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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr@aSUMY SECUMHES. .....cevueercereereireiseeseesseesseesees e sessesienes | sesesens 644,556,872 | ...c.vcvene 24 | ... 644,556,872 | ....ocovverrrrriiriins | v 644,556,872 | ............. 24
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNnCies...........cocureueereererneeneeneesesneeneiseenes | ceseeenseeenas 477,218 | ............d 0.0 | creerrieenn ATT.218 | | vveieiseiesine 477,218 | oo 0.0
1.22 lIssued by U.S. government sponsored agencies...........oceeeveeveerererieseees | ceveveenes 41,849,995 | ............. 02 | ... 41,849,995 | ..o | e 41,849,995 | ............. 0.2
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKED SECUMHIES).....vevrveeveeiiciiiiiiiie it | eeesnees 11,250,851 | ..ocvveeee. 0.0 | oo 11,250,851 | oo | e 11,250,851 | ..vvvrneee. 0.0
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations..............ccccceceeeei | coveeees 331,822,590 | ............. 12 ] o 331,822,590 | ..ovevirieieeieieies | e 331,822,590 | ............. 1.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations..............ccccevevevviveieiceriesieiens | v 449,558,550 | ............. 17 | 449,558,550 | ...ooveirireieieieieies | e 449,558,550 | ............. 1.7
1.43 Revenue and assessment obligations.............ccccvveveeeeeiicereseceieieens | oo 1,549,639,864 | ............. 57 | ... 1,549,639,864 | ....covvveverveieiiieens | v 1,549,639,864 | ............. 57
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............cccovieeiiieriiceseee s | cvvverveiesienns 49,686 | ......c.eee.0.0 | v 49,686 | ..o | e 49,686
1.512 Issued or guaranteed by FNMA and FHLMC.. O I 603,358,892 | ...........2.2 | ....... 603,358,892 |.... .603,358,892
1.513 AlLOHNET ...ttt sssssesssssssesssesssssssens | sessesssensssssenssenssenses | ernneeesss0:0) | toimiiniinsinsinsiniiins | ceessessessssisssnsins | oeeseeseesees s 0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........ccccoovee | i 53,421,582 | ........... 0.2 | oo 53,421,582 | oo | e 53,421,582 | ..coovvenee 0.2
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 OHNET ...t | eeseees 766,513,228 | ............. P - 766,513,228 | ...cccoonnne 574,49 | ... 767,087,722 | ............. 2.8
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDTIA SECUMHES). ... vvvevvreirrireireiseisisss sttt sttt snsnnes | eees 5,832,168,821 | ........... 216 | ... 5,832,168,821 | ............ 3,683,084 | ......... 5,835,851,905 | ........... 216
2.2 Unaffiliated non-U.S. securities (including Canada).............ccevevvevercveeercreenns | vovvees 982,980,584 | ............. 3.6 | ... 982,980,584 |.....ccoovrvieieiieiieins | e 982,980,584 | ............. 3.6
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 MUtUal FUNAS..........ccoveeieiniiseeseseseseeeeens | s 3,162,888 | ............. 0.0 | v 3,162,888 | ..o | e 3,162,888 | ............. 0.0
3.2 Preferred stocks:
321 AFIlIAEE. ..ot | sersenssnsens s | erbesineees 0.0 [ oo e | e (1N [ 0.0
3.22 UNGffiliated.........ovvrriecieiieisiecie st sisssesssssensensas | ersnsinees 2,196,710 | ..ccovuvencd 0.0 [ e 2,196,710 | oo | v 2,196,710 | .oovvunee. 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFIIAEE. ...ttt | ettt eees
3.32 Unaffiliated 3,488,640
3.4 Other equity securities:
341 AFIlIAEE. ... | erees 8,769,063,559 | ........... 324 ... 8,769,063,559
3.42 Unaffiliated. B [ 40,566,554 | .....c......0.1 | oo 40,566,554 |....
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...........ccovverererverrireiveresesseeeseeseeeesesesessees | eveenne 555,099,367 | ............. 2.1 | 555,099,367 |..ocverirrirereieriieis | e 555,099,367 | ............. 2.1
4.5 COMMETCIAl I0BNS. ......oivuuiereiriieiiiieeieseeese sttt sss bbb ssssssssenenns | seeseens 563,556,822 | ............. 24 | e 563,556,822 | ....ocveirnrrnirinninnns | e 563,556,822 | ............. 2.1
4.6 Mezzanine real €state 108NS............cccveeveueeeeieeieiieeieseeeeese e | v 100,676,585 | ............. 04 |.. 100,676,585 |...oovevererercrrieiees | v 100,676,585 | ............. 04
5. Real estate investments:
5.1 Property occupied by COMPANY.........ccovrerririeneereininsireieeneeseeseessssesesseessesssnens | seseeens 540,595,076 | ............. 20 | . 540,595,076 | ...covvorrerererrenninnes | ererrrenns 540,595,076 | ............. 2.0
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)...........ccccccvevveiveieieiececie e | e 34,585,649 | ............. 0.1 | o 34,585,649 | .....ccoeveeiieeeiins | e 34,585,649 | ............. 0.1
5.3 Property held for sale (including §......... 0 property acquired in
SatiSfACtion Of AEDE).........cvveveeveeieccece ettt | cenrrereninaas 983,195 | .oveennnl0.0 | el 983,195 | .o
6. Contract loans.
7. DEIVALIVES......ocvieieice et
8. ReCeivables for SECUMEIES. ..ottt sstssiees | cesessssssesenes 81,888
9. Securities lending (Line 10, Asset Page reinvested collateral)... IO 55,880,975 55,880,975 e XXX
10. Cash, cash equivalents and short-term investments.............cccocevverveeesiercreseieeens | cevene 460,758,079 | .ooceen 17 | e 460,758,079 | ..........51,623,397 | ............ 512,381,476 | ............. 1.9
11, Other INVESIEA @SSELS........ouevvrerrecirerierieeireriesiess s | s 4,657,976,220 | ........17.2 | ..... 4,657,976,220 | ..o | v 4,657,976,220 | ........... 17.2
12, TOtal INVESIEA @SSELS. ..o ...27,056,320,940 ...27,056,320,940 | .......... 55,880,975 | ....... 27,056,320,940 | ........ 100.0
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL 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 584,872,406
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cccueuereiurieeieiiieieietese ettt seesas 4,770,822

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees 26,047,940 30,818,762
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 (135,958)
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 39,391,290

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt 39,391,290
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses 576,163,920
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10).........cueiviiviieieiiesiicieiesssse ettt s s bbbt s bbbt 576,163,920

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt 1,054,950,990
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas 457,717,786

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 28,144,683 485,862,470
3. Capitalized deferred interest and other:

34 TOtlS, PArt 1, COIUMN 12:.ccuiieeueeeesieeesseesesseeeesseeses s esss st 8RR 10,037,024

3.2 Totals, Part 3, COIUMN 11 ...ttt bbbt 79,566 10,116,590
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 (10,841)
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais 328,193,238
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt 47,596
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 1,222,678,375
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren (3,345,602)
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas 1,219,332,773
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen 1,219,332,773

S102



Annual Statement for the year 2017 of the NATIONWIDE MUTUAL 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 3,483,649,606
2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 239,356,566
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)........ooviuiveieiceece et 499,933,711 739,290,277
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 13 145,012,382
5.2 TOtalS, Part 3, COIUMN O.....eoureerieerreeseeeseeeseeeseesseeese s sesss s sess st (31,023,371) 113,989,011
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 86,345,437
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 1,082,834,917
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 94,319,662
9. Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st 19,019,207
9.2 Totals, Part 3, COIUMN 14 ...ttt 2,253,003 21,272,210
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 3,267,391,962
12, Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiii bbb 50,449,608
13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt 3,216,942,354
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHOK YEAI..........c.iueieeiciiieie ettt b bbbt bbbttt 21,637,486,848
2. Cost of bonds and stocks acquIred, Part 3, COIUMN 7.........c.cueieuiiiieiiicieie ettt st bbb bbb bbbt s bbb en 2,611,999,387
3. Accrual of discount 22,178,666
4. Unrealized valuation increase (decrease):
A1 PAMET, COIUMN 121ttt (3,215,473)
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 572,800,701
44 Part4, COIUMN Tt ees s ss et s 8888888t (3,982,865) 565,602,363
5. Total gain (10sS) On diSPOSAIS, Part 4, COIUMMN 19........cuiiiiriiieieieie ittt ettt £ s8££ R bbbttt 109,316,692
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........cc.oueiiiiuiieiccece ettt sttt ssenas 4.802,228,895
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 42,374,088
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ottt ettt bbb a e bbbt bbbt a et st e s e 1,051,557
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 459
8.4 Part 4, COIUMN 5.ttt s8R 1,052,016
9. Deduct current year's other-than-temporary impairment recognized:
9.1 P, COIUMN 14ttt ettt 2,247,329
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECHON 2, COIUMN T4........ooeeceeeeeecteee ettt sttt bbbttt s et s s saes 868,185
O T B 0701 1 T 1 OO SSTSTTON 850,371 3,965,885
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 20,099,067,104
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 15,040,012
12.  Statement value at end of current period (LINE 10 MINUS LINE 11)......vovririrrrrieieeiseeeiisisesessessssessesssssssssessessss st esssssssssessessssssessessesssssssssesssssssessessessssssnssessanssnsans 20,084,027,092
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL 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... ..687,486,319 ..696,483,570 ..669,713,679 ..661,057,085

Governments (Including all obligations 2. Canada........ ..4,880,570 .4,709,761 ..5,251,425 4,772,890

guaranteed by governments) 3. Other Countries. .....covvrrrrienes | corerriieriesessiinnean 6,370,281 | oo, 6,458,144 | ..o, 6,419,731 | oo 6,092,073
4. Totals.............. ..698,737,170 ..707,651,475 ..681,384,835 ..671,922,048

U.S. States, Territories and Possessions

(Direct and guaranteed) 5. Totals. ..o | e 331,822,592 | ...ooovirriiiinnas 340,248,023 | .....cocooreiennns 349,004,541 | ..cooovvrnenennns 322,750,000

U.S. Political Subdivisions of States, Territories

and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 449,558,545 | ...coovvcienn 486,819,138 | ...ccovrvrre. 468,417,452 | ..o 437,140,000

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. oo | e 2,205,867,790 | ..ooorvvcennnes 2,343,224,506 | ......coocoonnne 2,245,859,653 | ..o 2,134,086,673

Industrial and Miscellaneous, SVO Identified 8. United States........coouvrvererees | covrrvrirerienne 6,598,682,063 | ......c.ccoouue 6,785,593,518 | .....ccocvvvnen 6,648,354,936 | ......ccoevurnen 6,699,480,807

Funds and Hybrid Securities (Unaffiliated) 9. Canada........ccceeeiereereieieeens | e 191,004,965 | ....coovvevvernene 199,819,794 | ..oovvivern 192,552,035 | .cooovcvirinns 192,638,777
10. Other COUNtHES......vouererrrrenes | cernrrerrereeneens 791,975,618 | ovvvvvrririinans 807,427,791 | .oovovvvrrrcrennns 795,916,196 | ..cooooovvvrerennns 793,614,387
11, TOtaIS. o | i 7,581,662,646 | ......cooccennve 7,792,841,103 | ..o 7,636,823,167 | ...cocovvvernnes 7,685,733,971

Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds.... | [ 11,267,648,743 | ....cooeeeen. 11,670,784,245 | .........cc.... 11,381,489,648 | ..., 11,251,632,692

PREFERRED STOCKS 14. United States... .178,000 .178,000 .192,908

Industrial and Miscellaneous (Unaffiliated) 15, Canada......c..cveveveereeieieierei | e e e —————
16. Other Countries . .2,018,710 | .. .2,275,920 | .. ..2,099,950
17. Totals... ol 2,196,710 | .. .2,453,920 | .. ..2,292,858

Parent, Subsidiaries and Affiliates 18, TOtalS ... | et es [E O OTRRN

19. Total Preferred Stocks.. 2,196,710 2,453,920 2,292,858

COMMON STOCKS 20. United States............... | ...47,193,858 | .. ..47,193,858 | .. ..45,271,714

Industrial and Miscellaneous (Unaffiliated) 21. Canada........ O T 24221 | oo 24221 | oo 7,648
22. Other COUNTIES........ocuriiniie [ crreiieiieiiesissiesissisnisnies | corsniissississsssssssisssisssesnies | sosisssisssisssssssesssssssesssssssssees

23, TOtalS..coveocrrercrressccrenssnrinns | crvennrsrissnieenns 47,218,079 | ..ovovrrernerriicnen 47,218,079 | ..oovvvrvrierirennans 45,279,362

Parent, Subsidiaries and Affiliates 24, TOtaIS..coveoerrerserrersserissrriens | cereeisesiicnne 8,782,003,572 | ..ooovvvriernnee 8,782,003,572 | ..oooovvvrreennee 7,207,561,023
25. Total Common Stocks....c.... | ccovvvvcrieennee 8,829,221,651 | ..ovovvcvreennee 8,829,221,651 | .coovvvrreennee 7,252,840,385

26. Total StOCKS....uuuressrsrusssrnsssns | covverccriiennes 8,831,418,361 | ...coovvvcennns 8,831,675,571 | ..ovvvvcvenns 7,255,133,243

27. Total Bonds and Stocks...... | ............... 20,099,067,104 | ............... 20,502,459,816 | ......ccvvenne. 18,636,622,891
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. U.S. Governments
1 NAIC et nsessessenesennens | seeneennnnnn 44,827,334 | ... 154,524,807 | ...........444,119,645 | ...................18,550 |............43,995,984 | .......... 9,9 I IR 687,486,320 | ....ccooverrrerieennns 6.1 | 671,745,369 | ...oovvvrrrrieinns 5.0
1.2 NAIC 2.ttt seeessees | sesnssesssssestesssesessesss | setesesesessesssssssnssentes | eesessessssesssesssssnesnssns | seessnssnessessssesssneseses | eesessenssnsnesessessnnssesns | seeneeness XK Kurrernrnnnnns | evnrreesnesnensesnnsnenens0 [ covernnissincineienennd 0.0 |1 [ e 0.0

1.3
1.4
1.5
1.6

1.7

2.1
2.2
2.3 NAIC 3. | s | e | o2y T4 TA0 | [ | e XK O [ 2,106,840 | ...cccovvviiiirina 0.0 | 2,164,740
24 NAIC K. | s |2y 30 1099 | i | e 107,348 | | e XKX O [ 3,359,975 O [ 2,485,004
25
2.6

2.7 751,928 4,938,624 |....... 5452951 | 107,348 | 0 XK X . 1 PO 9,530,313

GoIs

3.1
3.2
3.3
3.4
3.5
3.6 NAICG.

114,410,317 |.......... 144,354,764 |............. 73,057,509 | ..o [ | e XX [ 000000000 331,822,590 | 2.9 100000400,037,455 |30 | 331,822,590

3.7 Totals.. 114,410,317 |..........144,354,764 |............73,057,509 | ......ocovevvnnnnnncn0 |0 [k XXX 000000000 331,822,590 |9 [ 400,037,455

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

84,115,049 5,233,760 9 | 581,215,976
........... 5,000,000 |...

Totals, KU 591,535,812

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed
5.1 NAIC Tt | ereeninnes 223,104,330 | ........... 693,844,468 | ........... 703,067,771 | ..cvvvne 396,002,751 |........... 107,699,180 | .......... ) 9,9, SR DO 2,123,718,500 | .....covrerrrreririnns 188 |........ 2,652,336,549 | ....ocoovrvrririinns 197 | .. 2,123,718,499 | ..o
5.2 ...37,447,726 25,251,533 6,447,978 12,000,000 | .......... 2,9 SO ...81,147,237 . 51,485,799 [ 2 I 81,147,237
53 ..1,002,053 |... ..1,002,053
54
55
5.6




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

B.1 NAIC Tttt | eeseneanen 252,062,961 |........ 1,652,110,834 | ........ 1,542,217,649 |........... 228,506,194 |............. 48,663,514 | .......... ) 0.9 O O 3,723,561,152 | ..ovvvireienn33.0 | 4,481,241,249 | ..oooveene 333 | 2,030,783,704 |........ 1,692,777 447
8.2 NAIC 2.ttt | eesenianes 156,544,861 | ........ 1,276,367,663 |........ 1,168,301,731 |............. 60,559,675 |........... 115,221,683 | .......... ) 0,9, O DO 2,776,995,613 | .o 248 | 3,289,240,870 | ....ovverereerrreenas 244 |..... 2,171,423,332 | ........... 605,572,280
6.3 ..9,413,233 | ........... 222,826,091 | ........... 312,938,959 |............. 11,531,291 | .o 2,273,535 | .......... ).,9 GO IO 558,983,109 | ...ccooevvriveineenen 5.0 | i 611,934,226 | ...ocovvvvrvnnnnnd 5 | 438,900,988 |.......... 120,082,120
6.4 ....1,892,808 | ........... 233,176,720 | ........... 198,094,394 | .....cccvvenee. 988,825 |...coovvunen. 1,709,475 | .......... ) 0,9 GO IS 435,862,222 |...ccovvviirrinieneenn 3.9 | 575,879,131 | cooirivvinnd 3 | 365,763,625 | ....ccounne 70,098,596
8.5 NAIC 5.ttt | rentenienenees 9,951,444 | ............ 55,932,085 |............. 12,722,589 |....cccovevnee 1,616,330 |..cocovrnneen. 1,002,513 | .......... 90,9 GO DO 81,224,961 | ..covvvernneneenn 07 | 102,063,464 |.....cccoovcvvineneen0.8 [ 40,611,351 |...occenee. 40,613,608
8.8 NAIC Bttt | serssssssessena 420,442 | .o [ 2,311,572 | oo | s 806,254 | ......... 0.0 T P 3,538,268 |...coooveneiniinnenend0.0 | 12,295,469 | ..o 01 | 2,732,014 | oo 806,254
8.7 TOAIS. ...t | e 430,285,749 | ........ 3,440,413,393 |........ 3,236,586,8%4 | ........... 303,202,315 | .coovnee. 169,676,974 | .......... XXXoevereneenee [ cennes 7,580,165,325 | ..o 873 | 9,072,654,409 | ... 674 [ 5,050,215,014 |........ 2,529,950,305

T4 NAIC T | e | e | s | o | o 91,312 | it X KX i [ 1A97,312 | 0.0 [ 1,497,307
7.2 O [ 2,099,950
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 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
10. Total Bonds Current Year
101 NAIC 1ottt (d)......719,271,919 | ........ 2,815,716,273 | ........ 2,878,697,295 |........... 697,894,253 | ........... 207,089,750 | c.ooveeercereirrereeeenns 0|t 7,318,669,490 | ..cvvreerieinns 65.0 | .oeveeee e XXX s [ e ) 9.9, SO T 5,624,171,501 | ........ 1,694,497,985
10.2 156,544,861 | ........ 1,313,815,389 | ........ 1,193,553,264 |............. 67,007,653 |........... 127,221,683 | oo ()N I 2,858,142,850 | ...ccovvvvrrrirnnes 254 | XK e [ ) 0.9 NN IO 2,252,570,569 |........... 605,572,280
10.3 10,415,286 ....222,826,091 |...........315,103,699 |.. 11,531,291 |... 2,273,535 ..562,149,902 ..442,067,781 .120,082,120
104 NAICA.....oiiieenreneseenseensenenssssssenesssssnsenssnsens | (Q)eeriiennns 1,892,808 |........... 235,554,375 |........... 203,670,436 |......co... 1,096,173 | ..coovvvrvnne 1,709,475 | o0 |0 443,923.267 | 3.9 e XXX | XX | 373,824,671
10.5 NAIC 5...iicreeeneeeeseesesnesssessenessessesesesssnsennns | (Q)eeneenees 9,951,444 | ............ 55,932,085 212,722,589 | 1,616,330 |..cocovrnneen. 1,002,513 | oooeerereineeen0 [ (€)reenn81,224,9671 | ool 0.7 | XXX e XX e e 40,611,351
10.6 NAIC B...oeceecrceercseeseeeesseeneesssssennesssssnensssensees | (D)erorerneannas 420,442 | oovviirniininenn | 2311572 | [ I 806,254 | ..ocooovervrririnninnennd (€0 3,538,268 | i 0.0 | XXX Lo e XK e v 2,732,014 | oo 806,254
10,7 TOAIS. ..ot | feesenines 898,496,760 | ........4,643,844,213 | ........4,606,058,855 |........... 779,145,700 | ........... 340,103,210 | cvvvvvvreereernrnenend0 [ (0)..11,267,648,738 | ..o 100.0 | it XXX i [ e ) 9.9, SO D 8,735,977,887 | ........ 2,531,670,843
10.8 Line 10.7.a5 @ % Of COL 7..veeieeieiicicisisiisssisssissisnssssissanes | overssssisnsnsenneas 8.0 | o2 | 409 | 6.9 | i 3.0 |00 | i 100.0 el XXX | e XX | i DY N [P 775 | e 22.5
11. Total Bonds Prior Year
1.1 889,075,555 |........ 3,229,157,613 | ........ 3,199,721,284 | ........ 1,141,014,320 | ........... 333,681,601 | ..o [ erreee e XXX v e XXX s [ 8,792,650,373 | .o 654 |...... 6,965,812,934 | ........ 1,826,837,439
11.2 268,451,727 | ........ 1,306,097,007 |........ 1,517,782,920 |............. 95,385,223 |........... 160,109,742 | ...covvverirerernenenee v XK e e XK s [ 3,347,826,619 | ...ccovvrvrrccnnn 249 | ... 2,669,508,963 | ........... 678,317,656
T1.3 NAIC 3o | ceeesssenaes 23,718,066 |........... 241,878,545 | ........... 317,035,620 |............. 21,655,714 | ...coovenve. 9,753,121 614,041,066 | ....ooovvrverrrirnnnns 4.6 | 473,192,796 |........... 140,848,270
114 4,268,719 | ...........291,5633,155 | ...........276,764,953 |.. ..8,981,600 |... 3,010,515 |.... 584,558,942 .481,857,343 | .. .102,701,599
115 NAIC 5ec e | ceveenenennes 18,698,867 |............. 59,309,454 |............. 15,377,993 | ...cvvinne. 8,677,150 102,063,464 17,737,695
118 NAIC Bttt | serssnsssesenas 754,513 | .o 1,781,612 | (oo 238,212 | .o 7,735,349 | .o AN CENE KT RN DIIND, 0.0, CRUNTII IRRND, 0.0, CRRII | (o) RO 12,295,469 A s 1,400,026
P17 TOIS. .o enes | reeens 1,204,967 447 | ........ 5,129,757,386 |........ 5,326,920,982 |........ 1,283,449,356 | ........... 508,340,762 (b)..13,453,435,933 | ...ovvvveireirnne 1000 |...... 10,609,509,757
11.8 Line 11.7.35@ % 0f Col. 9....cvuiviiiiiiiiiiciisisiisssisnississieisninnins | snessesesenssssssesenas 9.0 | i 381 | s 39.6 [ i 9.5 | i 38 |00 [ XX [ XK | s 100.0 [.ooivrnienes 0., S IS 78.9
12. Total Publicly Traded Bonds
12,1 NAIC 1ottt | eesesiees 629,195,442 | ........ 1,963,778,809 |........ 2,286,771,771 | .cooeene 559,850,742 | .......... 184,574,737 | ..o [ i 5,624,171,501 | ..cvovviircnns 499 | ... 6,965,812,934 | ..o 51.8 |........ 5,624,171,501 |........... XXX
12.2 NAIC 2.ttt | ceneeieens 146,721,908 | ........ 1,093,478,815 |........... 885,337,017 |..coveene 35,713,927 |..coovvune 91,318,903 | ..o | e 2,252,570,570 | ...ooovverrririrnnee 200 |....... 2,669,508,963 | ...coovrevrvirirnnen 198 |....... 2,252,570,570 |........... ) 0.9 G
12.3 4,262,200 |........... 177,459,135 |........... 247,712,887 |.coovveenee 10,360,026 |........c...... 2,273,535 | .o | e 442,067,783 | ..ovoeveeriieinns 3.9 [ 473,192,796 | ..o 35 [ 442,067,783 |........... XXX
124 ..1,641,195 | ... 190,209,997 |........... 181,117,854 10:855,624 | oo [ | e 373,824,670 | ..o 3.3 | 481,857,343 | ..o 3.6 | 373,824,670 |........... ) 0.9 G
125 8,597,192 |.............32,014,159 |. . 40,611,351 17,737,695 40,611,351
12.6 420,442 |.... 2,311,572 | o e e |eonnneneennneidy 1925014 | v 0.0 [ 1,400,026 | ..ooovovicniennenn0.0 o 2,732,014
12,7 TOAIS.. ... | erienines 790,838,379 |........ 3,456,940,915 | ........ 3,603,251,101 |........... 606,780,319 | ........... 278,167,175 | ..o | 100 8,735,977,889 | oo 775 | 10,609,509,757
12.8 Line 12.7.a5@ % Of COL. 7.ouvviriieiceenieeneieienenseseisinies | v 9.1 ..39.6 | ... 412 .69 | . 3.2 XXX
12.9 Line 12.7 as a % of Line 10.7, Col. 7, Section 10........ccccvurinee | cornrremnerninninnenas 7.0 | o 307 | s 32.0 [ s 54 | i 2.5 [ 0.0 i I8 [ ek XXX i XXX
13. Total Privately Placed Bonds
131 NAIC Tt | rersesienens 90,076,476 |........... 851,937,462 | ........... 591,925,523 | ........... 138,043,511 |..ccovcnnnee 22,515,013 | .ooovvvcrcrerennenes | e 1,694,497,985 | i 15.0 [ 1,826,837,439 | ..cocvvrvrrirnine 136 [cven. XXX vvievvree [ v 1,694,497,985
132 ...9,822,953 | .......... 220,336,574 | ........... 308,216,247 |............. 31,293,726 |............. 35,902,779 | .eoverveeeneneerernernenne | e0eeeeenn805,572,279 | 54 | 678,317,656 | ...oveeveerireeneeen 5.0 | XXX i | e 605,572,279
13.3 NAIC3 6,153,086 | .............45,366,956 |. 167,390,813 |.. ST1,266 | | e 140,848,270 .120,082,121
134 NAIC4 ...251,613 |.............45,344 379 | . 22,552,581 | . 240,549 | ... 1,709,475 | ... 102,701,599 ...70,098,597
135 1,354,252 |............23,917,925 |. 12,722,589 |.. .1,616,330 |... 1,002,513 | ... ..84,325,769 § ...40,613,609
13.6 et snnnnsees | aererens s ensensenes | seeenesensenesneses st | sesssssessenines 806,254 | ..ovivrnrneiniinrnnnnins | ceneennnennnnn806,254 | 0.0 | 10,895,443 | ..o 001 | XXX | i 806,254
137 OIS | s 107,658,380 |........ 1,186,903,296 | ........ 1,002,807,753 |........... 172,365,382 |............. 61,936,034 | ....ccoovvvervrivrinennen0 [0 2,631,670,845 | o225 [ 2,843,926,176 | ...coovvvvrrreenen 21 | XXX | e 2,531,670,845
13.8 Ling 13.7.85@ % Of COl. 7..eueuiriiiiciciecseinereeetseiseieessinnis | eveeeeseesessssssseeeaa 4.3 ..46.9 ..39.6 .68 . .24 cenreneee XK s [ e XK [ XK | ...100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 7, Section 10........cccovrrinee | cornrrerrernnnninienas 1.0 | i 2105 | 8.9 | s 1.5 [ e 0.5 | o000 | o225 [ XK [ D0, SORNONE INTORNTD 0,9, CORIRIOV IVOTONTND 0,0, CONRTRON [PRRRORORINN 22.5
(@) Includes $.....1,902,478,934 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....31,861,070 current year, $.....41,119,841 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 $.....13,106,920 current year, $.....49,847,367 prior year of bonds with 5* designations and $.....3,117,826 current year, $.....1,135,325 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 $

.0

NAIC 2§.........

0; NAIC3S.......

0;

NAIC 4§

0;

NAIC5$

0;

NAICES......... 0.
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

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

Distribution by Type

1 Year
orLess

Maturity Distribution of
1

2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

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

Column7asa
% of Line 10.6

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total
Publicly Traded

12
Total
Privately Placed

1.1

1.2
1.3
14
1.5

U.S. Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities

............ 36,553,076

8,274,258 |.

...134,046,205

20,478,602 |...

.......... 441,983,062
2,136,583

............ 43,995,984

.......... 656,578,327
..30,907,993

..... 58

0.0
0.0

03 (..

.......... 630,636,226
.41,109,144

.......... 656,578,326

..30,907,993 |.

6.1

21

2.2
23
24
25

All Other Governments
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.

0.1

0.0
0.0

.00 ...

0.1

X

32
33
34
35

U.S. States, Territories and Possessions, Guaranteed
Issuer Obligations

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

...144,354,764

2.9

.00 ...

...144,354,764

41
42
43
4.4
4.5

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

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

...168,320,431

.......... 168,320,431

591535811

449,558,550 |

5.1
52
53
54
5.5

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Totals

123,182,358 |.
..84,507,027 |.

.444,874,594
..227,052,262

..... 59,039,894

.......... 325,443

154.650.708 |.

..264,904,670 | ...
..128,209,746 | ...

.8
.2

9,717,674
9,981,506

.1,461,674,315
624,401,249
.............. 1,479,368
.......... 118,312,858

.1,817,350,478
cevennn. 748,180,635
.............. 1,464,584
.......... 136,826,651

.1,461,674,315 |.
624,401,249 |.

...731,292,193

....... 2,205,867,790

....... 2,703,822,348

6.1

6.2
6.3
6.4
6.5

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Totals

.......... 256,138,187

............ 29,823,331
.......... 101,329,599

..42,994,633 |.

2,505,001,991
..133,170,425
...357,226,745
..445,014,232

....... 2,449,586,677

.......... 315,649,034
.......... 334,739,074

136,612,108 |.

............ 85,463,727

.......... 101,405,651

.116,332,936 | ...

.......... 10
A

............ 4

9,494,799
1,377,125

8,805,049

....... 5,405,685,381
....440,487,227
702,699,110
....... 1,031,293,605

....... 4,055,589,140

.......... 490,590,332
.......... 205,930,924

298,104,619 |.

....... 1,350,096,240
..142,382,606
.......... 212,108,777
.......... 825,362,682

.......... 430,285,750

3,440,413,393

....... 3,236,586,893

.......... 303,202,314

.......... 16

9,676,973

....... 7,580,165,323

....... 5,050,215,015

....... 2,529,950,305

71

7.2
7.3
7.4
7.5

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Totals

.............. 1,497,312

.............. 1,497,312

8.1

8.2
8.3
8.4
8.5

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Totals




Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 10.6 7 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 ISSUET OBlGALIONS. ....v.vvvveirrererie et sssnennns | eseenens 615,150,915 | ....... 3,401,536,609 | ....... 3,627,597,770 | .......... 423,842,503 | .......... 248,442,217 | oooo. XXX i | 2000.8,316,570,014 | oo 738 e XX [ XK [ i 6,964,753,234 | ....... 1,351,816,778

10.2 Residential Mortgage-Backed SECUMtIES..........ovvrevrierireireirieiesiniiens | eereieenns 135,775,918 | .......... 380,701,289 | .......... 293,399,399 | .......... 244,561,232 |............ 41,358,631 | ..o XXX oiiiiees | 00000 1,095,796,469 | o7 e e XXX e XK | e 953,413,861 | .......... 142,382,606

10.3 Commercial Mortgage-Backed SECUMtIES. ........cvverrrrerrinieeeireieieinees | veerereinns 29,899,675 357,552,188 316,162,830 |.....ccovvveee 563,785 | oo 0 | oo XXX e | e TOAAT8AT8 | 8.2 | e XX e e XK | v 492,069,700 |.......... 212,108,777

10.4 Other Loan-Backed and Structured Securities.. 117,670,254 | ..........504,054,126 | ..........368,898,854 | .......... 110,178,180 |............50,302,361 ..325,741,094 | .. 825,362,682

10.5 SVO Identified Funds XXX..ooren XXX.ooova XXX oo | v XXX..oooene XXX oo | cvrereeerierieenieenn0 | eeececeeciiiceeenn0 | 000 [ XXX [t XXX | e (1 I 0

10,6 TOMAIS......veiecveiicetcee ettt sennes | oererenns 898,496,762 | ....... 4,643,844,212 | ....... 4,606,058,853 |.......... 779,145,700 | .......... 340,103,209 | ...oocoovvveervrieeennn0 ...11,267,648,736 | oo 100.0 [t XXX e [t XXX s [ 8,735,977,889 |....... 2,531,670,843

10.7 Line 10.6 858 % Of COL 7......ovuovereercreeerecciee e | ceevesieriesessenienens 8.0 | i 412 | e 40.9 | oo 6.9 | oo, 3.0 | o000 | i 10000 | XXX e [l XK X e [ b XXX | 715 | e 225
Total Bonds Prior Year

11.1 Issuer Obligations............ccccvevvrnenne ..765,510,566 | .......3,677,484,410 | ....... 4,272,282,466 | .......... 757,461,946 | .........370,110,094 | ....... XXXocoovovorere [ eerreee e XK [ eevieeee e XK | 200..9,842,849,482 | .o 732 | 8,505,643,302 |....... 1,337,206,180

11.2 Residential Mortgage-Backed SECUNtIES...........coovreverrieveiereesiieeeins [ eeevennns 166,956,643 | .......... 450,986,611 | .......... 313,763,090 |.......... 303,345,378 | ............ 73,386,997 | ooooee XXX e | e XXX | e XXX | 00000, 1,308,438,719 | 97 | 1,172,996,594 |.......... 135,442,125

11.3 Commercial Mortgage-Backed Securities.............cccovveerieveeeeesiiees [ veevenens 144,484,623 | .......... 301,389,130 | .......... 331,179,630 |.......co...... 4,671,732 | ... 15,036,979 | ..oooee. XXX [eveeee e XXX e [ XXX [ 0000000 796,762,094 | 5.9 | 570,972,820 |.......... 225,789,274

11.4 Other Loan-Backed and Structured Securities...........ccccovreerrieecereiens [ veerennn 128,015,616 |.......... 699,897,235 | .......... 409,695,793 | .......... 217,970,300 |............ 49,806,692 | ......... XXX rovvveees | vrereeeeee XXX | e XXX | 2000..1,505,385,636 | ..o 112 | 359,897,040 | ....... 1,145,488,596

11.5 SVO Identified FUNGS..........cccverevireieeeieiecees e veeiesens | evieiens D00, ST I .0, S P D09, S I XXX oo XXX oooveveries [ ereeeriereeerisrieenisnies | eereereeee X e Lreeienea e XK e [ veesiieeeiiieienenen0 | ciiiiiiiiiiene0.0 | e | e

11.6 Totals...... 1,204,967,448 | .......5,129,757,386 | ....... 5,326,920,979 | ....... 1,283,449,356 | ..........508,340,762 | ......ceceovveverireens0 | oot XXX s [ XXX [00.13,463,435,931 | ...l 10000 |, 10,609,509,756 | ....... 2,843,926,175

11.7 Line 11.6 852 % 0f COL 9....vuvvveiicesceeicesceencesnssensnsesnsnes | cennsssrnnseienennnne 90 | tivieiiiiciesiinenns 381 | oo 396 | oo 9.5 | e 38 | coeeieiiieenenna0.0 e XXX e XK e | e 10000 | b XXX | i 789 | oo 21.1
Total Publicly Traded Bonds

12.1 1SSUET OBIIGAtiONS..........vecveieiecicecceiee e | coenienan 577,414,651 | ....... 2,737,358,927 | ....... 3,016,460,375 | ..........389,551,895 | .......... 243,967,387 | .......... D90, COR B 6,964,753,235 | ...ocviriieieinnd 61.8 |....... 8,505,643,302 | ...oocvererrireinn 63.2 | ... 6,964,753,235

12.2 Residential Mortgage-Backed SECUMtiEs.............c.ocvevvercveeirieicsieiieins | e 129,558,092 | .......... 334,450,973 | .......... 261,435,924 |..........195,327,608 |............ 32,641,265 | ..o XXX oo | e 953,413,862 | ...ccovvvveveenn85 | 1,172,996,594 953,413,862

12.3 Commercial Mortgage-Backed Securities.... ....23,455,017 |..........219,605,481 ....248,445 417 ....492,069,700 ...492,069,700 |..

12.4 Other Loan-Backed and Structured Securities...........c.cccoveveeeievvveeiens [ evreeee 60,410,620

12.5 SVO Identified FUNAS..........ccoorirerriciieiieceseesee e | eeeennns XXX oo | e XRX e | et XXX s [ et XXX [ et XX K Lo | eeeisiisiieisisiienennnd |00 | 0 | eviiciiiienn0.0 | e

12,6 TOAIS. ...ttt | ereeienas 790,838,380 |.......3,456,940,914 | .......3,603,251,101 |.......... 606,780,320

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....

........ 6.9

Total Privately Placed Bonds
13.1 1SSUET OBNGALIONS. .......oocverveeeecee et | eevenseenes 37,736,263 |..........664,177,680 |.........611,137,395 |............ 34,290,609 |............. 4,474,830 | ......... D 0.0 S 1,351,816,777 | oo 120 | ... 1,337,206,180
13.2 Residential Mortgage-Backed SECUMIES.............ccuvveveereeeereieieieiienies | ceveeerenans 6,217,825 |............46,250,316 |............31,963,476 | ............ 49,233,624 |.............. 8,717,366 | .......... D0.0 T IR 142,382,607 | ..ovoeveerereiennes 13 | 135,442,125

13.3 Commercial Mortgage-Backed SECURHIES..........ccvurvririierierienins [ erririieinad 6,444,658 | ......... 137,946,707 | ........... 87,717,412 | oo v | eereeeee XX | 000000 212,108,777 | e 1.9 | 225,789,274
13.4 Other Loan-Backed and Structured Securities.. ....57,259,634 | ..........338,528,593 |..........291,989,470 | ............88,841,149 | ...........48,743,837 | ........ XXX coroveivies [ 00000..825,362,683 | ..o 713 | 1,145,488,596
13.5 SVO Identified Funds XXX [ eenernnes XK [ernesee XXX e XX e XX Lo | o0 |00 | i 0
1318 TOMAIS.....eecee ettt naenns | entenens 107,658,380 172,365,382 |............ 61,936,033 | .o 0. 2,531,670,844 | .....covvvrenn 225 ... 2,843,926,175
13.7 Ling 13.6 @5 @ % Of COl. 7.t | eeeseeeseessseseneens 4.3 | 46.9 | e 39.6 | oo 6.8 | oo 24 | 0.0 | e 100.0 |.ooerenne ). .9 TN PO ) .0 S

13.8 Line 13.6 as a % of Line 10.6, Col. 7, Section 10........c.ccccuveuniinninnies | oo 1.0 | 105 | i 8.9 | i 1.5 | 05 | i [URV R 22.5 |.....c..... XXX [, XXX
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 Of PrHiOT YEAI...........ccueiiiriirieiniinirceessieeesissisesesesisnines | reriesissise s TET,080,424 | ..ottt seienies | cebiesi ittt | nerieti et 757,080,424 | ..o
2. Cost of short-term investments acquired ....28,450,670,927 28,450,670,927 | ...oveeiecieeeeeee e
3. ACCIUAI OF BISCOUNL. ..ottt | oebsenb e s sttt 0 [ oottt | b e bbbt e | Seese R R R bbb | Sebe bR
4. Unrealized valuation iNCrEASE (ECTEASE)..........evuerivireireisiieiseiseisssesseisste e ses e sss bbbttt s s ssbense | eebessssessessesesses e st ss s s s s s s s s st s b en s (B) [ 1vovreveerrreesersssesseissies e tes e sssess et nees | essesesens ettt ss st n e ts | ebsebntes ettt es (B) [ 1ooveeverrerrererenreeee et
5. Total gain (0SS) ON AISPOSAIS..........cueuuririeiiiirerieiiriireiree sttt | oebsebies s sttt L0 O OO OO PP OT TS RSRPO
6. Deduct consideration reCeived 0N GISPOSAIS..........ceriiuiuriireiriieieite st bebens | nesebsbasse et st b s b nas 28,278,677,870 [ ...ttt sttt | oeeteteseesete s eaebese et st et et beas et e e s stebessate e s srerens | erereesstesiter et et ea e etarens 28,278,677,870 | ...oveveiceireieieeecereet e
7. Deduct amortization Of PIEMIUM...........coeiiirieicirceieie ettt sssnne | oeteesesseesesessee et setes b st es s st ssessee e ensee e 0 | ettt ettt e | eaeteseres e s et ettt et e st e st e s e seae b s et et ssnaetes | 41esebesieEeteseses b s st et e et b s st et et sese s s et esesanses | Hbesetesesete s st et s Rt s en st s st n et s s st naen
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............cueiuriieieiniieisieisieesissieieisseseseies | seisssessessssessesss s sssensessenn L0 OO OO OO OO ST OSSP PP TR
9. Deduct current year's other-than-temporary impairment reCOGNIZEA..........c..cueurireiiurienieieirieeneieeeereineeeeie | eesesesee s er st L0 OO OO OO OO OO OO DU OO OO OO P OO OO PSP TP PO PRPRROON

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMItted AMOUNLS..............ouuriiiciiiice e | oreiems ettt L0 OO OO OO U OO OO OO OO OO OO o OOl OO PO OO OO OO PO OOy OO OOl OO OO OO O OO OO OO OT OO PO OO PO PO OO
............................................. 929,073,475 | ..ooovvvrernnnrnsrincrnsnnsnersnnnsenesssnnnenes0_| om0 | rseseososeone 920,073,475 | i 0

Pool of Short Term Assets and Repurchase Agreement




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL 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.

(52,172,185)

Unrealized valuation increase/(decrease):

3.1 Section 1, Column 17..
3.2 Section 2, Column 19

19,060,195
184,020

19,244,215

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..

