 | 10. October. 194,482

2. February 7,708 |5. May. 407,745 | 8. August. 117,196 | 11. November. (118,988)

3. March 453,581 | 6. June. 2,719,897 | 9. September. 544,716 | 12. December 859,039
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Annual Statement for the year 2016 of the NATlONWlDE MUTUAL FlRE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2
Code

3
Date Acquired

4
Rate of Interest

5
Maturity Date

6
Book/Adjusted Carrying Value

7
Amount of Interest Due & Accrued

8

Amount Received During Year

NONE




Annual Statement for the year 2016 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Carrying Book/Adjusting Carrying
States, Etc. Deposit Purpose of Deposit Value Fair Value Value Fair Value
1. Alabama........ccccomrinriincriinnniand AL |
2. Alaska
3. Arizona
4. Arkansas... ......B.... | For protection of state's ph's. 156,827 177,756
5. California.........ccooevvrererersereins CA|... B.... | Workers compensation 2,595,601 3,057,012
6.  Colorado....
7.
8. Delaware..... DE| ... B.... | Workers compensation 132,396 150,927
9. District of Columbia
10.  Florida.
11, GEOIGia. e GA|.... B.... | For protection of state's ph's. 183,866 208,403
12.  Hawaii HI .. .
13.  Idaho D|. . | Workers compensation 30,775 33,000
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland .
22.  Massachusetts..........ccccoovurrennccnd . | Multiple 194,681 220,662
23.  Michigan
24, MIinNeSota........covvrvecveerecrerrend
25.  Mi ippi
26, MISSOUM....ooorcrerriirciiienrireniinad
27.  Montana........ccccvveevererererirennes . | Workers compensation 30,090 34,302
28. Nebraska
29.  Nevada......ornerinnerinnend
30.  New Hampshire.
31, New Jersey.... .
32, New Mexico.......ccoocvummrrvuvennnnenes For protection of state's ph's. 323,143 346,503
33 New York. . | Workers compensation 10,000 10,000
34, North Carolina For protection of state's ph's. 361,080 411,619
35.  North Dakota........cccccevevrerecrereed ND | i
36. For protection of all ph's 2,703,907 3,064,750
37.
38, OrEGON.....cveeeeereerirerererererenand OR|...... B.... | Workers compensation 730,055 827,483
39.
40.  Rhode Island.
41, South Carolina..........cccoewvevernnunes SC | s
42.  South Dakota SD|..
43, Tennessee........wirmererennne TN ..
44, Texas TX | o
45,
46.  Vermont.
A7, VIRginia.. .o
48.  Washington...
49.  West Virginia. .
50, WiSCONSIN......oooeererrvreererrrvereenn W | s
51.
52.
53.
54.
55. For protection of state's ph's. 601,800 686,032
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0 0 209,738 245,265
59. Total XXX XXX 2,703,907 3,064,750 5,560,052 6,408,964
DETAILS OF WRITE-INS
5801.  United States........coccvrmrrerrrrernneernnnes . . | Workers compensation 209,738 245,265
5802.
BB03. s | s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......crvwwermrreiesnririeeres XXX XXX 0 0 209,738 245,265
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