(868,500)

(868,500)

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

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

(33,796,470)

(33,796,470)

6,306,238

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 5,968,922

3.14 Section 1, Column 18, PriOr YEAI..........ccevevrevereerersereieisiseee e 5,662,398 306,524

306,524

(6,306,238)

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.. . 5,968,922

3.24 Section 1, Column 19, PriOr YEAI........c.cceviieriicreieeieesieere e 5,662,398 306,524

306,524

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. 45,132,703

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 45,132,703 45,132,703

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




Annual Statement for the year 2017 of the NATlONWlDE MUTUAL INSURANCE 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

cLIs

NONE
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE 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 INVENLOTY.........ccoveviirieieiiseessieieissieseissiensenens | senvessssessessssssessesssenseensd | voverensessneenns 588,516,529 | ...coovvvererereieieeenes 0 | o0 | s 0 | o0 | e [0 R 0 588,516,529
Add: Opened or ACQUIFEd TIANSACHONS. ..........overrererirecreireins | reerrereesneensieesssesessessesnesnes | seesessessassssssessessssssssssssessans | seesessassssessssessessssssessnssassans | sessessssssessessassasssessmssessassne | sessessssssessessssssssnssnssassassnns | sessessssssessessasssssessassassnsnns | essssssssessassssnsssessessanssnsnns | eesessmssessssssssssssessessasssnssns | sesessssssmssnssasssssssssessansnnes [0 R 0
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 Transactions.............ccccceveiveivcens | covveveirersieseeesee e [ I 588,516,529 | ....veivireieeiiereieiieieeieieiies | ettt iestesisns | eveseiestes st sesesesens | cressessesistesies s sestessebessesaeses | esesessesesistessesessessesssensens | sressesesestes et tes e sessesenes | eresaesiesess st s e senae [ N I 588,516,529
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 XXXteiiiieieeis | et | ensessiineas XXX eotetiisieeieeis | ereeieeieiisiesese s sssienes | eveesesianaas XXX oetiisiriirins | eereeieiesessses s | coeiisiisienas XXX eiiiieierisiean |t eesssenenns | erissienaenas XXX vsveriesriens | e 0
ENAING INVENTOMY.......cviviiiiciicicetiee et vesieiens | evenreresssssesssseesessnaesanans { RO 0 [ oo 0 [ oo [ e 0 [ oo | e {0 TR (O R (VR 0




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 14 ...ttt bbb bbb bbb s sttt (33,796,470)

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance.............cccocuvvueverveveeeieieesesseseeeeseevenenee (0)

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 (33,796,470)

4. Part D, SECHON 1, COIUMN B.......ooovverciie ettt ettt b bbb s ettt bbb s st s ettt s bt en e st sen (0)

5. PartD, SECHON 1, COIUMN B.......ovvieiiriiiicictseteie ettt bbbttt bbb s sttt et s sttt (33,796,470)

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........oueieiireiieiietieeet ettt e s bbbt s bbb e b e b s sttt s bt s e bee s st st anea (32,251,533)

8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st (3,139,625)

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 (35,391,158)

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 1,921,298

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 (37,312,456)

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 12,935,610

14. Part B, SECHON 1, COIUMN 20..........ciiiiiiiiii s 22,709,302

15, Part D, SECHON 1, COIUMN 1. ..oiirieiietiee ettt st bbb bbb sttt b s e s s ss s s st 35,644,912

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 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAI.......c..ciiuiireiiiriieicieieie ettt ss s anss | ebsebsessssessesse b e s s st s bbb bbb bbbt en e 0

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEA ON QISPOSAIS..........cccrviuereiiieriiireieiieee e b bbb ss st b et s st b sse b s s seaebasans | bebessesessssssesesssesesss st ebessesessssnaebessnsenas 81,000,000 | .ovoveveererirererenieee e 871,000,000 [ ..vivivirerereieieiri ettt ebes | setebisr bttt sttt na
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

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

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

103

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B./AC.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB.JA.C.V on Encumbrances Incurred
Properties Occupied by the Reporting Entity - Administrative
One Nationwide Plaza, HOme OffiCe..........ccovcuiveiieeieceiceeeeeceee e | everenens Columbus. 01/01/1976. | 11/06/2017. | ......... 194121175 | oo | e 75,754,038 | ........... 88,200,000 | ..oe0e0en 7,812,645 | oo | e | v (7,812,645) 23,970,475 8,691,047
Plaza 2, 280 N. High St, Office . | Columbus.. 01/01/1996. | 11/06/2017. | ........... 44,849.738 | ..o | s 19,753,129 | ........... 24,900,057 ...(2,275,553) 6,505,621 3,054,783
Plaza 3, 245 N. High St, Office . | Columbus.. 01/01/1989. | 11/06/2017. ] ........131,735,079 52,460,346 54,600,000 ] e (4,238,054) | e | e 14,471,666 | ............. 7,483,221
PlaZa 3, ATIUM.......cooieieeiceiieeeceeese s | ceenieiies Columbus 01/01/1989. | 11/06/2017. | ........... 14,871,802 7,868,324 5,400,000 | oovieerreeni265,812 | oo | e [ e (265,812) 66,717 579,309
215 N. Front St, Office............ . | Columbus.. 01/01/1998. | 11/06/2017. | ..........27,083,897 | ....covveverimrinriririinns | v 18,081,412 | c.cvveneee. 8,750,000 JROTR I (1,402,456) 2,914,140 1,213,665
High StWaIKWAY.........ocviiriiiriiiise s .. | Columbus.. 10/12/2011. | 11/06/2017. | ... 950,877 ..37,723 3,150,057 B (LU ) TN N 136,774 | oo 220,054
3945 Bridgeway Ave, AIrport HaNGar............c..ccuueiriiinicniissiesssissieesissiiesins | vevienes Columbus 01/01/2002. | 11/06/2017. | ........... 15,019,643 6,739,495 4,233,314 | .iiiiiiii0809,088 | ooocciniis [ s | s (609,088) 1,734,336 691,246
7300 Souder Rd, Data Center East . [New Albany... 11/25/2008. | 11/06/2017. | .........100,084,483 75,481,834 ...49,700,000 ...4,752,538 ). ...10,302,900 ...4,837,340
100 Green Meadows Dr, Hotel & Conference Ctr e .. | Lewis Center.. 01/01/1960. | 11/06/2017. | ........... 36,952,137 . 24,889,919 | ...........14,292,900 | ... 109,154 - e ) 4,027,060 | .. .10,844,612
281 East Powell Rd, Data Center North..... e | s Lewis Center. 06/30/1986. | 11/06/2017. | ...........65,918,964 22,691,337 | ..ccccoen. 16,085,700 | ............. 3,230,923 | ... | s | e (3 230 923) 8,986,947 5,087,564
9191 Columbus Pike, Office, Delaware Bank...... . | Lewis Center.. 01/01/1998. | 11/06/2017. | ............. 2,505,572 1,655,974 1,084,800 (85,970) | ..o | e 170,081 | oo 63,780
1000 Market Ave N, Office 01/01/1981. | 11/06/2017. | ...........22,694,718 9,052,072 5,344,543 690,040 o ) 2,164,973 1,175,061
1100 Locust St, Office 04/30/2001. | 11/06/2017. | ......... 117,402,201 81,535,071 80,230,000 | ....cceeven. 3,233,438 | ... | i | s (3 233 438) ......................................... 14,938,023 | ............. 8,372,104
1200 Locust St, Office . | Des Moines... 12/30/2001. | 11/06/2017. | ...........51,445,303 38,641,562 ...41,390,000 ...1,481,966 1,481,966) 7,103,970 3,912,488
1100 WalnUE St, GArAGE........cveuevirevieeeieceieeiiseeieese e .. | Des Moines... 04/30/2001. | 11/06/2017. | .............6,857,320 5,355,301 | ...........19,050,000 | ... 189,311 - |- ) ST RRONY ISV 239,989 | ..o 992,278
1200 MUIDEITY St, GArage..........cooouverrieiriiirieesieeseisssisssesssssssesssesesesnnnes | oo Des Moines. 06/01/2007. | 11/06/2017. | ............. 4,723,585 | ..o | e 4,460,872 | ........... 11,240,000 | ... 87,186 | ..o [ e | s (67 186) 736,722
1321 Mulberry St, Land . | Des Moines... 03/18/2011. | 11/06/2017. | ... 200,000 200,000 213,000 0 24,825
3300 SW Williston Rd, Office.............. .. | Gainesville 01/01/1979. | 11/06/2017. | ..........21,288,902 | ....c.coccovvvvmurriiinriins | o 11,869,758 | ........... 13,862,000 | ..........cc.. 911,247 o [RON IO (911,247) 4,153,165 2,610,895
4401 Creedmoor R, OffiCe............cvuuriiireiiirieieceiieceeieseiieseeissesiesesiessesseseseenes | cevieenes Raleigh........coovovvriiieriianas 01/01/1987. | 11/06/2017. | ...........23,836,365 20,712,866 | ........... 17,085,510 | ...coooovee 1,629,514 | ..o [ e | e (1,629,514) 3,420,214 1,700,550
9903 Nationwide Dr, Office . | San Antonio... 02/24/2011. | 11/06/2017. | ...........62,303,315 46,588,307 58,000,000 2,960,452 ...(2,960,452) 7,047,003 4,329,156
8877 N. Gainey Center Dr, Office. . | Scottsdale. 07/31/2007. | 11/06/2017. | ...........41,727,468 16,765,735 | ........... 37,121,500 | ..o 1,740,277 ...(1,740,277) 4,546,035 2,133,569
............................................................................................................ 0
..................................... . . 0
0299999. Properties Occupied by the Reporting Entity - Administrative... s | s 986,152,544 | ..o [ I 540,595,075 | ........ 553,933,381 | ..covvenas 37,694,677 0 ] (37,694,677) | .ovovvvirniiicnin 0 [ e 116,900,089 | ........... 68,754,269
0399999. Total - Properties Occupied by the REPOMING ENHLY. ..o s | e 986,152,544 | ...oovvvvvricianid 0 | 540,595,075 | ......... 553,933,381 | ........... 37,694,677 | ..oooovveiericani 0 | [ (37,694,677) | ...ovvoerricari 0 ] 116,900,089 | ........... 68,754,269
Properties Held for the Production of Income
1300 Walnut St., OFfICe.........coeeucreeceeieceiieceieceseseesesesesesesessesssesesesssenssenes | oo Des Moines...........ccc..oueee. IA....... 03/18/2011. | 11/06/2017. | ............. 2,977,332 2,520,312 1,825,520 | ...ccooveonenn. 84,406 | ..o [ e | s (84,406) | ... | e AT1,770 | o 209,375
1300 LOCUSE St., PaKING.........ourvererierrrieniieeiiessiessiessiesse s ssssssnes | sosennenns Des Moines...........cccvvienes IA....... 12/17/2007. | 11/06/2017. | ................ 499,472 451,054 209,000 4,807 | oo [ e | e (4,807) 35,224
285 N. FrONt St, GArAGE. ........ouoveeeviiriiieeiieseeiecesiecesiesesseseseesesse s seseeseseesens . | Columbus.. 01/01/1998. | 11/06/2017. | ...........42,551,838 20,806,886 26,000,029 1,153,828 1,153,828) 2,731,302 2,301,871
202 N. Marconi, HICKOrY GArage..............ccueeuuierersmerinneeseessssssisesssesssesssssesssessssans .. | Columbus.. 01/01/1978. | 11/06/2017. | .............8,842,197 6,122,530 4,985,029 | ....coovvunee. 241,318 ol |+ (281,318) | e [ s 126,222 | oooovvvnn 435,643
204 12th St. OffiCE. ..ot | criieenes Des Moines...........ccc..oueee. IA....... 02/08/2008. | 11/06/2017. | ............. 6,313,775 4,442,343 2,848,700 206,379 | ..o [ e | e (V2GR T4<) N RO IO 383,713 | oo 376,086
9201 Columbus Pike (23 & Powell Rd), OffiCe..........couvuiimiiniiieiiniiiinississiissiissnis | wveniienes Lewis Center OH..... 02/20/2009. | 11/06/2017. | ... 242,524 242,524 723,200 . 0 49,100
0499999. Total - Properties Held for the Production of Income..............ccccocuueuuces .61,427,138 0 34,585,649 36,591,478 690,738 | ..o |0 [ (1,690,738) 0 3,413,007 3,407,299
Properties Held for Sale
Groffs Mill Rd, Land ... . | Harleysville. PA..... 12/03/2012. | 11/06/2017. 719,373 471,860 0 13,309
448 MapIe AVE, LANG..........euviiiieiieii s . | Harleysville.... PA..... 12/03/2012. | 11/06/2017. | ... . 534,360 1,547,230 0 ...5,376
Town Lake of Coppell Apartment; 09/21/2007. | 11/06/2017. | ..eoveeveeeeeeeeeireeeerenne | ceveenereeeereenesereensenes | ceveeresneneens (374,086) . 0
Condominium, 8989 E Gainey Center Dr #145 . | Scottsdale.. 01/31/2006. | 11/06/2017. 282,000 103,547 408,500 | ..ooociieee 5,875 [ i [ | (5,875)
0599999. Total - Properties Held for Sale s v 1,543,825 0 983,194 2,427,590 | ... 0. (5,875) 0 0 18,685
0699999, TOAIS.........vvvreeeereeereeeseeeeeeees et ettt | i 1,049,123,507 | .oooovvreerrirarrd (O 576,163,918 | ........ 592,952,449 | ........... 39, 391 290 | v (V) T (U . (39,391,290) | ..ooovvvvrirrrid (U 120,313,096 | ........... 72,180,253
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 Location 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 Purchase
100 Green Meadows Dr, Hotel & Conference Cir...........ccccovevereirevereiericesesiennns . | Lewis Center OF/01/1960. [ ..rvoveveeeieeiieicieee ettt bbb s bbb bbbt b s st nsensens | eisnbentessesntestense s etentesennns | stesseniesssnsensesesensenesensenne | seniesnsanes 391,432 ....409,800
1100 Locust St, OffiCe.......cuevrrrrrerriirereeeirereseeeneeies Des Moines 047307200, | covueeieeeererieee ettt | Hesent e n ettt nbnnies | cerent ittt enine | ererestee e enes 1,911,122 | oo 2,073,710
202 N. Marconi, HICKOTY Garage...............cccuiueiiiueiiiiiiiiiniisisiiesi s ssssssenes Columbus OT/01/1978. | oo | Sebe bbbt | S| e 224,485 ....244,763
215 N. Front St, Office........ Columbus OT70171998. [ ..ottt | estes et | reraerien st | seerierine et eerenes 1,947,999 | ..o 1,982,730
281 East Powell Rd, Data Center North. Lewis Center . | 06/30/1986. 847,386 ....916,304
285 N. FrONt St, GATAgE. ........vuueirierriiiieieeiesei et Columbus 01/01/1998. cevrrerenennnes | s | s 2,038,493 | ..o 2,244,156
3300 SW Williston Rd, Office............ Gainesville 01/01/1979. AT70,822 | oo | e 9,113,810 4,752,353
7300 Souder Rd, Data Center East.............cooovreeineerrreerceeincneeeeineens New Albany. TAI2512008. | ..ottt R bRttt sn st ssennenne | Sreeresantessesntessessetntantenenns | freeresenseseeantesenetestanenntne | esseseeeiennesnernees 194,422
9903 Nationwide Dr, Office San Antonio. 02/24/2011. ....649,067
One Nationwide Plaza, Home Office Columbus . 101/01/1976. . .9,940,323
Plaza 2, 280 N. High St, Office.........ccririirriiieisiserseiese s Columbus OF/01/199B. [ ..ottt bbb s e s bbbt s bt s bt stens | ebsebntessesse s et st st tessensens | ersesntessesesentent et ssntensenen | seseesensesesnsneas 1,827,814
Plaza 3, 245 N. High St, OffiCe........oviiiiiiiiiiisisiisss s Columbus O170171989. | .ttt | entenr ettt enee | eeriensene sttt | crerienisne s ennenes 1,265,112
0199999. Total - ACGUIrE DY PUICRESE. ...ttt ettt ettt ente | ehessessebassess et et sesenses et et ensessstsns st essetansns 4,770,822 | o0 | 30,351,465
0399999, TOAIS........oovviiviiiieiiieiicieiiei bbb febeee s e bR e Rt edseeE e ee e e LR | e 4,770,822 | .0 |l 30,351,465




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

SCHEDULE A - PART 3

€03

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.J/A.C.V. on Disposal During Year Disposal Disposal Disposal Encumbrances| Incurred
Property Disposed
9201 Columbus Pike (23 & Powell Rd) Office............... Lewis Center............. | OH.. | 10/21/2017. 0 [ i | o | s | s | e (135,958) | ......... (135,958) | ...
0199999. Total - Property Disposed 0 0 0 0 0 0 0 0 0 0 0 [ s (135,958) | ......... (135,958) | ... R B
0399999. Totals 0 0 0 0 0 0 0 0 0 (] (135,958) | ......... (RRICLT:) | — (V] [ 0
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE 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 11 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
00-1000038.........oovvmrrrrerirrireirniineienees | rerereeens VISTA oottt 08/31/2000. | .......c.... 8.640 | ..o 333,700 [ oo | et | et | sriessie sttt ents | sttt snins | seieesseni i 2,199,315 | 03/24/2006
00-1000391.... .... |BROOKLYN 01/11/2001. |. ....8.340 27,903 | e | e | s | sttt enenne | sresess et ntenes | e 6,666,667 | 11/15/2000
00-1000450.... .... | MIDLAND PARK 12/29/2000. | . ...8.310 |.. 2,518,491 | oo [ s | e | s | s | s 5,882,572 | 12/22/2000
00-1000714.... .| CLOSTER 11/08/2001. | . L TA0 | BAA2T3 | .oooeeeerreisererierinriee | et | st | ettt | sessess ettt ntenes | e 3,391,045 | 09/14/2001
00-1000791 MILWAUKEE 12/17/2001. .7.050 94,922 cerrn2,390,000 | 12/04/2001
00-1000804.... veve | DAVENPORT ..ottt 02/14/2002. | . e .000 | oo 1,023,488 | ....cooevericrierirenieinsins | eerieeiesineesneissn s | cetnenesi st nisnenns | st ents | ettt | s 3,850,000 | 12/20/2001
00-1000926.... .... [MARIETTA 12/23/2002. | . ....6.550 019,275 | i [ e | e | e | s | e 2,268,846 | 12/13/2002
00-1000949.... ... | STOW. 05/30/2002. | . e 1.620 .. ....404,501 (15,518) | +.vvreeernerrerennerrerieeinninnes | aeesesinesssessessssssssenssssnens. | seesssessesssssssessesssessesses | sessssssesssessesens 1,252,291 | 05/06/2002
00-1001038.... CTTHACA i 10/01/2002. | . B.780 | e 7,860,980 | .oocvvreiriieineiieiieeieeins [ e ....17,655,884 | 08/01/2007
00-1100109 MILFORD 09/23/2003. .5.350 78,348 coee 1,382,549 | 08/01/2003
00-1101824.... .... |BURLINGTON 08/06/2012. |. ....3.800 ....14,290,000 |05/22/2012
00-1101917.... .... |LAS VEGAS 11/115/2012. | . o800 | i 10,433,454 | s [ s ....15,980,000 | 11/06/2012
00-1101969.... ... | JACKSONVILLE 09/12/2013. | 003950 | e BB T54 | s [ s ....12,980,000 |08/19/2013
00-1102024.... . | LAS VEGAS 10/11/2013. | . b 380 | e 1B21,306 | e [ | e | st | sttt | et 2,646,423 | 10/03/2013
00-1102039 FT WORTH 09/10/2013. .3.940 ....25,520,000 |09/04/2013
00-1102074.... .... |HOUSTON 10/22/2013. | . ...3.950 ...29,763,578 | 10/16/2013
00-1102076.... .... |MISSION VIEJO CA....... 11/19/2013. | . ....3.960 ....18,002,892 |11/01/2013
00-1102135.... .... |ANN ARBOR....... 01/30/2014. | . .....3.680 ....23,620,000 |01/27/2014
00-1102151.... . |DENVER 09/18/2014. | . ...3.970 ....24,612,174 | 05/02/2014
00-1102154 BUENA PARK 05/28/2014. .3.470 ....13,360,000 |04/21/2014
00-1102163.... .... | STERLING 06/04/2014. | . ...3.970 ...32,459,072 | 05/27/2014
00-1102194.... veve [HOBOKEN. ...ttt esssissseesienes 08/01/2014. | . .....2.890 ...97,310,000 |07/03/2014
00-1102201.... .... |SUWANEE 08/25/2014. | . 3410 ....34,930,000 |08/18/2014
00-1102207.... .... | CINCINNATI 01/05/2015. | . .....3.830 ....20,450,000 |09/02/2014
00-1102221.... . | NEW ALBANY 07/01/2015. | . ....4.000 ....22,600,000 | 11/14/2014
00-1102248 ORLANDO 11/04/2014. | .............. 3.750 ....40,320,000 |10/10/2014
00-1102261.... .... |LAS VEGAS 04/10/2015. | . 830 | 05,500,000 | i [ e | et | st | ettt | aersens st 7,260,000 | 12/16/2014
00-1102273.... ... | RANCHO CUCAMONGA........ccovvmririririiisirneisisissnienes CA....... 12/23/2014. |. .....2.830 ....69,310,000 |11/20/2014
00-1102347.... ... INORWOOD........c.ovvvrrrrnnn OH......... 04/01/2015. | . 3130 ...95,570,000 |03/27/2015
00-1102395.... . |DULUTH GA....... 08/13/2015. | . .2.940 ....20,030,000 {07/16/2015
00-1102396 FAYETTEVILLE GA........ 08/13/2015. | ....oorrrnee 2.940 ....16,090,000 |07/22/2015
00-1102398.... .... |RENTON.. 08/06/2015. | . . 3.390 ....10,400,000 {07/29/2015
00-1102417.... ... INATICK.... 09/30/2015. | . .....3.680 ....21,600,000 |08/14/2015
00-1102424.... ... |AUSTIN 08/31/2015. |. ...3.110 ....26,820,000 |08/19/2015
00-1102437.... | CAMBRIDGE........ouvirririrrieiieeiesieesesss s 09/30/2015. | . ...3.180 ....20,620,000 |09/23/2015
00-1102438 CAMBRIDGE.........cooiiirrireirniinsiesiie it 09/30/2015. | ...oorvrne 3.180 ....16,760,000 |09/23/2015
00-1102456.... .... |ALLENTOWN... PA......... 01/14/2016. | . ...2.930 ....23,750,000 |12/11/2015
00-1102482.... vere |BOCA RATON.....oiiiiiisceiiesiee e FLooiii 01/12/2016. | . .....3.080 ....38,025,862 | 12/03/2015
00-1102486.... .... | CHELSEA 12/10/2015. | . ....3.640 ....11,190,000 | 11/16/2015
00-1102579.... ... | PHOENIX 07/19/2016. | . .....3.100 ....16,990,000 |06/16/2016
00-1102594.... . | RALEIGH 05/12/2016. | . 3.210 ....44,440,000 |05/04/2016
00-1102623 TAMPA 06/30/2016. .3.360 ....75,220,000 | 06/29/2016
00-1102637.... . | ATLANTA 08/08/2016. | . 3810 | 25,322,400 | v [ s ....36,930,000 |08/03/2016
00-1102686.........covvvecrrrerirrireireriseieeees | rerereens CHICAGO......uiirieieieieei e IL 12122/2016. | ...ovvvenev. 3.060 | ooveerienrenen 15,150,000 [ oo | e | et | s ....22,580,000 | 11/29/2016
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year
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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
00-1102701 PLANO. 02/14/2017. .3.800 ....45,860,000 |02/03/2017
00-1102706.... .... |FOSTER CITY. 03/31/2017. |. 4110 ....47,750,000 |03/15/2017
00-1102724.... vere [CHICAGO. oot 04/12/2017. |. 3910 | 2,861,785 [ s | s ....60,270,000 |03/15/2017
00-1102729.... .. |BOULDER 04/07/2017. . 3060 | v 31,350,000 | v | s ....46,320,000 |03/31/2017
00-1102732.... . | SAN ANTONIO 05/02/2017. |. .3.640 ....36,445,000 |04/25/2017
00-1102733 TALLAHASSEE.... 09/28/2017. .3.840 ....35,330,000 |08/02/2017
00-1102738.... ... | MILWAUKEE . 06/01/2017. |. .3.740 ....61,385,000 |04/28/2017
00-1102746.... ... | COLUMBUS S 06/15/2017. . 4360 | 26,500,000 | i | s ....58,400,000 | 06/05/2017
00-1102750.... | NAPERVILLE. ... oottt IL 06/29/2017. |. 3740 | 10,000,000 [ oo | s ....15,848,605 | 06/08/2017

| BALTIMORE ...t MD........ 08/08/2017. | .
HOUSTON 08/04/2017.

00-1102757....
00-1102775

4410
.3.710

....15,736,000 |08/07/2017
....28,456,000 |07/26/2017

00-1102779.... ... | FAIRFAX 08/25/2017. |. A.320 | e TAB9,896 | s | i | s | srsi s | e | s 9,799,153 | 07/24/2017
00-1102788.... .... |STANTON........ 10/11/2017. |. AA50 | e 1,997,342 | | ....21,706,000 |09/13/2017
00-1102790.... v |BETHESDA ...t MD........ 08/08/2017. | . 3800 | .iiiiiieneenenni20,000,000 | oo | e ...31,199,688 | 08/07/2017
00-1102791.... . | DALLAS 08/24/2017. |. .3.780 ....12,109,000 |08/16/2017

00-1102793 BELLEVUE 08/31/2017. .3.650

....37,435,000 |08/11/2017

00-1102798.... ... |WALTHAM 11/30/2017. | . .3.590 ...22,729,000 |10/23/2017
00-1102801.... ... |SANTAMONICA........ccovvmrrrnnn CA....... 09/29/2017. |. 3500 | oivirineernnni25,000,000 [ oo | s ....48,245,081 |09/27/2017
00-1102803.... ... INASHVILLE TN 11/27/2017. | . 3680 | o 14,000,000 [ oo | e ...21,962,000 | 11/13/2017
00-1102809.... . | CHICAGO. . IL 11/01/2017. | . .3.850 ....28,677,712 | 10/123/2017
00-1102821 CHICAGO. IL 11/16/2017. 4.010 ...22,016,000 | 11/02/2017
00-1102822.... <evneeeen. | PORTLAND, OR......... 11/22/2017. | . .3.510 . . . ....26,116,344 | 11/15/2017
00-1102824........coovvvniriiririniscisnisiinnies | o DORAL 11/21/2017. 125,000,000 | ..o || e | e ...36,379,171 [ 11117/2017
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. ,112,604,402 0 (15,516) | oo 0 0 0 1,819,543,924 XXX
Mortgages in Good Standing - Mezzanine Loans

99-0000021......uvvurvmnrrrerirerereeseresernenes | erereens SAN ANTONIO....oocvvrririrerieereeienieeeesesii TXeovers 01/24/2014. | ............ 10.000 | .oceereererieinnas 8,708,817 | cvvuvereercerseineriesiesineins | eeesessssssssssessessssesssnsns | sesssssssssessesissssessessnens | sneees 825,469 ....53,500,000 | 11/11/2013
99-0000022.........corvemrirrirerereesreinnrinenes [ s HOUSTON TXeoveres 03/14/2014. | ... 11.000 | coooivirireneec 14,480,385 | e [ e | e | s 1,501,858 100,500,000 |11/08/2013
99-0000031.... .. | PORTLAND, OR......... 02/20/2015. | ..vveeerr.13.000 | oo 16,807,009 | oo | et | e | seenes 2,014,272 ....53,900,000 |11/13/2014
99-0000032.... .... NORWALK CT.s 04/06/2015. | ....veerrer. 11,000 | covvoiiiriienceeneB77,329 | s | e | e | siiens 646,399 ....53,600,000 |01/16/2015
99-0000033.... .... INORWALK CToee 04/06/2015. | ...coovrer. 11,000 | oo 2,850,539 | oo [ e | e | e 284,806 ....24,600,000 |01/16/2015
99-0000034.... weveeennr | HOUSTON TXwrenne 02/06/2015. | ..vcvrere10.000 | oo 13,891,897 | oo | e BTSSRSO PSRN 1,297,822 ...87,663,585 [11/14/2014
99-0000036.......ccvevrvrerrrerirerereeserisernnenes | werereens BIRMINGHAM Al 09/10/2015. | ..vveeerer13.000 | ovvviiriirieneenndB,586,516 | oo [ e | e | e 796,456 ....38,615,730 |03/16/2015
99-0000040.... .... |SCOTTSDALE. AZ..... 01/28/2016. | .00 10.000 | covociirirrirnnree 10,837,426 | oo | et | e | e 1,027,253 ....72,600,000 |11/10/2015
99-0000042.... .. | JACKSONVILLE FLooiiii 10/13/2016. | ..eeeree12.000 | cooieiiiirieeeenn 7,839,255 | oo [ e | e | e 634,139 ....42,022,191 | 08/02/2016
99-0000043.... weveeenn | PEARLAND, 03/04/2016. | .....cc..e0.12.000 | covooviriiiranncrenn8,207,772 | oo | e | e ssssssisssns | v 698,690 ....22,500,000 |02/03/2016
99-0000057....cuvveirrereareseeserssnrssrenes cevneeeess | SAN ANTONIO. cooooviiinisnis s . 09/30/2016. | . cevnnrennernnenene [ 109,880 | it | s [ERRRTRRRRTRRES [T 309,860 ....36,200,000 |09/06/2016
0699999. Total - Mortgages in GO0d Standing - MEZZANINE LOBNS. .......v.ruuiereisiiirssit st sssser stttk ne e 1e e84 4888288kt 0 (L {0 10,037,024 0 585,701,506 XXX
0899999. Total - MOrtgages iN GOOG SEANGING. ... ruurrssirserearesseesssssssess e ees s ses st 8 88881888080 4E HEE 8 SR E SR L8R 0 (15,516) | oo 0 [, 10,037,024 0 2,405,245,430 XXX
Restructured Mortgages - Commercial Mortgages - All Other

00-1002016.... revvnenine | OBETZ e OH......... 03/31/2003. | ..ovvveereree5 180 | i 841,770 | s [ e sienins | resssess et sinne | sersessess e nssenns | sriesiens st | et enens 6,880,000 | 02/13/2003
00-1101437 ... woveeens | STAMFORD.. CT......... 03/01/2007. | . ....28,100,000 | 07/24/2012
1399999. Total - Restructured Mortgages - Commercial Mortgages - All Other. . 0 0 0 ....34,980,000 XXX
1699999. Total - Restructured Mortgages . .9,397,388 0 0 0 ....34,980,000 XXX
3309999, TOAIS.........cveeeeireesieeeeeesteeee e esissies eeesseesseseesssseeesseses e s es s s s s e s st s e e e s e e ettt er e enes | eeesieeeieneeeneses et r s nn s esen s an s snssen s enesenenns | cereeierenneens 1,222,678,376 0 10,037,024 0 2,440,225,430 XXX




[AAE

Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE 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 11 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

General Interrogatory:

1. Mortgages in good standing $...
2. Restructured mortgages $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $..

npaid taxes $

....0 interest due and unpaid.
0 interest due and unpaid.

....0 unpaid taxes §$.......... 0 interest due and unpaid.

0 interest due and unpaid.
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

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

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

00-1102701.... . | PLANO 021412017 ... | e 3.800 32,150,000 45,860,000
00-1102706.... . | FOSTER CITY. 08/31/2017 ..o [ 4.110 20,250,000 47,750,000
00-1102724.... - [CHICAGO.......crrvvvvviiireseneneeveviciresene IL 04/12/2017. 43,600,000 60,270,000
00-1102729 . | BOULDER co 04/07/2017. 31,350,000 46,320,000
00-1102732.... . | SAN ANTONIO.....coocvvvrrrirra X 05/02/2017. 27,300,000 36,445,000
00-1102733.... . | TALLAHASSEE..........coovrirerrireicnns FL 09/28/2017 23,500,000 35.330.000
00-1102738.... . | MILWAUKEE WI.. 06/01/2017. 38,500,000 | .. 61,385,000
00-1102746.... .| COLUMBUS OH - 06/15/2017 11,500,000 | .covvvverersrieceseenesssesieesenees 15,000,000 58,400,000
00-1102750.... [NAPERVILLE.........ooiinrriiiisnnrriissensisnnciiiane IL 06/29/2017. 10,000,000 15,848,605
00-1102757. BALTIMORE.........cooiismnrrrrvereeieersssserecsseneeensssee L0 [T 08/08/2017. 10,500,000 15,736,000
00-1102775.... . |HOUSTON X 08/04/2017 17,177,787 28,456,000
00-1102779.... I FAIRFAX oottt VA ot | e 08/25/2017. 7,210,000 9,799,153
00-1102788.... . | STANTON....... CA 10/11/2017. 2,000,000 21,706,000
00-1102790.... o | BETHESDA. ...oerervvvrecenmrsseeeevesenssessee MD..ovvvvovissnnenns [ e 08/08/2017. 20,000,000 31,199,688
00-1102791 DALLAS........oovrrirsccies > 08/24/2017 8,600,000 12,109,000
00-1102793.... .| BELLEVUE........osvvvrirrirnnens WA s [ e 08/31/2017. 25,500,000 37,435,000
00-1102798.... o L WALTHAM . tteieiemesesesesesesesesesesssesese e MA 11/30/2017 15,000,000 22,729,000
00-1102801.... . | SANTAMONICA............ CA 09/29/2017. 25,000,000 48,245,081
00-1102803.... . NASHVILLE TN [ e 11/27/2017. 14,000,000 21,962,000
00-1102809.......00cuvevvvrecrsesivenenesneessessesinisenesneesses CHICAGO........oovmmrmrsssiiiiivneneesssssssnnnni I 11/01/2017 19,330,000 28,677,712
00-1102821.... | CHICAGO.......ooeeereeeeeeeeeeeees e IL 11/16/2017. 15,250,000 | .. 22,016,000
00-1102822.... . | PORTLAND OR 11/22/2017. 15,000,000 |.. 26,116,344
00-1102824 DORAL.... FL 11/21/2017. 25,000,000 |.. 36,379,171
0599999. Total - Mortgages in Good Standing - COMMETGial MOMGAGES = All OtNET..............oeiriviiiieriiiii it Shb 88 bbb ssssssssnnns | A5T 17,786 | oo 15,000,000 770,174,754
Mortgages in Good Standing - Mezzanine Loans

99-0000042.... JIACKSONVILLE. ..ottt en et ss et n et sss et en s seen s snese s FL 10/13/2016........cooneee. 6,344,684 42,022,191
99-0000057.... .| SAN ANTONIO........cccevrrrrirene X 09/30/2016........coreerrrnens 36,200,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS.............uvuuerirriiirimiieiiiiesisesesseis ettt 78,222,191
0899999. Total - Mortgages in GOOd StANAING.......c.... i 28,144,683 848,396,945
3399999, TOAIS. ...vvvevveverersaresseessseresseesseeesseeessee eesseeess st 28,144,683 848,396,945




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

903

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

Mortgages Closed by Repayment
00-1000449..........covorirrrerinnns EAST MEADOW........ovvrriirieireiiniiiesiieeiseens 12/29/2000. 0 2,854,840 2,854,840 | ...oovverieirinrienis 0
00-1000869.........cocvvvrrerrerne CINCINNATI..... 03/13/2002. 0 53,375 53,375 | oo 0
00-1001090 MASON 12/20/2002. (32,080) 8,520,759 8,509,918 | ..o ..(10,841) (10,841)
00-1001203 NILES 12/30/2002. 2,213,806 0 2,213,806 2,213,806 | ..o 0
00-1101397..eovicri JACKSONVILLE 05/01/2007. 6, 0 6,808,524 | ..............6,808,524 | ....ooiiiiiiiiniii 0
00-1101891.... vee |HOUSTON. .ot 09/06/2012. 7,427,492 (VN ORI ISP 17,427,492 0
00-1101947.... ... |ALPHARETTA 02/14/2013. 0 8,750,000 0
00-1102144 RENO 04/25/2014. 0 25,800,000 0
00-1102178.... ... | EAST RUTHERFORD.... 07/10/2014. (V1 ORI ISV 15,448,690 | ..o 15,448,690 | .ovovvivniviinriiciiens 0
00-1102212.... ... | SCOTTSDALE 11/07/2014. 0 4,318,655 | ..vovvveerr 4,318,655 | oo 0
00-1102575.......covrrirericrinns COLUMBUS......cooiiieiieeie e 05/20/2016. 0 20,900,875 0
99-0000035 TAMPA 02/20/2015. 79,566 79,566 9,172,870 0
0199999. Total - Mortgages Closed by Repayment... .122,222,400 0 79,566 47,486 0 122,269,886 ..122,259,046 0 ..(10,841) (10,841)
Mortgages With Partial Repayments
00-1000038 VISTA 08/31/2000. [ ..ovvvvercirens | e 436,748 | s 0 103,048 103,048 | .ooooiieiens 0
00-1000391.... ... |BROOKLYN 01/11/2001. | ... 1,806,146 0 378,243 378,243 0
00-1000450 ... | MIDLAND PARK 12/29/2000. 0 210,016 210,016 0
00-1000714.... ...|CLOSTER... 11/08/2001. | .... 0 173,397 173,397 0
00-1000791.... ... | MILWAUKEE. 12/17/2001. | .... 0 119,023 119,023 | oo 0
00-1000804.... ... | DAVENPORT. 02/14/2002. | .... 0 199,808 199,808 | ...oovvvenivrieriierirnens 0
00-1000926...........cveenervrerinne MARIETTA. ..ot seesesissenees 12/23/2002. | .... 0 69,140 69,140 0
00-1000949 STOW 05/30/2002. 0 66,532 66,532 0
00-1001038 ITHACA 10/01/2002. | .... 0 261,289 261,289 0
00-1002016 OBETZ 03/31/2003. | .... 0 76,116 76,116 | oo 0
00-1100109 MILFORD 09/23/2003. | .... 0 99,703 99,703 | oo 0
00-1101437.... ... |STAMFORD 03/01/2007. | .... 0 2,060,845 2,060,845 | ....coovvviiriiriniiniins 0
00-1101824 ... |BURLINGTON 08/06/2012. 0 641,534 641,534 0
00-1101917.... ... | LAS VEGAS, 11115/2012. | .... 0 197,201 197,201 0
00-1101969.... ... | JACKSONVILLE 09/12/2013. | ... 0 549,747 BA9,TAT | oo 0
00-1102024.... o [LAS VEGAS......ooiiiriintissinisessniniis 10/11/2013. | ... 0 92,410 92,410 | oo 0
00-1102039.... ... |FT WORTH 09/10/2013. | ... 0 356,024 356,024 | ...oooerieeienieienis 0
00-1102154.... v | BUENA PARK ..ot 05/28/2014. | .... 0 189,314 189,314 | oo 0
00-1102207.....c.vvervrerierinns CINCINNATI..... 01/05/2015. 0 169,726 169,726 | .ovooeeererieererieens 0
00-1102221.....oovoriirerinnn NEW ALBANY ..o 07/01/2015. | ... 0 377,352 377,352 | oo 0
00-1102248 ORLANDO 11/04/2014. | .... 0 636,722 636,722 | ..o 0
00-1102398 RENTON 08/06/2015. | .... 0 401,218 401,218 | v 0
00-1102417 NATICK 09/30/2015. | .... 0 239,098 239,008 | ...vourirrireinerieeiins 0
00-1102456..........cvverrrrrinnn ALLENTOWN. ... sesiesinees 01/14/2016. 0 192,633 192,633 | oo 0
00-1102486 CHELSEA 12/10/2015. | .... 0 268,567 268,567 | ...cvonerrrireiierieniiens 0
00-1102637.......ccovvricrinnnn ATLANTA......... 08/08/2016. | .... 0 694,893 694,893 | ..o 0
00-1102724 CHICAGO 0471212017 | oo | s 0 738,215 738,215 | .o 0
00-1102757 BALTIMORE 08/08/2017. | ..o | s 0 50,910 50,910 | coovreerireierineieii 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
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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
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 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

00-1102775....covvveirerierins HOUSTON 08/04/2017. [ .oovorvereerns [ rererneereiiserieriesinees | ceeesensseesenssessenienes (V1 ORI IO 80,120 | ... 80,120 | ooevereererrenincireni 0
00-1102779 FAIRFAX 08/25/2017. [ oovovrirciiens [ e | e (V1 ORI IO 40,304 | ... 40,304 [ oo 0
00-1102788 STANTON 10/11/2017. 0 2,658 | ..o 2,658 | ..o 0
99-0000032 NORWALK 04/06/2015. | ....ovvverrene 0 [ o | e 60,000 | ... 60,000 | .ovorereiereeieines 0
99-0000033 NORWALK 04/06/2015. 0 120,000 120,000 | i 0
0299999. Total - Mortgages With Partial REPaYMENES.........ceiiiririiiriiiiseinisse e 0 0 0 0 0. 9,915,807 ,915,807 0 0 0
Mortgages Disposed
00-1102406 ... | GREENWOOD VILLAGE .. 12/15/2015. | 03/01/2017. 0 .64,100,000 0
00-1102518.... v |ANN ARBOR........ovvmrrerinrinrrnenrnenrennnennes | Ml [ 05/13/2016. | 03/01/2017. | ... 0 47,850,000 0
00-1102533 ORLANDO........couvvemmrrirmrrirnnrinenrinnneinensinnnees | Flovei | o 03/11/2016. | 03/01/2017. | ... 0 25,500,000 | ..cc.cee0r.25,500,000 | .ooovoorirrirciinrirniinne 0
00-1102548.........oovvvvirirerirns SALT LAKE CITY..coovvvrvrvrrrerrerrnernennnnennenes | T | e, 04/11/2016. | 03/01/2017. | ... (V1 ORI ISP 27,000,000 | .............27,000,000 | ..oovoorvomevercrirririiinns 0
00-1102633 POWAY.....ccooomrrimneinernnsiinsenensseisessensesssennee | CAviit | i 09/14/2016. | 03/01/2017. | ... 0 10,036,583 0
00-1102652.... ... |[NORTH LOGAN. 10/25/2016. | 03/01/2017. 0 .21,500,000 0
0399999. Total - Mortgages Disposed . .196,018,385 0 0 0 0 0 0]......195986,583 ..196,018,385 0 0 0
0599999, TOtAl MOMGAGES. ........vvrverrerriieiieirieriesiseisstaietseesiesienesesssseiiees sebiesesesessesssssiesesssesiessssessesssssssnessesssnenins | aeesesseend 497,768,175 | ...ovvvvvrerireinnd (V)] (32,080) 0 79,566 47,486 0]... 328,172,276 | ........... 328,193,238 0 ..(10,841) (10,841)
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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
Ares Private Credit Solutions, L.P.........ccccoervvvnicrecns | covenene Wilmington................ Ares Private Credit SOlUtions...........ccooereverrenencins | coverinens 06/23/2017 ......... 2 | 6,538,527 | ........... 6,809,190 | ......... 6,809,190 | ........ 270,664 | = oo | 7 e | 7 e | 7 e | 82,491 | L 33,461,473 | ....... 1.600
Ashmore SICAV EM Corporate Debt Fund.................. .. | Luxembourg . | Ashmore v | 103172017 s | v 137,968,432 | ....... 137,480,047 | ..... 137,480,047 | ....... (488,385)| - . S [ 8.000
Clareant European Direct Lending Fund Il SCSp . | Kirchberg.... . | Alcentra Limited . 109/117/2015| ........2 | coeeee. 35,135,644 | ......... 36,029,757 | ....... 36,029,757 | ....... (483,503) | = v | ® e | T e | 7 e [ 02,708,645 | L 14,864,356 | ....... 4.460
Clareant European DLF Investor Feeder LP (fka:
Alcentra) St. Helier.... . | Alcentra Limited revenneenee | 1111312014 ......... 2 | 26,554,428 | ......... 28,176,366 | ....... 28,176,366 | ........ 605,981 | - . - - RN [ 2,175,494 | ... 11,836,950 | ...... 4.270
GSO Capital Opportunities Fund IIl LP Wilmington. GSO Capital Partners LP..........c.coccouvuenicniiiciieiin. e | 06/03/2016 ........ 2 | 7,767,636 | .......... 7,788,121 | ......... 7,788,121 | ......... 26,436 | - . - v | s 462,058 | ....... 22,060,970 | ....... 0.460
GSO Capital Solutions Fund Il LP . | New York... GSO Capital Partners LP... ... | 06/06/2013 ......... 3| 11,823,149 | ... 12,040,187 | ...... 12,040,187 | ....... (404,014) | - . - e | e 1,718,088 | ... 11,943,611 | ... 0.500
GSO European Senior Debt Fund LP.. Wilmington. GSO Capital Partners LP... 11/25/2014] ........2 | oo 27,103,170 | ......... 27,636,082 | ....... 27,636,082 .865,044 | - . 1,134,065 38,656,465
Guggenheim Private Debt Fund 2.0-1, LLC.. ... | Wilmington Guggenheim PDF 2.0 ... | 06/03/2016......... 2 28,667,660 28,989,682 28,989,682 | ........ 167,109 | - v | = v | 7 s | 7 e | 2, 117,499 | L 9,548,419
Kayne Senior Credit Il Fund, L.P..... . | Wilmington Kayne Senior Credit . | 06/23/2014 ......... 2 | 28,297,346 | ......... 28,297,346 | ....... 28,297,346 | - oo | 7 i | 7 v | e | 7 e [ 000.2.3,080,738 | 6,292,162
Newstone Capital Partners I, LP. Wilmington. Newstone Capital Partners. 12/29/2010] .. . ..7,386,756 . 7,421,655 34,900 ..1,828,184
Newstone Capital Partners Ill, LP.... . | Wilmington Newstone Capital Partners.... . [09/20/2016| ......... 2 | 12,754,601 | .........13,093,788 | ....... 13,093,788 339,187

Newstone Capital Partners, LP Wilmington Newstone Capital Partners. ... |05/31/2007] ......... 2 52,989 52,989 | ....... (257,778) | = oo | = v | v [ e | 430,369 | ll610,128 | 1.730

03

NW Private Debt, LLC Los Angeles... . | Kayne Anderson Capital Advisors, L.P.. 01/01/2016] .. . 41,729,043 41,729,043 | ....(1,894,524) ..7,961,951
Oaktree Opportunities Fund X, L.P.......cccovvvrernrinrinns Grand Cayman.......... CYM... | Oaktree Capital Management ... |05/12/12015.......... 3| 7,500,000 | ...........9,300,345 | ......... 9,300,345 | ..... 1,285,744 | - oo | = i | 7 e | 7 e | T e | e 7,500,000
Vista Credit Opportunities Fund Il - B, L.P . | San Francisco. .|CA...... Vista Credit Opportunities Managment.. ... | 06/01/2016] .......... 2 ..6,925,824 6,925,824 | ......... 6,925,824 | - ... 420,393 | ......... 2,722,370
Vista Credit Opportunities Fund II, L.P. . | Wilmington. ... |DE...... Vista Credit Opportunities Managment.. ... |05110/2017|........2 | . 2,461,514 | . 2,461,514 | . 2,461,514 v | e | 7 i | 7 s | 7 s | ...149,067 | .........2,739,022
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated ettt er ettt er s tenentets | eteterestetesesstesasensesesesensesanenseters | sereun 388,666,719 | ....... 394,231,936 | ..... 394,231,936 6,861 25,040,871 | ..... 179,209,925
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated
1492 Capital LLC.. . . |C0Iumbus... IOH ..... |Nationwide Mutual Insurance Co... ... 107/23/2008] ......coooe. | s 66,630,178 | ......... 54,286,814 | ....... 54,286,814 | ..... 3,459,561 ....100.000
1499999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Affiliated.........cc.cooiiiernnisininisinnssisinnins 66,630,178 | ......... 54,286,814 | ....... 54,286,814 | ..... 3,459,561 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
3i India Infrastructure Fund LP .| London... ...|GBR... | 3i Plc ... |02/27/2008| ........3 | ... 1,241,110 | . 733,065 ...733,065 | ......... (35,800) | = ceovvrererrens | 7 e | 7 e | 7 e | 7 s | e 444,850 | 0.290
Actera Partners L.P . | Istanbul.. ... | TUR... | Actera Group, Ltd . | 08/24/2007 .......... 3 ..4,444,235 5,593,414 5,593,414 | ....... 13,487 | = v | 7 e | 7 e | 00e882,039 [ = e | 85,095 | i 1.550
Actis Global 4 LP. London... ... |GBR... | Actis GP, LLP ... | 12115/2011] ......... 3| 20,959,726 | ........ 22,126,000 | ....... 22,126,000 | ..... TATBA4T | - v | = i | 7 v | 7 v | e 197,443 1 1.10,322,769 | ... 1.360
Activa Capital Il........... ... | FRA.... | Activa Capital ... | 04/23/2007| ......... K 2,270,647 | .......c... 1,931,822 | ......... 1,931,822 | ......... (14,444) | = oo | = e | = s | 000 D97,488 | = i | e 842,507 | 1.560
Advent Central & Eastern Europe IV, LP.........cccovvevrs | covrrne Boston.........cccouevene Advent International Corp..........c.evvrerernerneerernnnnes | crvvvirnnnns 02/19/2008, ......... 3] 909,389 | covvirine 179,695 | .coocveve 179,695 | ....... (171,014) | = o | = v | = v | 84,704 | = | e 722,594 | L 0.500
Advent International GPE VIII-B, LP . | Wilmington Advent International Corp...........ccoererreereeenrneeinnens . . [01/28/2016] ......... 3 ..1,224,000 71,496,991 | ......... 7,496,991 | ....... 272,991 | = e | i | e | 7 v | 7 i | 0002.8,776,000 | L 0.120
Affinity Asia Pacific Fund Il .. | Grand Cayma . | Affinity Equity Partners cevevenenne | 121512006 ......... 3 ..6,445,802 4,163,949 | ... 4,163,949 | ........ 361,444 | - e | i | 7 i | 7 i | 7 s | 883,809 [ L 0.610
AIF Capital Asia I LP.........cocvevrrernirerirerieeeseeeneins | v Port-Louis................. ... | AIF Capital Asia [ll, GP Ltd........coooemrerrerrirererirerirenenns [ e 12/15/2006 ......... 3 2,874,937 3,215,906 3,215,906 | .......... 65,675 | = oo | v | 7 v | 7 e | e 144,041 | 53,179 | 1.370
Apax Europe VII.......... New York... Apax Ventures Worldwide, LLP.. ... |03/10/2007] ......... 3| s 13,465,276 | ......... 10,188,193 | ....... 10,188,193 | ...... (485,253) e | 7 e | 7 e | 201,999,809 | - | 500,567 L 0.490
ArcLight Energy Partners V, LP. Wilmington. ArcLight Capital Partners LLC.... ... |09/30/2011] ......... 3| 17,869,675 | ......... 17,869,675 | ....... 17,869,675 | ..... 2,102,099 | - . - I I - e 4472184 | 0.910
ArcLight Energy Partners VI, LP........cococvniininirens | covvrines Wilmington................ ArcLight Capital Partners LLC.........ccocvviverivenereiinis | ervviirinnne 07/02/2015| ......... KT - 11,331,005 | ......... 12,014,724 | ....... 12,014,724 | ........ 466,715 | = e s e =i | e 207,343 | ,019,155 | ....... 0.290
Ares Corporate Opportunities Fund V, L.P.. . | Los Angeles... Ares Corporate Opportunities Fund V, GP LLC. . | 06/22/2017] ......... 3 5,606,673 5,341,194 5,341,194 | ... (265,480) | - . - - = s | 7 s | e 34,393,327 | ...... 0.510
Azure Midstream Holdings LLC. . Energy Spectrum Partners . | 1112/2013] ......... K 15,000,000 | ........... 7,210,500 | ......... 7,210,500 | ........ 196,500 | - . - I I - [ I - 2.890
BIOMOtIV, LLC......ovvrvercereriiierierieeisees e BIOMOtV.......vvevvriececieeeieeieieisesiesseesenisssinens | cevesseeinn 07/12/2013| ......... LI 2,467,500 3,281,250 3,281,250 | - - LSRR LN C e | e 4,875,000 | ....... 9.870
Bridgepoint Europe Il L.P.... .. | Edinburgh... . | GBR... | Bridgepoint Capital . | 04/27/2005 ......... K 11,841,346 | ......... 14,811,755 | ....... 14,811,755 | ..... 2,166,987 | - . - SRR 2,167,427 | ..cccoee.. 22,775 | 2,447,735 | ... 0.900
Bridgepoint Europe IV LP. . ... | Frankfurt . | Bridgepoint Capital ... | 11/2212007] ......... 3| 15,898,110 | ......... 18,458,036 | ....... 18,458,036 | ..... 3,706,881 | - . - | e | 2,534,331 ..109,198 | ......... 3,081,189 | ....... 0.520
CA Hire Co-Ir t, L.P. I George Town............ CYM... | Carlyle Group, L.P.......ccccoovuiririneieiesineennenneieens | cevieeieens 12/20/2007 ......... K 4,004,917 | ccoovvrreenns 382,561 | ..ooouee. 382,561 | ..... 2,690,279 | - e RN RN R N R I 3.220
Carlyle Europe Partners II, L.P.... .. | New York... Carlyle Group, L.P ... | 12/13/2004] ......... 3 890,324 189,167 | ............ 189,167 | ........ 576,061 | = o | = v | 7 i | s 491,573 | oo 192,746 | ..covvvnne 888,195 | ...... 0.550
Carlyle Europe Partners |Il, L.P... .. |New York... Carlyle Group, L.P rveeenne | 02105/2007 ......... 3 ..3,538,142 22,913,397 | .......2,913,397 | ......... 44936 | - . JRSTRTI IV 1,425,171 593,188 828,175 | ...... 0.250
Catalyst FUNA V, L.P......coorircrrerinnenneiseiienins | eevieens Toronto........cveeerennes ... | Catalyst Group, LLC........ccoovrvverireriereecnreiensisenienes | eoveeireens 08/12/2015] ......... K 5,354,398 | .......... 7,929,589 | ........ 7,929,589 | ..... 2,575,191 | = e LR LN R IS 135,383 | ....... 23,820,010 | ....... 2.000
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Catterton Partners VII, L.P........ccooevveeveececiieceeeens | e Greenwich................. CT...... Catterton Management Company, LLC.........cccoevvve | covvvirnnnne 09/03/2013| ......... KT - 17,521,012 | ......... 23,188,879 | ....... 23,188,879 | ..... 2,226,033 | - .o s e = e | s 576,954 | ........... 538,803 | ....... 1.120
CBPE Capital FUNd VIITALP.......c.ovvieviririniincrines | cevreens London.......c.oeeeueienns GBR... | CBPE Capital..........coueverrereemrrnerierienesseessessnsnens | ceveeennens 03/03/2009)| ......... K N 1,864,577 2,862,454 2,862,454 | ....... (244,546) | - ovevveris LSRR LR I 339,489 | ......... 1,815,579 | .oooovevenee 288,539 | ....... 1.230
CHK Mid-Con Co-Invest Preferred LP. .. | Wilmington GSO Capital Partners LP... ... |03/26/2012] ......... 3| 51,751,141 | ........ 12,010,776 | ....... 12,010,776 | ....(2,149,540) | = ovovvvviveee | = v | 7 v | 7 v | 7 e | 7 e | e 6.670
CHK Mid-Con Co-Invest Royalty LP.... .| Wilmington GSO Capital Partners LP... . | 03/26/2012] .......... K 4,246,768 2,533,929 2,533,929 | ....... (434,306) | = oovvvvvrrivens | 7 e | 7 e | 7 e | T e | 7 e | e 6.670
ChrysCapital V, LLC......ccveeurrenrineieeiseiseisesinsines | ceereeens Port Louis................. MUS... | ChrySCapItal.........ocveueerieeiereeireireeiseeiiesieeeseeis | ceverinens 07/20/2007| ......... 3 - 1,023 1,023 | ....... (599,492) | - oovrrerins RN RN = e | 01,335,598 | - | 0.480
CVC European Equity Partners IV L.P. . | London... GBR... | CVC Capital Partners. ... | 07/29/2005 ......... 3 790,211 23,751 23,751 | ....... (203,788) | = oeereereenne - EERS S 64,548 | ...........601,340 | ...........987,708 | ....... 0.120
CVC IV Tandem Fund .| London... .| GBR... | CVC Capital Partners . 101/02/2007........... 3 ..1,310,048 258,242 258,242 236,868 | - - S | s 237,816 | - o | e 1773701 L 0.410
Cyprium Investors IIl, LP(fka KPP Investors Ill)........... | .c..c.... Cleveland.........ccc...... OH..... Cyprium INVESLOTS. ..o | coveinneens 12/29/2008 .......... 2 | s 1,156,141 | oo 1,055,311 | ......... 1,055,311 | ....... (403,412) | = overeee LI R = e | 127,902 | 2,476,935 . 10.000
Doughty Hanson & Co IV LP 4 . | London... . | Doughty Hanson & Co. Managers, Ltd.. ... [01/31/2005.......... 3 ..3,464,850 1,625,018 | ......... 1,625,018 ..(2,887) | - - RO N 198,603 | - oo | 240,132 | L 0.670
Doughty Hanson & Co V LP No.2 . | London... . | Doughty Hanson & Co. Managers, Ltd.. . 103/02/2007] ......... 3 ..2,700,165 .2,505,150 | ......... 2,505,150 105,551 | - - RS IS 677,867 v 1,958,006 | ....... 0.250
Dyal Capital Partners lll...........ccoocovevnernereneenerennnis | ceveeens New York.........cc.e. NB Dyal Associates I, LP.........ccccouevrmreneennenneinenns | covernein 09/30/2016 ......... 3| 10,619,313 | ......... 11,261,918 | ....... 11,261,918 | ...... 642,604 | - o N LN < s | 1,073,707 | 20,636,226 | ....... 0.570
Dyal Capital Partners Il Co-Invest Moonrise LP. . |New York... NB Dyal Associates Ill, LP. ... |07/252017] ......... 3 7,512,914 7,493,699 | ......... 7,493,699 | ......... (19,214) | -
EnCap Energy Capital Fund VII, L.P................... . | Dallas EnCap Investments, L.P.... . | 09/28/2007] ......... 3 ..7,461,245 .2,890,864 | ......... 2,890,864 | ......... (58,685) | -
EnCap Energy Capital Fund VIIl Co-Investors LP........ | ......... Houston..........ccvweae. EnCap INVestments, L.P.......cccocvevinrernnnneeseiinnns | evereirenns 12/08/2011] .......... 3| 8,490,151 | ........... 5,754,498 | ......... 5,754,498 | ....... 604,376 | - .
EnCap Energy Capital Fund VIII LP. . | Houston.. EnCap Investments, L.P. ... | 12/15/2010] ......... KT 12,265,010 ..7,893,106 | ......... 7,893,106 | ........ 651,517 | - TR N 1,356,761 | ....... 0.500
EnCap Energy Capital Fund X, L.P.. . | Houston.. EnCap Investments, L.P. . 103/31/2015] ......... 3| 9,122,667 9,337,925 | ......... 9,337,925 | ........ 432,554 | - i | 7 e | 7 v | 7 e | s 1,059,768 | ......... 5,783,544 | ....... 0.230
EnCap Energy Capital Fund XI, L.P.......cocoevrnirirens [ e Houston........c.ccc.... EnCap Investments, L.P.........cccooooeinninennen | e 0711712017 ......... 3 355,734 303,297 303,297 | ........ (52,437)| - oo LR T R TR IS 9,644,266 | ....... 0.150
EnCap Flatrock Midstream Fund IIl, L.P............ccc.ve.e. Houston.........ccccvveee. EnCap Investments, L.P.... . | 04/30/2014] ......... 3| 5,455,503 | ........... 6,208,612 | ......... 6,208,612 | ........ 759,809 | - - - = e | e 170,346 | 6,467,705 | ....... 0.400
Energy Spectrum Partners V, LP Dallas Energy Spectrum Partners. . 112/01/2007] ......... 3 |- 322,305 322,305 | .......... 76,421 | - - - - TR IS 1,204,548 | ....... 2.450
Energy Spectrum VI, L.P........cocovvivinnineiisineneiies | vevrenene Dallas.......cccoreurireen Energy Spectrum Parners...........ocvvvenerneeernnnnees | voveeerenes 02/28/2011 ......... T 10,267,081 | ......... 10,566,885 | ....... 10,566,885 | ..... 3,063,954 | - i C . EERRN LI S s | s 4,927,227 | ....... 3.000
Energy Spectrum VII, L.P............ Energy Spectrum Partners...........ccooeevireeinninceinenns . ... | 11/03/2014] ......... KT 14,222,583 | ......... 14,573,075 | ....... 14,573,075 | ... 1,636,095 | - - - - S s | e 15,785,288 | ....... 2.500
Energy Trust Partners Fund IV, L.P. Energy Trust Capital . | 08/30/2013] ......... 3| 8,384,842 | ........... 9,134,656 | ......... 9,134,656 | .......... 36,135 | - - - LIRS N 1,720,823 | ......... 3,771,078 |...... 14.100
FourPoint HoIdINGS, LLC.......c.vurrierrerieeineiseinenins | cvereens Greenwood Village.... | CO..... GSO Capital Partners LP...........ccccoveverereneererinens | veverneeins 11/03/2014.......... 3| 23,300,000 | ......... 11,322,000 | ....... 11,322,000 | ....(2,939,000) | = .ovrvrcrirnes LR LN C S LR I 3.580
Fourth Cinven . | London GBR... | Cinven . | 02/24/2006 ......... 3 22,442,753 | v 426,941 | ...coo.u. 426,941 | ........ 109,581 | - oo - -
FPG International Holdings, LP .| Paine Schwartz Partners...........cccoocveeveceervicrereecnne, . ... | 11/10/2015] ......... 3 783,955 825,000 825,000 22,589 | - - - R e — -
Fundamental Partners Ill, L.P.. . | Fundamental Advisors . | 05/18/2017] ......... 3 .5,500,305 | ........... 5,469,663 | ......... 5,469,663 | ......... (30,642) | - S e | 7 s | e 7,320,636
Global Infrastructure Partners.. .| Global Infrastructure Management LLC. 12/14/2007 .. 4,217,976 | . 12,785,394 | ......12,785,394 | ..... 3,493,707 | - - ..2,936,800
Green Mountain Partners |11 . | Quechee Green Mountain Advisors, Inc 10/01/2002] ......... 2 ..5,359,749 | ........... 5,104,610 | ......... 5,104,610 | ....... (766,927) | - -
HarborVest Partners VI - Buyout Partnership Fund, LP New York... HarbourVest Partners, LLC.... 12/31/2000] .......... K T [ 71,174 60,999 60,999 (992)]| - - |
HarborVest Partners VI - Partnership Fund, LP... New York HarbourVest Partners, LLC.... 12/31/2000 .. 238,931 214,026 214,026 (24,905) | - - ...70,000
HgCapital 5, L.P London . | HG Capital . |01/17/2006 ......... 3| s 10,456 627,077 627,077 | ....... (258,645) | - 598,842
Highland Capital Partners VI, LP.. . | Lexington... Highland Capital Partners LP 10/22/2001 ......... 1 ..1,216,342 21,212,364 | ......... 1,212,364 .(3,978) | - -
Highland Capital Partners VII, LP. Lexington Highland Capital Partners LP. 10/28/2005 .. . ..1,846,905 | . ..2,376,803 | . 2,376,803 | ........493,192 | - -
ICG Europe VI . | St Helier . | Intermediate Capital Managers Limited. ... | 06/26/2015| ......... 2 | 22,406,834 | ......... 27,366,561 | ....... 27,366,561 | ..... 4,461,562 | = oo | 7 s | 7 s | e 1,677,717
Ironbridge Fund I, LP . | Ironbridge Capital Pty. . | 09/01/2006 ......... 3 2,555,287 219,669 219,669 | ....... (658,535) | = eovvvrrrvens | 7 e | 7 e | s (61,211)
Kayne Anderson Mezzanine Partners (QP) L. Kayne Anderson Capital Advisors, L.P.. 08/31/2010] .. ..2,342,956 2,342,956 | ........ 2,342,956 46,995 | - ..4,234,240
L Catterton Growth Partners Ill, L.P................ Catterton Management Company, LLC ... |02/25/2016] ......... 3 ..4,045,419 L4403,772 | ... 4,403,772 466,045 | = oo | 7 s | 7 e | 7 e | T s | s 3,954,581
L Catterton Partners VIII, L.P... Catterton Management Company, LLC . [ 06/13/2017| .......... 3 .4,711,384 23,893,777 | ... 3,893,777 | ....... (817,607) | = oo | = v | = i | 7 e | 7 e | o 25,288,616
MBK Partners Fund IV, L.P.. Grand Caymal CYM... | MBK Partners . 03/09/2017| .. . ..5,203,228 | . 4,914,374 | . 4,914,374 (288,854) | - 18,796,772
MCP Private Capital Fund II. .. | Luxembourg City. LUX.... | Metric Capital Partners Il GP S.a.rl.........ccccccovrivninnnes ... | 05/07/2014] ......... 2 | 10,175,271 | ......... 10,358,997 | ....... 10,358,997 | .......... 46,977 | - - TR 1,174,656 | ..........265,573 | ........ 3,984,844
Mercato Partners Growth I, L.P.. .. | Salt Lake City. UT...... Mercato Partners Growth I1I, GP. . 103/12/2015] ......... 3| 7,791,881 | ........... 6,519,062 6,519,062 | ....... (409,208) | - - - - LR IS 12,200,000
Meritech Capital Partners II, LP... . | Palo Alto Meritech Capital Partners . [12/31/2000] ......... 1 342,916 628,853 ...628,853 | ......... (50,311) | - - - - - C
Navis Asia Fund V, L.P........coocevvinererrerneenseiennin | cevneens Kuala Lumpur............ MYS... | Navis Asia Fund, Ltd.........ccoccevrimernerrnrrneennnnninens | v 02/01/2007| ......... K 2,918,080 | ........... 3,007,353 | ........ 3,007,353 | ........ 234,331 | - R LN R = e |
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Navis Asia Fund VI, L.P.......c.cooovvieeeeeeceeeeeens | e Grand Cayman.......... CYM... | Navis Asia Fund, Ltd...........cccccevevererricerereceeieieiens | coveieiens 01/29/2014| ......... 3| 20,214,617 | ......... 25,109,378 | ....... 25,109,378 | ..... 2,501,165 | - .ooeereenee s e = e | e 240,496 | ......... 6,207,500 | ....... 1.670
NCT Ventures FUND I LP..........cccccocooivimmriinnciieniirans | oo Columbus................. OH..... NCT VENIUFES........oooevercricieeeeeeeeeeseisenenns | eeeeeiines 06/20/2008| ......... LI I 3475275 | ........... 4,746,840 | ......... 4,746,840 | ....... 324705 | - e ER s R T I I 22.450
NCT Ventures FUNd I LP.........cocovvevieieceeeeeieceee | e Wilmington................ DE...... NCT VENIUIES.......coovviiierercrieeeeeeiereeeeeeeevenenes | cevieieinns 06/20/2008| ......... L 1,777,671 | ........... 1,283,320 | ......... 1,283,320 | ....... (261,714) | - v s S s m s | s 722,329 | ... 9.070
New York Life Investment Management Mezzanine
Partners I, LP-~ | New YOork........ccconuenes GOIAPOINt PAMNETS.........vvorevierriieiieeiisrieesiinens | e 10/31/2007 | ......... 2 | 1,225,872 | oovvves 385,022 | ...........385,022 | ........ 140,235 | - v LR L LR s | e 2,900,072
Northstar Mezzanine Partners IlI . | Minneapolis.... Northstar Capital, Ltd ... | 10/01/2002] ......... 2 402,050 310,172 | ..........310,172 | ........ (11,642) | - . LR
Northstar Mezzanine Partners V, L. . | Minneapolis.... Northstar Capital, Ltd . [ 02/12/2008 .......... 2 ..6,321,347 ..6,990,129 | ........6,990,129 | ....... (276,123) | = oo | = i | 7 i | e | e 711,423 | 1,845,998
Northstar Seidler Mezzanine Partners I, LP. Northstar Capital, Ltd 12/31/2000] .......... 2 713,409 169,023 | ...........169,023 | ......... (11,885) | - . LR

One Rock Capital Partners II, L.P One Rock Capital Partners. 10/30/2017| .. 4,759,754 | . ..4,759,754 - O

One Rock Capital Partners, L.P... . |New York... One Rock Capital Partners.... . 101/30/2014] ......... 3 L7,944.844 | ... 13,968,800 | .......13,968,800 | ..... 1,982,945 | - .

Paine and Partners Capital Fund Ill, LP(fka Fox Paine

Capital Fundmy | Foster City..........c..... CA...... Paine SChwartz Partners...........ccocvverrernreneinnns | veverneeins 08/15/2006| ......... K N 7,313,731 | e 6,550,016 | ......... 6,550,016 | ..... 1,816,073 | = oo | = e | 7 e | 7 e | T e | e 212,354 | ... 1.270
Peppertree Capital Fund IV, LP.........c.cccoovinminninnni | coveeens Chagrin Falls............. OH..... Peppertree Capital.............cooveeeereneineeineeineineiiieiens | ceveseiis 09/30/2013] ......... 3| 10,537,542 | ......... 11,229,317 | ....... 11,229,317 | ...(1,130,200) | = ooovvvvevrecs | = e | = v | 7 e | e 2,184,750 | 378,000 |...... 11.200
Peppertree Capital Fund VI, LP. .. | Wilmington. Peppertree Capital ... | 05/05/2016......... 3 ..6,173,281 6,211,654 | ......... 6,211,654 S e | 7 v | 7 e | 7 e | 235,913 | L 11,556,000 | ....... 8.010
Permira IV .. | New York... Permira cevenneenee | 07/18/2006 ......... 3 ..3,571,136 .2,958,523 | ......... 2,958,523 e | 7 e | 7 e | 00000.580,378 | 481,724 | 246,066 | ....... 0.110
Prudential Capital Partners I, LP...........ccccoevevvrence [ vevvenne Chicago.......coovevrenee IL........ Prudential Capital Group...........cccevveereeeereeneeeinerennes | vevveenenes 04/28/2005] ......... 2 562,541 515,750 515,750 = e | 7 s | 7 s | T v | T e | v 1,155,967 | ....... 1.290
Prudential Capital Partners Ill, LP . | Chicago. PO [ Prudential Capital Group ... | 10/15/2008| ......... 2 | i 1,419,373 | .o 1,419,373 | ......... 1,419,373 | ....... (311,009) | = oo | = e | 7 e | 7 e | 873,807 | 1,580,406 | ....... 1.030
Rev1 Fund I, LLC .. | Columbus... ... |OH..... Rev1 Ventures ... | 06/30/2016 ......... 1 890,613 672,056 672,056 | ....... (157,968) | = oovvvvvvvcvens | = cevvrrvrniinens | = e | e | 7 s | v 2,601,987 |...... 24.900
Ripley Cable Holdings I, L.P.........ccoceomrinernnerneinnnins | cevneens Grand Cayman.......... CYM... | Carlyle Group, L.P.......ccccoueumririneieiisrincernseisseinens | ceveeeinens 08/22/2006 ......... K 384,416 | ........... 1,168,398 | ......... 1,168,398 | ....... (237, 777) | = o | = e | = v | = v | 000000 266,835 | e, 179,049 | ....... 2.030
Riverside Strategic Capital Fund I, L.P. .. |New York... Riverside Company. ... |05/23/2017|......... 2 | s 7,708,157 | oo 7,440,317 | ......... 7,440,317 | ....... (267,840) | = ovevvvrvrire | = v | 7 s | 7 e | T e | e 12,559,683 | ....... 4.780
Sierra Private Investments L.P............ . .. | Wakefield... Siris Capital Group, LLC. ... |03/10/2017] ......... KT - 10,021,917 | ......... 10,021,917 | ....... 10,021,917 | - e - - I I - I S e | e 1.130
Silver Lake Partners Il, LP..........cc.cocvermreneinniveions | cvvneens Menlo Park Silver Lake Partners, LLC..........c.ccoonervmriinernerenniennns [ covverinens 07/28/2004 ......... K 2,412,619 | ..o 1,914,379 | ......... 1,914,379 | ....... (830,276) | = evvvveerirs TR LN S s | e 83,924 | ........ 1,765,793 | ....... 0.420
Silver Lake Partners IV, L.P.........cccoocnrinninnerneineens . | Menlo Park. Silver Lake Partners, LLC.. . | 04/02/2013 .......... 3| 27,999,140 | ......... 34,101,124 | ...... 34,101,124 | ..... 4,236,780 | - . - - - 991,756 5,038,793 | ....... 0.310
Siris Partners Ill, L.P. .. | Wilmington Siris Capital Group, LLC ... |12/02/2014] ......... 3 3,929,728 3,985,373 3,985,373 | ........ 899,850 | - .

Sorenson Capital Partners I, L.P.........ccooorvrreveans [ coeenne Wilmington................ Sorenson Capital Associates H, LP..........ccccoevreoncns | covirireens 05/31/2014| ......... 3| 24,877,455 | ........ 25,726,429 | ....... 25,726,429 | ... 1,264,469 | -

Stonehenge Opportunity Fund I1l, LP . | Columbus. Stonehenge Partners, Inc... 11/30/2010] ......... 2 ..3,201,600 4,303,715 | ......... 4,303,715 | ........ 482,475 | - .

. [01/31/2014 ......... 1

. | Silicon Valley..

SVB Capital Partners Ill, L.P............ . . SVB Capital Partners, LLC. . ..5,487,688 5,514,252 | ......... 5,514,252 | ........ 400,072 | - .

SVB Capital Partners IV, L.P........ccccvvvivrrnrnennniinns | vevnnene Silicon Valley............ CA... SVB Capital Partners, LLC.........ccovuvivvvnrnernrnereiins | cevvvirnnnn 12/06/2017| ......... 1 298,800 298,800 298,800 | - oo -

SVB Venture Overage Fund, L.P. . | Wilmington. SVB Capital Partners, LLC...........occoveeerenerncrrerineens cevenneenee | 0611712015 ......... 1 ..3,900,243 ..4,594,603 4,594,603 | ... 210,490 | - .
. | Boston, TA Associates, Inc . | 05/27/2004] ......... 3 214,885 188,761 188,761 | ......... (59,048) | - .

Los Angeles.............. TCW Group, InC., The......c.oocuinriiniinicsnicsninnns | e 10/01/2002 ......... 2 | 471,364 321,129 321,129 2,348 | -
... | 06/26/2006......... 3 ..9,839,850 10,428,340 | ....... 10,428,340 .505,010 | - .
. | 05/24/2006 ......... 3

. | London

TDR Capital I 'C' L.P .
. | St Peter Port..

. | Tudor Investment Corporation

Terra Firma Deutsche Annington L.P..........cccccovvveneene . . | Terra Firma Capital Partners Ltd.... . ..1,909,531 123,557 | e 123,557 | ..........(3,817) | - . .

TPG ASIa VI, LPeceiccseeseeeiseiens | v Grand Cayman.......... CYM... | TPG ASIB....oovrriieiirisiseisieissieessssiessessssisssssses | evesessenes 04/07/2014......... 3| 18,712,465 | ......... 19,437,015 | ....... 19,437,015 | ....... (697,033) | - v S L LI PN 1,635,008 | ......... 5,419,270 | ...... 0.710
TPG Partners VII, L.P Fort Worth.. TPG GenPar VII, L.P. ... |05/27/12015| ......... 3| 15,620,580 | ......... 19,184,274 | ....... 19,184,274 | ... 3,577,881 | - . - - = e | e 111,903 | L 24,395,141 | ... 0.450
TPG VIl Ensemble Co-Invest, L.P........cccovrrirevirniinnn. Fort Worth.. TPG GenPar VII, L.P. ... |09/18/2015].......... 3| 751,724 | ... 7,523,937 | ... 7,523,937 | ....... (219,042)| - .

Trident IV, LP.......... Greenwich.. Stone Point Capital LLC . 105/21/2007 .......... K 8,159,539 | ... 8,159,539 | ......... 8,159,539 | ....... (511,878)| - .

Trident V, LP........... Greenwich.. Stone Point Capital LLC 12/20/2010] .. . 10,880,156 | . 14,544,107 | ......14,544,107 | ........683,600 | - .

True North Fund V LLP, fka (IVF V) . | Port Louis... .| True North. . | 03/18/2015........... 3| 13,260,022 | ......... 16,149,358 | ....... 16,149,358 | ..... 3,518,064 | - .

VEPF V Co-Invest 1, L.P.. . | Dover.. Vista Equity Partners, LLC . | 12/04/2014 11,050,501 | ......... 14,135,653 | ....... 14,135,653 | ..... 2,562,718 | - . .
VEPF V Co-Invest 2, L.P.. Dover.. Vista Equity Partners, LLC. 02/29/2016 .. 2,311,125 ..2,672,887 2,672,887 363,624 | - . - ver | +10.250
Veritas Capital Partners VI, L.P . | Wilmington. Veritas Capital Partners VI, L.L.C.. . | 06/15/2017] ......... 3 803,104 | .............676,101 | ...........676,101 | ....... (127,003) | = oo | = v | 7 e | 7 e | 7 e | e 15,196,896 | ....... 0.460
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Vista Equity Endeavor Fund |, L.P.......covevcrirninirnns | v Grand Cayman.......... CYM... | Vista Equity Partners, LLC.........ccooererniernrnnrennrernnnns [ coreeernns 06/01/2017] ......... 3 | 2,757,743 | ........... 2,614,411 | ... 2,614,411 | ... (143,332) | - oo s e s © e | e 7,242,257 | ....... 2.000
Vista Equity Partners Fund VI, L.P.......ccccoovenernerrnns v DOVE.....crvurrrerirens DE...... Vista Equity Partners, LLC...........coueereeerneereennerirenens [ covvvrinens 02/29/2016 ......... 3| 17,994,452 | ......... 18,136,287 | ....... 18,136,287 | .......... 95,066 | = .ooovvririinnee LSRR LN C e | e 6,945,635 | ....... 0.310
Vista Foundation Ill, L.P....... Vista Equity Partners, LLC............ccccoviveinnrinnicniis . . | 05/12/2016 .......... K 4,934,544 | ........... 4,607,714 | ........ 4,607,714 | ....... (181,920)| - . - - - S | o 11,554,275 | ....... 0.660
Yukon Capital Partners II, LP. . Yukon Partners revenneenee | 111052013 ........ 2 | 17,926,313 | ......... 17,926,313 | ....... 17,926,313 | ....... (910,467)| - . - I I - oo 002,059,932 | oo 8,085,964 | ....... 7.380
Yukon Capital Partners lll, LP...........ccovvvencrerrernens | coviis Minneapolis............... MN..... YUKON Partners.........ccoccvevieeeeiieciereeeeeeeeeeeveseeens | evevenenns 07/18/2017] ......... 2 | e 5,726,249 | ........... 5,344,791 | ......... 5,344,791 | ....... (381,458) | - oo S e s = e | e 30,267,410 | ....... 6.550
Yukon Capital Partners, LP.........ccocoviniinsnisniinneinens [ v Minneapolis.............. DE...... YUKON PaMNErS. ..o | covsneeens 06/15/2011] ......... v 11,706,888 | ......... 13,172,582 | ....... 13,172,582 | ....(4,145,212) | - - - LR [P 4,723,665 | ........ 8,080,795 |...... 16.780
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated. ..o serersssesessssssesssssssesssnsssssenssssses | snnens 769,396,824 | ....... 743,611,697 | ..... 743,611,697 |...39,982,444 | ........c.cc.c..0 | o0 | e l01...19,019,207 | .. 44,103,394 | ..... 516,209,660 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Co-Investment Fund, LLC . | Columbus... Rev1 Ventures ... |02/28/2008| .. 645,597 325,216 325,216 | .. 58,707 | = coeeeveeeee | = e | 7 e | 7 e | T e | 7 e | e 40.000
Nationwide Asset Management, LLC. .. | Columbus... Nationwide Mutual Insurance Co. v | 08/31/2007 | ..o | e 2,000,000 | ........... 4,695,877 | ......... 4,695,877 | ....(2,813,462) ....100.000
Nationwide Lloyds. ettt | e Columbus. Nationwide Mutual InSurance Co...........ccc.eeeeeeneeanee | veverneinns 12/31/2000] ....oovvvee | v 30,810,019 | ......... 29,162,147 | ....... 29,162,147 | ........ 461,512 ....100.000
Nationwide Mutual Capital LLC . | Columbus... Nationwide Strategic Investments.. . |07/31/2002] ..o | e 18,154,595 | ........... 7,995,187 | ......... 7,995,187 | ... 3,232,011 ....100.000
Nationwide Private Equity Fund, LLC.. .. | Columbus... Nationwide Mutual Insurance Co... ... | 10/14/2004 .. S s | e 32,188,739 | ....... 32,188,739 | ... 6,390,612 ....100.000
Nationwide Services COmMPany..........c.ovvevervveveinereninns | vevrerene Columbus. Nationwide Mutual Insurance Co..........cocvveerenrrnennns | erererrnes 12/31/2000] ...oovvovre | crvriren 11,596,107 | .......... (2,583,528) | ........ (2,583,528) | ..... 3,567,839 ....100.000
Nationwide Ventures, LLC .. | Columbus... Nationwide Mutual Insurance Co... ... |06/30/2007 ...t | v 7,909,281 | ......... 11,491,872 | ...... 11,491,872 | ....(1,003,839) ....100.000
NNOVB, LLC....ovvirriiiiiisnisienississrisssnisniseneenes .. | Columbus... ... |OH..... Nationwide Mutual Insurance Co... ... |08/30/2013 ....ovvoes | e 15,000,000 529,078 529,078 | ....(6,371,645) ....100.000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated it eeerereee e es s n s erennaenes | erererad 86,115,599 | ......... 83,804,588 | ....... 83,804,588 | ..... 3,521,735 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Blue Vista Sponsor Equity Fund II, LLC.........ccovvrviees | crvennnee Chicago......cccceuevrenee IL....... Blue Vista Capital Management.............cccoooevenerenns | ceverrennnes 08/01/2007| ............ - 514,480 514,480 | ....(1,607,560) | - oocovvrvreen | = e
CCP NI Master Tenant 2 LLC.........ccovurrvvmrnvernrnninnins | vevrenene Santa Monica............ CA...... CCP NI Managing Member 2 LLC.........ccoouvvrvevernies | crvvvirnnnns 12/10/2015] oo | e 5,580,160 | ..ocovvrnend 616,323 | ........... 616,323 | - oo | 7 e | T s
CCP NI Master Tenant LLC . | Santa Monica............ CA..... CCP NI Owner LLC . |07/31/2015 .. ..9,864,054 | ........... 1,751,487 | ......... 1,751,487 | - e | e
Community Reinvestment Partners, LP .. | Paim Beach Gardens |FL...... Community Reinvestment Partners, LLC ... [11/09/2004 ............ ..4,627,136 3,581,393 3,581,393 | ........ 411,516 | = v
CRTENANE LLC.....oririerierieeieeieiseeseesessneenens | eeeseens Columbus................. OH..... Cristo Rey Columbus High SChool.........c..occnveenevneies [ covrviinens 05/23/2014 ............ 6,535,687 548,953 548,953 | - oo | eereed(19,570) | = o
Crow Holdings Realty Partners V, L.P. Crow Holdings Capital Partners, LLC.... v [01/14/2008( ....ocvvve | v 1,975,561 | .ooovvve 1,959,436 | ......... 1,959,436 | ......... (16,125)
Crow Holdings Retail Fund, L.P....... Crow Holdings Capital Partners, LLC.... oo | 0410172015 ..o | e 12,847,765 | ......... 13,395,783 | ....... 13,395,783 | ........ 548,018
DivcoWest Fund V, L.P DivcoWest Fund V GP, L.P.... . | 06/23/2017] .. o | e 5,505,031 | ..ccvvenee 5,194,672 | ......... 5,194,672 | ....... (310,359)
Exeter Industrial Value Fund IlI, L.P. . | Exeter Property Group IIl, L.P. 03/27/2014 .. . 18,263,924 | . 20,750,170 ..20,750,170 | ..... 1,459,838
Exeter Industrial Value Fund IV, L.P.... Exeter Property Group IV, L.P... oo | 102412016 ...oovvves | v 2,000,000 | .......... 1,791,604 | ......... 1,791,604 | ....... (208,396)
FMC Pier 2 Sublessor LLC... Fort Mason Center. . | 08/15/2014| .. ..7,939,414 884,336 884,336 | -
GEM Realty Fund VI, LP.. GEM Capital, LP 04/15/2016 .. 1,112,372 1,112,372 1,112,372 | - .
Harrison Street Real Estate Partners VI, L. HSRE GP VI, LLC.....coieieeerierireeiscieeissiseiienienes ceeeneeennee | 081092017 ... ..2,336,007 2,156,227 | ......... 2,156,227 | ....... (179,780)| - . - [ I - | s | e 5,680,000
Helios Infraco LLC...... S0l SystemS LLC.......covriireieiviinrerseieierssiseens | crvveienen 1212212017 | ..o | e 25,650 25,650 25,650 | - - s S s = e | e 59,400,000

Hunt Commercial Realty Partners Il LP (fka Capmark

m- Horsham.........coc...... PA..... Hunt COMPANIES........ccoivierrirriicersiseiesieeseenies | v 07/23/12007 ...covvvver | e 859,566 | .......o...... 642,170 | ............ 642,170 | ....... (217,396) | -

Impact Community Capital, LLC.. . | San Francisco. .|CA...... Impact Community Capital, LLC..........cccoervrrrerireenee . . 1 05/30/2001 | ..o | i 402,466 | .............. 303,630 | .ooeenee 303,630 | - e -

Invesco Real Estate Fund Il, L.P.. .. | Dallas INVESCO. ceveennnene | 10/05/2007 | .o | - 87,087 87,087 18,478 | - .

Legg Mason Real Estate Fund Il.........ccccocvivvrnincens [ cerennee Los Angeles.............. CA... Legg Mason, INC........coeeerrrrieeereneeeneeseeeeeneenenen | ceeeeeeenees 07/12/2005| .....oovvee | v 25,680 | .oovenvne 1,343,966 | ......... 1,343,966 | ..... 1,318,286 | -

Metropolitan Real Estate Partners V, L.P.........c.cc.c... .. | New York Metropolitan Real Estate Management..............c.cc.c... . oo | 04/16/2007 | ..o | i 4,027,263 3,671,514 | ........ 3,671,514 | ....... (389,373)| - .
Nationwide Sol 1 LLC .. | Washington.... ..|DC..... Sol Systems LLC vevnerennee | 0712112016 oo | s 41,053,064 7,825,545 | ......... 7,825,545 | - i ...(3,567,863)| - ... [ I - I I RN PP 49.990
Nationwide Sol 2 LLC SOOI DU Washington............... DC..... S0l SYStEMS LLC.....ooiviriieeiieeieeisesiseisenieeens | crvesinnns 07192017 oo | e 6,681,990 | ........... 1,310,010 | ......... 1,310,010 | - oo (5,371,980) | - o RN R N RN PP 32.030
PCCP Credit IX, LP.. . | Dover.. PCCP Credit IX GP, LLC......cvvvereerrreereririrerieiins . . | 03/28/2017| .. ..6,196,192 6,196,192 | ......... 6,196,192 | = oo - - - = e | e 175,027 | 53,738,071 | ....... 6.000

PCCP Equity VI, LP. .. | Dover.. PCCP, LP cevvennne | 05/10/2016 ......... ..7,687,000 ..8,986,096 | ......... 8,986,096 | ........ 798,714 | - . . . | e | e 7,382,268 | ...... 3.000
Pretium Residential Real Estate Fund II, L.P.............. | cc...... New York.........cc....... NY...... Pretium Residential Real Estate Fund Il GP, LLC........ | ......c..... 09/01/2016 ......... 3| 12,020,794 | ......... 11,614,784 | ....... 11,614,784 | ....... (406,010) | = covvviciirns L . L s | o 5,402,739 | ...... 2.330
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Prime Property Fund, LLC........ccocovrvrmiiierienirernni New York.........c......... NY...... Morgan Stanley Real Estate Advisor, INC.........c..cccevees | coverevnns 03/31/2015] c.ocvevers | e 69,896,431 | ......... 75,636,161 | ....... 75,636,161 | ..... 3,413,585 | - .o s e s 2,889,838 | - oo | e 0.390
Raintree 973 Market Master Tenant LLC.............cc...... San Francisco........... CA... RaiINtre@-EVEIgreeN.........c.ovvvevrerereiereeneeeeiseenennes | veeeeeeenees 05/27/2014| ............ 5,005,860 644,603 644,603
Ram Realty Partners Il, LP .. | Palm Beach Gardens |FL...... Ram Realty Services ... |06/22/2007] .. 68,816 .2,128,735 2,128,735
Rayette Apartments Leasing LP.. . | Saint Paul................. MN..... National Trust COmMPanY..........ccoeeeererereerernereenereennens . |07116/2013] ............ 396,870 ...396,870
Rockbridge Hospitality Fund IV, L.P........cccccovrvrnirns Columbus................. OH..... RockBridge Capital, LLC.........ccocvevverirernrrcrerniins [ v 11/09/2007] ............ S s | e 3,056,114 | ......... 3,056,114
Stonehenge REV | LLC Columbus... . |OH..... Stonehenge Capital Company LLC.... v | 1212202015 o | e 17,339,235 3,517,618 | ......... 3,517,618 | - ..(13,821,617) | -
Stonehenge REV II LLC Columbus... . |OH..... Stonehenge Capital Company LLC.... . | 04/26/2016| ......coccoe | v 13,471,011 2,122,900 | ......... 2,122,900 | - .(11,348,112) | -
Strata Fund 25 Lessee LLC..........cccoovevrerencenirionirinns Strata Fund 25 LLC........cccvvveernereriereseesesiseienins | ceveeeinens 06/30/2015| ..o | cerreene 22,703,767 5,628,727 5,528,727 | = v | e (473,031) | - .
US Office Development Program, L.P..... ODP GP, LLC o | 120022014 ..o | e 19,668,485 | ......... 23,271,851 | ....... 23,271,851 | ..... 1,833,155 | - e | = i | 7 i | 7 e | T e | s 26,176,503 |...... 10.250
Walton Street Real Estate Fund VIII. LP.. . Walton Street Capital, LLC. . | 04/15/2016| ... | e 9,889,452 | ......... 10,552,386 | ....... 10,552,386 | ........ 662,935 | = o | 7 e | 7 v | 7 s | e 25,835 | 22,479,275 | ....... 2.000
Waterton Residential Property Venture XIII, L.P.......... [ 16171 SO Waterton Venture Xl GP, LLC........cccoovenveenernneerneinns [ cevrriinnns 06/02/2017| ............ 390,023 380,301 380,301 | .ccovnees (9,722) | = oo N LN R ORI P 9,549,494 | ....... 1.330
Westport Capital Partners Fund Il . | Westport . Westport Capital Partners, LLC. . |07117/2008] ........3 | ceervirnn 4,509,608 | ........... 7,588,841 | ......... 7,588,841 | ....... (179,358) | - - - LRSS P 6.380
Woodward Landlord LLC............. . .. | Mount Vernon. .. |OH..... Woodward Manager LLC 12/31/2015] .. 516,796 516,796 516,796 | - ..cooovevnnn. - |- - vt i | 1,996,203 | ....... 0.670
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.... 325,632,264 | ....... 231,605,783 | ..... 231,605,783 | ..... 7,878,823 | ..(38,084,938) 0 0 0] . 12,901,945 | ... 256,321,476 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
Nationwide Realty Investors, LLC..........ccccvevvrrrvirerins Columbus........ccoevene OH..... Nationwide Mutual Insurance Co...........ocvveernrrmennns | evererrnes 12/31/2000] ....ooovvee | cvvnes 337,901,668 | ....... 731,593,319 | ..... 731,593,319 |...64,389,127 | - .. S LR S S LR PR 97.000
NW REL LLC....iieeiesiisii st Columbus................. OH..... Nationwide Mutual InSurance Co.........couweneernsreseisanee | corerseenans 02/08/2008] ....ccoovvve | s 286,911,177 | ....... 175,809,056 | ..... 175,809,056 | ..... 4,618,684 | - i LT LT LSRR [ 28,332,973 | - i ....100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = AffllAE0..........oioiiiiiriiesiieissssi s sssnssses eossssesssssssssssssssssnssssssssanssssassanes | sessad 624,812,845 | ....... 907,402,375 | ..... 907,402,375 |....69,007,811 | ...cooovvrrcerens 0 0 0 0 28,332,973 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Brevan Howard Asia Fund L.P.........ccccocviviincnininnne Wilmington................ DE...... Brevan Hoard Capital Management LP...........cccooovves [ covvrvirnns 10/31/2013| ....... 13 | 18,000,000 | ........ 20,696,271 | ....... 20,696,271 | ....... 664,569 | - .o C . EERRN LI C——— LIRS PR 21.350
Columbus Collaboratory, LLC.. .. | Columbus... . |OH..... Columbus Collaboratory, LLC...........cccoveemervereereneens v | 03/20/12014] oo | e 4,000,000 | ........... 1,665,125 | ......... 1,665,125 | ....... (979,698)| - - - - - RN PP 14.290
Horizon Portfolio L.P................ . | Wilmington. Horizon Asset LLP . | 04/01/2014| .....13 | ......... 25,000,000 | ........ 29,024,573 | ....... 29,024,573 | ... 1,524,895 | - - - - - RN PP 10.360
MA P&C Ins. Co. Community & Economic
Development Intiative LLC . | Boston.... . |MA... The Property and Casualty Initiative LLC.. . 1 08/08/2013] .. 1,488 | - - - - 150 [ = oo | e 0.090
Pretium Mortgage Credit Partners I, L.P...................... Wilmington. Pretium Mortgage Credit Partners | GP, LLC 11/25/2014 .......3 | .........20,980,276 | .........22,002,669 | .......22,002,669 | ..... 1,950,710 | - - - - © e | e 3,383,673 |...... 10.000
Prisma Diversified Opportunities, LLC (fka Riverview
Diversified Opps) Redbank.................. NJ...... Gartmore RIVENVIEW, LLC.......c..oocueeineeneiierineenennns | veverneris 05/31/2005| ....... 13 | 1,046,517 531,552 531,552 | ....... (131,609) | = ovvvvrerirs L LN R LN R PP 57.730
Riverview Multi Series Fund LLC - Class Event........... Redbank................... NJ...... Riverview Alternative Investment Advisors LLC........... | cccovee.. 06/26/2007 ....... 13 | 97,764 95,417 95417 | - - R S T C—— T ——— ....100.000
Western Asset Macro Opportunities Direct Feeder
Fund, LLC Wilmington........c..c.... DE...... Western Asset Management Company........ccocvueernne: | covevennens 06/17/2013] ...... 13 | 20,000,000 | ......... 28,016,000 | ....... 28,016,000 | ..... 4,012,000 | - oo, LT LI LT LI LR ....100.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ... 89,197,720 | ....... 102,106,887 | ..... 102,106,887 | ..... 7,042,355 | .................. 0 0 0 0 150 3,383,673 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Arden Strategic Investment Fund............c.ccocoverrnrrnens Wilmington................ DE...... Arden Asset Management, LLC.........ccooocneeneenernnens [ woreeieeens 12/28/2012 ....... 13 | . 112,980,000 | ....... 137,935,596 | ... 137,935,5% | ..... 9,621,428 | - .o L LN R LN C ....100.000
Inlet Point Special Opportunities Fund LLC (f/k/a
Rothschild Special Opportunities Fund LLC) Wilmington................ DE...... Rothschild Asset Management INC...........ccccoevrernnns | vevevreenne 10/01/2015 ....... 13 | e 122,040,839 | ....... 140,428,983 | ..... 140,428,983 | ..... 8,841,072 | - o LI S LR e LR ....100.000
OYS Fund LLC New York........ccc... NY...... AKSI...cevoei | erinsiines 04/01/2011] ....... 13 | 234,418,135 | ....... 278,723,220 | ... 278,723,220 | ....(5,083,262) | - ...ccovvrrrrnnes LR RN N S RN PP 58.000
Prisma Polyphony Fund LLC.........cccovvininrinrcans Rumson........ccccceeeee NJ...... Riverview Alternative Investment Advisors LLC........... | cccoveeeeee. 05/28/2004 ....... 13 | 40,960,554 | ......... 40,668,183 | ....... 40,668,183 | ........ 673,554 © s LTS © s LT LI ....100.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - AfflIAted. ... oot nnnns | erenens 510,399,528 | ....... 597,755,982 | ... 597,755,982 | ....14,052,792 0 0 0 0 0 XXX
Surplus Debentures - Affiliated
Colonial County Mutual Surplus Note Colonial County Mutual Insurance Company. . [ 08/31/2010| .o | 9,000,000 | ........... 9,000,000 | ........ 9,000,000 | - - - - -
Farmland Mutual Ins Co Guar Fund Cert. Nationwide Mutual Insurance Co. 12/31/2000] .. 500,000 500,000 500,000 | - . ME - 30,000 | -
2499999. Total - SUrpIUS DEDENEUTES = AFFIIBEEM. ... vtttk e e E bbb bbb 9,500,000 9,500,000 | ........ 9,500,000 | .....ccoornevend (] 0 0 0 0 30,000 0 XXX

Non-Collateral Loans - Unaffiliated
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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

City of Dayton Loan [OOSR Dayton.......cocvevinnenns OH..... Citywide Development Corporation..........ccouwversrncinns | covsrinnens 02/04/2002]............. 586,273 586,273 586,273 | - oo LR LR - - - -
2799999. Total - Non-Collateral Loans - Unaffiliated. OO OO OO OO OO OO RO OO RO PROP RPN 586,273 586,273 586,273 O P 0 0 0 0 0 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

Alliant Tax Credit Fund 82 Ltd.........cc.cccovvvumiiviriienns | cevi Palm Beach.............. FL..... Alliant GP 82 LLC et | e 03/31/2015 ...cccovvee | e 35,321,510 | ......... 27,156,518 | ....... 27,156,518 | - oo ..(5,156,278) | - ..o - - - 5,918,655 |...... 50.000

Alliant Tax Credit Fund 84 Ltd.........cc.cooevvvmmriinerininns | corvin Palm Beach.............. FL..... Alliant GP 84 LLC IOV 12/21/2015| .o | v 9,052,808 | ........... 7,335,352 | ......... 7,335,352 | - oo (1,156,284) | - - - XN IOV 3,404,121 | ...... 15.600

Nationwide Affordable Housing Fund 33 LLC........ccco. | cevuenee Cleveland.........cc...... OH..... Red Capital Partners...........cccoeveeenennenenenenenns | veeeeeeenees 11/01/2008) .....vovve | e 43,410,760 | ........... 3,708,966 | ......... 3,708,966 | - ..o .-(2,800,350) | = oovrriiinne - - - LR PR 5.000

Nationwide Affordable Housing Fund 36: Apollo Tax

Credit Fund 62 LLC .. | Columbus... Apollo Housing Capital... ... | 03/14/2008 .........c.. | ool 65,732,776 1,602,937 | ......... 1,602,937 | - ... ...(1,557,534) | - ... - - LT I 110,264 | ...... 5.000

Nationwide Affordable Housing Fund 38 LLC.. .| Columbus... Apollo Housing Capital... . [ 07/01/2008 ......cocvee | i 56,658,136 6,280,224 | ......... 6,280,224 | - ... ...(6,252,936) | - ... - - C 221,461 |...... 99.990

Nationwide Affordable Housing Fund 53 — RBC Tax

Credit Fund-9OLLC | Cleveland........c......... OH..... RBC Tax Credit IV LLC.........ovvvereveneiiereiireeeiisseniiins | e 10/30/2014| ..o | s 47,397,576 | ......... 31,602,082 | ...... 31,602,082 | - oo ..(6,587,323) | - e - - XTI IO 17,342,275 | ...... 49.990

Nationwide Affordable Housing Fund 54 - Red Stone

Equity Fund-49LLC | Cleveland.................. OH..... RESP MM LLC......coorviiriinreiereieneiiseseisseisnsesioes | oereiines 1112412015 ..o | v 9,754,373 | ..ccccevee. 7,820,931 | ......... 7,820,931 | - (1,624.217) | = - - XTI IO 11,313,019 |...... 49.990

Nationwide Affordable Housing Fund 55 RBC Tax

Credit Fund95LLC | Cleveland........c......... OH..... RBC Tax Credit IV LLC.........ovvverrvereiiereiireeeiiineniins | wvereiinns 02/12/2016) ..o | v 5,982,026 | .......... 1,863,592 | ......... 1,863,592 | - oo (2,782,893) | - - - TN IO 19,272,027 |...... 50.000

Nationwide Affordable Housing Fund XXIII: Apollo Tax

Credit Fund XLVLLC | Columbus................ OH..... Apollo Housing Capital............ccc.ooerveeeriemeriiineneinenens [ cevvereiens 05/16/2005] ......ccvee | cervernane 2,445,365 322,895 322,895 | - e | e (210,763) | - oo - - - TN I 0.010

Nationwide Ohio ARRA Fund LLC..........cccoovvvmmiiinnis | connnnens Columbus................. OH..... Ohio Equity Fund, INC.........ccoovvvinriinniiinriinciisciiens | o 12/18/2009| .....ccvves | s 56,682,943 | ........ 11,977,652 | ....... 11,977,652 | - oo (7,981,234) | - - - s | e 7,972,097 |...... 99.999

Ohio Equity Fund for Housing Limited Partnership XXV ......... Columbus................. OH..... Ohio Equity Fund GP XXV LLC.......ccocoevvviirriiinriiinns | o 04/06/2015 ............ 8,242,743 2,314,950 2,314,950 | - L(1,814,424) | - - - e | 10,388,059 |...... 50.000

Ohio Equity Fund for Housing Limited Partnership

Xxve Columbus........ccoewen. OH..... Ohio Equity Fund GP XXVILLC.......oovveermrverrvernnirenns | ervvvirinnne 07/22/12016| .....ovvvver | ovrrrenes 3,074,039 | ........... 2,180,314 | ......... 2,180,314 | - e | (606,499) | - ovvrririnnn - - S e | e 11,928,775 | ....... 4.820

Ohio Equity Fund for Housing LP XVIIl.........ccccocccovvens | v Columbus................ OH..... Ohio Equity Fund GP I, LLC.......oooervierireciieniiieins | e 07/31/2008] ....oooevvee | cever 33,225,584 | ........... 5,818,451 | ......... 5818451 | - i (3724185) | - - - - 924,301 22.610

Raymond James Housing Opportunities Fund 35, LLC. . | St Petersburg. Raymond James Tax Credit Funds, Inc v [12008/12014] ..o | i 7,760,389 | ........... 2,878,539 | ......... 2,878,539 | - oo | e (961,192)| - ... - - S s | o 4,110,887 |...... 49.990

WNC Institutional Tax Credit Fund NW 2015 LP.......... WNC Advisors LLC e oo | 05/15/2015| ...ocvvs | s 13,045,551 | ......... 10,807,147 | ....... 10,807,147 | - ... | (1,736,331) ] - .. - - - 5,370,733 |...... 49.990

WNC Institutional Tax Credit Fund XXIV LLC.............. WNC Advisors, LLC........c.ccoocviinmiiisniiisniiissiissniiinns | conviinnnes 02/14/2007] ...coovvee | crvernnc 48,574,658 | .............. 330,846 | ....occcce 330,846 | - oo | e (557,091) | - oo - - . - 30,719 | ... 5.000
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.............ooiiiiiiiiiiiiii i | o 446,361,237 | ...... 124,001,396 | ..... 124,001,396 | ..o 0 | ..(45,509,534) 0 0 0 0 .. 98,307,393 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

e [....... | Columbus....ocorr [OH..... [ Nationwide Mutual INSUraNCe CO...rrorererersrsrc [ [04032012] ..o | 44,168,830 | ........ 18,498,234 | ......18498,234 | - oo (4,568,676) | - oo } . . < s | 50.000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated OO OO OSSO O PSS POUSRRRPRROPRROR ISUPRRRRRY 44,168,830 | ......... 18,498,234 | ....... 18,498,234 | .................. 0| ...(4,568,676) 0 0 0 0 0 XXX
4499999. Subtotal - Unaffiliated...........c.ooiriiiiiiriii s ....2,019,841,037 | ....1,596,143,972 |...1,596,143,972 |....54,970,483 | ..(83,594,472) | ....c..cccoocon... 0 | 0 [...19,019,207 | ....... 82,046,360 | ...1,053,432,127 XXX
4599999, SUDLOtAL = AFfIIAEEM. ...tttk EAeE1eeE R R ....1,341,626,980 | ....1,671,247,993 |...1,671,247,993 |....90,041,899 | ....(4,568,676) 0 0 0 [ s 40,548,919 | .o 0 XXX
4699999, TOAIS...........oooeeereeeceee et eoeee e ....3,361,468,017 | ....3,267,391,965 |...3,267,391,965 |..145,012,382 | ..(88,163,148) | ................... (U [P 0 ...19,019,207 | .... 122,595,279 |...1,053,432,127 XXX
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

Ares Private Credit Solutions, L.P. . .. | Wilmington DE Ares Private Credit Solutions... 06/23/2017. 7,451,546

Ashmore SICAV EM Corporate Debt Fund Luxembourg LUX...ooveeee AShMOTE.....ecveecieereeens 10/31/2017. | ... 137,968,432

Clareant European Direct Lending Fund Il SCSp s Kirchberg..... LUX.ooviieee Alcentra Limited...................... 09/17/2015. | .. 2 18,566,010

GSO Capital Opportunities Fund Il LP. New York GSO Capital Partners LP. 06/30/2011. 2 ,340,743

GSO Capital Opportunities Fund Il LP... Wilmington GSO Capital Partners LP 06/03/2016. | ... 2 ..7,270,620

GSO Capital Solutions Fund II LP. New York GSO Capital Partners LP. 06/06/2013. | ... .3 2,897,530

GSO European Senior Debt Fund LP.. . Wilmington GSO Capital Partners LP 11/25/2014. 2 25,278,489

Guggenheim Private Debt Fund 2.0-I, LLC Wilmington Guggenheim PDF 2.0 06/03/2016. | ... 2 ....17,760,717

Kayne Senior Credit Il Fund, L.P........ccoooveireeeeeceeee Wilmington Kayne Senior Credit. 06/23/2014. | ... 2

Newstone Capital Partners I, LP. Wilmington Newstone Capital Partners...........ocvvereirieirieinineisesesessesesseseesessesesseesees 12/29/2010. 2

Newstone Capital Partners IIl, LP. Wilmington Newstone Capital Partners...........ccocevieieiiirinersscessssseesse s 09/20/2016. | ... 2

Newstone Capital Partners, LP. Wilmington Newstone Capital PAMNETS...........couvveiririrnrisinieee s 05/31/2007. | ... 2 1.730

NW Private Debt, LLC........cccrvvniiiriririresererescieseniees Los Angeles Kayne Anderson Capital Advisors, L.P 01/01/2016. | ... 2 .100.000

Oaktree OpportUNItIES FUNG X, LP......o ittt Grand Cayman.........cceveevrrnreenrenrensnsnnnns CYM......... Oaktree Capital Management......... 05/12/12015. | ...cvvvnvne. 3 0.370

Vista Credit Opportunities Fund Il - B, L.P.. SaN FIanCiSCO.......vurvrrvreeireirireirce s CA.... Vista Credit Opportunities Managment weee | 06/01/2016. | oo | e | evrrrnnieneeneen 9,081,330 | oo | e 1.990

Vista Credit Opportunities Fund II, L.P.... .. Wilmington DE Vista Credit Opportunities Managment s .... | 05/10/2017. ] ... 2 . 7,217,357 0.850
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGFAIIAEA. ....... ..ottt etttk eteessesets | etesessee et seseeseeseseeseEseeseseeseeeEeeseeseEseE oot eeseE et e A eeEeEaeEseEee8eE e b e e ee s e e e oeEeeseE e b eeEenseEeeentens et et antensebetsnsansesntantensetnns | cosssessessnsnes 152,637,335 | .....c....c...... 103,752,089 | ..cooovvereree 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

3i India INfrastructure FUNG LP............coviuiieiicieeicceeeee ettt sttt sttt LONAON......oceeiiiceeece et GBR......... 3iPlc. 02/27/2008. | ....cvoveeeee3 [ et | e 26,250

Actera Pamners L.P..........coiiriinineecsessesseessee s Istanbul TUR......... Actera Group, Ltd 08/2412007. | cvvvervrierene3 [ | v 80,360

ACHS GIODAI 4 LP.......oovvrirciciieeieie e London... . |GBR....... ACtiS GP, LLP ...t 12/15/2011. | ... 2,944,532

Activa Capital Il Activa Capital 04/23/2007. | ... 217,803

Advent Central & Eastern Europe IV, LP. Advent International Corp. 02/19/2008.

Advent International GPE VII-B, LP..........c.viiiiniiicriiiesiesiesiesi s ssessseens Wilmington DE Advent International Corp 01/28/2016. | ...

Affinity Asia Pacific Fund Ill....... Grand Cayman...........cceeeereeirerereneeeseeeneeenes CYM......... Affinity Equity Partners. 12/15/2006. | ...

AIF Capital ASia I LP......cooviriiiicerissee s Port-Louis. MUS......... AIF Capital Asia Ill, GP Ltd 12/15/2008. | ...ovvveeernn3 | e | e 11,259

Ampersand Partners VIII Wilmington DE Ampersand Managment LLC 03/13/2015. | ... 3,900,000

Apax Europe VII New York NY.o Apax Ventures Worldwide, LLP............ccccviviiinininccrneens 03/10/2007. | ... JRC N 236,015

ArcLight Energy Partners VI, LP Wilmington DE ArcLight Capital Partners LLC...........cccccoeene. 07/02/2015. | ....cvoevnvnn 3 | e | e 6,941,734

Ares Corporate Opportunities Fund V, L.P. Los Angeles (67 W Ares Corporate Opportunities Fund V, GP LLC ... | 06/22/2017. | ...

Bridgepoint Europe Ill L.P............... Edinburgh.........ooeveeeeirereees e Bridgepoint Capital ....| 04127/2005. | ...

Carlyle Europe Partners II, L.P New York Carlyle Group, L.P........ccovvurinineircreriene 12/13/2004.

Carlyle Europe Partners IIl, L.P New York Carlyle Group, L.P...c.oecreereceeeens 02/05/2007. | ...

Catalyst FUNA V, P Toronto. Catalyst Group, LLC 08/12/2015. | ... 764,651

Catterton Partners VII, L.P. Greenwich Catterton Management Company, LLC 09/03/2013. | .evoveeeeend [ e | s 756,049

CBPE Capital FUNA VIITA LP.......ouiiiiirieiisie sttt LONAON. ..ottt CBPE Capital 03/03/2009. | ... 214,574

ChrysCapital V, LLC Port Louis ChrysCapital.........cceveevrereerieereireeeireeeeeeereens 07/20/2007. | ... 3 569,974

CVC European Equity Partners IV LP.........ccviiirseesissiesssssesesss s essnes LONAON. ..o CVC Capital Partners........... 07/29/2005. | .......cveve.. 3 [ | e (9,268)

CVC IV Tandem Fund LONAON. ... .| CVC Capital Partners........... 01/02/2007. | ... (23,003)

Cyprium Investors IIl, LP(fka KPP Investors IIl) Cleveland Cyprium Investors 12/29/2006. | ...

Cyprium Investors IV. . Cleveland Cyprium Investors 07/18/2012. | ...

Doughty Hanson & Co V LP No.2 London... . | Doughty Hanson & Co. Managers, Ltd............ccccc.ee... weeeneene | 03/02/2007.

Dyal Capital Partners Il New York NB Dyal Associates IIl, LP. 09/30/2016. | ...
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Dyal Capital Partners Ill Co-Invest Moonrise LP. New York [\ E— NB Dyal Associates IIl, LP. 07/25/2017. | ... .3 7,535,834 0.750
EnCap Energy Capital Fund IX LP. Dallas. EnCap Investments, L.P. 12/07/2012. 3 606,961
EnCap Energy Capital Fund VII, L.P Dallas. EnCap Investments, L.P 09/28/2007. | ... .3 256,000
EnCap Energy Capital Fund VIII Co-INVEStOrs LP............cccooeiiiiiiiiiriininniicisssessssiesesisnine Houston.. .. | EnCap Investments, L.P 12/08/2011. | ... 3 97,649
EnCap Energy Capital Fund VIII LP. Houston.. .. | EnCap Investments, L.P 12/15/2010. 3 830,597
EnCap Energy Capital Fund X, L.P Houston.. .. | EnCap Investments, L.P 03/31/2015. | ... 3 5,417,972
EnCap Energy Capital Fund XI, L.P. Houston.. .. | EnCap Investments, L.P 07/1712017. | ... .3
EnCap Flatrock Midstream Fund Il L.P. Houston.. . | EnCap Investments, L.P 04/30/2014. 3
Energy Spectrum Partners V, LP Dallas. Energy Spectrum Partners 12/01/2007. | ... .3
Energy Spectrum VI, L.P.............. Dallas Energy Spectrum Partners.... .102/28/2011. | ... .3
Energy Spectrum VII, L.P Dallas. Energy Spectrum Partners. 11/03/2014. 3
Energy Trust Partners FUNG [V, L.P..........coic s Dallas Energy Trust Capital .... | 08/30/2013. | ... .3
Fourth Cinven London Cinven 02/24/2006. | ... 3
Fundamental Partners Ill, L.P. Grand Cayma Fundamental Advisors.............. 05/18/2017. | ... .3
Global Infrastructure Partners New York Global Infrastructure Management LLC 12/14/2007. | ..o 3
HarborVest Partners VI - Buyout Partnership Fund, LP.................. s New York HarbourVest Partners, LLC 12/31/2000. | ...
HarborVest Partners VI - Partnership Fund, LP New York HarbourVest Partners, LLC 12/31/2000. | ... 4
Highland Capital Partners VII, LP..........c.coeeiineeeceieieseie s nees Lexington Highland Capital Partners LP. 10/28/2005. | ...ovvveeeed [ | e 54
ICG Europe VI St Helier. .. | Intermediate Capital Managers LIMited.............ccovvernrenrnrninninsseereeis 06/26/2015. | ... 17,607,743
Kayne Anderson Mezzanine Partners (QP) L.P. Los Angeles . | Kayne Anderson Capital Advisors, L.P 08/31/2010. | ... 2 141,781
L Catterton Growth Partners Il L.P. Greenwich Catterton Management Company, LLC 02/25/2016. | ......oveve.. 3 [ e | - 2,328,559
L Catterton Partners VI, L.P.........c.oiioee s Greenwich Catterton Management Company, LLC. 06/13/2017. | ...
Lovell Minnick Equity Partners I LP............oveviiieiiiieessie s ssensees El Segundo, Lovell Minnick Equity Partners, LP............cccvireininccnisieseseeescesieenes 09/26/2008. | ....vvvvviveeed [ v | e 395,206
MBK Partners FUNA 1, LLP........ocuriceieeeeee ettt sttt naaes Grand Cayman...........cceuruerrereerereneeeseeeneeenes MBK Partners. 051712013, | coeiiiceeee3 | e | et 3,228,215
MBK Partners Fund IV, L.P. Grand Cayman... MBK Partners. 03/09/2017. | ...
MCP Private Capital Fund Il Luxembourg City Metric Capital Partners Il GP S.a.r.| 05/07/2014. | ... e | et [ 4,510,671
Mercato Partners Growth |1, L.P. Salt Lake City. Mercato Partners Growth I1I, GP. 03/12/2015. | .....oucev 3 | e | e 3,900,000
Navis Asia Fund V, L.P. .. | Kuala Lumpur. Navis Asia Fund, Ltd 02/01/2007. | ... 184,097
Navis Asia Fund VII, L.P .| Grand Cayman........ccvvevmrneeernninsinnrsinnnns Navis Asia Fund, Ltd 01/29/2014. | ... L3 7,281,530
NCT Ventures Fund I LP........ccovvrrnrirrrniccenne Wilmington NCT VENIUIES. ...ttt neen 06/20/2008. | ............... I [P SNURTI [SR 620,612
New York Life Investment Management Mezzaning Partners 11, LP...........cocovvverninieienninnisinnienns New York GoldPoint Partners 10/31/2007. | ... 12,094
Northstar Mezzanine Partners V, L.P. Minneapoli Northstar Capital, Ltd . 02/12/2008. | ... 123,656
One Rock Capital Partners II, L.P.................... New York One Rock Capital Partners.............ccc...n. 10/30/2017.
One Rock Capital Partners, L.P..........cooerirrrenereseneeereeseeens New York One Rock Capital Partners...........cccoveeene 01/30/2014. | .eoieeeee3 | eeeereeereseeieinee | vereeeeeeseeeenees 2,039,916
Paine and Partners Capital Fund Ill, LP(fka Fox Paine Capital Fund IIl) FOStEr City........rvrieiinnieienssseieeens . Paine Schwartz Partners vere | 08/15/20086. [ ...vvovvereend | e | e 82,954
Peppertree Capital Fund IV, LP Chagrin Falls.........cooevrereerreeseeeeens Peppertree Capital ]09/30/2013. | o3 | e [ e 847,000
Peppertree Capital Fund VI, LP. Wilmington Peppertree Capital [ 05/05/2016. | ...covvcennn3 | | s 3,600,000
Permira V..o New York PEIMINA.......cvoie e 07/18/2006. | ... I 219
Prudential Capital Partners II, LP. Chicago IL Prudential Capital GrOUP. ...........curvrireriiriesiieissie s 04/28/2005. | ........cnc... 2 [ 3,815
Prudential Capital Partners Ill, LP Chicago. IL Prudential Capital GroUP...........cerurereerrieircrieireeseeeses e sseesees 10/15/2008. | ...
REVI FUNA |, LLC...ocvoec et Columbus OH...ocooe Rev1 Ventures 06/30/2016. | ... 768,372
Riverside Strategic Capital Fund I, L.P New York . | RIVErside COMPANY.......cciiueieireicireesieeeesere et ses s 05/23/2017. | ... ....7,876,442
Sierra Private Investments L.P.... Wakefield . | Siris Capital Group, LLC 03/10/2017. | ... .10,021,917
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Silver Lake Partners II, LP. Menlo Park Silver Lake Partners, LLC 07/28/2004. | ... 3,453 0.420
Silver Lake Partners Il LP. Menlo Park . | Silver Lake Partners, LLC 12/19/2006. 172,207
Silver Lake Partners [V, LP......c.oieriescesiseseese e Menlo Park Silver Lake Partners, LLC 04/02/2013. | ... 9,295,548
Siris Partners IIl, L.P Wilmington Siris Capital Group, LLC 12/02/2014. | ...
Sorenson Capital Partners IIl, L.P... Wilmington Sorenson Capital Associates Il LP. 05/31/2014.
Sprint Co-Invest, L.P. Grand Cayman..........ceeeerernrerernrineessenens CYM......... Kohlberg, Kravis, Roberts & Co...........cc....... 08/03/2007. | ...
SVB Capital Partners Ill, L.P Silicon Valley. SVB Capital Partners, LLC .101/31/2014. | ...
SVB Capital Partners IV, L.P. Silicon Valley . | SVB Capital Partners, LLC 12/06/2017.
SVB Venture Overage Fund, L.P Wilmington SVB Capital Partners, LLC .| 06/17/2015. | ... 675,749
TDR Capital Il 'C' L.P GBR......... Tudor Investment Corporation 06/26/2006. | ... 673,800
TPG Asia VI, L.P. . [CYM......... | TPG Asia.... 04/07/2014. ..7,684,340
TPG PAMNErs VI, LP....oooiirriiiiciieeieeeiseis st Fort Worth X TPG GenPar VI, L.P. 05/27/2015. | ... ..8,855,592
Trident IV, LP Greenwich .. | Stone Point Capital LLC... 05/21/2007. | ... 177,550
Trident V, LP. Greenwich .. | Stone Point Capital LLC... 12/20/2010. | ... 604,792
True North Fund V LLP, fka (IVF V) Port Louis. MUS......... True North 03/18/2015. | ....ovvuvne. 3 [ e | v 5,660,698
VEPF V Co-Invest 1, L.P. Dover. DE Vista Equity Partners, LLC 12/04/2014. | ... 8,321
VEPF V Co-Invest 2, L.P Dover. DE Vista Equity Partners, LLC 02/29/2016. | ... 0B | e | e 29,390
Veritas Capital Partners VI, L.P........coooiiiiieieeie sttt sttt Wilmington DE Veritas Capital Partners VI, L.L.C 06/15/2017. | ...ovvnnee. 3 [ 803,104
Vista Equity Endeavor Fund I, L.P.........ccccevveee. Grand Cayman.........ccvweerernreeierenressnnrennns CYM......... Vista Equity Partners, LLC 06/01/2017. | ... 2,757,743
Vista Equity Partners Fund V, L.P Dover DE Vista Equity Partners, LLC 071172014, | coveeeeeB [ e | e 621,146
Vista Equity Partners Fund VI, L.P. Dover DE Vista Equity Partners, LLC 02/29/2016. | c.vovvvveeee3 [ | v 9,161,281
Vista Foundation Ill, L.P.......... Dover. DE Vista Equity Partners, LLC 05/12/2016. | ... ..3,084,462
Yukon Capital Partners II, LP.. Minneapoli DE Yukon Partners 11/05/2013. | ... ..2,458,663
Yukon Capital Partners I, LP............ccoiriririenieeesee e Minneapoli MN Yukon Partners. 07/18/2017.
Yukon Capital Partners, LP. Minneapoli DE Yukon Partners. 06/15/2011. 218,641
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.... ..o 160,674,191
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Private Equity Fund, LLC Columbus. . | Nationwide Mutual Insurance Co 10/14/2004. | ... 258,712
Nationwide VENtUres, LLC........cuiuiiiiiniiiiiniiiei s senesssesssssnsssensenessesas Columbus, . | Nationwide Mutual Insurance Co. 06/30/2007. | ... 10,109,989
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f COMMON SEOCKS = AfIIAEEE. ... c.iuiiii ittt ettt st ee et st entees | oe1eteteeseeseeseeeesee et et oot eEseeseEee8eEeEeeEeE 1o e eEoeEeE8 e e E 4284212 E e e 4e 8o e A eE et 428 eE 1o EeeEee 8o e seE et eeseE et aeEeesen et sesensessetantensessessnsanses | aesessssassossesnsossassessnsnes { ] 10,368,701
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), Inc. Baltimore. ..o MD........... AEW Core Property Trust 03/31/2015. | voeeeeireeee [ rrrrereeeieeeeeerereeeeeinines | eeeeeeesnenseeenees 1,618,666
Blue Vista Sponsor Equity Fund II, LLC Chicago IL Blue Vista Capital Management...........c.c.ccouvuinnriinnriiiinniiisniiins 08/01/2007. | cvvvoevveveiens | cevirrriissnisssisssinneiis | v 25,843
CIM Fund VIII, L.P Los Angeles CIM Fund VIII, GP, LLC .. | 12/31/2014. | ...
Crow Holdings Realty Partners V, L.P. Dallas.............. Crow Holdings Capital Partners, LLC .| 01/14/2008. | ... 122,414
Crow Holdings Realty Partners VII, LP Wilmington Crow Holdings Capital Partners, LLC..........cccovevrrirereniresieereneseeeeeseeseneenns 05/01/2015. | .cerveereeeeee | crereereeeeeereiseieeeeeeneseeee | cereeeeseenenseeeeenees 75,000
Crow Holdings Retail Fund, L.P.......c.ccccovrirniriviniensereiseiins Dover. Crow Holdings Capital Partners, LLC............coooeiriermirnicnsesseienenes 04/01/2015. | v [ e | s 1,856,707
DivcoWest Fund V, L.P Dover DivcoWest Fund V GP, L.P......cccocvvrncircininnn 06/23/2017. | .
Exeter Industrial Value Fund Ill, L.P..................... Conshohocken Exeter Property Group IIl, L.P.......... 0312712014, | ..o [ | e 1,399,636
Exeter Industrial Value Fund IV, L.P. Dover. Exeter Property Group IV, L.P. 10/24/2016. |.
FMC Pier 2 Sublessor LLC San FranCiSCo.........ccevvueerveereeeeceeeseseerenseens Fort Mason Center...................... 08/15/2014. | ..o [ e | e 3,586,081
GEM Realty Fund VI, LP.......c.occoonn. Wilmington GEM Capital, LP............... 0471512016 [ ..vvvvrvercers [ e | cerrveeseeseeniens 1,109,700
Georgia Housing Tax Credit Fund LLC . | Atlanta . | Georgia Equity Investors, LLC 12/29/2017.
Golden Belt Durham . | Golden Belt 01/08/2008. | ... 2,900 | covooreeeenieierenenee | e 66.670
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Harrison Street Real Estate Partners VI, L.P Dover HSRE GP VI, LLC 08/09/2017. | cooeverveerreen [ v 2,336,007 0.840
Helios Infraco LLC DC .| Sol Systems LLC... 12/22/2017. | . 25,650 ...30.000
LaUTEl Hill VENTUIE LLC........ooeeceeeiceee sttt en Madison. Laurel Hill Managing Member LLC...........covirminireeeereseieeesereiseseeeeeens 1211512015, | oo [ e | e 4,014,004 0.350
Metropolitan Real Estate Partners V, L.P New York . | Metropolitan Real Estate Management...............c.ccocuviiveiiniineinnninnicniiicns 04/16/2007. | ... ...94,652
Nationwide Sol 1 LLC..... Washington Sol Systems LLC 07/2112016. | ..o | e ..3,737,099
Nationwide Sol 2 LLC..... Washington.... .| Sol Systems LLC... 07/19/2017. | ... 6,681,990
PCCP Credit IX, LP..... Dover. PCCP Credit IX GP, LLC 03/28/2017. | ... 6,264,820
PCCP Equity VII, LP . Dover. PCCP, LP... 05/10/2016. ..3,814,455
Pretium Residential Real Estate FUNA 1], L.P.........ccooiiiiiicecee e New York Pretium Residential Real Estate Fund Il GP, LLC........c.ccccocvmvveiiviviieinirens 09/01/2016. | ... 10,872,399
Prime Property FUN, LLC..........coioirieirieeieee e New York Morgan Stanley Real Estate Advisor, InC...........ccccocovveennee. ] 03/31/2015. | oo | e | e 2,889,838
Raintree 973 Market Master Tenant LLC.... San Francisco.... . | Raintree-Evergreen........... 05/27/2014. 25,970
River House Landlord LLC............ Roanoke EAWArd B WAIKET.........couuiiriiiiriseiei s 12/05/2012. | ... 163
Rubenstein Properties Fund IIl, L.P. Wilmington Rubenstein Partners . [10/23/2015. | ... ....(606,305) | ..
Stonehenge REV I LLC......c..ooooveviircrvincirciis Columbus. Stonehenge Capital Company LLC . [12/22/12015. | ... 11,834,881
Stonehenge REV I LLC........cooviirieecreereseeeiees Columbus Stonehenge Capital Company LLC...........ccoriurimrriieienseeeeseeseeeeeens 0412612016, | cvvevvveevrees [ v | cereseeseinsinnns 9,911,748
TCF GALIHTC 2017 LLC Atlanta SunAmerica Georgia SC-AHP, LP............... 12/29/2017. | .
US Office Development Program, L.P Wilmington ODP GP, LLC....iiiciie et 1200212014, | oo e | e 7,785,796 | oo | e 10.250
Walton Street Real Estate Fund VIII. LP. Wilmington DE Walton Street Capital, LLC................... 04/15/2016. | v [ e | e 9,884,452 2.000
Waterton Residential Property Venture XIII, L.P.................. Dover. DE Waterton Venture XIIl GP, LLC 06/02/2017. | cvvovereviernnen [ eerrvrrererinnrereni390,308 | oo | e | s 1.330
WOoOdWArd LANGION LLC........ieiieieieiecieiei sttt sttt ettt enseneas Mount Vernon OH.......... Woodward Manager LLC 1213112015, | oo [ | s 67 0.670
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = UNGIFIIBIEA. ... wririiiiiiiiieiisiisiei sttt sns s ess st et fee £ ettt sttt en st ensensnssensssnsnnsanssnnssnssnsenenssnsensenssnssans | cnnansnsnensenss i@, OGBTT | ovrrarererraneanes 74,149,916 | oo 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
‘ NWREL LLC............ Columbus, OH........... Nationwide Mutual INSUIaNGe CO..........uiuuuiriririrriiiiisiierescassenesssessesiessreseneenes 02/08/2008. | .....ovverrerns [ v | e 22,397,088 | ..o | v 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f REAI EStALE = AffIIAIE. ... ..o oottt sttt sttt et stest et et et eeseeees | eeseteesesseesetenseeseeseseesee et eeteeteEseeeeEeesee et eeEeEteEeEeeteeseE et eeEeE s e e e e eeEeeseE et eeEeeseEeEeeseeses et entesseb et ensensessntansessesnsensessns | ebsessssossossesnssssassessnsnes { ] 22,397,088 | ..o 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Columbus Collaboratory, LLC Columbu OH....c.c.e. Columbus Collaboratory, LLC..........c.corrueirririeieiereieeeeiseieeie e seseeeiees 03/20/2014. | oo | e | e 1,000,000 | .ooveverieieeeieeeieecceeens | e 14.290
Pretium Mortgage Credit Partners I, L.P........cccoocniiiiiniiniiieiisisnicsiis Wilmington DE Pretium Mortgage Credit Partners | GP, LLC........ccccocviniiniiiiinnicninniinens 11/25/2014. | .....ccoonvve. 3 [ | 9,015,518 | ..o | o 10.000
2199999. Total - Joint Venture or Partnership Interests That Have Underlying CharacteriStics Of OthEr = UNGIfIIAIEA. ... ...oiiiii oottt sttt as et etens et eeseteeses  fefseiesessessesseseeseeeeaeteesee et eeseeseEeEee 8o EAeE oot eeseEeE LA eE Ao e LA a2t ee8eE e e aeEeEEeEeEeeEeeseE e b eeEee et et seseeses et antensetntsnsensessnsantense | fessstsssossessessnsansessesanenns { ] 10,015,518 | oo 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Inlet Point Special Opportunities Fund LLC (f/k/a Rothschild Special Opportunities Fund LLC)................. Wilmington DE Rothschild Asset Management Inc 10/01/2015. | ............. 13 | e | e 610,839
OYS Fund LLC New York NY.oviinne Aksia.... 04/01/2011. ....30,400,000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........cccoioiiirs oo ....31,010,839
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 82 Ltd Palm Beach FL Alliant GP 82 LLC 03/31/2015. | ... 19,606,118
Alliant Tax Credit Fund 84 Ltd Palm Beach FL Alliant GP 84 LLC. 12/21/2015. | ... .4,829,762
Nationwide Affordable Housing Fund 31: Apollo Tax Credit Fund 53 LLC Columbus. The Great Laurels, INC.........c.ovueeeerrreescees et 12/12912008. | ..o [ e | e 193,489
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC Columbus, .. | Apollo Housing Capital..............ccuririiiiniiiiesieisisissieesessiesis 03/14/2008. | ... 10,000
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund-90 LLC.............. Cleveland . |RBC Tax Credit IV LLC 10/30/2014. | ... 20,663,754
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49 LLC........cccocovvvvimrnerivineiiieis Cleveland RESP MM LLC.....ccovvvviriiriiiniines 1112412015, | oo | e [ e 5,821,251
Nationwide Affordable Housing Fund 55 RBC Tax Credit Fund 95 LLC................ Cleveland .. | RBC Tax Credit IV LLC 02/12/2016. | ... ..1,810,450
Nationwide Ohio ARRA Fund LLC Columbus, .. | Ohio Equity Fund, INC........cccooevevvrinririris 12/18/2009. | ... 19,958,885
Ohio Equity Fund for Housing Limited Partnership XXV................... Columbus. .. | Ohio Equity Fund GP XXV LLC 04/06/2015. | ...
Ohio Equity Fund for Housing Limited Partnership XXVL.................. Columbus . | Ohio Equity Fund GP XXVI LLC 07/22/2016. | ...
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Ohio Equity Fund for Housing LP XVIIL................ Columbus. OH....coee.e Ohio Equity FUNA GP I, LLC......ooiiriceiereeeieceieeeese s 07/3112008. | ..eoveverereieee | eereerenrereereeneeeeeeeesensees | cerereeseeeeneenesnenas 487,060 22.610
Raymond James Housing Opportunities Fund 35, LLC...........ccccoovurerinnnnn. Raymond James Tax Credit Funds, Inc 12/08/2014. 665,694 | .....oocvirnniens | e 49.990
WNC Institutional Tax Credit Fund NW 2015 LP WNC Advisors LLC 0511512015, | oo | s | s 7,836,490 | ..o | e 49.990
WNC Institutional Tax Credit Fund XXIV LLC WNC AGVISOTS, LLC.......iviiiiiiiiiiisii s 02/14/2007. | .. 6,200 5.000
3399999. Total - Non-Guaranteed Federal Low Income HousSing TaX Credit = UNGFIAIEA. ... ruireieii ittt s e tie teetsesse et s et eeseeseeseseeseeeeeeteeseeseeseseeseesesee8 e e eeeEseseeseeseseetesseeaees | ffeefeessesessessssesaesaesesseesesoeseeeeaeEeE e EeEseEoeAeEseEeeEeE 1o EeEseE o0 8 eE e e eeEee s e et seteeseeeeansessetessesensesesansensessnssnsensessnsansensenans | srsesssssnsensnnansensensessnenseld | eoveesssseesnnanes 87,046,823 | ..o 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
[NTCIF-2011 [ Columbus [OH...o.... [ Nationwide Mutual Insurance Co.. 517,946 | | e 50.000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - AffIlIAEEG. ... s st 517,946 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
| Patrick Henry Lofts (611 Jefferson SIF, LLC) [Roanoke [VA....oo [ 611 Jefferson Manager LLC o e 99.000
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated...........cocovriinininniissiescscecnn 600 0 XXX
4499999, SUDLOTAI = UNGTFAIEA. ........vveooeveeeee ettt ee e eeeeesee e eee e eee e eeeeeeeeeseeeeeseeeeseeeeesseeeseeseesess eeeeoeesseseesseseeeeeseeseeseeseeeeeeeeseeseeseeseeeesseeeeeseeeeseeeeeeseesesseeeessesseese oeeeoeeeseeeeseeeee e eeeseeee s eeeseeee e eee e eee e eee e eee e eeeeeeee s eeeeereeeeereseeeseeenereeeeseseeeseseeeresenresenreeenseeseeseeeeeeeseeeene | oo 239,356,566 ..435,639,137 XXX
4599999, SUDLOTAI = AFIEEEA. ... .8 £EEE 4 fEEELEE e eEEE LR R LR eLEEEeEEE LR | annsesnnsesnnsesnnnennnenns0 | s 64,294,574 . XXX
.................................. 239,356,566 499,933,711 | Lvvviviicieenl0 XXX

4699999. Totals.........cccoevvierrirnnc
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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
Ares Private Credit Solutions, L.P. Wilmington DE.. | Distribution.. ... | 06/23/2017. | 12/28/2017. 913,019 (V1 PRI I 913,019 | ...... 913,019 | - ... - 0
Ashmore Emerging Markets Corporate High Yield Fund Ltd.. | London..........c.ccecveenee GBR| Dissolution.. ... 105/10/2011. | 10/31/2017. | ..... 111,679,449 | ..(11,166,076) | - - - n(11,166,076) | = oo | s 100,513,373 |..137,968,432 | - .ooovrevereeees | e 37,455,060 | ..... 37,455,060 | - oo
Clareant European DLF Investor Feeder LP (fka: Alcentra)... | St. Helier.................... JEY | Distribution...........cccoevrverinenne 11113/2014. | 11/01/2017. | ......... 7,117,367 (1[0 [T P 7,117,367 | ... 77,367 | - ... - 0
Nationwide Mutual Fire
GSO Capital Opportunities Fund 11 LP.............ccouevcrvnirenes New York........cccevrennee .. | Insurance Company 06/30/2011. | 03/29/2017. | ....... 32,951,443 | ....... (780,736) | - - RN (N (780,736) | = weovvevrerererens | v 35,511,450 |....37,086,110 | = ooovvvrvcrrnns | e 1,574,660 | ...... 1,574,660 | - oo
GSO Capital Opportunities Fund IIl LP . | Wilmington.... . | Distribution.. .| 06/03/2016. | 12/29/2017. 924,334 0 924,334 | ....... 924,334 | - ... - 0
GSO Capital Solutions Fund Il LP. New York.. . | Distribution.. 06/06/2013. | 12/22/2017. | . 1,967,148 0 . 1,967,148 | ....1,967,148 | - ... - 0
GSO European Senior Debt Fund LP.. ... | Wilmington.... . | Distribution.. ... | 1112512014, [ 12/22/2017.. | ..... 9,292,741 (VI PO IO 9,292,741 | ..... 9,292,741 | - ... - 0
Guggenheim Private Debt Fund 2.0-I, LLC.... Wilmington . | Distribution.. .| 06/03/2016. | 12/21/2017. | ....... 14,974,878 (V1 PRSI PP 14,974,878 |...14974,878 | - ... - 0
Kayne Senior Credit Il Fund, L.P.. ... | Wilmington.... . | Distribution.. 06/23/2014. | 11/24/2017. 3,566,144 0 3,566,144 | .....3,566,144 | - ... - 0
Newstone Capital Partners I, LP. ... | Wilmington.... . | Distribution.. ... [ 12/29/2010. | 11/29/2017. 0 [ e | e 7,770,178 | ... 7,770,178 | - ... - 0
Newstone Capital Partners Ill, LP...........ccccoeornrrinienanee. Wilmington . | Distribution.. .109/20/2016. | 10/16/2017. 0 66,157 | .......... 66,157 | - ... - 0
Newstone Capital Partners, LP Wilmington . | Distribution.. 05/31/2007. | 12/06/2017. (1[0 [T PR 1,129,235 | ....1,129,235 | - ... - 0
NW Private Debt, LLC. Los Angeles CA.. | Distribution.. ...|01/01/2016. | 12/19/2017. | ....... 21,026,322 (V1 ORI PP 21,026,322 |...21,026,322 | - ... - 0
Oaktree Opportunities FUNA X, L.P....c.ovvivireiniiceinineinns Grand Cayman............ CYM| Distribution.............cceverenrene 05/12/2015. | 02/27/2017. | ......... 1,500,000 (0 [ USRI ISR 1,500,000 | ..... 1,500,000 | - ... - 0
Nationwide Mutual Fire
TCW Direct Lending LLC. Dover. DE.. | Insurance Company 03/20/2015. | 03/01/2017. | ....... 28,045,818 | ....... (614,736) | - - LIRS (614,736) | = wovvererrenes | v 27,431,082 |...28,045,818 | - .ooovvvevvvcvens | e 614,736 | .......... 614,736 | - oo
Vista Credit Opportunities Fund Il - B, L.P.... San Francisco. CA.. | Distribution.. ... | 06/01/2016. | 12/22/2017. | ....... 10,161,569 (V1 ORI PP 10,161,569 |....10,161,569 | - ..... - 0
Vista Credit Opportunities Fund II, L.P.. Wilmington DE.. | Distribution.. ... |05/10/2017. [ 12/21/2017. | ......... 4,755,843 (V1 [OOSR 4,755,843 | ... 4,755,843 | - ... - 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........ccccoooiriiiiiies covrrrieiinscnisisnssnieiieinnes | e 257,841,645 | ..(12,561,548) 0 0 0 ]....(12,561,548) | ..coovvrrrrrrnnne 0]... 248,620,840 |..288,265,295 | ..................... 0] ... 39,644,456 | ..... 39,644,456 | ....ccccoone...d 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Actis Global 4 LP. London........coceeeereenne GBR| Distribution.............ccccceeuees 12/15/2011. | 06/30/2017. | ......... 1,348,363 (VI TN IOV 1,348,363 | ..... 1,348,363 | - ... - 0
Activa Capital Il................... Paris. FRA | Distribution............cccvveeern. 04/23/2007. | 07/26/2017. | ......... 2,228,856 (V1 PRI IO 2,228,856 | ..... 1,924,852 | ......... (304,004) | - (304,004)
Advent Central & Eastern Europe IV, LP......... Boston MA. | Distribution.. ..102/19/2008. | 03/23/2017. 350,554 0 ...350,554 | ........ 322,620 | ....oo..c (27,934) | - (27,934)
Affinity Asia Pacific Fund Il Grand Cayman............ CYM| Distribution.. ... [ 12/15/2006. [ 07/17/2017. | ............ 407,926 0 ..407,926 | ........ 407,926 | - ... - 0
AIF Capital Asia Ill LP. Port-Louis MUS| Distribution.............cccccoervens 12/15/2006. | 12/22/2017. 302,066 (V1 VNI IR 302,066 | ........ 302,066 | - ... - 0
AIF Capital Telecom Infrastructure Ltd...........ccocvevrvrniirennnn Port Louis.........c.cco.u... MUS| Distribution............ccccccvvvrvnnne 03/25/2008. | 01/11/2017. | = woveveerevrae - - - - 0]- e —— S EE - 0 4,006
Nationwide Mutual Fire
Ampersand Partners VIII Wilmington DE.. | Insurance Company 03/13/2015. | 03/29/2017. | .........7,793,025 | ....... (516,609) | - - e | e (516,609) | = eovvvverireris | e 11,176,416 |...11,763,133 -
Apax Europe VIL.......... New York.......ccceeeennee NY.. | Distribution............ccccccevrvrens 03/10/2007. | 12/13/2017. (V1 EUOURRIINS IOV 3,755,100 | ..... 3,340,782
ArcLight Energy Partners V, LP. Wilmington DE.. | Distribution.............cccccceuuens 09/30/2011. | 12/13/2017. (VI PPN IOV 1,180,346 | ..... 1,180,346
ArcLight Energy Partners VI, LP Wilmington DE.. | Distribution.. ... | 07/02/2015. | 09/28/2017. (V1 PRI RO 2,314,823 | ..... 2,314,823 | - .. - 0
BCV Investments S.C.A........ccccocumrinnieniinns Rome. ITA. | Distribution.. .|01/23/2007. | 04/10/2017. | ............680,081 | ..... 1,334,194 | - - S | s 1,334,194 | ........ 243,770 | ... 2,258,045 | ........ 700,720 | ......... (241,489) | ...... (1,315,835) | ...... (1,557,324) | - oo
Bridgepoint Europe 11 L.P. Edinburgh........ccooovvn GBR| Distribution 04/27/2005. | 11/16/2017. (V1 TR ISR 1,984,741 | ... 1,661,641 | ......... (R T1[0) ) I (323,100) | cevevererererrennne
Bridgepoint Europe IV LP. Frankfurt DEU | Distribution.. .. [11/22/2007. | 05/11/2017. (VI PRI IOV 1,502,871 | ... 1,080,279 | ......... (422,592) | - oo | s (422,592) | ccvooevirriiriiniin
CA Hire Co-Investment, L.P. George TOWN.............. CYM| Distribution.. .112/20/2007. | 12/12/2017. | ..... 4,108,706 (V1 TR ISR 4,108,706 | ..... 4,108,706 | - ... - 0
Carlyle Europe Partners I, L.P........ccccooeemiinnrnneineiiecinns New York........cccoveennee NY.. | Distribution 12/13/2004. | 12/27/2017. | ......... 1,391,551 (V1 URRRTIN IOV 1,391,551 | ....... 960,602 | ......... (ERIRCZ2e) N E IO (430,949) | covvvervreririeiirii
Carlyle Europe Partners Ill, L.P New York........ccceervnnee NY.. | Distribution.. ... |02/05/2007. [ 10/12/2017. | ......... 2,515,635 (V1 PRI RO 2,515,635 | ..... 1,588,140 | ......... (AR L) ) I I (927,495) | ovooeververerisiie
Catterton Partners VII, L.P....... Greenwich CT.. | Distribution.. ...|09/03/2013. | 11/03/2017. 514,317 0 LB14317 | 514,317 | - ... - 0
CBPE Capital Fund VIIl A LP London........cocververneen. GBR| Distribution.............c..ccceuvuns 03/03/2009. | 10/12/2017. | ......... 1,497,842 (VI TSI ISR 1,497,842 | ... 1,453,095 | ........... (A4,747) | = s | v (44,747) | oo
CHAMP Il Worldwide, L.P New York........cccovvennee NY.. | Distribution..............cccccoerens 06/24/2005. | 12/28/2017. | ........... 542,085 | ....... (368,518) | - - e | e (368,518) | ....... (123,644) | ...ocvvvevns 49,923 | ........ 659,899 | .......... 180,730 | .ovvvees 429,246 | .......... 609,976 | - oo
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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

ChrysCapital V, LLC......coovireiriieeieeiieeiseseisesiesiesiiens Port Louis...........ccoo.un.. MUS| Distribution..............ccc.ccovuenr 07/20/2007. | 08/07/2017. | ......... 1,013,232 (VI UROUTINS IOV 1,013,232 | ..... 1,013232 | - ... - 0

Nationwide Mutual Fire
Comvest Investment Partners IV, LP..........c.cccoovvvinirrnnnnne West Palm Beach........ FL...| Insurance Company 07/29/2011. | 03/29/2017. | ....... 13,521,850 | - ... - - 0= e | e 13,521,850 |...13,957,573 | - orvoierrreien | e 435723 | ......... 435723 | - e
CVC European Equity Partners IV L.P........cccccoevvvvnerennee. London Distribution.. ... | 07/29/2005. | 10/24/2017. 970,686 0 ..970,686 | ........ 970,686 | - ... - 0
CVC IV Tandem FUNd..........cccvvieieneiierieeseiineiseeiienieens London Distribution.. .101/02/2007. | 12/26/2017. 902,235 0 ..902,235 | ........ 727,276

Nationwide Mutual Fire
Cyprium Investors IV, Cleveland OH. | Insurance Company 07/18/2012. | 03/29/2017. | ....... 22,271,009 | ....... (249,207) | - - (249,207) | - wvveverrne 22,069,389 |....22,554,009
Doughty Hanson & Co V LP NO.2..........cccneenrrnerinnrirerirenes London........oeeeeernenne GBR| Distribution.............cc.ccceuvuns 03/02/2007. | 08/04/2017. 939,886 0 ...939,886 | ........ 586,854
Dyal Capital Partners Ill.............ccocvrrirreneernniennsineeienineens New York........ccceeeennee NY.. | Distribution.............ccccceervens 09/30/2016. | 12/28/2017. | ........... 429,661 (V1 TN IR 429,661 | ........ 429,661
Dyal Capital Partners Ill Co-Invest Moonrise LP.................... New York.......ccovveunn NY.. | Distribution.........c.ccccoerivenene 07/25/2017. | 11/2712017. | w.oovvrenene 22,921 0 22,921 22,921 | - ... - 0

Nationwide Mutual Fire
EnCap Energy Capital Fund IX LP. Dallas........ccovvrrerennee. TX.. |Insurance Company 12/07/2012. | 03/29/2017. - - - 0f- 219,621,031 | - e | e 3,718,466 | ....... 3,718,466 | - oo
EnCap Energy Capital Fund VII, L.P. Dallas........cocenererrennes TX.. | Distribution.. 09/28/2007. | 06/29/2017. 0 451549 | - ... - 0
EnCap Energy Capital Fund VIII LP........ Houston TX.. | Distribution.. ... | 12/15/2010. | 10/12/2017. 813,462 0 [ | e 813,462 | oo 813,462 | - ... - 0
EnCap Energy Capital Fund X, L.P Houston TX.. | Distribution.. .1 03/31/2015. | 08/23/2017. 853,830 0 [ oo | veeerennn853,830 | oo 853,830 [ - ... - 0
Energy Spectrum VI, L.P.. Dallas.... . | Distribution.. 02/28/2011. | 02/17/2017. 0 ....8,837,810 | - ... - 0
Energy Trust Partners Fund IV, L.P.........cccoovinnieirines Dallas. . | Distribution.. ... | 08/30/2013. | 12/21/2017. 0 |eoveeieeeeeiees | eeern. 108,888 | . 108,888 | - ... - 0
Fourth Cinven..........ccccuvevnerineenn. London . | GBR| Distribution.. .| 02/24/2008. | 11/15/2017. 0 | eereerneveninens | 006,296,058 | ....4,130,917 | ...... (2,165,141) [ = oo [ e (2,165,141) [ ..o
Fundamental Partners |ll, L.P Grand Cayman. CYM| Distribution.. 05/18/2017. | 12/27/2017. 0 EE - 0
Global Infrastructure Partners...............couverenrieeeneeeiins New York. . | Distribution.. ... [ 12/14/2007. | 11/10/2017. 0 ER - 0
HarborVest Partners VI - Buyout Partnership Fund, LP......... | New York.. . | Distribution.. .12/31/2000. | 11/17/2017. 0 39,487 CR - 0
HarborVest Partners VI - Partnership Fund, LP New York.. . | Distribution.. 12/31/2000. | 11/17/2017. 0 95,861 LR - 0
Highland Capital Partners VII, LP . | Lexington.. . Distribution.. ... | 10/28/2005. | 12/28/2017. 0 45,346 EE - 0
ICG Europe VI St Helier. JEY | Distribution.. .| 06/26/2015. | 12/28/2017. 0 85,500 | - 85,500
Ironbridge Fund I, L Sidney... AUS | Distribution.. 09/01/2006. | 10/26/2017. 878 007 0 129,239 | - ...
Kayne Anderson Mezzanine Partners (QP) ..................... Los Angeles................ CA.. | Distribution.. .108/31/2010. | 12/27/2017. | ......... 3,496,028 0 | | e 3,496,028 EE -

Nationwide Mutual Fire
Lovell Minnick Equity Partners Il LP................... El Segundo CA.. | Insurance Company 09/26/2008. | 03/29/2017. | ....... 19,925,495 | ....(4,935,239) | - R RN I (4,935,239) | - oo | e 15,385,462 |...21,641,286 | - ..ocooovvrrvreens | v 6,255,824 | ....... 6,255,824 | - .o

Nationwide Mutual Fire
Macquarie Infrastructure Partners A/B, LP.. . | New York.. . | Insurance Company 02/08/2007. | 03/29/2017. | ....... 31,454,521 | ...(2,541,918) | - S | T | (2,541,918) | - oo | e 28,912,603 |...32,695,249 | - ..o | s 3,782,646 | ....... 3,782,646 | -

Nationwide Mutual Fire
MBK Partners Fund IIl, L.P Grand Cayman ... | CYM| Insurance Company 05/17/2013. | 03/29/2017. | ....... 23,331,256 | ....(2,274,059) | - - (2,274,059 | - oo | e 24,285,412 |...26,559,471 | - ... 2,274,059 2,274,059 | -
MCP Private Capital Fund Il...........ccoorvmreneriirinerierineenenns Luxembourg City......... | LUX | Distribution............cccccrvuerens 05/07/2014. | 12/04/2017. | ......... 1,076,099 (VI UOURRINS IOV 1,076,099 | ..... 1,073,251 | .oovvernvne (2,848) | - (2,848)
Mercato Partners Growth [, L.P........c.cooovveveevreeveiirseennne Salt Lake City.............. UT.. | Distribution.............cccoeevrenee. 03/12/2015. | 03/23/2017. | ....cvvveneee 25,207 0 25,207 25207 | - ... - 0
Navis Asia Fund V, L.P Kuala Lumpr... ... |MYS| Distribution.. ... | 02/01/2007. | 08/17/2017. 0 1,658,242 | ..... 1,658,242 | - ... - 0
Navis Asia Fund VII, L.P Grand Cayman. . | CYM| Distribution.. .1 01/29/2014. | 12/18/2017. 0 | oo | v 453,634 | L 453,534 | - ... - 0
New York Life Investment Management Mezzanine Partners
II, LP New York.. . .. | Distribution.. 10/31/2007. | 12/21/2017. 617,872 0 617,872 | - ... - 0
Northstar Mezzanine Partners V, L.P.... Minneapoli MN. | Distribution.. ..102/12/2008. | 05/03/2017. | ............ 721,802 0 , 721,802 | - ... - 0
One Rock Capital Partners, L.P...........cccocvmeeneineinninneins New York........cccoeeennee NY.. | Distribution.............ccccceerenens 01/30/2014. | 09/28/2017. | ......... 3,477,284 (VI URRTIN IOV 3,477,284 | ..... 3,477,284 | - ... - 0
Paine and Partners Capital Fund Ill, LP(fka Fox Paine
Capital Fund IIl) Foster City........ccoooune. CA.. | Distribution.............ccccceervens 08/15/2006. | 12/13/2017. | ......... 1,455,793 (VI EUOURTIN IOV 1,455,793 | ..... 1,455,793 | - ... - 0
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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
Peppertree Capital Fund IV, LP. Chagrin Falls .... | OH. | Distribution...........cccccovuvrurenne 09/30/2013. | 10/05/2017. | ......... 2,986,034 0 [ oo | e 2,986,034 | ... 2,986,034 | - ... - 0
Peppertree Capital Fund VI, LP. Wilmington DE.. | Distribution.. ... | 05/05/2016. | 10/05/2017. 270,719 0 270,719 | ....... 270,719 | - ... - 0
PerMIra V... New YOork........cccovrennee NY.. | Distribution.. .1 07/18/2006. | 11/29/2017. 503,081 (V1 U IO 503,081 | ........ 294,385 (208,696) | - (208,696)
Prudential Capital Partners I, LP...........cccooevmeenernerniinens Chicago IL.... | Distribution. 04/28/2005. [ 01/24/2017. | .......cn.... 23,016 0 23,016 23,016 | - ... - 0
Prudential Capital Partners I, LP. ... | Chicago.... . | Distribution.. ...| 10/15/2008. | 12/27/2017. 0 [ | e 2,399,886 | ... 2,399,886 | - ... - 0
Riverside Strategic Capital Fund I, L.P. ... |New York.. . | Distribution.. ... | 05/23/2017. | 12/28/2017. ...168,285 0 ...168,285 | ........ 168,285 | - ... - 0
Silver Lake Partners Il LP...........c.ooeinerniinneneiiniiieniens Menlo Park..........c....... CA.. | Distribution.............ccccceervnens 07/28/2004. | 12/15/2017. 296,681 0 296,681 | ........ 296,681 | - ... - 0
Nationwide Mutual Fire
Silver Lake Partners I, LP............ccccooeveininniinniiniinnis Menlo Park.................. CA.. | Insurance Company 12/19/2006. | 03/29/2017. | ....... 24,881,808 | ....(2,994,308) | - - RN IR (2,994,308) | - oo | e 22,059,707 |....25,961,806 | - .cooovvrvcrrnns | e 3,902,099 | ....... 3,902,099 | - i
Silver Lake Partners IV, L.P Menlo Park..........ccc..... CA.. | Distribution.. .| 04/02/2013. | 07/27/2017. 0 ..425,180 | ........ 425,180 | - ... - 0
Siris Partners IIl, L.P. Wilmington DE.. | Distribution.. 12/02/2014. | 12/22/2017. 0 1,213,460 213,460 | - ... - 0
SPE | Partners LP. Greenwich CT.. | Distribution.. ... | 07/26/2007. | 09/29/2017. | ...........277,206 | ..... 1,422,388 | - - RN I 1,422,388 83,608 | = oo [ s (1,615,987) | ...... (1,615,987) | = oo
Sprint Co-Invest, L.P.......ccccovvvvnnce. . | Grand Cayman. . | CYM| Dissolution.. . | 08/03/2007. | 10/17/2017. | .........1,509,318 | ....... (109,594) | - - - ..(109,594) | .....2,154,498 | .........3,558,338 | ..... 1,260,681 | ...... (2,134,556) | ......... (163,102) | ...... (2,297,658) | .......... 348,896
Stonehenge Opportunity Fund II, LP Columbus . | Distribution.. 10/28/2004. | 12/26/2017. .(91,316) | - - - (91,316) 28,400 | - ... 34,900 34,900 82,100
Stonehenge Opportunity Fund I, LP... .. | Columbus . | Distribution.. ...| 11/30/2010. | 07/28/2017. 0 | oo | cveeennn. 98,400 | e 98,400 | - ... - 0
Stonehenge Opportunity Fund, LLC.........cccoovvvvrveniivririinennn Columbus . | Distribution.. ... | 12/31/2000. | 01/20/2017. - - - - 0f- LR, LR - (V[ I 386,500
TAX LPoiecnne Boston Distribution.. .| 05/27/2004. | 11/08/2017. 0 oo | vereennn430,015 | e 430,015 | - ... - 0
TDR Capital Il 'C' L.P London Distribution 06/26/2006. | 07/28/2017. 0 oo | e 1,564,089 | ... 1,480,071 | ..cocovee. (83,998) | - eevreeririins | s (83,998) | ...covvrverrirerirnns
TPGASIA VI, L.Pecoiieecieeieeeeise e Grand Cayman............ CYM| Distribution.. ... | 04/07/2014. | 10/30/2017. 818,843 0 ..818,843 | ....... 818,843 | - ... - 0
TPG Partners VII, L.P Fort Worth TX.. | Distribution.. ... | 05/27/2015. | 12/28/2017. | ......... 1,909,456 0 1,909,456 | ..... 1,909,456 | - ... - 0
Trident IV, LP.......... Greenwich CT.. | Distribution.............ccccceerenens 05/21/2007. | 12/28/2017. | ......... 5,983,966 (V1 TN IOV 5,983,966 | ..... 5,983,966 | - ... - 0
Trident V, LP........... Greenwich CT.. | Distribution.. ... | 12/20/2010. | 10/19/2017. 1,873,364 (VI POOROIORTONS IOV 1,873,364 | ..... 1,873,364 | - ... - 0
Unison Capital Partners Il (F), L.P Tokyo JPN | Distribution.. .| 11/01/2004. | 08/04/2017. ...(3,468,858) | - - RN IOV (3,468,858) | ......... (21,621) | ........ (3,421,591 | .oovvne 53,120 | oo 26,415 | ....... 3,448,295 | ....... 3474710 | = o
Nationwide Mutual Fire
Vista Equity Partners Fund V, L.P........c.ccccoveinerinneinsiierinnns DOVE.....corrvrrrierirnes DE.. | Insurance Company 07/11/2014. | 03/29/2017. | ....... 20,171,579 | ....... (348,461) | - - RN IO (348,461) | = ovveeerrerns | e 20,444,264 |...21,277,299 | - oo | s 833,035 833,035 | -
Yukon Capital Partners Il, LP...........cccccuevvunne Minneapoli DE.. | Distribution..............cccc.coevvvnr 11/05/2013. | 12/14/2017. | ......... 3,044,940 (VI ETOOROITORPONS IOV 3,044,940 | ..... 3,044,940 | - ... - 0
Yukon Capital Partners I, LP.........cc.cccouerervrennce Minneapoli MN. | Distribution............cccccceervrens 07/18/2017. [ 12/06/2017. | .....oocvvneven 6,341 (V1 RTINS ISR 6,341 | oo 6,341 | - ... - 0
Yukon Capital Partners, LP. Minneapoli DE.. | Distribution.. .106/15/2011. [ 10/18/2017. | ......... 7,403,368 0 | | e 7,403,368 | ... 7,403,368 | - ... - 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cccoooriiivins o | e 276,466,738 | ..(15,141,505) 0 0 0 ]...(15,141,509) | ..... 2,253,003 | ..... 272,553,674 |..287,806,408 | ...... (7,837,974) | ..... 23,090,706 | ..... 15,252,732 | .......... 821,502
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Mutual Capital LLC... Columbus. OH. | Distribution.. 07/31/2002. | 12/31/2017. | ..... 4,943,940 0 . 4,943,940 | ....4,943940 | - ... - 0
Nationwide Private Equity Fund, LLC Columbus . | OH. | Distribution.. ... | 10/14/2004. | 12/29/2017. 22,517,862 0 o | v 22,517,862 |...22,517,862 | - ... - 0
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated...........ccooeiininiins oierisieiscesssscssenns | eovene 27,461,802 0 0 0 0 (L] 0 . 27,461,802 |....27,461,802 .0 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
Nationwide Mutual Fire
AEW Core Property Trust (U.S.), INC......ocverriiiiiiniiniiienies Baltimore..........cc.cco..... MD. | Insurance Company 03/31/2015. | 12/31/2017. | ....... 74,448,877 | ....(6,822,466) | - - S (6,822,466) | - ...coovvrrvens | e 69,245,077 |...77,384,567 | - .cooovvvvcieens | s 8,139,490 | ....... 8,139,490 | -
Bay Area Historic 2011 Fund LLC...... ... | San Francisco. CA.. | DisSOIUtioN..........everereriererene 06/03/2011. | 01/30/2017. | = wevveerereienne - - - - 0f- e LR EE - 0 118,158
Bridgepoint Hospitality Holdings LLC...........ccccccurieniiinniis Columbus..........cccueuee OH. | Dissolution............cccc.ceuuune 12/09/2005. | 12/19/2017. ..(1,004,331) | - - = | e (1,004,331) | - oo [ i (705,031) | - oo s | 705,031 | .......... 705,031 | .......... 281,079
CCP NI Master Tenant 2 LLC Santa Monica CA.. | Distribution.. ... [ 12/10/2015. | 11/16/2017. 0 ..170,388 | ........ 170,388 | - ... - 0
CCP NI Master Tenant LLC...........cccccovurneen. Santa Monica CA.. | Distribution.. ...|07/31/2015. | 11/16/2017. . 0 119,767 | 119,767 | - ... - 0
Centerline High Yield CMBS Fund II, LLC.........cccovevrerernennn. IPVING. s TX.. | Distribution..........c.ceevvevernen. 06/28/2004. [ 06/30/2017. | = oooovvvecvirerirans | e 18,446 | - - RN [ 18,446 | - o [ e 18,446 | .......... 18,446 | - ... - 0]-
Nationwide Mutual Fire
CIM Fund VIl L.P....ovrrinnes Los Angeles CA.. | Insurance Company 12/31/2014.03/29/2017. | ....... 17,965,204 | ....... (618,308) | - - RN (N (618,308) | = eocvevrerireren | e 17,440,646 |....18,019,859 | - ooooivirvcrres | e 579,214 | ......... 579214 | - i




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
5 6 7

€603

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
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CR Tenant LLC Columbus.........cccevene. OH. | Distribution.............ccevvrerinnne 05/23/2014. | 05/08/2017. | .............. 96,903 0 . 96,903 | .......... 96,903 | - ... - 0
Crow Holdings Realty Partners V, L.P.... Dallas........coceererrrnnes SD.. | Distribution.............ccccceervenes 01/14/2008. | 12/21/2017. | ......... 1,543,248 (V1 TSI ISR 1,543,248 | ... 1543248 | - ... - 0
Nationwide Mutual Fire
Crow Holdings Realty Partners VII, LP... Wilmington DE.. | Insurance Company 05/01/2015. | 02/24/2017. | ....... 12,117,052 23,112 | - - - 23,112 | - ER 354,521 354,521 | -
Crow Holdings Retail Fund, L.P Dover. DE.. | Distribution.. 04/01/2015. | 12/21/2017. 361,334 0 L - 0
Exeter Industrial Value Fund Il L.P.......c..ccovvivninireriins Conshohocken............ PA.. | Distribution.. ... | 03/27/2014. | 111712017 | ......... 1,122,680 0 CE. - 0
FMC Pier 2 Sublessor LLC San Francisco CA.. | Distribution .| 08/15/2014. | 12/18/2017. 146,030 0 CR - 0
Georgia Housing Tax Credit Fund LLC.... ... | Atlanta.. . | Fully Amortize 12/29/2017. | 12/31/2017. | - . | (1,150,341) | - .. | e . (1,150,341) | - .. - EE - 0f-
Golden Belt..........cccovvvrnrrnnnc Durham .| Fully Amortized... .| 01/08/2008. | 12/31/2017. | - ... L (2,900) | - - (2,900) | - C CR - 0 667
Nationwide Mutual Fire
Harbert U.S. Real Estate Fund V, L.P.......cccccccoovivnrrnnrincens Birmingham................ AL.. | Insurance Company 11/26/2013. | 02/09/2017. | ....... 16,311,410 | ....(1,345,031) | - - S e | e (1,345,031) | = coovvveeeieens | e 14,966,379 |....16,603,909 | - oo | s 1,637,530 | ....... 1,637,530 | - e
Hunt Commercial Realty Partners IIl LP (fka Capmark Il)..... Horsham..........cccvevue PA.. | Distribution.........c.ccovverevvnn. 07/23/2007. | 12/27/2017. | ............ 138,766 (0 [ TR ISV 138,766 | ........ 138,766 | - ... - 0
Impact Childcare LLC San Francisco. CA.. | Dissolution ... | 01/03/2006. | 07/25/2017. | - - - - - 0f- - EE - ([ I 185,868
Laurel Hill Venture LLC SOOI Madison...........cccuevenee WI... | Fully Amortize ... [ 12/15/2015. | 12/31/2017. 215293 | - (4,229,297) | - e RN IOV (4,229,297) | = ovovvvrreri C . ER— - 0] -
Legg Mason Real Estate Fund Il.............ccccueruenee Los Angeles CA.. | Distribution...........ccccccceveuennne 07/12/2005. | 12/19/2017. | ......... 5,500,000 0 oo | v 5,500,000 EE - 0
Metropolitan Real Estate Partners V, L.P. . | New York. . | Distribution.. ... | 04/16/2007. | 12/21/2017. 1,815,810 0 1,815,810 ER - 0
Nationwide Sol 1 LLC ... | Washington... ... | DC.. | Distribution.. ... | 07/21/2016. | 10/30/2017. 0 ...190,085 ER - 0
PCCP Credit IX, LP.......ocvoeviririenireiiens Dover. DE.. | Distribution.............cccccoeuvuens 03/28/2017. | 12/21/2017. 0 68,628 ER - 0
PCCP Equity VII, LP, . . . | Distribution.. ... | 05/10/2016. | 11/28/2017. (VI TN IOV 1,125,653 ER - 0
Pretium Residential Real Estate Fund II, L. ... |New York.. ... |NY.. | Distribution.. ... | 09/01/2016. | 07/17/2017. 0 35,637 35,637 | - ... - 0
Raintree 973 Market Master Tenant LLC .... | San Francisco. CA.. | Distribution...........ccccceceuennne 05/27/2014. | 09/28/2017. 0 57,420 | .......... 57,420 | - ... - 0
Ram Realty Partners Il, LP Palm Beach Gardens.. |FL... | Distribution ... | 06/22/2007. | 12/14/2017. (0 [ USRI ISR 1,326,294 | ..... 1,326,294 | - ... - 0
River House Landlord LLC..........cccceverrermeieereeirneeiesireenns Roanoke..........ccccueen. ... | Fully Amortize ... [ 12/05/2012. { 12/31/2017. LR (163)] - - (163)] - R LR ER - 0] -
Rockbridge Hospitality Fund IV, LP.......cccccccoeviiviininiiins Columbus .| Distribution..........cccccovvueinnn. 11/09/2007. | 12/21/2017. 0 CE. - 0
Rockbridge Real Estate Fund |, LLC . | Columbus . | Distribution.. ... | 03/30/2000. | 12/19/2017. - - - - 0]- EE - 0
Rockbridge Real Estate Fund Il ... | Columbus .| Distribution.. ... | 07/07/2003. | 12/19/2017. B IR - - - 0f- ER . ER - 0
Rockbridge Real Estate Fund IIl LLC.........ccooconevrerirnrennens Columbus . | Distribution............ccocccevrvnens 06/12/2006. [ 04/21/2017. | = ooovvvrcrrreriaes | e 61,804 | - - - 61,804 | - . 61,804 ER - 0
Nationwide Mutual Fire
Rubenstein Properties Fund Ill, L.P. Wilmington DE.. | Insurance Company 10/23/2015. | 01/20/2017. | ......... 5,874,106 | ........ 425894 | - - EU IS 425894 | - o | e 5,693,695 TSR (S (608,867) | ......... (608,867) | = evovrerereireiens
Stonehenge REV | LLC Columbus . | Distribution.. ... [12/22/2015. [ 02/27/2017. | .....ccnec 40,617 0 . 40,617 LR - 0
Strata Fund 25 Lessee LLC Chapel Hil.... . .| Distribution.. ... | 06/30/2015. | 12/31/2017. 297,246 0 . 297,246 | ........ CR - 0
Stuyvestant Hall Master Tenant LLC..........cccccovevvrvirerninnnns Delaware..................... . | Dissolution..............ccceeeurrane 04/03/2012. [ 12/14/2017. | = ceevvveerereee - - - - 0]- e e EE - 0 1,755
TCF GALIHTC 2017 LLC ... | Atlanta . . | Fully Amortized ... [12/29/2017. [ 12/31/2017. | - ORI IO (579,724) | - oo NN (N (579,724) | - .. - LR ER - 0] -
Urban America LP I . | New York.. . | NY.. | Distribution .101/23/2007. | 01/30/2017. 10,104 | ..... 7,327,658 | - - RN I 7,327,658 | - oo | e 7,337,762 20,014 | - s | e (7,317,748) | ...... (7,317,748) | - oo
Nationwide Mutual Fire
US Regional Logistics Program, L.P........ Dover DE.. | Insurance Company 10/18/2016. | 02/22/12017. | ....... 30,920,370 | - ... - - - 0 [ = e | v 30,920,370 |....31,675,462 | - .oovvovrviris | e 755,092 | .......... 755,092 | - v
Waterton Residential Property Venture XIII, L.P...........c....... DOVEr ..o DE.. | Distribution.........c.ccccoeovurunnns 06/02/2017. | 12/28/2017. 285 0 . 285 | e 285 | - .. - 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.............ccoooiiiiiiiiiiins v | s 173,329,265 | ....(1,933,222) | ....(5,962,425) | ......ccooceennncs [( 0. (7,895,647) | ..ovvvvvvininca 0] ... 172,361,861 |..176,606,124 | .........cccooneve. 0. 4,244,263 | ... 4,244263 | ... 1,084,335
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
NW REL LLC..oiiiiiii i |Columbus .................... |OHA |Distribution ............................ 02/08/2008. | 12/29/2017. | ....... 47,216,745 (V] [ P 47,216,745 |...47,216,745 | - ... - 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ..o i | e 47,216,745 0 0 0 0 (L] I 0] . 47,216,745 |...47,216,745 .0 0 0 0
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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 Other - Unaffiliated
400 Capital Credit Opportunities Fund LP............cccccovevennes WindSor........ceeveernenns CT.. | Distribution............ccccccevrvnns 04/01/2014. | 07/01/2017. | ....... 16,136,183 | ....(1,387,096) | - - RN IOV (1,387,096) | = ooovvvvrvcrrrens | e 14,749,087 |....16,836,179 | = ooovvrvvricrns | v 2,087,093 | ....... 2,087,093 | -
MA P&C Ins. Co. Community & Economic Development
Intiative LLC Boston........c.ccceveiennnns MA. | Distribution.. .| 08/08/2013. | 06/23/2017. 0 e | verrerreenn 1,389 | i, 1,389 | - - 0
Pretium Mortgage Credit Partners |, L.P.... . | Wilmington DE.. | Distribution.. 11/25/2014. | 12/22/2017. 0 ....1,294,663 | - - 0
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated...........cocoviiiiinniiiiiins o ....(1,387,096) 0 0 0. (1,387,096) | ..ooovevcennnes 0 16,045,139 |...18,132,231 | ..ocovovrvrrnnee 0] . 2,087,093 | ....... 2,087,093 | .o 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
Arden Strategic Investment Fund .| Wilmington.... . | DE.. | Distribution.. .| 12/28/2012. | 07/28/2017. | ....... 13,900,000 (V1 TR PP 13,900,000 |....13,900,000 | - ... - 0
Nationwide Mutual Fire
OYS Fund LLC New York.....ccocvenreenns NY.. | Insurance Company 04/01/2011. | 11/30/2017. | ... 187,981,865 {1 IR 187,981,865 |..212,040,000 | - ooorovirinirinns | o 24,058,135 | ..... 24,058,135
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated..............c.ccooroiriiiiiinsiieieiiins cvrereiieissssenesssissenssisnes | anne 201,881,865 0 0 0 0 (L] [ 0 ... 201,881,865 |..225,940,000 | ....................0 | ... 24,058,135 | ..... 24,058,135
Non-Collateral Loans - Unaffiliated
| City of Dayton Loan Dayton |oH. [ Distribution 0 17,093 | .....17,083 | - ... - 0
2799999. Total - Non-Collateral Loans - Unaffiliated........cccccovirvniiniiiininnnnens 0 0 0 0 (O IR (U [P 17,033 .0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 31: Apollo Tax Credit
Fund 53 LLC Columbus......coonerenne OH. [Fully Amortized..........cocvvt 12/29/2006. | 12/31/2017. | = oo = e | e (193,489) | - oo © s | e (193,489) | - oo LT LT L - 0]-
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillatd. ..o i sseiesssssssssessesss st ssssssssnssssssnsane 0 0].... (193,489) | ..oovvvvirirnad [V I 0. (193,489) | .oovvvvrerinnnad (O I (] P 0 .0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
American Tax Credit Fund
NTCIF-2011..o s Columbus......coonerenne OH. [2017-A, LLC - - - - (V1 I [ 9,830,518 |...11,389,279 | - i | e 1,558,761 | ....... 1,558,761
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 0 0 0 0 {1 [ 01... 9,830,518 |....11,389,279 | .....ococeveeel0 | i 1,558,761 | ....... 1,558,761
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
| Patrick Henry Lofts (611 Jefferson SIF, LLC)........ccccovvvu. I Roanoke LR - (600)] - - (600)] - L. - 0]-
3799999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 (600) 0 0 [(S100) ) [P 0 .0 0 0 0
Any Other Class of Assets - Unaffiliated
| GiveForward, Inc |Wi|mington ............ 500,003 | - - - - 0]- . - [0 IR [ (500,003)] ......... (500,003) | - oo
4299999. Total - Any Other Class of Assets - Unaffiliated.............ccooririiiiniiniiniisssiss s 500,003 0 0 0 0 () 0 ...500,003 0 .0 (500,003) (500,003) 0
4499999, SUDEOLAl = UNAFAIIBIEA. ...ttt SLE 1R Rt | eiia 725,586,919 | ..(31,023,371) | ....(6,156,514) | ..coovvrrurerninns [0 0]..(37,179,889)] ..... 2,253,003 | ... 710,098,550 |..770,827,091 | ...... (7,837,974)| ... 68,566,515 | ..... 60,728,541
4599999. Subtotal - Affiliated. ... oo o 286,390,930 0 0 0 0 (V)] 0] ... 286,390,930 |..312,007,826 | .....ccooenrrnn 0 ... 25,616,896 | ..... 25,616,896
4699999. Totals. .1...1,011,977,849 | ..(31,023,371) | ....(6,156,514) | ..coovvvrvrrerrnes (01 I 0 |..(37,179,889) | ..... 2,253,003 | ..... 996,489,480 |1,082,834,917 | ...... (7,837,974 | ..... 94,183,411 | ..... 86,345,437
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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
361798 T7 2 [GNMA Pool MA4174................. ...104.494 ..42,119 41,550 (168) | ovvveverreireirenns [ e [ s 5.000 |...... 4.034 |MON.. ....1,679 | 01/31/2017. | 11/20/2024.
455780 AG 1 [Indonesia (Republic of) AID SrNt... ...109.834 ..384,419 350,000 358,606 (2,005) [ ..o | e | e 8.900 |...... 7.467 |JD....... ..31,150 | 10/18/2001. | 06/01/2021.
491798  AA 2 |Kenya (Republic of) AID Sr Nt ...104.148 118,612 (TN T B ....10.000 |...... 8.355 |AO...... 2,484 | ... 11,765 | 10/18/2001. | 10/15/2018.
742651 DJ 8 |Private Export Funding Corp Nt ...107.659 6,482,957 3,869 | oo | e [ e 4.300 |...... 4.373 [ID.ceec | v 12,422 | ........ 279,500 | 11/17/2009. | 12/15/2021.
742651 DU 3 |Private Export Funding Corp Nt ...100.200 ..5,009,990 5,000,000 5,019,728 (R ) I Do 2.250 |...... 2.066 |MS......| oo 33,125 | ........ 112,500 | 01/01/2016. | 03/15/2020.
912810  PS 1 |U S Treasury 01/15/2027 TIPS, ...143.104 36,498,633 25,505,000 31,757,996 628,475 | ........... (A7,750) [ .oocvorererrerneniens [ e [ e 2.375 |...... 2155 | s | e 342,268 04/02/2009. | 01/15/2027.
912810 RL 4 |U S Treasury 02/15/2045 TIPS ..105.530 | ... 45,589,172 | ..o 43,200,000 | ........... 43,995,984 84,538 3296 | .vverirerieriens [ e [ 0.750 |...... 0.875 | FA..ccoo.| v 128,504 12/12/2017. | 02/15/2045.
912828 20 8 | U S TraSUNY Nb.....oeeieceieeieicieieeiesieeieee st sssensesssssssensnnens | enenns | oo | vevevesenne | aeesneeins L1 [ 989,805 |..... 98.930 | .ovvrerirens 989,297 | .ovvvrrrne 1,000,000 989,954 149 | oo [ [ s 1.500 |...... 1.907 [ | v 6,929 | .o 12/18/2017. | 07/15/2020.
912828 2L 3 |U S Treasury 07/15/2027 TIPS........cccoccommrvemmmvemmmeemereeneneennneensseenessinsseinnnes | ceneee | oo [ evvvneenins | evvnnreens | s 226,998,285 |...100.299 | .......... 228,431,312 .227,750,000 226,945,461 (77,310) 24,486 | ...coovereieis | e | s 0.375 |...... 0.502 |Jdeccvves | o 397,838 11/30/2017. | 07/15/2027.
912828 H4 5 |U S Treasury 01/15/2025 TIPS Moo [ | e e | s 126,891,402 |...103.219 | .......... 127,475,643 .123,500,000 | ......... 129,764,369 | ......... 2,594,895 | ......... (158,772) | cevovvereervrinens [ verireeereeiniisenes [ e 0.250 |...... 0.122 | s | v 148,535 08/22/2016. | 01/15/2025.
912828 KD 1 |US Treasury Nt........ SD.. 3,967,500 |...100.996 4,039,844 ....4,000,000 3,995,827 3,610 | covveeeerierniiens | e [ oo 2.750 |...... 2.845 |FA...o.| v 41,549 04/20/2009. | 02/15/2019.
912828 LA 6 |U S Treasury 07/15/2019 TIPS......ccc.coovurrvuieisrrissiessessssssssssssssssssssessssssssssans | soveens rerrnen.35,787,848 | ...119.110 | ... 41,688,334 | ............35,000,000 | ........... 40,601,303 | ............ 800,820 | ........... (93,672) [ .ooverrerrererins [ v [ e 1.875 |...... 1.600 |JJ....... 07/30/2014. | 07/15/2019.
912828  MF 4 | U S Treasury 01/15/2020 TIPS......c.coovummeummrenernereneennensseisensessesssesssssinssens | esves | eo | vevverennee | evveereen [ oo 15,029,264 |...117.052 | ............ 17,557,871 | ............15,000,000 | ........... 15,993,606 | ....coovver 321,859 | .......... 497,904 | oo [ e [ s 1.375 |...... 4773 |d....... 10/27/2016. | 01/15/2020.
912828 N7 1 |U S Treasury 01/15/2026 TIPS LS... ....11,654,327 |...105.572 11,612,938 | ...........11,000,000 | ........... 11,874,753 | ..covvenne 237,332 | oo (53,631) [ vovvererereererins [ errerierieeerseeiinns [ e 0.625 |...... 0.138 | JJ....... 08/22/2016. | 01/15/2026.
912828 S7 6 |U S Treasury Nt........ LS... 9,739,877 | ..... 96.703 9,670,310 . 9,769,190 29,313 | oo | e | e 1125 |...... 1.793 |U....... 07/11/2017. | 07/31/2021.
912828 TE 0 |U S Treasury 07/15/2022 TIPS M.... ....27,404,293 |...107.118 26,779,514 25,000,000 27,970,455 547,671 (243,092) | ovooverreririnens [ e [ e 0.125 | ....(0.805) | JJ....... 11/01/2012. | 07/15/2022.
912828  UB 5 | U S TIEASUNY Nb.....ooouieiieiieciiesies ettt sssessnnas | eeeens v 19,969,598 | ... 98.606 | ... 19,721,100 | ............ 20,000,000 | ........... 19,971,709 2111 | e | e [ e 1.750 |...... 1.788 |MN...... 09/21/2017. | 11/30/2021.
912828  UH 1 |U S Treasury 01/15/2023 TIPS.......ccoooommmrememrissnrissnsissssissssssssssssssssssssssnnns | oovvv | o [evvivsnniins | eovvenniens | v 36,612,938 |...106.033 | ............ 40,292,579 38,000,000 39,658,365 800,314 | .......... 174,540 | oo [ e [ 0.125 |...... 0.597 | J....... 06/25/2013. | 01/15/2023.
912828  UX 6 | U S Treasury 04/15/2018 TIPS.......c.coovuermmeieereriereneerensssissessessessssessssens | eeeens ....35,678,345 |...106.581 36,237,388 | ............34,000,000 | ........... 36,326,742 | ............ 726,212 | ......... (158,879) | evvvevercervrinens [ reeereeirseriseinenes [ e 0.125 | ....(0.322) | AO...... 08/22/2016. | 04/15/2018.
912828 X7 0 | U S Treasury Nb......cooueiiiiriiirieieieeienisssessessessesssissessessessssnsns | eveees R 1,969,140 |..... 98.195 | oo 1,963,906 1,969,317 ATT | e [ [ e 2.000 2.261 |AO...... 12/18/2017. | 04/30/2024.
912828 XU 9 |U S Treasury Nb.....ooocoriinninnnisinsessissninssnensssesenssssssssssesssssssssesenssessssseess | LS [ | wvnnnnienn [avnsinsn T | oo 2,971,407 |.... 98.992 2,969,766 ....3,000,000 2,971,840 433 | o [ [ 1.500 |...... 1.893 |JD....... 12/18/2017. | 06/15/2020.
0199999. U.S. Government - ISSUET OblIGAtIONS. ........vvuiruirrieerisiesieersssisssess s sttt ensssssssensesssssssnsns | ensssnes 639,207,944 XXX ...664,074,518 .629,962,955 | ........ 656,578,324 | ......... 6,664,806 (27,425) 0 0 XXX XXX XXX XXX XXX
U.S. Government - R tial Mortgage-Backed Securities
36202C 4P 5 | GNMA POOI #2B30........c0iiiiirieiiiireiiesisiesiesississssssssssssessesssseesssssssssssesssnsss | sevnes 41.. ...8,225 |..113.730 8,904 ..1,829 8136 [ | e (14) | cvvvvrereerrenns [ v | e 6.500 |...... 4.907 | MON. 01/01/2003. | 08/20/2028.
38377N N7 5 |GNMAREMIC Ser 2010-164 CIBD........ccoueureremrerrerieeerneesersssssensssesssenssnens | eoneees 4. ..8,629,686 |...100.912 | ..............8,821,059 | .....cccco.uus 8,741,303 8,708,130 VY A ISR DRI P 3.500 |...... 3.710 | MON. 02/18/2013. | 09/20/2037.
38377R KS 3 | GNMA REMIC Ser 2010-163 Cl MD.........c.covuueririrnrerenirineiieriereseesesisssseens | voeees A 9,622,266 |...103.951 ..10,000,000 9,860,594 28,121 | oo [ | 4.000 |...... 4.509 [MON... [ .. 33,333 | ... 400,000 | 04/14/2011.| 06/16/2039.
383770 PV 4 | GNMA REMIC Ser 2011-34 Cl PB.......cccovvurerereererineineriesiseesseesssssssssssssnenss. | woneees 4. 4,952,461 |...101.925 5,127,838 5,086,225 | ...oovvvrerirnririinines | s 14,756 | veonveeeeiiens [ reeeneeisssinsnienes [ e 4.000 |...... 4.554 |MON... [ oo, 17,003 | ........ 205,114 | 02/18/2013. | 08/20/2039.
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB..........ccocovvrvrvirnvenrireresnnneiinnns | e A4 1,767,920 |...107.187 1,807,586 1,789,710 1,398 | oo | s [ e 6.500 |...... 6.913 [MON... | covvvrnad 9,791 | ... 117,493 | 12/12/2001. | 06/15/2024.
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z 4 ..1,949,846 |...111.716 1,897,034 1,916,815 (1,900) [ .oooeernrererrernns | eeerreriseeneriseeins | oo 7.250 |...... 6.826 | MON.. 11,461 137,535 | 01/30/2002. | 09/15/2025.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 12 Al | e 2,042,417 |...110.059 ..2,259,100 | .. 2,052,622 2,044,536 185 | oo | vt [ e 6.750 |...... 6.895 [MON... | ...c...... 11,546 | ........ 138,552 | 01/24/2002. | 06/15/2026.
911760  LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.....c.ovvrivnnnnnnrnnnnsnnsminssnsnnnnns |eonnns | oo | vevnseennidh | e 1 I 1,532,914 [..112.444 | .............. 1,641,595 | .oovoovrnns 1,459,918 1,493,849 [(EE) ] N (RO [P 6.750 |..... 5.977 [MON... | oo 8,212 | oo 98,544 | 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities. 30,505,735 XXX 32,409,052 31,094,130 30,907,995 (U I 48,438 0 0 XXX XXX XXX | e 116,973 | ... 1,403,693 XXX XXX
0599999.  Total - U.S. GOVEIMMENE....couiiusiisereeiesseesssssssss sttt | nnnsannd 669,713,679 XXX | s 696,483,570 | ......... 661,057,085 | ......... 687,486,319 | ......... 6,664,806 21,013 0 0 XXX XXX XXX | ... 1,860,742 | ... 4,405,860 XXX XXX
All Other Governments - Issuer Obligations
135087 E6 7 |Canada /Govt/ Bd CDN$ SD. [ [ | e 1FE| oo 3,213,429 | ..... 95.932 | oo 3,052,486 | .............. 3,181,927 3,288,211 | oo | e (11,695) [ oo | e 213,284 |...... 1.500 |...... 1.083 08/19/2016. | 06/01/2026.
135087  YZ 1 |Canada /Govt/ Bd CDN$ SD.. [..|. ..2,037,996 |...104.168 ...1,657,275 ....1,590,963 1,592,359 (LC10) ) [T IOV 103,273 |...... 3.500 |...... 3.458 02/18/2011. | 06/01/2020.
000000 00 O |Argentina (RePUBIC OF) SFNL.......ccouivmueiirerieieeieeesieneeesssnienes | veeees D|.. ...116.500 107,803 107,348 | oo [ e (V0] [N ISR IO 8.280 |...... 6.640 12/05/2017. | 12/31/2033.
040114  GW 4 |Argentina (Republic of) Sr Nt D|.. ...108.900 571,725 556,472 (6,108) [ .ovoeeevriieiis | e | s 6.875 |...... 4.888 04/18/2017. | 04/22/2021.
040114  HK 9 | Argentina (Republic of) Sr Nt .|D ..1,824,237 |...105.500 ,850,470 1,821,183 (766) (20221 | O I 5.625 |...... 4.568 .| 12/2712017. | 01/26/2022.
G1981@ AA 0 |[Cayman Islands (Govt of) Gtd Sr Nt D|. 1,720,538 |...102.492 ...1,763,406 1,720,538 [ ..o [ e | e [ s | s 4.850 |...... 4.880 03/12/2004. | 03/01/2019.
X74359  AE 4 |Russian Federation SrNE........ociiriiiiiininininssissssrsssssessssnsssesssnssssenees | s [0] IR [PV 3FE| s 2,205,000 |...108.237 | ..cocvvrnves 2,164,740 2,164,740 84,872 | .oeoeee(26,972) | oo | | s 4.875 |..... 3.217 09/30/2016. | 09/16/2023.
0699999. All Other Governments - Issuer Obligations. ....11,671,156 XXX 11,167,905 | ...........10,864,963 | ........... 11,250,851 | coovevnnenad 84,106 | ..o (47,851) | coriviiiiinnn0 | e 316,557 | XXX XXX XXX XXX
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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
1099999. Total - All Other GOVEMMENES.............ovveeecveeecseescsiesesseeessss s sses s essssess s ssess s ssesssssessssesssssssssesssssssssnsens | eosesseses 11,671,156 XXX | s 11,167,905 | .oooovvennee 10,864,963 | ........... 11,250,851 | cooovveinnad 84,106 | ..coooones (47,851) [ v 0 | s 316,557 | XXX XXX XXX | s 93,578 | ........ 334,414 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
34153P  JB 5 [Florida St Bd Ed GO Pub Cap Outlay Ser B.........ccocumernerimeeneesernerisennennns | eovvene | [ everrenni2 | oevens 1FE| coovir 1,471,088 |...102.346 | ... ..1,453,313 1,420,000 1,436,032 [ ..o | eerreeerne(10,786) | v [ e [ s 5.000 |...... 4.170 |JD....... 07/30/2014. | 06/01/2023.
34153P  MF 2 |Florida St Bd Ed GO Pub Ref Cap Outlay S 2] 1FE| ...........10,459,258 |...105.514 10,435,335 9,890,000 | ... 10,115,419 | oo [ errreend(87,243) | oo | e | e 5.000 |...... 4.000 [JD....... 07/30/2014. | 06/01/2024.
373384 GV 2 | Georgia St GO SEI B.......cvuvrveiiiieiesieciesissises s | eneies . 2| ... 1FE 5,346,606 |...101.748 ...5,087,400 5,023,530 | cvvvvevrerrerrerrenne | erereend 58T [ v | oo | oo 5.000 |...... 4.040 |JJ....... 07/30/2014. | 07/01/2019.
373384 JQ 0 |Georgia St GO SErB......ccoovriveeriiiieeiei e | s . 2| ... 1FE| cooeiienn 256,765 |...103.523 258,808 251,647 | oo | vereierene(1578) [ e [ | 5.000 |...... 4.320 [JJ....... 07/30/2014. | 01/01/2026.
373384  PJ 9 | Georgia St GO REf SEr L.....cuuuiiriieceiirinriesieseeesssiesse e esesseessssnns | eeeees [P PPN IOV 1FE| v 16,810,522 |...101.783 15,267,450 | ............15,000,000 | ........... 15,158,963 | ....cvvvvvrverierienes [ eeneeene(B11,257) [ | s | s 5.000 2.850 |JJ....... 02/18/2013. | 07/01/2018.
419792 FE 1 |Hawaii St GO Preref Ser DQ........cccccoeuuiiiniinciiniiiciinississiccsesissessissiiens | covis . 2] 1 3,725,387 |...104.552 | ... 3,758,644 3,650,899 | .oovvvrierinriiens | creerenn(BT,743) [ o | e | s 5.000 |...... 3.860 | JD....... 04/29/2016. | 06/01/2020.
419792 FS 0 [Hawaii St GO Unref SErDQu.......cvurrerermmerieriieereeississeriesieseseesssssssssssssenes | sevees [P I 2| 1FE| cooir 1,051,769 |...104.839 | ...cccconnee 1,064,116 1,030,252 [ ...ceovvevrrcrirerirns | verreeenne(10,294) | oo [ [ e 5.000 |...... 3.898 |JD....... 11/12/2015. | 06/01/2020.
574192 4W 7 |Maryland St GO Ref St & Loc Facs Ln Ser. ....10,430,304 |...102.967 9,267,030 9,174,062 | oooovvvrcvrerecirinns | eerreene(204,569) [ oo | v | s 5.000 |...... 2631 |MN......| ..........75,000 | ......... 450,000 | 02/18/2013. | 11/01/2018.
574192 4X 5 |Maryland St GO Ref St & Loc Facs Ln Ser. ...11,210,895 |...106.117 10,611,700 | ............10,000,000 | ........... 10,351,772 | cevovveevernerrereinees | e (184,183) [ oo | e | e 5.000 |...... 3.011 [MN......| .........83,333 | ....... 500,000 |07/30/2014. | 11/01/2019.
57582N 3D 5 |Massachusetts St GO Ref Ser A.................. ...12,142,980 |...108.994 11,771,352 211,096,193 | e | e (108,526) | s | e [ e 5.250 |...... 4.120 |FA......| .......236,250 | ........ 567,000 |09/30/2005. | 08/01/2020.
57582N  H8 1 |Massachusetts St GO Ref Ser C v 12,469,780 |..117.521 | ... 12,756,905 | .. . v 114857 [ s | eerreeenn(109,564) | oo [ e [ e 5.500 |...... 4.221 |ID.ccee | e 49,752 | 597,025 |01/24/2007. | 12/01/2022.
57582N  SM 8 | Massachusetts St GO Ref Ser D........c.coucuneernveenerrnerineeiseinenisssisssssesseseseesnens | ovenen | oo | oveeseneens | eenen IFE | i 8,555,400 |...110.229 | .............. 8,267,175 | coovvvrnen. 7,500,000 7,756,289 | oooovvvecveriecinens | ereereennn(86,350) [ oo | v | e 5.500 |...... 4.170 |AO..... | ......103,125 | ........ 412,500 | 08/17/2006. | 10/01/2020.
57582N XM 2 | Massachusetts St GO Ref Ser B.... SD.. | [ | e TFE | s 6,557,280 |...127.299 6,000,000 6,328,054 | ..ovvorvererrenrireni | eenrererd(26,788) [ oo | s 5.250 |...... 4.540 |FA......| ... 131,250 | ........ 315,000 |06/15/2007. | 08/01/2027.
57582P AB 6 |Massachusetts St GO Ref Ser B.... SD.. |.. . 5,485,100 |...112.509 ...5,625,450 5,000,000 5,161,057 | covoovevvrrrererncernens | ereereennn(39,802) [ oo | vevveriseinerienins | e 5.250 |...... 4.290 |MS......| .........87,500 | ........ 262,500 | 03/28/2008. | 09/01/2021.
57582P  QQ 6 |Massachusetts St GO CONS LN SEr A........cccvvvererirrenmeiiiinerierirenisssesssiessinens | cevees 2|l AFE | 10,387,764 |...104.000 10,400,000 | ............10,000,000 | ........... 10,068,343 | ...ovvvvrrvcrirerrnnns | rreeeennn(56,126) [ oo | e | s 5.000 |...... 4.390 |MS.....| .......166,667 | ........ 500,000 |02/18/2013. | 03/01/2025.
594610  3J 4 |Michigan St Enviro Protn GO Ref Environm SOOI DO . 1,035,015 |...105.823 | ... 1,058,230 | .. 1,010,696 [ ...ccovverrrvcrvcrres | errrenereeeT578) | e [ [ 6.000 |...... 5.158 |MN......| ..........10,000 | .......... 60,000 |07/30/2014. | 11/01/2022.
594610 3R 6 |Michigan St Enviro Protn GO Taxable Ref [SSSTIRRRROIN BN [P I 4 ... 1FE | oo 3,487,634 |...106.304 | .............. 3,720,640 | ..ovvveneee. 3,500,000 3,497,089 | ..ooovvveerrerrnriinns | v L85 [ | e | s 6.850 |...... 6.900 |MN......| .........39,958 | ........ 239,750 | 07/30/2014.| 11/01/2019.
604129 HK 5 |Minnesota St GO Pub & Recr Fac Imp Ser A SOOI BV . 9,397,714 |...101.456 9,000,000 9,032,177 | oo | cerarrceen(75,496) [ oo | v | e 5.000 |...... 4.120 |JD.ccoooe | v 37,500 | .. 450,000 | 07/30/2014. | 06/01/2020.
604129 NW 2 |Minnesota St GO Trunk Hwy Ser E et saens | saviens . 3,832,272 |...103.739 3,795,000 3811179 | oo [ errreneeend(6,526) [ oo | e | e 4.000 2957 |FA..oo| 063,250 | ... 100,000 | 12/18/2017. | 08/01/2023.
604129 UB 0 |Minnesota St GO St Trunk Hwy Ser B 6,807,702 |...105.275 6,000,000 6,238,236 | ovvovrverrennieeneeins | e (145,794) | i | e [ e 5.000 |...... 2429 |FA.......| ........125,000 | ........ 300,000 |07/30/2014. | 08/01/2019.
605580 EC 9 |Mississippi St GO Ref Ser A FSA Cr. . RN 1,105,800 |...109.758 | ... . 1,000,000 1,026,403 | ..o [ erreeneennn(8,802) | oo | e [ 5.250 |...... 4250 {MN......| oeoe0ern. 8,750 | oo 52,500 | 08/09/2006. | 11/01/2020.
646039 KW 6 | New Jersey St GO Ref SEr M.......cccviuiiimeineieiieeineeeeisssesiessesessessssins | eeeens | e | el AFE | 3,302,850 |...105.617 | ..ovvvvneees 3,168,510 3,048,547 | oo | ereeeenn(29,873) [ oo | v | s 5.500 |...... 4400 |JJ..cooe. | e 76,083 | e 165,000 | 08/21/2007. | 07/15/2019.
646039 NQ 6 |New Jersey St GO Ref MBIA-IBC S€r H........ccvvvveierinrinniniinesneeisnnesennnes | e e ....16,160,550 |...101.845 15,276,750 | ............15,000,000 | ........... 15,061,574 | ..ooocvviniirenis | e (119191 [ s [ e [ 5.250 |...... 4411 | | 393,750 | s 787,500 |07/07/2006. | 07/01/2018.
646039 NR 4 |New Jersey St GO Ref MBIA-IBC SEr K......ccovvurivmerrerirrereriseiserieesesisseenns SD.. | [ eeverreens | e TFE | i 5,331,450 |...101.923 5,096,150 5,018,843 | oo | ereereennn(33,892) [ oo | e | s 5.125 |..... 4408 |JJ....... | ... 118,160 | ......... 256,250 | 07/07/2006. | 07/15/2018.
68608K ST 6 |Oregon St GO St Brd Higher Ed Ser A.........c.coocveivmiinivneriirineinenesinesiinins | cevees . 1,023,610 |...102.034 | ............. 1,020,340 1,003,700 [ ...cvovverrrrervenires | verirerereee(8,129) | o [ [ s 5.000 |...... 4.351 FA..... 07/30/2014. | 08/01/2022.
70914P  E7 3 [Pennsylvania St GO SECONA SEr........cccuururmrumrerermnirinerierisseesessssssessenssesenns | sevees 2|l AFE | 44,520,800 |...108.562 43,424,800 | ............40,000,000 | ........ 43,975,711 | .ocovvrmnirmmrirernne | weernene(399479) | o [ [ s 4.000 |...... 2.710 [MS..co. | v 471,111 08/09/2016. | 09/15/2031.
70914P  E8 1 |Pennsylvania St GO Second Ser. ....17,424,328 |..107.763 16,870,298 | ............15,655,000 | ......... 17,210,994 | ....ovvivirvrvivvrnis | vrrerrnn(156,346) [ oo | e [ s 4.000 |...... 2710 [MS......| oo 184,381 08/10/2016. | 09/15/2032.
70914P  JH 6 |Pennsylvania St GO First Ser. 12,515,971 |...104.133 .12,495,960 02/18/2013. | 03/15/2023.
70914P  LC 4 |Pennsylvania St GO Second Ser. e [l IFE | 2,176,913 |..107.517 | .cccvveuvee 2,150,340 | .............2,000,000 | ....c..c.....2,078,991 [ .oooiviiviiriirinins | vrereeennn(29,810) [ v [ | 2..5.000 | ......3.340 | JJ....... | ..........50,000 | ........ 100,000 | 07/30/2014. | 07/01/2020.
70914P LW 0 [Pennsylvania St GO First SEr A........c.cocuumrrerrerieereriesineseesssissenssessessenns | cevnes o] ....16,076,423 |...100.408 14,559,160 | ............14,500,000 | ...........14,637,954 | .....ccoovvvvrvvrmvrrner | weeerene(B07,166) | covorirriciricnns | e | 200.5.000 | ......2.829 |FA.......| .......273,889 | ........ 725,000 |07/30/2014. | 02/15/2018.
83710D  3X 4 | South Carolina St GO Ref-St HWY-SEr A........covvuivvirniierniiererssissiessssisissnies | vevees e [ lIFE | 3,173,705 |...101.481 | ..coevvvnnvs 3,044,430 3,027,761 | .o | e (44,686) [ oo [ v | 200.5.000 | ......2.236 [JD...... | 12,500 | s 100,000 | 12/18/2017. | 06/01/2018.
837100 W2 0 |South Carolina St GO Infrastr-Ser A 4,005,796 |...104.322 3,795,834 | .oovevvvvrerncinins | eeerreee(B0,787) [ o | e 186,500 | 07/30/2014. | 10/01/2020.
83710D X6 0 |South Carolina St GO Economic Dev-Ser A.... 4,341,381 |...100.885 4,023,946 200,000 | 07/30/2014. | 04/01/2018.
880541 MQ 7 |Tennessee St GO SerC 3,180,882 |...101.164 3,016,849 | .ooovvvverrerncrinns | ereerennn(89,880) [ oo | e | 2005000 |......3.278 |MN...... | ..........25,000 | ........ 150,000 | 07/30/2014. | 05/01/2023.
880541 MR 5 |Tennessee St GO Ser C 3,345,726 |...101.164 3,161,828 | ..o [ e (89,794) [ o | v | 205,000 {.....3.359 [MN......| .........26,208 | ........ 157,250 | 07/30/2014. | 05/01/2024.
882722 X7 1 |Texas St GO Wtr Finl Assistance-D Unref. 1,252,803 |...105.291 1,224,525 | ..o | cverreeennn(8,891) | o [ e 07/30/2014. | 08/01/2024.
882722 X8 9 |Texas St GO Wir Finl Assistance-D Unref. ..105.291 818,372 | oo | v (179) | e | e | 000.5.000 {......1.486 | FA....o.| vennee. 16,875 12/18/2017. | 08/01/2025.
917542 QR 6 | Utah St GO Bld Amer Bd Ser D ...108.183 4,000,000 ceerie . .91,080 02/18/2013. | 07/01/2024.
928109 VL 8 |Virginia St GO Ser B. ...104.839 4,500,000 4,620,573 | oovooevieeieenins | s (82,191) [ .oouvverrrvirverris | ovrrrvereiireneiieens | 20005.000 | 10.3.050 [ D | v 18,750 07/30/2014. | 06/01/2023.
93974A 4V 3 |Washington St GO Cap Apprec Ser C.......ccovvvneeevrenerererirnresenssnisneesensessrneess | @eeee [ o [ ovveeivens | e TFE | icicc.....860,460 | ... 89.647 2,000,000 1,542,751 v 12,189 [ s [ s 10/20/2005. | 06/01/2023.
93974B  2M 3 |Washington St GO Ser C - Var PUmp........ccccocuiinniininiiiciissnicesiesienns ...100.000 5,000,000 5,000,000 | ...ovomrrerriinenies | e (63,303) | ..oooeveveerirrriins | s | e 5.000 |...... 3.699 | o | v 125,000 | ........ 250,000 | 07/30/2014.] 01/01/2019.
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93974C  BQ 2 |Washington St GO Ser A Var PUIPOSE...........cuurureermrimeeneriersesesseessssssesiens | veeees . 2| ... 1FE 3,046,324 |..101.773 | ...occvonnee. 3,053,190 | covvvrreeens 3,000,000 3,003,667 | ..ceoevererererirneerinns | ervnerennd(T,081) [ oo | e | s 5.000 |...... 4750 [Jdeoies | s 75,000 | ..o 150,000 | 07/30/2014. | 07/01/2027.
93974C  UJN 1 |Washington St GO Var Purp Ser R 2010A.........c..ooevremmenneinerinseneeinsssennnes | vveie | oo | veverenenns 2| 1FE 4,664,067 |...103.472 4,656,240 4539771 | o [ erreeennd(38,193) [ s [ [ 5.000 |...... 4.089 [ | cos 112,500 | ........ 225,000 | 07/30/2014.| 01/01/2023.
93974C  KE 9 |Washington St GO Var Purp Ser 2010A. 2| ... 1FE 10,692,849 |...105.051 .10,673,182 ...10,298,861 [SSSURRRRINN B 5.000 |...... 4.100 v 211,667 508,000 |07/30/2014. | 08/01/2025.
93974C  PX 2 | Washington St GO Var Purp Ser 2010E. s [P IO I 1FE| ...........15,449,255 | ...100.287 14,015,108 213,998,551 [ | eeeene(276,838) | s [ [ 5.000 |...... 2970 |FA oo | o 291,146 | ... 698,750 | 07/30/2014. | 02/01/2018.
97705L  SJ 7 |WISCONSIN St GO SEI A......ouuveuriririieieriinissiiesiessisessesissssess e ssessssessssssnes | eveees . 2| ... 1FE 5,448,842 |..101.147 | ....ccooouce. 5,209,071 5,166,912 | .ooovvvverrerrnceinns | cererreeenn(80,568) [ oo | v | s 5.000 |...... 3.478 |MN......| wovreene 42917 | ... 207,500 | 12/18/2017. | 05/01/2020.
97705L  XF 9 | Wisconsin St GO Ser C.......coviuiiiiiiiiniiiiiiieiiieiississssissii s esississsissssssssisnes | onsees .. 2] ... 1FE| oo 13,957,026 |...105.132 | ... 14,502,959 ..13,795,000 | ........... 13,850,034 | ..oovvovrinniiniiens | eeieeeen(22,167) [ | e | s 4.000 |...... 3.819 [MN......| oo 91,967 | ....... 551,800 |07/30/2014. | 05/01/2022.
1199999. U.S. States, Territories & Possessions - ISSUEr ODlIGAtIONS. ... vuuuireieieriierirsseiisisissriene s enssnesssesssnssssnsseneene | cvesneens 349,004,541 XXX | s 340,248,023 .322,750,000 331,822,592 0 0 XXX XXX XXX | s 4,817,235 |....15,537,967 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)......... ..o ssnssesesenne | ceenees 349,004,541 XXX | s 340,248,023 .322,750,000 | ......... 331,822,592 0 0 XXX XXX XXX | ... 4,817,235 |....15,537,967 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc i (Direct and Guaranteed) - Issuer Obligations
035438 CE 8 | Ann Arbor MI GO Bld Amer Bd.... 1,000,000 |...104.113 1,000,000 1,000,000 [ ...oouivriciiienins | e | e | s | 5.500 |...... 5.500 [MN......| ccccvrn 9,167 | .ccoveves 55,000 | 08/06/2009. | 05/01/2024.
052396  RT 7 |Austin TX GO Pub Ppty Fin Contractual R 3,165,731 |...100.275 3,000,000 3,000,000 | .ooevveerererirrernnns | eererrennn(23,738) [ oo | e | e 5.000 |...... 3779 [MS..c... | v 50,000 | ........ 150,000 | 07/30/2014. | 09/01/2018.
052396 RU 4 |Austin TX GO Pub Ppty Fin Contractual 2|l AFE | 1,106,410 |...100.257 1,000,000 1,000,000 | ...coorvvnriecrirenines | eerireneene(8,886) | oo [ [ 5.000 |...... 3.660 |MS.....| e 16,667 | .......... 50,000 |02/06/2008. [ 09/01/2019.
088365 CV 1 |Bexar Cnty TX GO Hosp Dist Ctfs Obig...........c..rrvrervrrerrerireiresrinsiesisseiiinins | ereees . 2| ... 1FE 7,092,865 |...100.411 . 7,000,000 7,003,437 | oo | cererreen27,843) [ oo | e | e 5.000 |...... 4.589 |FA.....| oo 132,222 | ........ 350,000 |07/30/2014. | 02/15/2022.
101547 TS 6 |Boulder Valley CO GO Sch Dist #RE-2 Boul SRS PR [P I 2| 1FE| coveiine 8,401,960 |...104.738 | ..............8,305,723 | .............. 7,930,000 8,018,424 | ..o | ereereeenn(59,480) [ oo | v | e 5.000 |...... 4.180 [JD.ccoes | corvrns 33,042 | ........ 396,500 |07/30/2014. | 12/01/2023.
101547  TT 4 |Boulder Valley CO GO Sch Dist #RE-2 Boul reevirereneeiensrnenensesnenen | e [ o [ e [ e 1FE| oo 7,594,575 |...104.724 7,285,000 7,350,330 | ovvovverirerinrennns | e (83,864) [ oo | v | s 5.000 |...... 4.339 [ID.coee | v 30,354 | ........ 364,250 |07/30/2014. | 12/01/2024.
101547  TY 3 |Boulder Valley CO GO Sch Dist #RE-2 Boul s [ . I 1FE]| ... ...104.595 4,000,000 4,014,145 | oo [ e 9,853) [ s [ [ 5.000 |...... 4.738 [ID.coves | v 16,667 | ........ 200,000 | 07/30/2014. | 12/01/2029.
114889  VE 5 |Broward Cnty FL GO REf SErB.......cccovvverierircirseiseiesiesessssissiessssieniss. | aoieees . 2| ... 1FE]| ... ...109.595 695,928 635,000 644,360 | .....overvrrriniries | cerrrerrenn(2,854) | o s [ 5.000 |...... 4470 | | e 15,875 | cvevenes 31,750 | 08/08/2007. | 01/01/2022.
114889  VF 2 |Broward Cnty FL GO Ref SErB........ccoivuriiiircirineineieiesieeseiissise s | aoeees . 2| 1FE]| ... 15,843,625 |...109.502 .16,425,300 5,000,000 | ..ccovrnee 15,233,815 | oevvvernrrnerverreens | ereerenne(71,380) [ oo | e | e 5.000 |...... 4439 [ | e 375,000 | ........ 750,000 |08/09/2007. | 01/01/2023.
114889 VG 0 |Broward Cnty FL GO REf SEr B.......coovvverierircireineiesiesesisssissiesssssieniss | soieees . 2| ... 1FE 21,830,624 |...109.472 20,375,000 20,773,333 | ovvrverrerrnreennies | eerreeenn(121,984) | v [ v [ e 5.000 |...... 4.298 [ | v 509,375 | ... 1,018,750 | 08/09/2007. | 01/01/2024.
137087 LP 5 | Canal Winchester OH LOC SD GO REf.........couuumrvrcrieieineiiieeiseesniseiseninns | woeees [P0 PPN IOV 1FE| covirnn 5,050,976 |...126.335 4,345,000 A776,799 | oo | ererreered(30,79B) [ o [ e [ e 5.250 |...... 4111 [IDuee | e 19,009 | ........ 228,113 | 03/14/2007. | 12/01/2028.
164231  KP 6 | Cherokee Cnty GA Sch Sys GO Ser A.........covuuevirreniiieiiniriesiesiseissesieesiineees | verenes . 2| ... 1FE 2,082,541 |...105.291 2,000,000 2,027,953 v (16,753) | v [ e [ s 5.000 |...... 4.080 [FA.....| oo 41,667 | ........ 100,000 | 07/30/2014. | 08/01/2023.
164231  KQ 4 |Cherokee Cnty GA Sch Sys GO Bld AMer Bd..........ccoveuueiecieeeineeneeinseineinens [ v [P I (. 1FE| oo 3,000,000 |...116.377 3,000,000 3,000,000 | .voeuevvncrrrerireirens [ e [ e | e | e 5.870 |..... 5.870 |FA..cooe| ovvre 73,375 | e 176,100 | 06/19/2009. | 08/01/2028.
165573  H5 8 | Chester Cnty PA GO Preref........coovivvviiiieiniieieisseessseessessssissssssesssnses | sevenes . 2 s 1 3,180,766 |...105.082 | ... . 3,155,000 3,169,043 | oo [ eerieeeenn(8,601) | s [ | 5.000 |...... 4.697 |Jdoois | 72,740 | ........ 157,750 | 08/12/2016. | 07/15/2027.
165573  HE 6 | Chester Cnty PA GO Prerf..........ccouiirireieiieiieeineeeeisesesssssssssessssis | soeees . 2| 1 4,428,637 |..105.082 | ......ccco..uu 4,623,608 | ..o 4,400,000 4,415,633 | oo | e (9,584 [ e [ [ 5.000 |...... 4758 [ | v 101,444 | ........ 220,000 | 08/12/2016. | 07/15/2028.
165573  H8 2 | Chester Cnty PA GO Preref........oovivvviniieniieeiseseesseesesssscssssssenssnses | oevenes . 2 e 1 5,749,096 |...105.082 ...5,942,387 5,706,058 | ...ooovvervrvrierins [ errenenBTAT) | s [ | e 5.000 |...... 4.386 | Jd.ccvis | e 130,379 | ........ 282,750 | 08/12/2016. | 07/15/2029.
165573  J4 9 | Chester Cnty PA GO UNIEf........cccovivvericenernnineeneensniseinensssnsneenensssensensnns | eonneen | oo | eonrrnnenn2 | eerend TFE | i 846,281 |...105.160 888,602 845,714 | ..o | e (883) | s [ [ s 5.000 |...... 4942 | | s 19,482 | .......... 42,250 |08/12/2016. | 07/15/2027.
165573  J5 6 | Chester Cnty PA GO Unref. 1,098,109 |...105.160 1,098,315 [ ..o | e 123 | e [ [ e 5.000 |...... 5.019 | Joes | v 25,361 | .......... 55,000 |08/12/2016. | 07/15/2028.
165573  J7 2 | Chester Cnty PA GO Unref. . 1,355,396 |...105.145 1,350,668 | .....ovvvrrrcrierirns | verirerrnee BATA) | oo [ [ s 5.000 |...... 4713 [ | s 31,010 | oo 67,250 | 08/12/2016. | 07/15/2029.
167501 2P 9 | Chicago Il Brd Ed Sch Ref GO Ser A.......ccocvvvverernrineerernnininsinerssssssenisssnnes | eevenns | oo | vevervnene | eoendFE | v 5,928,873 |...110.669 | .............. 5,854,390 5,576,042 297,633 | .oooeer i (41,426) | e [ | e 5.500 |...... 4.450 |JD..ccooo | o 24246 | ... 290,950 | 08/07/2007. | 12/01/2023.
167505 DC 7 |Chicago Il Brd Ed Sch Ref GO Ser A 14,936,523 |...112.100 .15,581,900 14,377,693 JSSSRRRRRRIN P 5.250 |...... 4.580 729,750 |02/20/2008. | 12/01/2023.
167505 ED 4 |Chicago Il Brd Ed Sch Ref GO Ser A MBIA. ....10,813,600 |...112.100 11,210,000 210,375,139 [ e | e (D497 [ s [ [ 5.250 |...... 4.520 525,000 |03/11/2008. | 12/01/2023.
167560 MQ 1 |Chicago IL Met Wir Relm Dst GO GHr ChiCa.........cceuevvreereerveeermereeeeneenneninnes [ eveeen | oo | vvverenenene | e IFE | i 5,529,000 |...113.965 | ... ...5,698,250 5,202,742 | oo | erereennn(36,554) [ oo | e | s 5.000 |...... 4.081 [ID.ccoee | e 20,833 | ........ 250,000 | 02/15/2007. | 12/01/2022.
180848 FS 7 |Clark Cnty NV GO Bld Amer Bd Ser A..... e e 5,269,150 |...134.579 | ... ...6,728,950 5,233,760 | ..ooovveviveeerinies | cvreieeeed(5,449) | o | e [ 6.754 |...... 6.343 [Jdoees | e 168,850 | ........ 337,700 |01/26/2010. | 07/01/2038.
181070 CQ 4 | Clark Cnty NV Wtr GO Reclamation Dist Se SSSPTRRRRN O . 2| ... 1FE]| ...........14,915238 |...105.475 15,821,250 | ............15,000,000 | ........... 14,938,091 | .ooovvevrrvcrrerrenes [ 3,825 [ | s 5.250 5.298 |Jdces | i 393,750 | ........ 787,500 | 10/27/2016. | 07/01/2029.
186343 YS 2 |Cleveland OH GO Ref Var Purp Ser C ..2,295,632 |...120.539 2,040,000 2,162,916 SRR IO 5.250 |...... 4.230 [MN...... . .13,685 107,100 | 04/05/2007. | 11/15/2024.
186343 YV 5 |Cleveland OH GO Ref Var Purp Ser C | e |l AFE | 3,059,262 |...122.439 2,700,000 2,911,284 | oo | creeeennn(16,895) [ oo | e | e 5.250 |...... 4.270 [MN......| oo 18,113 | ....... 141,750 | 04/05/2007. | 11/15/2027.
196686 AR 0 | Colorado Springs CO GO Sch Dist No 11 Se SOOI IO e 4,470,452 |..112.931 3,950,000 4127257 | o [ oo (A1,049) [ s [ [ 5.250 |...... 4,000 [JD..ooo. | coverr 17,281 | ........ 207,375 | 01/29/2008. | 12/01/2021.
207515  GF 8 | Conneaut PASD GO SErB.......ccccoevurivecrerieeiecissesssessssssesessssssssssssnsns | oevees | oo | evvensreenidh | s 1FE| oo 3,803,205 |...113.484 3,500,000 3,616,561 | oo | eererrenn(21,324) [ oo | v | e 5.000 |...... 4.230 [MN......| oo 29,167 | ... 175,000 | 04/12/2007. | 11/01/2022.
207515 GG 6 |Conneaut PASD GO SErB.......ccccooviiieineiineinecnneinsisesenisesesssssssssienss | oeviee | oo | eevenenendh [ s 1FE]| ... 5,277,536 |...117.708 4,840,000 5,050,202 | .coovvvrerrirnrirerinnns | ererreennn(26,005) [ oo | e | e 5.000 |...... 4.260 [MN......| oo 40,333 | ........ 242,000 | 04/12/2007. | 11/01/2024.
207515 GH 4 |Conneaut PASD GO SErB.......ccccoovvriveerierieeiecissesssesssssssesssssssssssssssnsns | oevees | oo | cvvensreenidh | s 1FE ..6,675,535 |...121.230 6,100,000 6,419,969 [SSSURRRRINN P 5.000 |...... 4.280 [MN...... . .50,833 305,000 |04/12/2007. | 11/01/2026.
213185 KL 4 |Cook Cnty IL GO Ref - Ser A.......ccocveiiiiiciniciiniissinnicesiesieessssiissisenes | veveee [ oo | evvenneen T e 1FE 3,300,550 |...115.550 2,750,000 3,255,044 | ..ooovvervieevercenes | e BUATE) [ o | e | e 5.000 |...... 3243 |MN......| oo 17,569 | ........ 137,500 | 06/15/2016. | 11/15/2030.
213185 KM 2 | Cook Cnty IL GO Ref - Ser A [P ISR IOV 1FE| oo 2,985,600 |...115.046 2,500,000 2,949,051 | oo | eerereennn(25,034) [ oo | e | s 5.000 |...... 3.368 |MN......| woocrennee 15,972 | ........ 125,000 | 06/15/2016. | 11/15/2031.
213201 PP 5 | Cook Cnty IL GO Prsv Dist.........ccccuuriieriiinnisiissisiiesississiissssssssissins | v o] 6,852,256 |...107.389 6,530,000 6,616,951 | ..ocvveveecenvennenn | orereeeeee(27,790) [ o | e [ e 5.000 |...... 4.500 [MN......| ccooees 41,719 | ... 326,500 |08/21/2007. | 11/15/2020.
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220147 T2 8 | Corpus Christi TX ISD GO Ind SCh Dist SC.........vvvemevrmererieemerierineeneeseeiseenee | oeeens . 2| ... 1FE 7,600,720 |...105.337 | ..oovvvernee. 7,947,677 | oo 7,545,000 7,558,980 (8,094) [ ..oocvveeererins | e | e 5.000 |...... 4.880 |FA.....| ... 142517 | ....... 377,250 |07/30/2014. | 08/15/2024.
220147 T3 6 | Corpus Christi TX ISD GO Ind Sch Dist SC.........ccccvuueiriiriniiieiinrieiisesisniens | e . 2| ... 1FE 7,441,101 |...105.337 7,455,000 7,445,741 975 | o | e [ oo 5.000 |...... 5.020 |FA...... 372,750 |07/30/2014. | 08/15/2025.
235219  FJ 6 |Dallas TX GO Preref Ref & Impt Ser A... ...49,399 |...100.411 145,000 45,123 (997) [SSSURRRRINN B 5.000 |...... 2.731 S 07/03/2013. | 02/15/2018.
235219 FR 8 |Dallas TX GO Unref Ref & Impt Ser A . e . 16,455,347 |...100.423 ..14,955,000 | ........... 14,996,960 | ....ovoovvverrrririenies | e (339,779) | cevvverrrrinerrinns | eevvieeriieneiiiennes [ v 5.000 |...... 2675 |FA....... 07/03/2013. | 02/15/2018.
289365 KQ 0 |Elmbrook WI Sch Dist GO Preref SCh BIAg..........c..vvemeverrererieriereneeieeineines | oveens . 2].. 1,200,581 |...103.582 1,195,000 1,196,972 (1,508) [ .ooovernreerrierins | ceereeenerinerirenins | vevens 4.500 |...... 4.362 |AO...... 06/25/2015. | 04/01/2027.
289365 KR 8 | Elmbrook WI Sch Dist GO Unref Sch Bldg & v | v [P I 2| e | 1,060,061 |...103.708 1,080,000 1,063,524 1,39 | e | e | s 4500 |...... 4.705 [AO...... | v 12,150 | oo 48,600 | 06/25/2015. | 04/01/2027.
303820 2W 3 |Fairfax Cnty VA GO Ref PUD IMP.....oucviriiiiiiiiceienieeeieeesenessiseniens | eveees . 2| ... 1FE 7,521,588 |...103.094 7,475,000 7,486,836 | ..ooovvecriereceinns | errreeeend(9,099) [ oo | v | s 4.000 |...... 3.869 |AO...... | oo 74750 | ... 299,000 | 07/30/2014. | 04/01/2023.
303820 4M 3 |Fairfax Cnty VA GO Ref Pub Imp Bld AMET..........cooomrvirrieriinenireniseniiiens | ceeeees [ I (. 1FE| cooirnnee 2,999,850 |...116.170 . 3,000,000 2,999,906 | ...oveoevveeerereere | ereerereererend{ 1) [ e | oo | oo 5.100 |...... 5.100 |AO..... | .........38,250 | ........ 153,000 | 02/18/2013. | 10/01/2027.
349460 W2 7 |Fort Worth TXISD GO PrErEf..........orvverreeceeeeeseseesieeesieesseessssssssissssienes | cenenes . 2| ... 1FE 4,237,320 |..100.423 | ..............4,016,920 | .............. 4,000,000 4,003,577 | .oovererererneernveinenns | rrereeeren(28,803) [ oo [ [ 5.000 |...... 4.253 |FA.....| oo 75,556 | ... 200,000 | 02/13/2008. | 02/15/2027.
360064 PV 5 |Fulton Cnty GA Sch Dist GO REf..........cccccocmiivimriiiriiireisesieeeiseeseesiieeeies | e [ I 4] ... 1FE| 6,545,393 |...107.407 5,745,000 5,961,657 | ...ooovvrvrerririnnies | crrreened(66,486) [ oo | e | e 5500 |...... 4150 [ | e 157,988 | ........ 315,975 | 05/15/2007. | 01/01/2021.
375280 KA 1 |Gilbert AZ GO Projs of 2006 & 2007.......... [SSSTUTORORIORN ROV . 2| ... 1FE 4,360,911 |...101.698 4,080,000 4,099,603 | ....cvoeverrernrinenns [ erereerd(38,085) [ oo [ [ 5.000 |...... 4.020 (oo | v 102,000 | ........ 204,000 | 07/30/2014.| 07/01/2019.
38134L  BQ 4 | Golden West Sch Fng Auth CA GO Ref Bever. SOOI PO [P IO I 1FE| 7,845,688 |...116.000 6,920,000 7,273,059 | ..ooveeevvrneririenis | eerreerd(88,836) [ oo | e | e 5250 |...... 4.020 [FA.....| o 151,375 | ....... 363,300 |02/14/2008. | 08/01/2022.
478700 H9 1 [Johnson Cnty KS GO Unif SD Bld AMEr Bd 2...........cvveevernerierireernrinirseriienes | ceve . 2| ... 1FE 2,418,600 |...105.767 | ... . 2,400,000 2,403,944 | ...ooovverrercnnns | errreennd(2,099) [ oo | e | s 5.500 |...... 5.400 |AO...... | woovrvenee 33,000 | ..oeee 132,000 | 05/18/2009. | 10/01/2025.
478700 J2 4 [Johnson Cnty KS GO Unif SD Bld AMEr Bd 2...........ccvuueveuneireeieirnerissiseriienes | cevne . 2| 1FE 2,130,000 |...105.863 | .............. 2,254,882 | ..ovvvrnnen. 2,130,000 2,130,000 | covoeveerierineiriens [ e [ e | e | s 5.500 |...... 5.500 |AO...... | ooveeunee 29,288 | ........ 117,150 | 05/11/2009. | 10/01/2026.
478700 J4 0 [Johnson Cnty KS GO Unif SD Bld AMEr Bd 2...........vveevererierircerneisirneriienes | ceves . 2| ... 1FE 1,000,000 |...105.692 ...1,056,920 1,000,000 [ ..oceouveeireerienirns | rererneernninsrenis | e | e | e 5.750 |...... 5.750 |AO...... | woovrernee 14,375 | oo 57,500 | 05/18/2009. | 10/01/2028.
486116 XH 4 [Kauai Cnty HI GO Bld AMEr Bd.......c..vvuumriieieireieeieeeineeiseiseisessessssesseninns | seieee [P I (. 1FE| oo 500,000 |...101.244 506,220 500,000 [ .ooovvenrererirneerrnis | orrernerierineieens | oreesensensneenes | e | e 4.036 |...... 4.036 |FA .| cooveneeens 8,408 | ......... 20,180 | 03/03/2010. [ 08/01/2018.
49474E S8 7 |King Cnty WA GO Ltd TaX SWE.....oivumeririieiirineiiseiiesiesiesisssissesiesssessenies. | voenes . 2| ... 1FE 4,937,850 |...103.523 ..5,176,150 4,992,051 7554 | oo | vereresseesninenes [ s 5.000 |...... 5.165 |JJces | o 125,000 | ........ 250,000 | 03/18/2009. | 01/01/2029.
509426 H6 2 |Lake Cnty OH GO Swr & Wir Dist IMPL.........cooeerveereicieiiecineeiseiseierieeens | e . 2| 1FE| oo 587,363 |...100.307 | .... 566,735 | .. ...565,000 565,000 [ ..oovvuierrirneirirnis | erreeerienieeesnenns | o | e | e 5.250 |...... 4717 |IDuccc | v, 2472 | e 29,663 | 08/25/2003. | 12/01/2019.
512804 RA 5 |Lakota OH Loc Sch Dist GO Ref Ser A.........coumiuieriirinireiiierieieneeississiiens | coveens [P PPN IOV 1FE | oo 3,509,258 |...115.890 | .....coovuce. 3,650,535 | ...ovvvneen 3,150,000 3,281,297 (23,519) [ oovererererenrrens [ e [ e 5.250 |...... 4.300 [JD.cves | v 13,781 | ... 165,375 | 10/24/2005. | 12/01/2022.
544646 UM 2 |Los Angeles CA Uni Sch Dist GO Ser F.......c.ovvuiverierineerniinneineisesiesiseesns | eeeeas . 2| ... 1FE 4,874,950 |...105.062 | ... 5,000,000 4,913,807 5,360 | ..vveucrrerireeinns [ e [ e 5.000 |...... 5.201 |Jdocoes | v 125,000 | ........ 250,000 | 02/05/2009. | 07/01/2029.
567505 KL 5 |Maricopa Cnty AZ Un High SD GO NO 210 R€.......ccuurvemiiinriieiiriirirneiierienens | coveeee [P PPN IOV 1FE| covvirneee 2,272,900 |...108.865 | ... ..2,177,300 2,062,703 (23,426) [ ...voveverrernirens [ e [ e 5.250 3.921 | Jeviee | v 52,500 | ........ 105,000 | 03/14/2007. | 07/01/2020.
584002 LF 4 |Mecklenburg Cnty NC GO Pub IMpt SEr B......cccovvurvurrieineiieiieeineiresiseinnes | eeeens . 2| ... 1FE| o 10,609,080 |...100.282 10,028,200 | ............10,000,000 | ........... 10,009,507 | .coouvvvreererierirnes - ) [T VORISR PO 5.000 |...... 3.850 | FA..ccoo.| ovvenes 208,333 | ........ 500,000 |07/30/2014. | 02/01/2019.
584002 PJ 2 |Mecklenburg Cnty NC GO Ref Ser C........ccvevuriiiininiiveiierssineisniseiiienes | ceveees . 2| ... 1FE 2,160,489 |...104.059 | .............. 2,081,180 | .. 2,042,855 | .ooovvvierernnienns | i (35,668) [ ..ovvvererererriins [ e [ i 5.000 |...... 3108 [MS...... | v 33,333 | e 100,000 | 07/30/2014. | 03/01/2020.
586145 QJ 6 |Memphis TN GO Ref GEN IMPL.......cocoiivmriieriiciinrisnieeseeseesssise s | eeeens [P0 IR IOV 1FE| covrinnee 12,875,499 |...102.831 | ...cccooenee 12,185,474 | ............ 11,850,000 | ....cvenee 11,928,312 | oo | e (101,129) | covvveercerveinens [ veeeeeiserisseesenes [ s 5.250 |...... 4.340 |AO...... | coeees 155,531 | ... 622,125 | 05/02/2006. | 10/01/2018.
586145 UD 4 |Memphis TN GO Ref GEN IMPL.......oviireriiiieiniseienississiersssssessssseeenes | covenes . 20 e 1FE 6,753,101 |...100.870 6,375,000 6,386,421 | ..o | e (45,238) [ .vvuvererrerireerens | ceererrereniseiennns [ s 5.000 |...... 4.260 |AO...... | coovrrne 79,688 | ........ 318,750 | 04/24/2008. | 04/01/2023.
592112 DR 4 |Met Govt Nashville & D Cnty GO BId AMET........c.covvueremerreririreeieniserissenenens | eeeens [P I e 1FE| oo 7,500,000 |...125.564 7,500,000 7,500,000 | .ooovvenerirerirneiriens [ e [ e | e | s 5.707 |..... 5.707 |Jducres | v 214,013 | ... 428,025 | 06/04/2010. | 07/01/2034.
643272 8Q 3 |New Castle Cnty DE GO Ser A........c.coouververimreniennniensrneneniseesssssenssssnenns | veveee | or | evveverennn [ o IFE | i 1,719,399 |...101.911 1,700,000 1,702,853 (T2 ) [TUURIRE DR IR 5.000 |...... 4.680 07/30/2014. | 07/15/2026.
643272 8R 1 |New Castle Cnty DE GO Ser A 1,008,896 |...101.911 1,000,000 1,001,311 (2,352) [ .ooovererinerrnenins | e | e 5.000 |...... 4.750 07/30/2014. | 07/15/2027.
64966K BY 8 |New York NY GO Unref Ser M 5,085 |...100.280 .....5,000 5,000 [ e [ [ | 5.000 |...... 4.250 11/05/2012. | 04/01/2019.
652234 PS8 | Newport News VA GO Gen Impt & Wir Ser B. ..2,554,774 |..104.048 | ... 2,365,000 2,408,147 JSSSRRRRRRIN P 5.250 |...... 3.519 O 07/30/2014. | 02/01/2019.
659154 2T 4 [North East ISD TX GO REf.......cccvvveieieiiirieieieicieesesssiesssssessssssssniessnns | eoenies | oo [eevvvnienens | eoeend TFE | i 2,250,800 |...116.457 | ... ...2,329,140 2,000,000 2,098,944 | ..o | v (17142) [ s [ e | e 5.250 |...... 4160 |FA.....| oo 43,750 | ........ 105,000 | 03/29/2007. | 02/01/2023.
659154 2W 7 |North East ISD TX GO Ref. ....10,303,380 |...124.045 11,164,050 9,000,000 9,684,014 | .ooovvecrrecncinns | ceereeenn(70,014) [ oo | v 5.250 |...... 4134 |FA.....| s 196,875 | ........ 472,500 | 11/20/2007. | 02/01/2026.
659154  3E 6 |North East ISD TX GO REf.......covvvviviiiiieinineininensinnsesnnesensssesenssnseies | eonenes oo [eevvneinens | v TFE | s 4,362,231 |...133.700 | .cccorrennne 5,134,080 3,840,000 4,221,789 | .o | erreneed(16,120) [ s [ e [ 5.250 |...... 4381 |FA......| oo 84,000 | ........ 201,600 | 08/13/2007. | 02/01/2034.
681712 PP 4 | Omaha NE GO Ref Omaha Conv Ctr AreNa.............ccccoevveerrereeeeecrsssiesssienss | cevveee | v | eveeriienn | ore IFE | i 6,837,662 |...121.738 ..6,914,718 5,680,000 6,357,699 | ...vvvvverrerrrinennn | e (81,258) [ o | e 5.250 |...... 3.380 |AO...... | woovrernee 74550 | ........ 298,200 | 07/30/2014. | 04/01/2025.
681712 PQ 2 | Omaha NE GO Ref Omaha Conv Ctr Arena ..3,924,743 |...123.900 ,336,500 3,500,000 3,799,687 USRI PO 5.250 |...... 4.020 . 183,750 | 07/30/2014. | 04/01/2026.
681712 PR 0 | Omaha NE GO Ref Omaha Conv Ctr Arena ...11,291,193 | ...125.861 12,875,580 | ............10,230,000 | ........... 11,005,639 | .coovvevercrirerinens | ernereen(87,212) [ oo | e | e 5.250 |...... 4.250 |AO...... | woeer 134,269 | ........ 537,075 |07/30/2014. | 04/01/2027.
742327 CD 9 |Princeton OH City Sch Dist GO Ref SCh IM.........coviiniiviineiesieecseinii ...10,689,400 |...129.531 12,953,100 | ............10,000,000 | ........... 10,478,479 | oo | ereeeennn26,325) [ oo | e | s 5.250 |...... 4.750 [JD.cooes | v 43,750 | ........ 525,000 |03/11/2008. | 12/01/2030.
752147 EF 1 |Rancho Santiago CA GO Cmnty College DiSt............coeveevverveemerenrveeeecienrienis | cevvees | v | eveerrionn | ore TFE | i 2,253,540 |...116.085 | .............. 2,321,700 2,088,075 | .oooeveereererncennns | eererneen(16,770) [ oo | e 5.250 |...... 4200 [MS..c..| v, 35,000 | ........ 105,000 | 08/04/2005. | 09/01/2022.
779240 EK 2 |Round Rock TX Indep Sch Dis GO Sch Bldg 3,860,652 |...102.207 3,546,335 | ..o [ e (94,655) [ oo | e | s 5250 |...... 2448 |FA..oo.| v 76,344 | ........ 183,225 | 07/30/2014. | 08/01/2019.
797355 WJ 9 | San Diego CA Uni Sch Dist GO Ref 1998 Se. ...125.593 . 5,401,137 [SSSURRRRINN P 5.500 |...... 4.240 |JJ....... | ........137,500 275,000 | 02/04/2008. | 07/01/2025.
797355 WK 6 | San Diego CA Uni Sch Dist GO Ref 1998 Se. e . ..128.027 | ... 12,802,700 | .. ..10,000,000 | ........... 10,678,042 | ... [ e (64,098) [ oo | s | e 5500 |...... 4530 [ | o 275,000 | ........ 550,000 |08/09/2007. | 07/01/2026.
797355 YY 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se.........ccovurmerirmrereerieereernerierineeens SD.. | [ e | e 1FE| oo 5,463,650 |...129.968 | .............. 6,498,400 | .....coonne. 5,000,000 5,286,832 | covvvvveeeeiereereenns | ereenrenn(20,889) | oo | e 5.250 |...... 4556 [ | 131,250 | ........ 262,500 | 08/10/2007. | 07/01/2028.
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797355 ZF 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se.........ccovurrrerermrenernnerreerinennennnens | S | oo | e | et IFE | i 10,218,305 |...129.968 | ............ 12,346,960 | .....coonne... 9,500,000 9,948,551 | ...veevreeerrerinnenns | ervrreened(32,488) [ oo | s 5250 | ... 4675 [ | e 249,375 | ........ 498,750 | 02/27/2008. | 07/01/2028.
812626 D4 8 | Seattle WA GO Ref & Impt-Ltd Tax-Ser B..........couvvervrvennrrennrrennnriinnnrnnneinnns | veveeen | oo [evvvnenins | e IFE | s 5,592,887 |...102.075 5,000,000 5,067,627 | ...ovovvrrererrrrnennes | wrreen(113,855) [ oo | v | e 5.000 |...... 2650 |FA....| oo 104,167 | ....... 250,000 | 02/18/2013. | 08/01/2018.
812626 XA 2 | Seattle WA GO Ref. 5,579,875 |...103.173 5,300,000 5,337,190 ST I 5.000 |...... 4.209 . .22,083 265,000 | 07/30/2014. | 12/01/2019.
85022K DX 5 |Springboro OH Cmnty SD City GO Ref........coovveerverrerrirnrrirnnrinnnrinnneinensiinnnns [ evvree | oo | ovveriinnns | een TFE [ i 3,964,993 |...120.021 3,455,000 3,698,357 | ..cvveverreerirnenns | errreend(29,914) [ oo | e | s 5250 |...... 4.071 [ID.ce | e 15,116 | ....c... 181,388 | 03/19/2007. | 12/01/2024.
85022K DY 3 [Springboro OH Cmnty SD City GO REf........ccvvveererermrincererirseinerverineinennes | evenne [ [roverrnens | eeed TFE | s 4,578,405 |...122.114 3,975,000 4,286,616 | ..oocvvvererreennienis | eenreeend(32,749) [ o | s 5.250 |...... 4,081 [ID.cove. | e 17,391 | .o 208,688 | 03/19/2007. | 12/01/2025.
927734 UL 5 |Virginia Beach VA GO Ref & Impt 6,005,428 |...101.906 5,425,000 5,486,791 | oo | cerneeeee(T12,426) [ oo | e | e 5.000 |...... 2851 [ | v 125,076 | ........ 271,250 | 02/18/2013. | 07/15/2018.
927734 UM 3 |Virginia Beach VA GO Ref & Impt. .4,410,017 |...105.223 . 4,020,000 4,139,340 | ..oocveevercnvrnens [ e (T TAY e [ [ 5.000 |...... 3.010 07/30/2014. | 07/15/2019.
930863 U6 0 | Wake Cnty NC GO Public Impt GO Public Im ] . ..104.059 | ... 202,915 | .. ...195,000 198,304 | .ovoovvveerrrnenins | ervrreneeeen{(107) | i | e [ e 5.000 |...... 1.428 12/18/2017. | 03/01/2023.
930863 U7 8 |Wake Cnty NC GO Public Impt GO SCh PUD L........cvveeiririericeseeiseiseiienes | eveene [P I 2| 1FE| oo 9,539,294 |...104.059 | .............. 9,526,601 | .............. 9,155,000 9,233,137 | oovvverrvrerrnrnerrnnnens | eevrrnened (B4,270) [ oo | oveeerseeeissneinnns | e 5.000 |...... 4.239 [MS......| coeees 152,583 | ........ 457,750 | 07/30/2014. | 03/01/2024.
930863 V5 1 |Wake Cnty NC GO Public Impt GO Pub IMPt..........covuririineiciiierineirneeiseines | e . 2| 1FE 5,613,663 |...103.976 5,315,000 5,405,120 | ..oocovvvcriniinniienns [ crerneenn(83,834) [ oo | e | s 5.000 |...... 3184 [MS......| oo 88,583 | ........ 225,500 | 12/18/2017. | 03/01/2023.
930863 V6 9 | Wake Cnty NC GO Public Impt GO PUD IMPL.......cverreinreisniesinresssrsssnessnnees | coveees . 2|..... 1FE 6,099,462 |...103.976 | ... 5,855,000 5,904,965 | ...ooooovrrisnnrininnes | errrrnened(38,803) [ ovvvvienniiinnnis [ | o 5.000 |...... 4.076 |[MS...... | oo 97,583 | ....... 275,750 | 12/18/2017.] 03/01/2024.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............cewireiniiriiniinisssnssissenes | cvvenend 468,417,452 XXX | e 486,819,138 437,140,000 | ......... 449,558,545 0 0 XXX XXX XXX | ... 7,306,815 |....22,410,345 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS.........vuuiririieiimeirisiresirssenseessssessrsssrssseeseneene | covrenns 468,417,452 XXX cn486,819,138 | ..........437,140,000 | ......... 449,558,545 0 0 XXX XXX XXX | ... 7,306,815 | ....22,410,345 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
006116  AZ 0 |Adams Cnty PA Indl Dev AuthRev GettySDUr............cccuvcviererreierinrineienincens | v [P PO IOV 1FE| oo 1,275,218 |...101.472 1,250,000 1,254,112 [ e | cverrenenece(8,434) | s [ [ s 4.000 |...... 3.460 |FA......| oo 18,889 | ..ccvenes 50,000 |07/30/2014. | 08/15/2018.
010268 AX 8 | Alabama Fed Aid HW Fin AuthRev Ser A I - . 2| 1FE 1,920,378 |...120.220 1,665,000 1,895,413 [ ..o | eerreeeene(22877) | o e [ s 5.000 |...... 3.161 [MS...... | oo 27,750 | .......... 62,900 | 11/16/2016. | 09/01/2033.
010268 AY 6 | Alabama Fed Aid HW Fin AuthRev Ser A B . 2| ... 1FE 1,912,852 |...119.874 1,665,000 1,888,673 [ ... | verreeeene(22,156) | v e [ s 5.000 |...... 3211 [MS..co| v 27,750 | .......... 62,900 | 11/16/2016. | 09/01/2034.
010268 AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig............c.evvmrerereniineiieeineirisiinns | eeeens . 2| 1FE 1,145,250 |...119.702 . 1,000,000 1131104 [ s | oo (12,982) | s [ [ s 5.000 |...... 3.251 [MS......| oovrennee 16,667 | ...ccene. 37,778 | 11/16/2016. | 09/01/2035.
010268 BA 7 | Alabama Fed Aid HW Fin AUthReV Spl Oblig...........rvermrrermceererrieeriisnriienes | ceveees . 2| ... 1FE 2,856,375 |...119.443 | ..............2,986,075 | .............. 2,500,000 2,821,712 | oo | e B1T62) o | v | e 5.000 3281 [MS...... | oo 41,667 | ......... 94,444 | 11/16/2016. | 09/01/2036.
011842  UA 7 |Alaska St Intl Arpts Rev Unref AMT Ser A......c.ooveevueenerinerinnsineersesisssissssenes | oeeeens . 2| ... 1FE 4,306,227 |...101.931 4,365,000 4,321,148 | oo | 10,326 [ s [ [ 5.000 |...... 5.299 |AO...... | oovre 54,563 | ........ 218,250 | 07/28/2016. | 10/01/2021.
04048R DT 0 |Arizona Brd Regents AZ St Rev BId AMEr B.........cc.coouvverrerinrenieinnnineiveniens [ e [P I (. 1FE| oo 1,340,000 |...128.334 1,340,000 1,340,000 [ ..o | e | e | e | e 6.304 |...... 6.304 | JJ.cirs | i 42,237 | .......... 84,474 | 03/31/2010. | 07/01/2039.
04780M  PF 0 |Atlanta GA Arpt Rev Ref AMT SerB........cocueiuerieiineineicieeieessesissinessenes | eeeens . 2] 1FE 8,105,828 |...108.374 8,080,000 8,093,247 | ..vvoevvvrereeiennen | eevvreeecna(8,002) [ oo | e | s 5.000 |...... 4941 | | v 202,000 | ....... 404,000 | 07/30/2014.| 01/01/2026.
047870 MW 7 |Atlanta GA Wir & Wstwir ReV Ref ..o | e . 20 e 1FE 2,356,860 |...119.149 . 2,000,000 2,268,536 | ..coooveriieeiiiies | eereeeeend(32,364) | o | e [ 5.000 2.950 [MN......| oo 16,667 | ........ 100,000 | 02/26/2015. | 11/01/2028.
047870 MX 5 | Atlanta GA Wir & WSIWEr REV REf........ccouivieiiciieiiriiseieeecseesssisesissienns | veeens . 2| ... 1FE 5,863,450 |...118.702 | ..............5,935,100 | .............. 5,000,000 5,650,245 | ...ovvvverirerineirnnns | cereeneenn(T8,170) [ oo | v | e 5.000 |...... 3.010 [MN..oo. | worrenne 41,667 | ........ 250,000 | 02/26/2015. | 11/01/2029.
047870 MY 3 |Atlanta GA Wir & Wstwir ReV Ref.......coivviiciccseeeseessesnnin | e . 2| 1FE 1,750,470 |...118.257 1,500,000 1,688,770 | oo | ereereenee(22,636) | oo | v [ e 5.000 |...... 3.070 [MN......| oo 12,500 | ..o 75,000 | 02/26/2015. | 11/01/2030.
052476  TL 2 | Austin TX Wir & Wastewtr Rev WIr & SWE S........cvueveierirnierereeiseesseinns | vveens [P I 2| 1FE| oo 5,494,972 |...105.998 5,500,000 5,496,402 | ..oovvvrerirerrnrinnns | 315 [ | e | s 5.000 |...... 5.009 |MN......| woovrennee 35,139 | ........ 275,000 | 07/30/2014. | 11/15/2026.
08527N  GW 0 |Bernalillo Cnty NM Rev Gross Tax Repts SRR PR | e |l IFE | 2,091,940 |...112.862 | ... 2,000,000 2,071,630 | .oovveverrerncrrrnennns | eerreend(17,267) [ | v | e 5.250 |...... 4.207 |AO..c.. | v 26,250 | ........ 105,000 | 10/27/2016. | 10/01/2021.
091096 KU 0 | Birmingham AL Wtrwks Brd Rev Ref SEN Ser...........coucuuvivnerierineeneeiseiserinnns | ceveees |2 | 1FE]| ... 3,557,086 |...108.571 | ... ...3,409,129 3,140,000 3,511,945 | oo | ereerennn(36,386) [ oo | e | s 4.000 |...... 2521 | Jdecis | i 62,800 | .......... 93,153 | 08/24/2016. | 01/01/2034.
091096 LM 7 |Birmingham AL Wirwks Brd Rev Ref SUD Ser.........ccoovvvvivcnvinineiseneninns | e [ 2] ... 1FE| o 12,979,443 |...107.914 12,512,628 1,595,000 | ........... 12,830,529 | ..covvvevrrvvrerivnnnes | eerereee(120,008) [ oo e [ s 4.000 |...... 2.661 [Jdoeee | e 231,900 | ........ 343,985 |08/24/2016. | 01/01/2034.
114894 WC 8 |Broward Cnty FL Arpt Sys Rev Amt-Ser A.............c..... . . 2| ... 1FE 4,525,680 |...116.733 4,000,000 4,426,622 JSSSRRRRRRIN P 5.000 |...... 3.421 . .50,000 200,000 | 10/30/2015. | 10/01/2031.
114894 WD 6 | Broward Cnty FL Arpt Sys ReV AME-SEr A.....c.oviivvieieineieeisseeesississienns | veveees . 20 1FE 4,504,240 |...116.352 4,000,000 4,409,445 | ..o | (45,321 [ s [ [ 5.000 |...... 3.481 [AO...... | v 50,000 | ........ 200,000 | 10/30/2015. | 10/01/2032.
114894 WE 4 |Broward Cnty FL Arpt Sys ReV AME-SEr A........cvuiveerieeveeneniseiseisenisessneens | vereees . 2| ... 1FE 2,241,480 |...116.048 | ... 2,000,000 2,196,189 | .oooovvrerirerernceinns | eererreennn(21,858) [ oo | v | e 5.000 |...... 3.541 |AO...... | wovvrennee 25,000 | ........ 100,000 | 10/30/2015. | 10/01/2033.
130685 CE 8 |California St Pub Wks Brd Rev Ref Regent e | [N [P IO 1FE] o 8,204,271 |...107.984 | ... ...8,476,744 7,850,000 7,933,472 | oo | vereeene(32,019) [ e [ | e 5.000 |...... 4.530 | JD..ccoer | v 32,708 | ........ 392,500 |08/20/2007. | 06/01/2020.
130685 CF 5 |California St Pub Wks Brd Rev Ref REGENt..........cccorvvevveriieeiecieseseiensienis [ vovni | oo | cevvieniens | e IFE | i 9,654,300 |...111.856 10,067,040 9,000,000 9,208,566 | .....ovveeveeveerienns | erierneen(55,315) [ oo | e 5.250 | ... 4510 [JDeov| v 39,375 | ........ 472,500 | 04/08/2008. | 06/01/2021.
130685 DN 7 | California St Pub Wks Brd Rev Ref Regent 10,441,817 |...112.623 .10,485,201 9,310,000 9,664,022 . ISSSTURRRIN PO 5.250 |...... 4.121 . 04/05/2007. | 09/01/2021.
14739H  BJ 9 [Cascade Wir All WA Wir Sys Rev Bld AMET........ccoevevevnernereseesenesnnnenneninns | evenee [ [roverennee 1| ool IFE | s 1,330,000 |...104.641 1,391,725 1,330,000 1,330,000 [ ..oceoureerrnerienins | rerineerinninnsienis | rereneerneensinens | e | e 5.168 |...... 5.168 |MS......| oveeenee 22911 | s 68,734 | 02/18/2013. | 09/01/2022.
14739H BK 6 |Cascade Wir Al WA Wir Sys Rev BId AMET..........ccnvrvvnrvennnrirnnnirnnnirnnennnens [evvree | oo [ eovnnnennsd | i 1FE 1,250,000 |...104.869 1,250,000 1,250,000 [ ooouvvernrrirenniriens | e [ e | e | e 5318 |..... 5318 [MS...... | v 22,158 | .......... 66,475 | 02/18/2013. | 09/01/2023.
14739H  BL 4 [Cascade Wir All WA Wir Sys Rev Bld AMET..........c.ovveevrvmerneerneeneesssisennennes | eoveene | oo [eoverineen 1| i 1FE| covi 1,250,000 |...105.031 1,250,000 1,250,000 [ ..ovouveerrncrienins | rererneereninnrenis | rereseerssensinens | e | e 5418 |..... 5418 [MS......| oovveenee 22,575 | oo 67,725 | 02/18/2013. | 09/01/2024.
14739H BM 2 |Cascade Wir Al WA Wir Sys ReV BId AMET..........cconvrvvenevernrrirnnrirneninnenneens [ evvnee | oo | eovnreenns | e 1FE 1,500,000 |...105.177 1,500,000 1,500,000 [ voouvverrrirenririens | e [ e | e | e 5518 |..... 5518 [MS...... | coovveenne 27,590 | .ovooeee 82,770 |02/18/2013. | 09/01/2025.
161045 HP 7 | Charlotte NC Wir & Swr Rev Ser 2008.............ccuermerireerneemsernerinersensssensennns | eovnnee | | overrerin | vevens 1FE| oo 6,528,677 |...101.783 6,475,000 6,491,541 reverenen(32,004) [SSSURRRRINN P 5.000 |...... 4.478 v 161,875 323,750 |10/27/2016. | 07/01/2027.
166409 FQ 0 |Chesterfield Cnty VA Rev Preref JO IO I 1FE 2,331,498 |...102.106 2,335,000 2,333,024 211 [ s [ e [ e 4.000 |...... 4.013 [MN...... | v 15,567 | ....cccoes 93,400 | 05/07/2009. | 11/01/2025.
167562 NV 5 | Chicago IL Midway Arpt Rev AMT Ref 2nd L I . 2| ... 1FE 8,405,512 |...113.242 7,780,000 8,259,548 R(R: X)) [T, DU O 5.000 |...... 3.840 |Jdoves | o 194,500 | ........ 389,000 | 11/05/2015. | 01/01/2032.
167562 NW 3 | Chicago IL Midway Arpt Rev AMT Ref 2nd L B I [P I 2] TFE| 4,689,333 |...112.946 4,355,000 4,611,448 RECTAVI1) N OUTTRTTRTINE DU O 5.000 |...... 3.890 |Jdeor | v 108,875 | ........ 217,750 | 11/05/2015. | 01/01/2033.
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167592 P5 7 |Chicago IL O'Hare Int Arpt ReV Ref GEN A........couvvuirierieerieineriesisesiesiecenes | veees | oo | veersennns ...100.000 | .cooovvvenee 13,000,000 | ....oveveee 13,000,000 | ....oceeee 13,000,000 | ..oovvervrerremrienns | rereeen(103,956) [ o | v 5250 | ... 4430 [ | v 341,250 | ........ 682,500 | 08/21/2007.|01/01/2018.
167593 A2 8 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S, ..118.170 1,477,125 1,250,000 1,452,323 | oo | e 9,915) [ o e | 5.000 |...... 2.940 .. | 06/21/2017. | 01/01/2033.
167593 A3 6 |Chicago IL O'Hare Int Arpt Rev Ref-Gen-S. ...117.908 ,768,620 1,500,000 1,729,971 [ v | eevreeenne(11,214) | s [ [ s 5.000 |...... 3.040 .. | 06/21/2017.| 01/01/2034.
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S, 117,647 3,500,000 4,015,823 | oo | ereeereene(28,087) | v | e [ 5.000 |...... 3.110 .. | 06/21/2017. | 01/01/2035.
167593 E9 9 | Chicago IL O'Hare Int Arpt ReV AME-GEN-S.........cverierrinirieieeienerseeseninenies e | o [ veverirerii2 | oevens 1FE| oo 1,714,545 |...115.835 1,500,000 1,704,663 [ ..o | verirerernee(9882) | o [ [ s 5.000 |...... 3.240 .. | 06/21/2017.| 01/01/2033.
167593  F2 3 | Chicago IL O'Hare Int Arpt Rev AMt-GEN-S.........ccoovmrvimrrriinrienriseeiisneiinnnnes | e [ v | cerrrireeni2 | e 1FE 1,706,655 |...115.493 1,500,000 1,697,163 | ..o | vverrreenn(9492) [ v [ | e 5.000 |...... 3.300 .| 06/21/2017. | 01/01/2034.
167593  F3 1 |Chicago IL O'Hare Int Arpt Rev AME-GEN-S.........cverrerrrinireinenienesneesseninenies | cevneee | o [ reverirenii2 | evens 1FE| covir 1,700,100 |...115.238 1,500,000 1,690,931 [ oo | vrerrreennn9169) [ o [ | 5.000 3.350 06/21/2017. | 01/01/2035.
167593 QH 8 | Chicago IL O'Hare Int Arpt Rev ReF-AMT-A. ... | eveene [ or | cerrvireeni | e 1FE| ... 5,618,550 |...116.579 | ... . 5,000,000 5,491,110 | .o | e B 14) s | e | e 5.000 |...... 3411 | | e 125,000 11/12/2015. | 01/01/2027.
172311 GA 4 | Cincinnati OH Wtr Sys Rev BId AMEr Bd...........ccocoevvervemroeeiseesseissiesiieniiens | eoveees | | eerirenns (. 1FE| cooir 1,000,000 |...105.582 | .....cccoonce. 1,055,820 | ..coovvvrnee 1,000,000 1,000,000 [ .oocvoevvecremiireries | cereereissieniieis | cevvessieseseniiens | e 5.390 5.390 [ Do | o 4492 | .o 53,900 | 07/22/2009. | 12/01/2024.
18085P  MT 8 |Clark Cnty NV Airport Rev Bld Amer Bd Se.........c.coveeerenienerireriseneineiieninens | cevees | oo | vevveeennsd |t IFE | s 17,250,000 |...155.990 26,908,275 | ............17,250,000 | ........... 17,250,000 | ..occvormevereriieenies [ e | e | e | e 6.820 |...... 6.820 |JJ.cco. | v 588,225 | ... 1,176,450 |02/10/2010. | 07/01/2045.
190828 WF 6 | Cobb Cnty GA Wtr & Swr Rev Impt................ 7,841,861 |...104.910 | ....ccoonnce. 7,868,250 7,611,408 | oo | cerereeen(70,705) [ oo | v | e 5.000 |...... 3.970 | Jderes | v 187,500 | ........ 375,000 |07/30/2014. | 07/01/2026.
19648A RH 0 |Colorado Health Facs Auth Rev Catholic H.... ....10,456,000 |...104.916 10,491,600 | ............10,000,000 | .......... 10,085,514 | ..o [ ervreend(53,854) [ oo | e | e 5500 |...... 4.902 [ | e 275,000 | ........ 550,000 | 10/26/2009. | 07/01/2029.
20774L  7U 3 | Connecticut St HI & Ed Fac Rev Auth Loom... R 1,780,704 |...107.768 | .............. 1,724,288 | .. 1,639,053 [ ... | e (TABTT) | s [ [ s 5.250 |...... 4211 [ | s 42,000 | .......... 84,000 | 10/19/2005. | 07/01/2020.
20774L 7V 1 | Connecticut St HI & Ed Fac Rev Auth LOOM..........cceeenveenereerieeereniseiserinnnnes | vevene | v | wevvnerieens [ oned TFE | i 1,867,206 |...110.560 | .............. 1,851,880 | .ccooovrerne 1,675,000 1,729,435 [ .o | e (14,140) | s [ [ s 5.250 |...... 4241 | | s 43,969 | .......... 87,938 | 10/19/2005. | 07/01/2021.
20774L  7X 7 | Connecticut St HI & Ed Fac Rev Auth LOOM..........ocevevvenernerinrereniseeserinnenes | vevene [ or | wereverivene [ o TFE | i 2,046,013 |...115.648 1,830,000 1915171 [ oeeeeeceeiienies | eerreeeea(13,460) | s [ e 5.250 |...... 4291 | | s 48,038 | ......... 96,075 | 10/19/2005. | 07/01/2023.
20774L 7Y 5 | Connecticut St HI & Ed Fac Rev Auth Loom... 2,158,338 |...118.099 ..2,279,311 1,930,000 2,030,670 | oo | eernereenn(13,152) [ o | e | e 5.250 |...... 4.321 [ | s 50,663 | ........ 101,325 | 10/19/2005. | 07/01/2024.
20774L  8A 6 | Connecticut St HI & Ed Fac Rev Auth LOOM..........ccccvvenvrinrrvernricrisniseniennnn | veveee [ or | evveveriven [ e TFE | i 1,229,217 |..122.645 | ............. 1,349,095 1,167,237 [ .o | verreneneen(8,403) | v [ [ s 5.250 |...... 4.381 [ | e 28,875 | .......... 57,750 | 10/19/2005. | 07/01/2026.
235241 FA 9 |Dallas TX Area Rapid Tr Rev Sr Lien v 19,556,933 |...130.629 | ... 22,370,216 | .. 17,125,000 | ........... 18,852,024 | ...ovvevvrvncrcrinens | eereeeennn(89,232) [ oo | e | s 5.250 |...... 4.280 [ID.cccoee | v 74,922 | ........ 899,063 |05/21/2010. | 12/01/2031.
235241  FC 5 |Dallas TX Area Rapid Tr ReV Ref SrLieN.......c.ccocivirrrnerinreieirineiineireninees | v | oo | veverneenns (i 1FE| oo 5,788,446 |..131.417 | ............. 6,774,546 | .............. 5,155,000 5,636,405 | ...cvovrveeerriiennns | cerreend(22,855) [ o | e | e 5.250 |...... 4.390 [JD.ccoee | v 22,553 | ........ 270,638 | 02/24/2010. | 12/01/2032.
246419 AQ 8 |Delaware St Trans Auth Rev Grant Anticip 1,618,321 |...100.562 1,409,970 [ ..coovverrncrvcnnns | eerreeene(80,149) | o [ [ s 5.000 |...... 2799 [MS......| oo 23417 | ..o, 70,250 | 06/03/2010. [ 03/01/2018.
246428 XX 9 |Delaware St Trans Auth Rev Sys ReV ST Se........cvvverevevcreenerisniissnsiisnssiies | covvi | o [eviienini2 | coeet IFE | i, 7,489,581 |...105.031 ...1,147,360 6,955,974 | .oovovvvvrnvrerennrns | e 98,407) | v | e [ e 5.000 |...... 3.469 |JJoes | v 170,125 | ........ 340,250 |07/30/2014. | 07/01/2026.
246579 ER 3 | Delaware Valley PA FinAuth Rev Regl Loc SOOI IO ....16,344,367 |...122.717 17,057,663 215,381,914 [ e | eereen(109,053) | s [ e [ s 5.500 |...... 4.239 |FA.....| s 318,542 | ........ 764,500 |12/11/2007. | 08/01/2028.
24919H GG 1 |Denver CO City Cnty Ex Tax Rev Ref Ser A......coovivvivininenensieisnneieinnes | veveens v 10,639,700 |...108.712 | ... 10,871,200 | .. . 0161705 [ e | ereeneen(86,121) [ s [ [ 5.000 |...... 4.350 |MS......| . 166,667 | ........ 500,000 |08/30/2007. | 09/01/2020.
251237  C3 5 | Detroit Ml Sewer Disp Rev Ref St LieN Se........cccevveveeevecrverieceenesssesereeni | cevees | v | evveeerienns | eeee IFE | i 5,420,277 |..115.648 | .............. 5,591,581 | ..occevveen: 4,835,000 5,077,163 | coooovecvrererneernens | eereereennn(38,360) [ oo | vevreriseieenienins | e 5.250 |...... 4.220 (oo | v 126,919 | ........ 253,838 | 01/30/2007. | 07/01/2023.
29270C S8 9 | Energy NW WA Elec Rev Preref Columbia St..........cocvveerveriinnnnnenesnsines | veveees 2| 1 2,942,181 |...104.955 2,915,000 2,928,484 | ..o | e (8,884) [ i [ | 5.000 |...... 4677 | | 72,875 | ........ 145,750 | 05/03/2016. | 07/01/2023.
29270C  T6 2 |Energy NW WA Elec Rev Unref Columbia Sta..........ccooeereverieemnerennernerinerineens [ vneees 2| ... 1FE 2,175,153 |...104.986 ..2,262,448 2,155,000 2,164,998 | ...ovvvverrerirneennns | errneennd(6,290) [ oo | e | s 5.000 |...... 4676 |Jdoores | s 53,875 | ........ 107,750 | 05/03/2016. | 07/01/2023.
313586 RC 5 | FNMA DED ZEI0 CPN...covuieniiriierirerirciseiesieesiesssesesssss s @ | [ e | e L [ 15,351,300 |..... 96.310 28,893,030 30,000,000 26,780,196 | ...covovveeriervrnins | s 1,661,833 [ ..o | e | coverieriens | e 6.510 |N/A..... 04/23/2009. | 10/09/2019.
359900 XC 6 |Fulton Cnty GA Dev Auth Rev GA Tech FNdt.......c.coveriereeireieriierieeiseesseines | e 2| ... 1FE 1,000,000 |...106.938 1,069,380 | ..coovrvrne 1,000,000 1,000,000 [ ..oceourverrnerienins | rererneerieninsienis | rereneerseensiens | e | e 6.241 | ...... 6.241 |MN......| wovrereee 10,402 | ........ 62,410 | 06/01/2009. | 11/01/2024.
362762 MQ 6 | Gainesville & Hall Cnty GA Rev Preref NE 2| 1 7,539,553 |...106.809 ...8,170,889 7,650,000 7,569,947 30,394 | oo | e | e 5.000 |...... 5530 |FA.....| vooveen. 144,500 | ........ 191,250 | 02/17/2017.| 02/15/2030.
362762 MU 7 | Gainesville & Hall Cnty GA Rev Unref NE 2] 1FE 2,236,159 |...106.294 ,497,909 2,350,000 2,241,553 5,394 | oo | e [ e 5.000 |...... 5.527 44,389 ..58,750 |02/17/2017. | 02/15/2030.
365418 CU 4 |Garden St Preservation Tr ReV Open SPaCe..........ccveerrevrernriernniseerennsnnenes | wevenes | oo [ svvsvvvrens | vevene 1FE] o 4,400,720 |...109.033 ...4,361,320 4,000,000 4,096,953 | ...cocvverinrerennns | eerreneend(31,540) [ v [ [ 5.250 |...... 4.331 |MN......] ..........35,000 | ........ 210,000 | 11/16/2005. | 11/01/2020.
37358M  BM 2 | Georgia St Rd & Twy Auth Rev Fed HWY Gra.........cccoveveveneenveeneenninennnninnee | vevenne oo | ervvienni | s 1FE| oo 5,301,550 |...101.456 | .............. 5,072,800 5,000,000 5,015,037 | ..ovvevvrererrrernnnens | eerreened(35,249) [ oo | e | s 5.000 |...... 4.260 |JD....... | ..c......20,833 | ......... 250,000 | 03/27/2008. | 06/01/2020.
39081H AM 4 | Great Lakes MI Wir Auth Swr Ref 2nd LIEN. ..o | e | oo | veveireni2 | s 2FE ....10,839,778 |...114.899 9,370,000 | ........... 10,683,106 | ....cocveverrrrerernis | wrereeene(133,036) [ e [ e [ 5.000 |...... 3 (e | 234,250 | 317,539 | 10/14/2016. | 07/01/2031.
392690 CE 1 |Green Bay WI Wir Sys Rev Ref 2| ... 1FE 1,120,501 |...106.061 1,045,000 1,068,295 | ...eovvevrrncrirerins | verirenrnee(6,841) | o [ [ s 5.000 |...... 4.270 [MN......| v 8,708 | oo 52,250 | 10/18/2006. | 11/01/2023.
392690 CF 8 | Green Bay WI Wir Sys Rev Ref. 2| ... 1FE 3,424,576 |...106.061 3,200,000 3,239,583 | ..o [ eereenn(20,362) [ oo | e | s 5.000 |...... 4.290 | 160,000 | 10/18/2006. | 11/01/2024.
403760 GY 1 [Gwinnett Cnty GA WIr & SWI RV SEr A........vvevivierieriseeserisssisernesiesiseenens. | eeinne | o [ eoverinenes 2| 1FE| oo 7,125,881 |...103.501 ..7,188,144 7,002,442 | oo | creerennn(34,898) [ oo | e | s 4.000 |...... 3.459 |FA ..o | v 115,750 | ........ 277,800 | 07/30/2014. | 08/01/2023.
403760 GZ 8 | Gwinnett Cnty GA Wir & SWIREV SEr A........cocvvvvieriieerieeeiieeeesesiessinnennes. | evvine | oo | ovnneenni2 | oo 1FE ..15,177,334 |...103.454 15,218,083 | ............14,710,000 | ........... 14,813,466 | ...covvoevveerrreenis | errreend(62,435) [ oo s | e 4.000 |...... 3539 |FA.....| e 245167 | ........ 588,400 |02/18/2013. | 08/01/2024.
407287 MF 5 |Hamilton Cnty OH Sales Tax Rev Ref Ser A JUOTR VUROORN O ORI IO 1FE| oo 4,866,611 |...108.910 | ...ocvvuvvnnn 4,683,130 4,801,384 | oo | reeeeene(49,550) | s | s [ e 4.000 2.531 172,000 | 08/04/2016. | 12/01/2031.
407287 MG 3 |Hamilton Cnty OH Sales Tax Rev Ref Ser A..........ccccoeuviinirvnrinnicnnineiivennens | oo o [ eveiienes 2| 1FE| oo 4,789,580 |...108.500 250,000 A727,601 | e [ e (87,080 [ oo [ [ e 4.000 2.581 170,000 | 08/04/2016. | 12/01/2032.
432275 AN 5 [Hillsborough Cnty FI Aviation Txbl Tampa 8,953,660 |...106.656 401,726 8,815,000 8,928,362 | .vvvevvverrreererennne | erereed11,9681) | s | oo | oo 4751 | ... 4552 418,801 | 10/01/2015. | 10/01/2030.
452227  HB 0 |llinois St Sales Tax ReV ESC t0 Mat 18t..........cccuurivnrineerneineineiineineinseinseins | eevieee oo [ eenriinnns [ eveeieens 1] s 3,373,211 |...105.180 ..3,376,278 3,210,000 3,253,740 | oo [ eerennn(28,583) [ o | e | s 5.250 |...... 4.273 168,525 | 07/03/2013. | 06/15/2019.
452227  HJ 3 [llinois St Sales Tax Rev Unref 18t Ser..........ccovveveerveenirnerireriineensesssisernens | eevnee [ [eoverrnens | 00enn2FE | i, 7,051,565 |...104.680 | .............. 7,107,772 6,860,449 | ....coorvervvnvrinenes [ evereren(45,909) [ oo | s 5.250 |...... 4.504 356,475 |07/03/2013. | 06/15/2019.
45470R  CX 2 |Indiana St Fin Auth Hwy Rev Ref Ser C..........cc.oourvirivnnriieniisisereiseneirens | ceveees ....13,215,000 |...127.076 12,707,600 | ............10,000,000 | ........... 12,918,549 | ..o | 0eeeei(222,859) [ oo | s | e 5.000 |...... 2.110 623,611 | 07/27/2016. | 06/01/2029.
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45470Y CC 3 |Indiana Fin Auth Hith Sys Rev SISters St..........coccrvvenrnnerrerinernerineesseiinernens [ v |2 |l AFE | 11,908,560 |...106.285 | ............12,754,200 | ............ 12,000,000 | ....ocenee 11,946,122 | oo | e 5,482 [ s | e | e 5.000 |...... 5.070 |MN......| oeveeee 100,000 | ........ 600,000 | 10/21/2009. | 11/01/2025.
455057 CR 8 |Indiana St Fin Auth Rev St Revolving Fd JESSTRTRTURRROTEN IO . ..2,742,650 |...100.301 .2,500,000 2,502,122 | oo | crerreennn(24,840) [ oo | e | s 5.250 |...... 4.221 |FA.....| ........54,688 | ........ 131,250 | 11/17/2005. | 02/01/2018.
455057  XJ 3 |Indiana St Fin Auth Rev St Revolving Fd [ ...6,277,768 |...100.284 .5,800,000 5,810,022 . +.5.000 |...... ...290,000 | 07/30/2014. | 02/01/2018.
45505M  BH 8 |Indiana Fin Auth IN Wstwtr Rev Second Li.. SRS BV . 20,647,800 |...112.474 20,000,000 20,278,008 | ....cooocvverirriernis | errieeeree(88,176) | oo [ [ e 5.250 X 262,500 | ... 1,050,000 |08/18/2011. | 10/01/2031.
45506D TH 8 |Indiana St Fin Auth Rev Ref Stadium Proj rervres s | s . 5,866,350 |...120.560 5,670,571 | oo | erreereeee(76,839) [ oo | v 5.250 . 109,375 | ........ 262,500 | 05/08/2015. | 02/01/2029.
455060 TJ 4 |Indiana St Fin Auth Rev Ref Stadium Proj 5,938,249 |...120.251 5,747,082 . <.rr5.250 05/08/2015. | 02/01/2030.
455167  T5 5 [Indiana Univ REV Preref..........covvuiiiiieririniiciseineeeeissisesiessessssessssins | cevies . 1,680,792 |...101.477 1,609,271 [ .o | verreeerne(21,830) | o [ [ s 5.000 07/30/2014. | 06/01/2019.
455167  T6 3 |Indiana Univ Rev Preref................. 3,219,519 |...101.477 3,000,929 | ...ooveevrrnrririenis | e (BTAT) [ s | e | e 5.000 02/18/2013. | 06/01/2020.
455288 VG 8 |Indianapolis IN Pub Impt Rev Bd WHrwKS P.........cccovcvvverrnirinnns 3,079,841 |...112.335 2,976,048 . 5.250 153,300 | 08/21/2007. | 01/01/2022.
455285 VM 5 |Indianapolis IN Pub Impt Rev Bd WHrwks P..........cc.ccoovvenirviin . ..4,642,516 |...118.564 4,308,371 | oo | ereeereene(BT,4B5) | s | e [ 5250 |....4.009 | W....... | ........105,656 | ........ 211,313 | 03/07/2007. | 07/01/2024.
455280 RS 2 |Indianapolis IN Pub Impt Rev AMT Arpt Au e | s . 2,275,500 |...115.674 2,216,070 | ..ovvervrvererriinnenes | errreeneed(27,084) [ oo | s 5.000 |.....3.261 | W....... | ..........50,000 | ........ 100,000 | 08/28/2015. | 01/01/2027.
45528U  RT 0 |Indianapolis IN Pub Impt Rev AMT Arpt Au I 9,268,461 |...115.189 9,043,243 . ......5.000 08/28/2015. | 01/01/2028.
462590 KD 1 [lowa Student Ln Lig Corp Rev LBASS AMT S.......ccovvvrmrvmerierirnennns N . 2| ... 1FE 1,159,292 |...105.550 1,160,285 [ ..o | eerrererneneenn 380 | i [ [ s 4.000 05/06/2015. | 12/01/2027.
485116 SH 1 [Kansas City MO Wir Rev Ref & Impt Ser A...........ocueieniineineeieeineeiseiineiinees | cevs . 2| 1FE 2,930,789 |...103.265 2,783,847 | oo | eeeereeen(19,597) [ oo | e 5.000 |.....4.240 {JD.......| oo 11,521 | e 138,250 | 02/27/2009. | 12/01/2022.
485424 LU 7 |Kansas St DOT Highway Rev Ser B-1... I 2| ... 1FE 4,123,621 |...102.218 4,021,490 . ......5.000 200,000 | 07/30/2014. | 09/01/2021.
49118N  CU 7 |Kentucky Asset/Liab Commn Rev Agy Proj N.........ccccoocemeenermnerineinerincescenns | ceeeens [P0 IR IOV 1FE| oo 6,951,807 |...105.771 6,455,750 | .ooocvereverneernneirnenns | orereeren(60,203) [ oo [ e [ 5.250 |....4.202 |MS..... | .. 111,125 | ... 333,375 | 04/02/2008. | 09/01/2019.
495289  UZ 1 |King Cnty WA SWI RV PIEIEf...........evveirvirreiessiieesiessiessssssssissssissssssns | evvonns . 2| ... 1FE 2,198,848 |...103.472 . 2,154,321 | oo | crencee(13728) [ s | e | e 5.000 |.....4.309 |W....... | ........53,500 | ........ 107,000 | 07/30/2014. | 01/01/2025.
495289 VB 3 |King Cnty WA Swr Rev Preref. . JEOSRRINY IO . 2| 1FE 2,038,878 |...103.472 ,000,000 2,009,498 | ...ovvvnrrrnrinririnns | erreeniennd(9,083) [ oo | e | s 5.000 |.....4.509 |WJ....... | ..........50,000 | ........ 100,000 | 07/30/2014. | 01/01/2027.
542690 W9 9 |Long Island Pwr Auth NY El Rev Bld Amer ceevrerreeennes | s [P I (i 1FE| oo 4,998,350 |..121.324 | ..............6,066,200 | .............. 5,000,000 4,998,377 | .ooeveernrevricnnnn | 2D [ [ [ 5.850 |......5.853 |MN......| .........48,750 | ........ 292,500 | 05/05/2010. | 05/01/2041.
5465L  BS 2 |LouisvilleJeffersn Cnty KY Rev Medical . [P I 2| 1FE| covrennee 27,492,250 |...104.965 | ............26,241,250 25,000,000 27,190,336 (217,504) | covooveeererinens [ e [ s 4.000 . 250,000 | ..... 1,000,000 |07/13/2016. | 10/01/2034.
54659R  BZ 3 |LouisvilleJeffersn Cnty KY Rev Bld Amer IV IO . 2| ... 1FE 2,023,000 |...104.663 | .... ..2,093,260 | ..oovorenn 2,000,000 2,005,236 (2,608) [ ..oovvveririrenis | eevrerieniieniineies | e 5.250 . 13,417 | ... 105,000 | 12/09/2009. | 11/15/2024.
548100 3N 4 |Lower Colo Riv Auth TX ReV Jr LIEN SEVEN........cccueveriereiriierineiieeiseissesins | eeeens . 114923 | 5,102,581 | ..oovvvnevns 4,440,000 4,642,598 | ...cooeiinnineis [ s (18,017) [ oocvvrererecerneeiens [ e [ e 4.750 . 105,450 | ........ 210,900 | 07/30/2014.] 01/01/2028.
57429L AL 0 |Maryland St Trans Auth Rev Ltd ObIg TXBl.........cocevvrrerverieireresesnsrnnns | s . ...108.699 ..1,315,258 .1,210,000 1,210,000 | oo [ | e | e [ 6.480 . 39,204 | .......... 78,408 | 02/18/2013. | 07/01/2022.
575579 HG 5 |Massachusetts Bay Tr Auth Rev Trans Sale..........cccuveeeeereneinerinneineenneines | eveens . ..126.557 | .... 12,655,700 10,000,000 | .....ceeee 10,199,298 | .coovvevrrnerrcrirnees | ernereen(12,750) [ oo | e | s 5.000 . 250,000 | ....... 500,000 |08/21/2007. | 07/01/2029.
575579 LH 8 |Massachusetts Bay Tr Auth ReV ST Ser A .....ovivvnieinineeeensessessisisnies | e . L2801 | 11,520,990 | ...covveeeee 9,000,000 9,508,560 | ....ovvvvrerrreererncinns | verrreeeen(37,015) [ e [ | e 5.250 . 236,250 | ........ 472,500 | 08/08/2007. | 07/01/2028.
576002 DJ 5 |Massachusetts St Spl Oblig REV REf.........ccoviuiiierieiieriieiiniseeseiseeeiienes | s . ..122.740 ..9,819,200 .8,000,000 8,337,404 | ..o | ereeenn(B9,718) [ o | v | s 5.500 . 220,000 | ....... 440,000 | 04/04/2008. | 01/01/2025.
576047 RE 6 |Massachusetts St Wr Rs Aut Rev Prerefund.............ccoevvreneenieneincrinrinneens | coveene . 2| 1 4,478,999 |...101.920 | .... .4,183,816 ,105,000 4147937 | oo | v (T1,884) [ s [ [ e 4.750 81,245 | ....... 194,988 | 02/18/2013. | 08/01/2018.
576049 V5 6 |Massachusetts St WrRs Aut Rev Ref GEN S........c.ovvvieeerieinererienineeenins | e [P PR IOV 1FE| covirnnee 15,527,400 |...121.034 | ............ 16,944,760 | ............ 14,000,000 | .....cvonee 14,730,975 | covovvververnerrerennees | eerneerenn(94,080) [ oo | e | e 5.250 . 306,250 | ....... 735,000 |09/25/2007. | 08/01/2024.
57604P X3 3 |Massachusetts St Wir Poll ReV St REVOIVI........cuvuvriivniicirerieissieissiseessiinnes | oven . ...102.093 ....10,530,893 ...10,315,000 10,482,311 [ v | eeererenn(281,866) [ oo | e [ 5.000 . 214,896 | ........ 515,750 |07/30/2014.| 08/01/2018.
57604P YM 0 |Massachusetts St Wtr Poll Rev Abatement v sesnenins | seres . ..115.618 | ............11,596,485 ...10,030,000 | .. 10,439,793 | oo [ erneeneenn(79,364) [ oo | e | e 5.250 . 219,406 | ........ 526,575 | 10/19/2005. | 08/01/2022.
590545 NQ 8 |Mesa AZ Util Sys ReV REf.......ccomiiviiriirieriinisssisssisssisssinssins | vevenes . ..108.154 | .coovonnee 2,703,850 | covoovnvene 2,500,000 2,536,958 | ...covevvrrrnrrriiennen | e (13,701) [ | v | s 5.000 |.....4.369 |JJ..ccco. | e0rerrnn.62,500 | ... 125,000 | 07/20/2006. | 07/01/2020.
590545 XH 7 |Mesa AZ Util Sys RV Preref.........occvnvrneinerieneensriserneneneseessssssssnnenes | vevene | oo | cevenernens | vovees 1FE| .. ..507,465 |...122.594 .551,673 450,000 501,414 | oo | vrrrereenen(6,05) [ oo s | 6.250 |......3.920 |JJ..cce. | v 14,063 | ... 14,063 | 04/06/2017.| 07/01/2023.
590545  XJ 3 [Mesa AZ Util Sys ReV Preref........ccocviininrerninsnnsissnerisssssenssssseens | vovenes | oo [vvsevnnns | vevee 1FE]| .. .515,105 |...126.180 | .... .567,810 .450,000 509,319 [ .o | erereeeeeee(5,786) [ s [ | e 6.250 |.....3.932 |Jd.cccoc. | e 14,083 | . 14,063 | 04/06/2017. | 07/01/2024.
590545 XK 0 |Mesa AZ Util Sys Rev Preref. . 2129282 | 1,014,864 | ..cooovvvvenenne 785,000 898,273 | ..vveerrrnvrernneens | eervrnnneenn(9,348) [ o | e | e 6.250 |....4.004 |JJ....... | 24,531 | e 24,531 | 04/06/2017. | 07/01/2025.
590545 XL 8 |Mesa AZ ULl Sys REV UNMEf..........cocuriiniiiieneieiesineisseseisessesssessssnnns | eveens . 2122770 | ... ..2,516,785 .2,050,000 2,267,643 | .ooovvvvcrererienns | crereen(25,473) [ i | e | s 6.250 |....4.076 | JJ....... | .c.....64,063 | .......... 64,063 | 04/06/2017. | 07/01/2023.
590545 XM 6 |Mesa AZ Util Sys ReV UNMEf..........ccc.oevverveeieeiccreeseeessee s | eneens . ..126.250 | ... ..2,588,125 ,050,000 2,299,538 | covvoeveereeererene | e CAATD) | oo | oo | o, 6.250 |.....4.098 |JJ..cc. | voooon..864,063 | ... 64,063 | 04/06/2017. | 07/01/2024.
590545 XN 4 |Mesa AZ Util Sys REV UNMEf..........cocurinriniieneisieeneisesee s | eveens . 2129201 | e ,861,802 | ..o 2,215,000 2,517,055 | oo | e 2ZA793) [ o | e | s 6.250 |....4.118 | Jd.cers | 089,219 | i, 69,219 | 04/06/2017. | 07/01/2025.
591745 A4 6 |Metro Atlanta RTA GA Rev Sales Tax Ref T........cocrerineeneeieeneeieerenineens | oveens . ...108.077 18,529,802 17,145,000 | ........... ATAATT8 | oo | reeeene(100,086) [ oo | e | e 5.000 |....4.329 |W....... | .......428,625 | ....... 857,250 |07/13/2006. | 07/01/2020.
592098 E9 4 |Nashville & D Cnty TN Rev Wir & SWr Ref.........ccooviiiiiiiicieiccieecienicnns | e . .. 113.364 | ... ..2,267,280 .2,000,000 2,071,279 | oo | erenneenn(16,015) [ oo | e | s 5250 |....4.271 {W.oes | 052,500 | ..o 105,000 | 02/25/2008. | 01/01/2022.
592247 W3 0 |Metropolitan P&E IL St Tax Rev Ser 2002-............cceeveerermrereesreennmrserseneenens | soveens . 2112091 | e 11,209,100 | ...oovveveee 10,000,000 | .....c.nee 10,559,883 | .eouvvverererierenees | wereereen(80,571) [ v | e | e 5.500 |.....4.420 |JD......| ..........24,444 | ... 550,000 |02/21/2008. | 12/15/2023.
592481 CA 1 |Metropolitan St Louis MO Rev Bld AMEr B...........cc.urvvemriiiniiseinnneioeneiinns | ceveees ..123.835 ....12,383,500 ...10,000,000 A0,272,718 | oo [ e (6,489) [ oo | e | s 5.856 |.....5.635 |MN......]| .........97,600 | ........ 585,600 |01/22/2010. | 05/01/2039.
59259R WP 5 | Metropolitan Trans Auth NY ReV SerB.........ccccomermeirrenirnirnerierieeeseesseeinns | s ...118.268 ....11,826,800 ...10,000,000 A0,377,872 | oo | ererereed(55,087) [ oo | v 5.250 |.....4.510 |MN......| .........67,083 | ........ 525,000 | 04/10/2008. | 11/15/2023.
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59259Y CA 5 |Metropolitan Trans Auth NY ReV BId AMET..........cccvevirimienirenerisirnerrenineens | cevees [P I [ 1FE| v 20,000,000 |...131.133 | ..cccceen. 26,226,600 20,000,000 20,000,000 | .oooverrerrereerinnns | v | e | e | e 6.548 |...... 6.548 |MN......| .ccoouee 167,338 | ..... 1,309,600 |02/05/2010. | 11/15/2031.
592643 BN 9 | Metropolitan Washington DC ReV Bld AMET..........cccrvvirmrrirrririinneiiesniiens | ceveees [ OO I 2FE ....12,000,000 |...143.629 17,235,480 212,000,000 | vveververeniireniis [ e | e | s | s 8.000 |...... 8.000 |AO...... | weveee. 240,000 | ....... 960,000 |05/18/2010. | 10/01/2047.
592647 CY 5 |Met Wash DC Airpts Auth Rev AMT Ref Ser.........cocvvienrenveinnernernerirneencennnns | vevene [ on | eevvreen T [ s 1FE 18,366,900 |...118.317 17,747,550 8,103,289 | .... ceenee(178,122) [SSSURRRRINN B 5.000 |...... 3.136 <o 187,500 750,000 |06/15/2016. | 10/01/2031.
592647 CZ 2 |Met Wash DC Airpts Auth Rev AMT Ref Ser. ] 1FE| ... 9,511,398 |...117.889 9,195,342 9,388,820 | ...covevrrirerriinnies [ s (82,811) [ vevuevermevireniins | e | e 5.000 |...... 3.250 |AO...... | oovreenee 97,500 | ........ 390,000 |06/15/2016. | 10/01/2032.
592647 DB 4 |Met Wash DC Airpts Auth Rev AMT Ref Ser.......c.oovevirenirneeierineernseissinens | coveens [P I (. 1FE| oo 8,759,200 |...106.528 8,715,818 1(29,185) [ oo [ e [ e 4.000 3.328 |AO...... | woovrvrnes 80,000 | ........ 320,000 |06/15/2016. | 10/01/2035.
594477  FF 5 | Michigan St Fin Auth Rev Detroit Wir & S..........ccccoeviniiniinniinniieiienississienns | v . 2,214,220 |...112.833 2,000,000 2,174,394 (19,871) [ e [ [ v 5.000 |...... 3.660 |JJooies | i 50,000 | ........ 100,000 | 12/03/2015. | 07/01/2034.
594612 DH 3 |Michigan St Crossover Refund Ref-Gans............ccovurievemrenceenrnerenernenrenernee | veveree [ er | wervverinene [ o TFE | i 6,348,100 |...120.900 5,000,000 6,167,667 1(130,239) [ oo [ [ e 5.000 |...... 1910 [MS...... | e 73,611 | ..o 272,917 | 07/20/2016. | 03/15/2026.
594612 DJ 9 |Michigan St Crossover Refund Rev Bds [PV I e . 7,664,220 |...122.456 . 6,000,000 7,466,000 e (143, 118) [ s e | 5.000 |...... 2.070 [MS...... | oo 88,333 | ........ 327,500 |07/14/2016. | 03/15/2027.
59465H LY 0 |Michigan St Hosp Fin Auth Rev Ref HENMY........c.ovvuvivierinricesieieeinceieein [ s [P I 2| 1FE| oo 3,362,765 |...106.551 | ..............3,729,285 | .............. 3,500,000 3,423,144 8,937 | oo | e 5.250 |...... 5.640 |MN......| oovveeee 23,479 | ........ 183,750 | 10/22/2009. | 11/15/2024.
59465H LZ 7 |Michigan St Hosp Fin Auth Rev Ref HEeNMy.........coocouriviiriinirieriseceiseseiieens | e 4,879,650 |...107.237 5,000,000 4,913,076 4,964 | ..o [ s | e 5.625 |..... 5.830 |MN......| coovveenee 35938 | ... 281,250 | 10/22/2009. | 11/15/2029.
594695 Q2 7 |Michigan St Trunk Line Rev Ref Ser A vt | seres o | e TFE ] s 6,240,524 |...103.310 5,745,334 | ..o | i (58,256) [ ..vvvvverercerreins [ crrerierieeeneeinns [ e 5.500 |...... 4404 MN......| oo 52,204 | ........ 313,225 |08/27/2007. | 11/01/2018.
594712 QH 7 | Michigan St Univ Rev Ref Gen Ser C....... e [ s o] 2,691,775 |...100.417 2,375,649 | ..o | e (45,688) [ ...vvvverrererins [ e [ e 5.000 |...... 3.021 | FA.oooe| e 44767 | ........ 118,500 | 05/06/2010. | 02/15/2018.
60534R  TM 1 | Mississippi Dev Bk Rev Bld Amer Bd O ] revenee.15,930,000 |...134.032 | ............21,351,298 | ............15,930,000 | ........... 15,930,000 | .cvouvvenrrercrirerernees [ e | e | e | v 6.413 |..... 6.413 | Jdocres | v 510,795 | ..... 1,021,591 | 03/10/2010. | 01/01/2040.
60636U BR 9 |Missouri St Env Impt Engy Rev Preref St..........ccooveiiinneincinerineineeiseseiiens [ e JPS PPN PRI I ISP 10,446 |...100.000 10,000 (VA1) ) SOOI DRI BN 5.000 |...... 2761 | s | e 250 | oo 500 |12/08/2015. | 01/01/2018.
60636U BY 4 |Missouri St Env Impt Engy Rev Unref St R........ccovvevvvnvriverncrnerneeneneniinens [roveen | oo | cvvevnnens | e IFE | i 6,791,735 |...100.000 6,490,000 | ..oovorrereerrinnies | e (148,318) | covvvvereerrinens [ verereeereeisiirenes [ e 5.000 |...... 2.669 |JJocres | e 162,250 | ........ 324,500 |12/08/2015. | 01/01/2018.
60636W NR 2 | Missouri St Hwys & Trans Rev Bld Amer Bd... IO [T I I 1FE 4,245,000 |...111.740 4,245,000 4,245,000 | ..o [ e [ e | e [ e 5.002 |...... 5.002 |MN......| woovrennee 35,389 | ........ 212,335 | 02/18/2013. | 05/01/2024.
60636W  NT 8 | Missouri St Hwys & Trans Rev Bld Amer Bd...........cccveverinminniinernerernnines [ e JP PP IOV 1FE]| oo 7,942,045 |...115.688 7,760,000 7,886,569 | ...ooovveerrerirnriinns | cererrcee(11,978) [ o | v | s 5.252 |...... 5.010 [MN......| wooerennc 67,926 | ........ 407,555 | 02/18/2013. | 05/01/2026.
610749 CB 7 |Monroe Cnty NY Auth Aprt Rev Ref AMT Gre.........ocvuverierneineieiieeieeirisninns | eeeens o] . 6,538,762 |...100.303 | ... . 5,970,000 5,970,000 | .ooovvrerrnrieciinns | eerenreenn(87,745) [ oo | e | s 5.875 |..... 4700 (oo | v 175,369 | ........ 350,738 | 08/28/2007. | 01/01/2018.
610749 CC 5 | Monroe Cnty NY Auth Aprt Rev Ref AMT Gre.........ccvumreiviieiniinerereneeienins | ceveene [P PPN IOV 1FE]| oo 6,930,590 |...103.877 | .....c....c.. 6,575,414 | ............. 6,330,000 6,396,901 | ...ovoevervrvvrrnnnn [ erereeerd(83,815) [ o [ [ 5.875 |..... 4780 [ | v 185,944 | ........ 371,888 |08/28/2007. | 01/01/2019.
613549 KH 6 | Montgomery Cnty OH Rev Preref Catholic H............cocvueveveivicineineiineicrirnes | e . 2| 1 3,606,081 |...104.774 | ... 3,485,000 3,561,301 | oo | cereerennn(B4,780) [ oo | v | e 5.250 |...... 3.551 [MN......| v 30,494 | ........ 182,963 | 03/09/2017. | 05/01/2029.
613549 KL 7 | Montgomery Cnty OH Rev Unref Catholic He...........cccuveverereneviiicinnincrireins | e [P I 2| 2FE| s 6,444,072 |..103.913 | ... ...6,769,932 6,447,978 | ..o | everirerereen 3,907 [ s [ [ 5.250 |...... 5.372 |MN......| woovrvenee 57,006 | ........ 342,038 |03/09/2017. | 05/01/2029.
626207 YF 5 |Municipal Elec Auth GA Rev Bld Amer Bd U..........ccccveeeneeneeinneinernsiinennseinnens | vevenne [ oo | eevvneen [ s 1FE ....10,000,000 |...128.184 12,818,400 | ............10,000,000 | ........... 10,000,000 | .ceouveurreerirerirnens [ eernerinsnineiienines | e | v | e 6.637 |...... 6.637 |AO...... | cooveeee 165,925 | ........ 663,700 | 03/04/2010. | 04/01/2057.
646065 B9 2 |New Jersey St Ed Facs Auth Rev Princeton... e . R 5,183,373 [...101.930 | ..coevvvvuvs 4,653,105 4,621,976 | ..o | v (111,668) | ..oovvvvvrrrererns [ e [ s 5.250 |...... 2.720 (e | e 119,831 | ........ 239,663 | 07/30/2014. | 07/01/2018.
646080 RD 5 |New Jersey St Hgr Ed Auth Rev LBASS St A.......c.oouieeernneinerneriesiseeneninns | veeens [P0 IR IOV 1FE| cooei 1,402,801 |...111.435 | ..cccovvnncee 1,398,509 1,359,933 [ ..o | e (19,449) [ ...cvoreveeenerens [ e [ e 5.000 |...... 3.150 | Do | werrenenn5,229 | i 62,750 | 09/29/2015. | 12/01/2022.
646080 RE 3 |New Jersey St Hgr Ed Auth Rev LBASS St A........coviivieiniininrneiisisniserininns | e [N [P I 1FE] o 7,790,726 |..113.245 | .......co... 7,898,839 7,587,759 | .o | e (CP2V2 D [ VRO PO 5.000 |...... 3.350 [JD.oee | 029,063 | ... 348,750 |09/29/2015. | 12/01/2023.
646080 RG 8 |New Jersey St Hgr Ed Auth Rev LBASS ST A.......c.oovieeeinneinererieeisecsnenins | veeees . 2| ... 1FE 9,879,952 |...106.391 10,405,040 9,856,343 (9,460) [ ...ovonvverrerins | ceererineenerinerins | e 4.000 |...... 3.870 |JD...c...| veerrrnn32,600 | ... 391,200 |05/13/2015. | 12/01/2025.
646080 RH 6 |New Jersey St Hgr Ed Auth Rev LBASS St A.......c.coovivnivirinnierenincinninns | eveees . 2| ... 1FE] ...........10,500,000 |...105.877 11,117,085 | ...........10,500,000 | ........... 10,500,000 | .vouveerrierirerireees [ e [ e | e | v 4.000 |...... 4.000 |JD....... | .........35,000 | ........ 420,000 | 05/13/2015. | 12/01/2026.
646135 H2 2 |New Jersey St Trans Auth ReV SYS SEr A.........oocuuveeierinrineereeissisessseessenes | ceeeees [P I 4 .. 1FE]| ... 5,630,329 |...107.306 5,794,524 5,559,737 | covooevrcrierineeinns | e (60,321) [ .ovvvrerereereerns [ errverieriseirneninns [ e 5.750 |...... 4463 |JD....... | .. 13,800 | ..o 310,500 |10/27/2016. | 06/15/2020.
646136 2B 6 |New Jersey St Trans Fd Rev Fed HWy ReIM.........ocovvvvnrverivnincrnnneieninne | v | oo [ | e 1FE ....14,467,072 |...114.668 14,677,504 | ............12,800,000 | ........... 14,292,842 | ..oovvvvcririiis . ) TSR ISR IOV 5.000 |...... 3.401 [JD.......| .........28,444 | ... 640,000 | 11/01/2016. | 06/15/2027.
646136 2C 4 |New Jersey St Trans Fd Rev Fed Hwy Reim.. . .4,373,928 |...114.108 450,212 4,324,602 ) JSSSRRRRRRIN P 5.000 |...... 3.501 195,000 | 11/01/2016. | 06/15/2028.
646136 EG 2 |New Jersey St Trans Fd Rev Trans Sys Sef.........coveverneenee B e ....21,781,755 |..112.743 22,210,371 | .. . 20,501,763 ) SOOI INURROORRIRI IOV 5.500 |...... 4572 |JD....... | . 48,156 | ... 1,083,500 | 06/21/2007. | 12/15/2022.
646139  5U 5 |New Jersey St Tpk AUth ReV SErE.........ovviiviriereeiirerienieeiesiseesesisesienes | ceveens . 22,566,400 |...115.674 23,134,800 20,000,000 22,029,438 ) [ e | e [ 5.000 3.361 | JJ....... | ........500,000 | ..... 1,000,000 |10/23/2015. | 01/01/2033.
649085 AA 5 |New Valley Generation Il Ser 2001 et | [ 1 e 1FE] o 3,635,756 |[...104.125 | .....cco.ec 3,693,899 | ..o 3,547,562 3,567,113 (TA427) [ oo [ e [ s 5.572 |...... 5124 |MN......[ ......32,945 | ... 197,670 | 02/18/2013. | 05/01/2020.
64971M  S7 8 | New York NYC Tran Fin Auth Rev Bld AMET.........ccocvvvrvmerneenneenceneiiinnineenee | vevenne oo | eevveenn T | s 1FE| oo 8,000,000 |...128.376 10,270,080 8,000,000 | ...evvrureerrreernnens [ eevrrseneineneineneenn | e | e | ceeees 5.467 |...... 5467 |MN......| ... 72,893 | ........ 437,360 | 05/19/2010. | 05/01/2036.
64971W  6E 5 |NY City NY Trans Fin Auth Rev TXbI-SUD-S.........cccoveirrinerinnrinnreinneniisnniiens | oveene [ or | vevviirenni [ e 1FE ....10,001,400 |..... 97.327 ,732,700 ...10,001,090 (310) SRR IO 3110 |...... 3.109 105,394 | 06/22/2017. | 05/01/2028.
64971W  TT 7 |NY City NY Trans Fin Auth Rev Fut Tax Se . 5,812,875 |...118.042 ...5,902,100 5,647,307 | oooovveereeeeneeinns | e (80,956) [ ...vvveverecererrns [ wrrerrerineirnerinns [ e 5.000 |...... 2.961 |FA.......| ... 104,167 | ........ 250,000 | 10/27/2016. | 02/01/2031.
64971W TV 2 |NY City NY Trans Fin Auth Rev Fut Tax Se 2 |l AFE | 581,830 |...117.970 589,850 561,657 (7,687) [ oo | e | e 5.000 |...... 3.051 |FA.ooo| v 10,417 | e 25,000 |04/17/2015. | 02/01/2033.
64971W UG 3 |NY City NY Trans Fin Auth Rev Fut Tax Se 5,887,700 |...118.114 ...5,905,700 5,667,670 | .ooouevercrerererrerinnns | e (83,754) [ ovverevereercrins [ o [ v 5.000 |...... 2.901 |FA oo | o 104,167 | ........ 250,000 | 04/17/2015. | 02/01/2030.
64972F K8 8 |New York City NY Rev Bld Amer Bd Wir & S.........ccccoevvviiviiniinrinciccincis 7,500,000 |...139.721 10,479,075 500,000 7,500,000 | .ooovvcrieiienienns [ e e | e | s 5.952 |...... 5.952 | JD.cci | i 19,840 | ........ 446,400 | 01/26/2010. | 06/15/2042.
64983M VG 0 |New York St Dorm Auth Rev St Sup Debt Re ..9,369,322 |...112.319 ,738,057 8,670,000 9,014,530 [SSSURRRRINN P 5.000 |...... 4.345 <ernn 163,767 433,500 | 04/17/2007. | 02/15/2025.
64983M  VH 8 |New York St Dorm Auth Rev St Sup Debt Re. o] 9,852,612 |...113.924 10,372,780 9,105,000 9,502,266 | .....cooooevveriierienns | eereen(39,987) [ oo | e | s 5.000 |...... 4.356 [FA.....| oo 171,983 | ....... 455,250 | 04/17/2007. | 02/15/2026.
64983Q HU 6 |New York St Dorm Auth Rev Non St SUPPIY........ccvuuevererereereeiiiserierieniseens | veeens ] ....16,544,893 |...112.696 16,566,312 | ............14,700,000 | ........... 15,252,925 | .coovvvevvrvcrrerernees | rereeens(149,832) [ oo | e | e 5.500 |...... 4.289 [MN......| coeees 103,308 | ........ 808,500 |08/29/2007. | 05/15/2021.
649876 E8 8 |New York St LocGovtAsstCorpRev Ref SerE...........ccc.mrverrienrieiineiinsiiinnnes | ceveees o] 5,511,783 |...107.004 5,344,850 5,130,960 | ...covvvvrinriirienns | crerneenn(38,408) | oo | e | s 5.000 |...... 4.096 |AO...... | covee 62,438 | ........ 249,750 | 08/17/2005. | 04/01/2021.
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649876  NZ 8 | New York St LocGovtAsstCOrpRev Ref MBIA-.........cccoovveeenreenirncrncensninsenns | evees | wo | verreenndh | el IFE | i, 10,798,749 |...107.004 | ............ 10,630,847 | ..oovvvvnneen 9,935,000 | ..covvnee 10,169,680 | .eouvveereerirerenees | eerrerreenn(86,128) [ oo | e | e 5.000 |...... 4214 |AO...... | wres 124,188 | ........ 496,750 | 03/09/2006. | 04/01/2021.
649902 AR 4 |New York St Dorm Auth Rev Pers INC TaxX R.........cccoviemeierinrernsiinneiieiiesienns 5,958,650 |...111.817 ...5,590,850 5,244,674 | ...ooovevvvverrirenni | eerireeecd(70,510) [ o | e | s 5500 |...... 3.860 [MS...... | oo 80,972 | ....... 275,000 | 06/28/2005. | 03/15/2021.
649903 FD 8 |New York St Dorm Auth Rev Nonst Sup Debt ..3,487,994 |..121.429 ,746,085 3,287,309 5.250 |...... 4221 | | 161,963 | 01/31/2007. | 07/01/2025.
649903 FF 3 |New York St Dorm Auth Rev St Johns Univ. . ...22,080,775 |...122.891 23,730,252 21,129,431 | v | eereeen(108,189) | o [ oo [ i 5250 |...... 4.269 [J..coes | o 506,888 | ... 1,013,775 | 04/12/2007. | 07/01/2030.
650013 T3 9 |New York St Hwy&BIdg Tr Fd ReV Ser B........c.oocvureieirinirerieceireniieisenis ....12,070,300 |...108.562 11,941,820 | ............11,000,000 | ........... 11,237,197 | oo [ (98,254 [ oo | v 5.500 |...... 4480 |AO...... | coes 151,250 | ........ 605,000 | 08/23/2007. | 04/01/2020.
650034 X9 7 |New York St Urban Dev Corp Rev St Pers | 4,599,800 |...100.821 4,032,840 4,012,059 | oo | ereeereene(58,749) | s | e [ 5500 |...... 3.975 220,000 | 08/03/2005. | 03/15/2018.
65825P CA 6 [North Carolina St Rev Cap Impt Obl ANNUA..........ccovvvvererererncericrrcrienrncrirenenne | evenee [ [rorercreen2 | e TFE | s 5,343,603 |...104.515 5,085,944 | ....coovovrrvnrierirenns | crerreeen(61,918) [ oo | e | e 5.000 |...... 3.665 250,000 | 07/30/2014. | 05/01/2023.
65825P CC 2 |North Carolina St Rev Cap Impt Obl Annua.... 4,112,383 |...104.515 | ... . 4,031,787 | oo | e 22718) | s | e [ 5.000 |...... 4.379 200,000 | 07/30/2014. | 05/01/2025.
65830T AF 2 [North Carolina St Tpk Auth ReV BId AMET..........c.oevereerreenirnerierieneseessseinnnns | eeeeee | o [ eovevienes (. 1FE| oo 3,491,276 |...104.562 | .............. 3,659,670 | ..oovvvrnees 3,500,000 3,494,714 | oo | BT [ | e | s 6.000 |...... 6.027 210,000 | 02/18/2013.| 01/01/2025.
658873  AS 3 | North Dakota Dept Trans Rev Grant & ReV...........ccoocvuerveervennriineseineniineneins | ceveees 2| 1FE 2,000,000 |...100.218 2,000,000 2,000,000 | ...overmrrirriiienies [ e [ e | s | e 5.000 |...... 5.000 100,000 | 07/30/2015. | 06/01/2020.
66285W  PJ 9 |North Texas Tollway Auth Rev Ref-Ser B...........c.couvurvevrrnerirerierenceinssinirnens [ vereees 2| ... 1FE 3,523,748 |...117.282 3,150,000 3442877 | oo | ereneennn(36,343) [ oo | e | s 5.000 |...... 3.491 157,500 | 09/11/2015. | 01/01/2030.
66285W  PK 6 | North Texas Tollway Auth Rev Ref-SerB..........cc.couvivrrvirivinneiiinneiseseiiennins | s 2| 1FE 5,563,950 |...116.579 5,000,000 5,442,222 | ..o | e (BATI9) [ i | e | e 5.000 |...... 3.561 250,000 | 09/11/2015. | 01/01/2031.
66353L AV 9 | Northhampton Cnty PA CLG Rev Lafayette C..........cccovumernernneenrennnnnerineeines | veverne [ oo | eevvirinens [ e 1FE| oo 6,163,049 |...102.900 . 5,750,000 5,799,285 | ....vvvverrerrnrerinns | cererreenn(B7,269) [ oo | e | s 5.000 |...... 3.941 287,500 | 07/30/2014.| 11/01/2018.
665250 AL 0 | Northern IL Mun Pwr Agy Rev Praifie St P.........c.coocurererinnrineeeeiseiseiinesineens | veeens 2| s 1FE 5,227,504 |...100.000 | ..............5,075,000 | .............. 5,075,000 5,075,000 | .cooovvvrerererineinnns | eereerenne(18,085) [ oo | v | s 5.000 |...... 4.632 253,750 | 08/15/2007.| 01/01/2022.
665250 CQ 7 | Northern IL Mun Pwr Agy ReV Ref SEr A.........ocvuiieireriericiseissisericsienens | oeeens 2| ... 1FE 3,807,896 |...106.637 3,420,000 3,764,262 | ...oovverirerrnrinnns | cererrennn(33,896) [ oo | v | s 4.000 |...... 2.721 136,800 | 08/24/2016. | 12/01/2031.
665250 CR 5 | Northern IL Mun Pwr Agy ReV Ref SEr A.........ocurieireieeiscnseisesisenicnienins | veeens 2| 1FE 3,326,130 |...106.158 3,000,000 3,289,523 | v | eerireeed(28,267) [ o | e | e 4.000 |...... 2,771 120,000 | 08/24/2016. | 12/01/2032.
665250 CS 3 | Northern IL Mun Pwr Agy Rev Ref Ser A I 2| ... 1FE 3,952,392 |...105.681 3,580,000 3,910,682 | oo | cererrennn(32,204) [ oo | e | s 4.000 2.821 143,200 | 08/24/2016. | 12/01/2033.
67760H CF 6 | Ohio St Tpk Commn ReV Ref SEr A..........oiuiiurienricieeiseiseiiseiseinesiisninnees | ovneen | oo | veverseiens | evvens 1FE| oo 5,565,200 |...111.260 . 5,000,000 5,160,249 | ...ovvvvvrrnrrecrinns | creeeennn(88,914) [ o | e | s 5.500 |...... 4.390 275,000 | 06/14/2007. | 02/15/2021.
677659  SJ 4 | Ohio St Wir Dev Auth Rev Ref WA DEV Fre.........ovvverrerrennerennresnseinnnninns | veveeen | oo [ eeverenenns | e 1FE]| oo 6,180,870 |...115.943 | .............6,226,139 | .............. 5,370,000 5,666,308 | .....ooovrrerrrririennns | errrreennd(60,034) [ v | e | e 5.500 |...... 4.120 295,350 | 09/12/2007. | 06/01/2022.
708796 X3 6 | Pennsylvania Hsg Fin Agy Rev LBASS Ref A........coouiieriniiineieiieeineeiineinns | veeees 2] 1FE 3,465,000 |...103.470 3,465,000 3,465,000 | .oooivrerierineiiens [ e [ e | e | s 3.850 |...... 3.850 133,403 | 11/05/2015. | 10/01/2030.
708796 X4 4 | Pennsylvania Hsg Fin Agy Rev LBASS Ref A........ccouiuivnniininerierinissnines | v 2| ... 1FE 3,550,000 |...103.695 3,550,000 3,550,000 | .vvooiveriierieniinns [ e [ e | e | oo 4.000 |...... 4.000 142,000 | 11/05/2015. | 10/01/2033.
708796 X6 9 |Pennsylvania Hsg Fin Agy Rev LBASS NON A........cociiririeiierineeieeiseeneninns | eeeens 2| ... 1FE 4,500,000 |...104.038 4,500,000 4,500,000 | coooverrereirneineins [ e [ e | e [ e 3.800 |...... 3.800 171,000 | 11/05/2015. | 10/01/2035.
70917R  YX 7 |Pennsylvania St Hi Ed Rev Univ PIESDUIG..........ccvvriiirenrieicnnisienssensnienes | e | oo | cerereenns 2] ... 1FE] o 4,935,400 |...107.163 | ... ...5,358,150 | .. 5,000,000 4,951,451 2,482 | oo e | e 5.000 |...... 5.101 250,000 | 02/19/2010. | 05/15/2031.
709221 UY 9 |Pennsylvania St Tpk Commn Rev Ref SUD S€.......c.ovevverereernneinneiierineiieeinnenns | oveie | oo | vererneenns 2| 1FE| covrinnee 12,325,900 |...116.984 | ............ 11,698,400 | ............ 10,000,000 | .....ceeee 12,056,952 (204,412) | covovevereersrinens [ e [ e 5.000 |...... 2421 500,000 |08/03/2016. | 12/01/2031.
709222 CV 3 |Pennsylvania St Tpk Commn Rev Ref SerA.........ccocvnvrernerivninerinssnnenienes | vvenes | oo [rvvniviins | e TFE| oo 4,579,320 |...122.342 4,000,000 4,333,809 (27,965) [ ..vvovererrrirverens | ceererrereirseirennns [ s 5250 |...... 4.180 210,000 | 05/08/2007. | 07/15/2027.
73358W YK 4 |Port Auth NY & NJ ReV Transportation..............cceeereeeerenenserseseneeseninssnens | voreees 8,271,160 |...115.060 7,395,000 8,108,123 | ..ooovvrcreererreriinns | e (UL ) [ TR PO 5.000 |...... 3.570 369,750 |11/10/2015. | 10/15/2034.
746173 FT 5 |Purdue IN Univ COPS Rev Bld AMEr Bd.........ccccovvereeeineinnienisesenissnissniens | cevvs | oo | eevivercini2 | ccret TFE | i, 500,000 |...104.766 523,830 ...500,000 500,000 [ ..ooverrirererieinnis | vrrrnerieniereeees | e | e | e 5.388 |...... 5.388 | JJocies | e 13,470 | e 26,940 | 08/28/2009. | 07/01/2022.
746173 FU 2 |Purdue IN Univ COPS ReV BId AMEr Bd..........ovevereeeirreineeisneiiseeessseessneees | ceveees 1,570,000 |...104.839 ,645,972 1,570,000 1,570,000 [ ..oevuvverrnerierirns | vererneerinninsinenis | reverneeseeissinens | reseseessssnsenenes | s 5438 |..... 5438 |JJoss | e 42,688 | e 85,377 | 08/28/2009. | 07/01/2023.
759136 MJ 0 |Regional Tran Dist CO Sale Rev Tax Ref S.......cccovvvevvnireriviineneierssnsninnienns | eovees [ [oviveivens | v IFE | i 3,324,030 |...113.060 3,000,000 3,107,722 | .o | ereeeeeee(25,397) [ e [ v | v 5.250 |...... 4.225 157,500 | 09/20/2007. | 11/01/2021.
759136 MM 3 | Regional Tran Dist CO Sale Rev Tax Ref S.... ..5,504,656 |...121.354 4,860,000 5,167,551 | ovovvrrerirerirneennns | eereereennn(38,200) [ oo | vevrerineiienienins | e 5.250 |...... 4.175 255,150 | 07/31/2007. | 11/01/2024.
759911 TN 0 |Regional Trans Auth IL Ref REV Ser A.......cccovvivvrviniieinnneiersnsersnsenseienns | eovenes [ oo [evrveirens | v IFE | i, 9,071,844 |..127.958 7,625,000 8,397,198 | ..o | vereeeenen(72,928) [ e [ v | e 6.000 |...... 4.550 457,500 | 05/11/2006. | 07/01/2026.
759911 ZL 7 |Regional Trans Auth IL Ref Rev Ser A.........ccocoevencninnenencenesenenesenenes [ vvenee | o [ eevenennns | eenn TFE | il 9,273,447 |...108.666 8,100,000 8,365,656 | .....oovvevererererereren | e (102,712) [ oo e | s 5.500 |...... 4.060 445,500 | 05/02/2007. | 06/01/2020.
762244 FE 6 |Rhode Island HIth&Ed Bldg Rev Ref HOSp F.......cc.ccovvvvieinrrernnnrrnenenisininns [ eovees [ [rovieeinn2 | i 2FE | e 1,877,537 |...116.143 1,834,150 | o [ eeeeeeennd(31,280) | oo | s [ 5.000 |...... 2461 [MN...... | ..........9,839 | .......... 77,000 | 08/08/2016. | 05/15/2027.
79560Q CG 1 |Salt Lake Cty UT Sales Tax ReV SEr A........covuvermerimiereenerissssnessensssessseins | voveees 1,011,193 [...104.322 | ....ccccoonee. 1,043,220 1,003,248 | ..o | verrenrece 2874) | s [ [ e 5.000 |...... 4728 |AO...... | 12,500 | oo 50,000 |07/30/2014. | 10/01/2027.
803300 CZ 3 |Sarasota Cnty FL Pub Hosp Rev Brd Ref Sa. . 20,536,068 |...120.851 .21,571,904 19,486,862 | .ovoovvecnrienins | reeeene(120,337) | i | e [ 5500 |...... 4.400 981,750 | 04/23/2007. | 07/01/2028.
816691 ER 6 | Seminole Cnty FL Sales Tax Rev Ref SerB..........ccovvververnneenneenneesneineiinenns | vvvenne [ or | wevverinen [ o TFE | i 2,192,239 |...115.422 2,239,187 2,030,145 | oo | e (16,849) [ oo | e | s 5.250 |...... 4.161 101,850 | 01/10/2006. | 10/01/2022.
837152 KW 6 |South Carolina Trans Rev Infrastructure. VN I ....15,148,158 |...106.430 14,224,370 | ............13,365,000 | ........... 13,661,864 | ....ooovvervcrereries | eerenena(160,644) [ oo | e [ 5.500 |...... 4.168 735,075 | 08/08/2006. | 10/01/2019.
841531  DC 7 | Southeast WI Prof Baseball Rev Pk Dist S.........ccccoeverermeenreennerrenrncnnsnirseennns | veverne | or | wervverinen [ o TFE | i 5,720,842 |...116.109 | ............. 5,863,505 5,324,663 | ...ocvovvrveerrrirnnnens | cerrnend(38,817) [ o | o | s 5.500 |...... 4.270 277,750 | 04/16/2008. | 12/15/2022.
841531 DE 3 | Southeast WI Prof Baseball Rev Pk Dist S..........c.ccoourvemrrimeriinerinreiinsniiennnes 5,876,019 |...122.911 ..6,293,043 5,120,000 5,527,163 | ooovvvrrrrerreririnns | ererreennn(36,366) [ oo | e | e 5500 |...... 4415 [ID.cco | v 12,516 | ........ 281,600 | 11/29/2005. | 12/15/2026.
843146 U6 6 | Southern IL Univ Rev Hsg & Auxiliary Fac .1,077,790 |...100.675 ,006,750 1,000,000 1,002,053 5.250 |...... 4.401 .. 13,125 05/04/2006. | 04/01/2018.
845040 GA 6 | Southwestern Higher Ed AuthRev Southern 5,877,825 |...125.023 5,170,000 5,583,325 | ...overrrrnerrrnenies | errreend(33,818) [ o | s | e 5.250 |...... 4.240 [AO...... | cooere 67,856 04/27/2007. | 10/01/2027.
845040 GB 4 | Southwestern Higher Ed AuthRev SOUtheM..........ccovvvereerencenneenerinneinerreninne | vevene [ or | wevvverinens [ o TFE | i 6,355,661 |...126.630 5,440,000 5,994,057 | .cooverererrerenrrnnns | e (80,381) [ oo | e 5.250 |...... 4.070 [AO...... | oo 71,400 02/28/2007. | 10/01/2028.
845040 GC 2 |Southwestern Higher Ed AuthRev Southem... 6,615,524 |...128.069 5,725,000 6,288,641 | oo | eerreeenii(36,506) [ v | oo [ 5.250 |...... 4181 |AO...... | oo 75,141 02/09/2007. | 10/01/2029.
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850578 TR 6 | Springfield IL Elec ReV Ref S LIEN..........vvverrreirreesceneeessenessenessenssnsnssnne | coveees 5,476,100 |...113.834 | ...cocorirens 5,691,700 | .ooveorrrerns 5,000,000 5,382,393 | .ovvvveereeerrerennes | e (B5,708) [ oo | oo | s 5.000 |...... 3771 IMS.....| ........83,333 | ... 250,000 | 11/13/2015. | 03/01/2033.
850578 TS 4 | Springfield IL Elec ReV Ref St LIEN..........cvvirrvirrieieceieeeiieesiiessiseniiens | ceveees 5,500,700 |...113.834 ..5,691,700 5,000,000 5,401,946 | .....oovvvvrvrrrrnnnn | crrreenrs(88,165) [ oo | e | e 5.000 |.....3.711 |MS......| .........83,333 | ........ 250,000 | 11/13/2015. | 03/01/2034.
874441 BB 3 |Tallahassee FL BluePrint Rev 2000 INterg...........occcrvreerreennn. ...102.824 542,360 ,500,000 1,509,584 5.250 |...... . .78,750 | 08/29/2007. | 10/01/2018.
87638T EB 5 |Tarrant Cnty TX Rev Cultural Ed FaCS Fin........cc.ooveveirrinrrirenriiesnirseeiinennin | e ...106.245 10,624,500 10,000,000 | ........... 10,042,164 | ... [ errreend(21,082) [ oo | e | e 5.000 . ceeren63,889 [ 500,000 |03/11/2010. | 11/15/2029.
880443 BQ 8 |Tennessee Energy ACq Gas REV SEr A..........coocurvimerinerineeesnsesnsessssessnns | soveees ...115.400 ....11,540,000 ...10,000,000 9,975,802 | ...vvvrvrrervrrinnenns | 3,578 [ | s 5250 |......5.300 |MS......| cooceer 175,000 | ........ 525,000 | 11/14/2007. | 09/01/2023.
880443 DY 9 | Tennessee Energy Acq Gas Rev Ser C ...106.011 10,601,100 10,000,000 9,897,044 .....5.000 .208,333 500,000 |03/05/2008. | 02/01/2020.
882117 N3 4 |Texas A &M Univ Perm FA ReV SEr A.......cccvurrermereiereiseriinsesesssssssssssnnnees | voveees ...120.320 ....12,032,000 ...10,000,000 | ........... 10,056,583 | ....cvvouvvervreernees | evrrirennrens(6,106) [ oo e | s 5.000 |.....4.909 |Jd.cocoes | o 250,000 | ........ 500,000 |03/11/2009. | 07/01/2029.
882135  F5 0 |Texas A &M UNIv REV FING SYS......coooviiviriiiriiiinissieeeiiesesisesseiseesieseiins | ceeeees ...101.302 7,726,087 | ..o | ereeeenn(108,620) [ oo | s 5.000 |......3.530 {MN......| ..........49,099 | ....... 384,250 |02/18/2013. | 05/15/2018.
88278P LQ 5 |Texas St Univ Sys Rev Fing Ref. 5,065,850 |...104.133 5,018,541 ......5.000 250,000 | 07/30/2014. | 03/15/2024.
91335V HF 6 |Univ of Pit PA COMW HgrEdu Rev Cap Proj-..........c..couevemrvemrevinneeiieeeireneiins | eevinne 1,035,448 |...104.133 1,009,870 | ..oouvvercvrierrinens | rvrrrreenen(7,859) [ o [ | e 5.000 |....4.149 [MS....| . 14,722 | ... 50,000 |07/30/2014. | 09/15/2019.
91335V HQ 2 |Univ of Pit PA COMW HgrEdu Rev Var-Ref-U..........c.oourremrremnrrennnrennnrinneens | eevenne 3,123,346 |...106.095 3,035,010 | ..vvvervreerirnrrnnenns | e (19,379) o | s 5250 |....4.529 |MS......| .........46,375 | ....... 157,500 | 07/30/2014. | 09/15/2026.
91335V HS 8 |Univ of Pit PA COMW HgrEdu Rev Var-Ref-U 2,089,797 |...106.095 2,028,560 ..r.5.250 105,000 | 07/30/2014. | 09/15/2024.
91335V HZ 2 |Univ of Pit PA COMW HgrEdu Rev UNivV Cap........ccccrverreerreernneernneesnneennns | cevenns 2,592,198 |...106.095 2,522,645 | ...ooooovvvvrerrrrennenn | eerirennd(12,508) [ oo | e | s 5250 |....4.690 |MS......| ..........38,646 | ....... 131,250 | 07/30/2014. | 09/15/2028.
91335V JB 3 |Univ of Pit PA COMW HgrEdu Rev Ref-UNiV.........ccoocvenrrvenreenneinnciinreeiinnenes | cevenne 3,120,074 |...106.095 3,042,877 | ovveereerenreinnein | e (23,784) [ o | s 5250 |.....4.369 |MS......| ........46,375 | ....... 157,500 | 07/30/2014. | 09/15/2024.
914455  JF 8 | Univ of Michigan MI Rev Gen Ser A 2,397,354 |...104.322 2,316,994 ......5.000 114,250 | 07/30/2014. | 04/01/2024.
914455  JH 4 | Univ of Michigan MI REV GEN SEI A........ovurrereereeeneeenneeeeseessessssessnnes | seveees 1,285,583 |...104.322 1,199,984 | oo | eereerreene(11,508) [ oo [ e | o 5.000 |......3.950 [AO...... | oo 14,813 | . 59,250 | 05/20/2009. | 04/01/2025.
914713 E9 9 | University NC Chapel Hill REV SEI A........ccurrviriiriissnrenssessseesssssssssines | veveees 1,609,436 |...106.314 . 1,541,627 | oo | oerrrereen(20,675) [ oo [ e | e 5.000 |......3.489 |JD..cc.. | vvoreerrrn6,250 | oo, 75,000 |07/30/2014. | 12/01/2022.
915115 X7 9 | University TX Perm Univ Fd ReV Ref SerB.........ccoc.convrvonrrvinnreinneeinnneinnniiinns | vevees | o [evvivnnenns | e IFE | i, 5,843,350 |...118.144 | ... ..6,196,653 5,499,833 | ..o | errirernd(80,327) [ o | e | s 5250 |....4.250 | JJ.cccee. | . 137,681 | oo 275,363 | 09/13/2007. | 07/01/2023.
915137 3Z 4 |University TX Rev Fin Sys Ser B08152018..........c...vrverrrerrererernessnsnnennnns | veveees | oo [ eevereeerns | e 1FE| e 10,927,758 |...102.157 | .....co..... 10,215,700 | ...cvvvvneee 10,000,000 | .....oovuee 10,136,585 | ...ccvvvvvrervrrienies | e R1A8T4) | s v | s 5.000 |.....2.769 |FA.......| .......188,889 | ....... 500,000 |07/30/2014. | 08/15/2018.
915137 K2 8 | University TXREV FiN SYS SEF C.....cvvverrreirceieeeeseneseeeesseeessnesssssssessssesnnns | oeveees | oo [ eevsveeeens | e 1FE ...5,256,753 |...111.489 ..5,602,322 5,025,000 5,099,711 | oveverrereereiennens | eerrreeeed(18,575) [ o | e | e 5.000 |.....4.550 |FA.....| oot 94,917 | . 251,250 | 08/22/2007. | 08/15/2021.
915137 K3 6 | University TX Rev Ref FiN SYS SEr C......ovvvrrrererirrinerinssrissnsissssesssssennns | voveeen | oo [ eevsvnsenns | e 1FE ..8,211,407 |..114.304 | ... ..8,704,250 ,615,000 7,842,670 | ..ovveevrrncrrrnenens | errreened(33,870) [ o | v | e 5.000 |.....4.280 |FA......| ... 143,839 | ...... 380,750 |10/16/2007. | 08/15/2022.
91754R  MA 2 |Utah St Brd Regents Rev Ref Student FEe..........coocvrrvenrienneeeinnciieneiinneins | e 124406 | e 5,728,896 | ...ccoocoeen. 4,605,000 4,918,104 | oo | e (19,100) | oo | e [ e 5.000 |.....4.281 |AO...... | .cc.....57,563 | ........ 230,250 | 05/03/2007. | 04/01/2030.
91754R  MN 4 |Utah St Brd Regents Rev Ref Student Fee. | s ..121.044 ..4,085,235 .3,375,000 3,580,377 | .ovvveeerrrnerririennes | eerreend(15,893) [ oo | v | e 5.000 |.....4.261 |AO...... | cc....42,188 | ........ 168,750 | 05/03/2007. | 04/01/2028.
917565 FP 3 |Utah Tran Auth Sales Tax Rev Ref SUD Ser.........ccoovvnreencrenneeeinreeesnneeis | v LA17.270 ..9,381,600 ,000,000 8,083,429 | ...ovvevevrerrirennins | e (10,789) [ o | e | s 5.000 |.....4.810 [ID.ccoes | oo 17,778 | e 400,000 | 04/03/2008. | 06/15/2024.
917565 FQ 1 |Utah Tran Auth Sales Tax Rev Ref SUD Ser........ccivvvrieiinrneerneineennseins | e 2123079 | 11,458,655 | ............. 9,310,000 9,809,891 | ..o | verereeeen(37,086) [ o [ | e 5.000 |......4.355 |JD....... | ..........20,689 | ........ 465,500 | 05/31/2007. | 06/15/2028.
917565 LB 7 |Utah Tran Auth Sales Tax Rev BId AMEr Bd.........ccoccereereeenriennreennreeineees | ceveees ...132.336 13,233,600 10,000,000 | ........... 10,426,579 | ..vvvveveverreinreenn | eevreeneed(10,106) [ oo | e | s 5.937 |.....5.593 |D..ccce. | 026,387 | oo 593,700 |01/21/2010. | 06/15/2039.
930876 BC 0 |Wake Cnty NC Rev Ltd Oblig Hammond Rd De...........cccvvvemrinirirerinreirinniiens | coveeee 2] 1FE 2,072,044 |...104.839 | ... ..2,096,780 .2,000,000 2,022,608 | ....oooovvrveerrrrnnnnns | cerreened(15,210) [ o | v | s 5.000 cerrernenn8,333 | 100,000 | 07/30/2014. | 06/01/2025.
930876  BU 0 |Wake Cnty NC REV PUD IMP......cvouieirrceirieineeieeesseeesseessssessesesssessssssenns | ceveees 2] 1FE 1,100,464 |..106.648 | .............. 1,066,480 | ...oovoonnes 1,000,000 1,031,663 | ..oooveeeereerereeinnne | eerrereene(15,080) [ covovreiirriiinens [ e | o 5.000 |......3.350 [ Jdocoorrs | v 25,000 | .oooonee 50,000 |02/18/2013. | 01/01/2021.
930876 BW 6 |Wake Cnty NC REV PUD IMP....uiviiriiiicieiiseiesisisisesissssssienssssssssssens | coeres 20 e 1FE 6,403,497 |...106.648 ..6,350,888 .5,955,000 6,127,359 | .ovvrevrvrveiviin | verreeeen(88,553) [ o | e [ s 5.000 |.....3.148 [ .o | e 148,875 | ........ 247,750 | 12/18/2017. | 01/01/2023.
93978H  NZ 4 | Washington St Hith CareFac Rev REFMUMI............ooooverrveveeeiisisnerrrieinn | e 2| ... 1FE 5,783,800 |...117.483 ..5,874,150 ,000,000 5,604,051 | ..ovvoevreeneriinnnens | eerrereed(68,950) [ oveeeirriineii | e | s 5.000 |......3.201 |FA.....| ... 04,444 | 250,000 | 04/17/2015. | 08/15/2030.
93978H PA 7 |Washington St Hith CareFac Rev REf-MUlti...........c.ocvvirvriervineieisrninnicinnns | e 20 1FE 5,755,400 |...116.936 | ......cccoens ,846,800 | ..o 5,000,000 5,582,568 | ....covveinririiiiins [ errernnn(66,323) | oo [ | 5.000 |.....3.261 |FA.....| ........94,444 | ... 250,000 | 04/17/2015. | 08/15/2031.
944514 TH 1 |Wayne Cnty MI Arpt Auth ReV AMT Ref Ser........onirrerremnreennneinnneinseessnsenns | coveees 2] 1FE 6,131,154 |...116.360 ..6,574,340 5,650,000 6,042,056 | .cvvoovrerrrnernneenns | e (A1AA3) | s | e [ 5.000 |.....3.970 | D.ccces | 23,542 | oo 282,500 | 09/23/2015. | 12/01/2031.
944514  TJ 7 |Wayne Cnty Ml Arpt Auth Rev Ref Ser F......c.oovierviieeininseessssiserisinns | e 2| 1FE 4,049,850 |..115.974 | .... .4,349,025 ,750,000 3,994,483 | ..o | e 25,754) [ s [ | e 5.000 |......4.030 |JD.......| ..c....... 15,625 | ........ 187,500 | 09/23/2015. | 12/01/2032.
956704 SN 1 |West Virginia Univ REV PUS SET A........ovverreererrernereneeenneessnsssnssssnnssnnnees | voveees | oo [ eevenneeens 4| ... AFE | v 5,147,320 |...121.097 | coovvvrrennd 6,054,850 | ..ovooeenn. 5,000,000 5,135,764 | ...cvovvrvennreinneeen | evrrrneneed(9,872) o | s 5250 |.....4.910 |AO...... | .cc....65,625 | ........ 262,500 | 10/27/2016. | 04/01/2028.
977100 FM 3 |[Wisconsin St Gen Fd Rev Preref SerA..........coovveevieeeienenieieseseesesenns | evens 2o 1 1,066,674 |...105.496 ..1,128,807 .1,070,000 1,068,050 | ...ovovreverrrrererees | ereeeeen s 1,375 | e | s [ 5750 |.....5.894 |MN......| .........10,254 | .......... 61,525 | 02/01/2017. | 05/01/2033.
977100 FV 3 |Wisconsin St Gen Fd Rev Unref Ser A........cocceereemeenneeneeessesesnsessnnees | soveees 2] 1FE 9,712,881 |...105.49 | ... 10,338,608 ,800,000 9,716,920 | ...vvvvvrvrerceennens | e 039 [ | e | s 5750 |.....5.834 |MN.....| ... 93917 | ... 563,500 |02/01/2017. | 05/01/2033.
97710B  RY 0 |Wisconsin St Hith & Ed Fac Rev AUrora Hl...........ccoocveeevennmevnneerinnnniseinsneis | v 2| ... 1FE 7,405,669 |...107.462 | .............. 8,043,531 | .o 7,485,000 7,428,288 | ... | e 3,525 [ | e | s 5500 |.....5.591 | AO...... | .........86,909 | ........ 411,675 | 02/10/2010. | 04/15/2029.
97710B  SU 7 |Wisconsin St Hith & Ed Fac Rev Ascension ST I 2] 1FE 7,203,911 |...105.581 ..7,549,042 7,150,000 7,162,408 (T4 ) [N DU O 5.000 |....4.902 |MN.....| ........45,681 | ....... 357,500 |03/11/2010. | 11/15/2033.
977123 YK 8 | Wisconsin St Trans Rev Bld Amer Bd Ser B.........cccovuuiiinniiinsiennnninnmsennnninns | oonnees | o | corenennes 2] TFE | s 5,000,000 |{...104.390 | ... ..5,219,500 | ... .5,000,000 5,000,000 | ...oveinniininiienies | e || | s 5.287 287 [ |0 132,175 | 264,350 | 02/18/2013. | 07/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - ISsuer Obligations...........cweerrersrresssmesssmesssmesssseesssssssssssessssssssssesens | eeeees 1,497,617,756 XXX | 1,588,767,379 | ....... 1,399,527,562 | ...... 1,461,674,315 | oo 0. (8,042,791) 0 0] XXX XXX XXX |....20,918,250 |....69,333,258 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Ag: and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128F2 EB 7 | FHLMC Gold PC POOI#DB2830..... oo oo | e [ ] ] 2,054 |..100.203 [ 213 [ e 2109 2,073 | T e o [...7.000 [...7.742 [MON_.] o 12 [ 148 | 08/01/1995. | 08/15/2025.
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3128F2  FX 8 | FHLMC Gold PC POOI #DB2882............ccouererereriereriseiserierisesesseessssssenseniens | covenes | oo | veverneenns 7N I 1 ...101.325 43,543 £5TC 1 SRRSO ISR B 7.000 |...... 7.645 |MON... | coovvrrernn258 | v 3,098 | 08/01/1995. | 08/15/2025.
3128NE A5 9 | FHLMC POOI #1AD028..........coouiiriirireiisiesesiieeississe s esssenes A ...105.451 515,252 932 [ e [ e [ e 3.960 |...... 3.547 |MON... 11/10/2006. | 10/25/2035.
312903 HR 1 |FHLMC REMIC Ser 113-C 1 ...103.832 39,398 (1074 ) [T FURRIRRRINN BN 8.500 |...... 7.989 |MON... | . 02/24/1997. | 05/15/2021.
312905 E4 0 |FHLMC REMIC Ser 1085 Cl G LA ...104.570 13,547 2 ST YRR PO 8.500 |...... 8.778 |MON... 02/18/2013. | 05/15/2021.
312905 YJ 5 |FHLMC REMIC Ser 1077-E A ...106.706 36,652 (B17) | cevereererinrrneens [ erererneererineinenes [ s 9.000 |...... 7.048 |MON... 02/24/1997. | 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA LA ..105.611 15,229 25 | oo | e | s 8.400 |...... 9.249 |MON... 06/24/1991. | 08/15/2021.
312913 ZE 9 |FHLMC REMIC Ser 1437-HD A ...106.498 67,157 (103) | evereerrenrreens [ rererneereeiserrenes [ s 7.000 |...... 6.344 | MON... 09/05/2001. | 12/15/2022.
312915 UF 6 | FHLMC REMIC Ser 1504 Z SOl I ...107.440 486,226 (U7 [T BRI PO 7.000 |...... 6.331 |MON... 02/26/2002. | 05/15/2023.
31292G  PB 6 | FHLMC Gold PC P0OI #C00418..........cooererrereereinerserieresesesseessssssssensenssene | ovenes | oo | vevesneenns 7Y I 1 ...105.380 ...2,511 Y2 (USRI DRSO P 7.000 |...... 7.934 | MON... 07/26/1995. | 08/15/2025.
3132GK  ZN 9 |FHLMC P00l #QO4B49.............ccooerreecriieceiiereiieseiieseiieseiieseioesessssssssseies | cevenas ...103.195 33,501,264 32,464,038 33,675,319 | oo [ e (13,841) [ oo | e | e 3.500 |...... 2.611 |[MON... | .........94,687 | ... 1,136,241 | 02/18/2013. | 11/15/2041.
3132GL  XT 6 | FGLMC POOI #QO5490..........coourruerrrrrirrirseieiseesiessensssessessesssesssensessssessens | vereees ....19,158,557 |...103.195 19,024,540 | ............ 18,435,471 | coovvvenee 19,112,036 (9,594) [ .ooververvrivirns | v 3500 |...... 2.788 |MON...| .........53,770 | ........ 645,241 | 02/18/2013.| 01/15/2042.
3132GR  AS 0 | FGLMC POOI #QOB0TT.......couvveuereereierneiirceiseseiseseesssessesssssessssesessesssseseies | e ....19,787,555 |...103.198 19,648,114 | ...........19,039,276 | ........... 19,740,506 (8,574) [ .oouvervrenrrnerns | e | s 3.500 |...... 2.773 |[MON... | ........55,531 | ... 666,375 | 02/18/2013. | 02/15/2042.
3132GR  ZW 4 [FGLMC POl #QOBT757........cooverrernreeerieriseriseesessesssesssenssesssssssesssesssesssensens | sevees JERSTOROOON [ ISR 4,736,930 |...103.198 | ....ccvvrnens 4,742,979 4,731,536 (V{0 [N DO 3500 |...... 3.054 |MON...| ..........13,405 | ....... 160,860 | 01/01/2016. | 03/15/2042.
3132GT GV 3 | FHLMC POOI #Q0B012........oucvuureueeneereeieineiseriesisessensssisseesssssssssssssensnnes | nevene | oo | eevensenes 4. L [ 17,377,900 |...103.181 | ....cc...ec. 17,255,146 | ...........16,723214 | .......... 17,336,381 (6,900) [ ..ouevnrererreris | eeerrerrneinerieeins | s 3.500 |...... 2.791 |MON...| .........48,776 | ....... 585,313 | 02/18/2013. | 04/15/2042.
31335G  EC 5 |FHLMC Gold PC P00l #CB0131..........cverrerceirienerierieriseeseessssesessenseseseesns | voreees ..111.700 36,543 38 | o [ s [ e 6.000 |...... 6.638 | MON... 03/26/1999. | 03/15/2024.
313373 KF 4 | FHLMC REMIC Ser 1628-KZ.........oooorieorrereieneeinseeesseeeseeessessseseesessssns | ceveees ...106.547 199,315 (358) | evereeererrrrinens [ e [ e 6.250 |...... 5.371 | MON... 09/23/2002. | 12/15/2023.
3133T3 Q2 7 | FHLMC REMIC Ser 1674-Z........cooveriiririiieiniieeieriesissesssisssiessisessenssssins | eveees ..107.719 354,265 (506) | veveeveeeerreens [ e [ e 6.750 |...... 6.015 | MON... 11/02/2001. | 02/15/2024.
313373 X8 6 |FHLMC REMIC SEI 1683 Z........oouverniireeiieeiseeiseeeseesiseesssssssesssssssssns | oeveees ..110.749 645,262 (177) | ceveeeeeeineiieens [ e [ e 6.500 |...... 6.431 | MON... 11/13/2001. | 02/15/2024.
313376 M4 0 | FHLMC REMIC ST 1837-Z......ccvorrierircirsirnsiesiissiesisssisssssssssssssesssssssssins | eveens ...108.223 218,916 (255) | ceverrerrrinriinens [ e [ e 6.500 |...... 5.858 | MON... 07/23/2002. | 04/15/2026.
3133TA CQ 3 |FHLMC REMIC Ser 1987-BA.........ovveriemerieiieeineisseeiseesesessessssisssessssssssnsees | soeees ...109.017 91,735 | oo | e (XD [N IR IO 7.000 |...... 6.398 | MON... 10/29/1998. | 06/17/2027.
3133TC 6P 8 | FHLMC Structured Ser 2008 M...........ccocuivemriererresneinsissisesssesssessssssssssssenses | sveees 112,757 . 888,424 (944) | oo [ e [ s 7.000 |...... 6.044 | MON... 10/30/2002. | 11/20/2027.
3133TH RV 1 |FHLMC REMIC Ser 2120 Cl PC......ovvuueeereererneireeiseiseissessesisessssssssissssnss | woveees ..101.115 ..340,402 335,807 A5 | s | s [ 6.000 |...... 6.110 | MON... 02/18/2013. | 01/15/2019.
31340Y  GR 4 |FHLMC REMIC S€r 22-C......ovvvuivririieriniieirerissisiessssssssessssssssssessssssssssssssss | ovens ..100.143 | .... 491 487 A2) [ oo | e [ 9.500 |...... 8.825 | MON... 04/15/1991. | 04/15/2020.
31342A P4 5 [FHLMC P00l #780443..........ooeeieiineieniseiseieeissiessssiss e sssssssssssssssins | seiies 2104940 [ 929,235 884,363 234 | oo | e [ e 2813 |..... 2.761 |MON... 05/03/20086. | 03/25/2033.
31356B  CJ 7 |FHLMC Gold PC POOI #D49973.........vvverrrirnrirenrisesrisssisssisssssssssssssssns | covenns 4] ..111.700 34,549 242 [ oo | e [ 6.000 |...... 8.942 | MON... 05/02/1995. | 03/15/2024.
31358E MW 9 [FNMA REMIC S€r 1990-B4Z..........ccoorivmrrrerimeineeneeiessisssensssesssssessessssensas | sevees 4| ...106.541 44,706 (G174} [T DR ....10.000 |...... 6.644 |MON... 01/25/1996. | 06/25/2020.
31358E  RK 0 [FNMA REMIC Ser 1990-72B.........ccooovmvvreririeineirniiesiesisssisssssessssssssssssssssssns | svssens L) I Il ...105.529 34,998 28 | o [ e | e 9.000 |...... 9.486 | MON... 05/23/1990. | 07/25/2020.
31358E  XG 2 [FNMA REMIC Ser 1990-83A........cvimririerieineinerieriseseseesssssssssessesssssesssssans | sevees 4| ...106.308 27,680 27,524 072 ) TR DRI B 9.250 |...... 9.378 | MON... 07/03/1990. | 07/25/2020.
31358G PP 6 | FNMA REMIC Ser 1991-39J.......... 4. 1] ...107.006 15,827 16,093 | oo | e (U6 [N IR O 9.000 |...... 7.299 | MON... 11/09/1995. | 05/25/2021.
31358G X4 4 |FNMA REMIC Ser 1991-56G 4 1 ...106.564 .13,288 13,178 YA (SRR DURRIRTRINN PN 8.600 |...... 8.993 |MON... | . 04/22/1991. | 06/25/2021.
31358H GT 6 | FNMA REMIC Ser 1991-T3A. ....ooviiieivieiersnseesisisiessssssssssesssssssensnnes | oevnes 41t ...106.647 ....8,397 ....8,292 A e | [ 8.000 |...... 8.730 | MON... 05/23/1991. | 07/25/2021.
31358H XU 4 |FNMA REMIC Ser 1991-92Z.........cccomiuimeririerieiinseeeiesissessesissssseesensssssnes | voneees 4. ...105.044 32,619 32,840 | ..o | e () ) [N ISR IO 8.500 |...... 7.677 |MON... 09/27/1995. | 07/25/2021.
31358M P4 0 | FNMA REMIC S€r 1992-71X....vuivririirerinieiresisissisessesssssiessessssssesssssssssenses | coreres 41t ...109.505 87,138 87,847 [Q:72 ] TR 8.250 |...... 7.482 | MON... 12/01/1995. | 05/25/2022.
31358M  WZ 3 |FNMA REMIC Ser 1992-49 Cl L........cccvvvnnee 4. ...105.629 65,973 65,147 106 | v [ ererereesesisenienes [ e 7.000 |...... 7.613 |MON... 02/18/2013. | 04/25/2022.
31358N 5B 4 | FNMA REMIC Ser 1992-124 PZ 4 1 ...105.941 90,627 (153) | cevevrevrrinrieens [ e [ s 7.000 |...... 6.310 |[MON... | . 08/30/2001. | 07/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G 4. ...104.810 18,038 10 | e [ e [ e 5.500 |...... 5.828 | MON... 03/22/1999. | 07/25/2023.
31359B  ZK 6 [FNMA REMIC Ser 1993-T19GA. .......ccomriuriiiiierieeieisssissisesssessssesesssssssenss | svinns 4| ...106.625 213,423 35 | [ s [ 6.500 |...... 6.708 | MON... 06/17/1993. | 07/25/2023.
31359Q  LQ 5 |FNMA REMIC Ser 1997-63 ZA........ccovivuerireeernrinerisesiesissessssssssssssssssenens | voneees 4. ...110.857 702,071 293 [ e [ e [ 6.500 |...... 6.977 |MON... 11/28/2001. | 09/18/2027.
31359V BH 5 [FNMA REMIC Ser 1998-73 Cl MZ.........cccoviumirreriniineirississsiessiesissessssssssinns | svinees 4| ...101.050 191,895 | oo [ e (50) [ .oooverreerriireiis | e | s 6.300 |...... 5.928 | MON... 09/25/2002. | 10/17/2038.
313602 3E 2 |FNMA REMIC Ser 1989-67D.... 4 1 ...102.394 10,213 () [T DRI B 9.000 |...... 9.129 |MON... | . 09/14/1989. | 10/25/2019.
313602 W4 2 | FNMA REMIC Ser 1989-62G..........cooomivimiriierirerieseiiesssieeesiesesiesssiseeeoas 4| ...103.945 10,362 14 | s [ [ 8.600 |...... 9.261 |MON... 08/30/1989. | 10/25/2019.
313603  2H 4 | FNMA REMIC Ser 1990-35E..........covviveeeeereseeesseeessessseieeeesessesessssssesssessnes | coveens L/ IR Il ...105.268 ....6,180 () [TTTITON DRRRINN B 9.500 |...... 9.600 | MON... 02/23/1990. | 04/25/2020.
313603 5 7 | FNMA REMIC Ser 1990-41D.......coiveimrriimrriieeiieeiseseesesessesessssesseseseenees | ceveees 4] ...105.205 107,289 (1,128) [ oo | ceenerineieeineenns | e 9.500 |...... 7.182 |MON... 02/24/1997. | 04/25/2020.
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313603 GW 6 | FNMA REMIC Ser 1989-86E..........cccoevirrerrireinerieriesesseessssssssssessesesseessnnes. | ovenen | oo | veverneenns 7N I L1 [ 3,955 |...103.860 | ...covvrrrrrirnns 4,239 ...4,081 ....4,045 (S 1 SOOI DRI PN 8.750 |...... 9.354 | MON... 08/21/1990. | 11/25/2019.
313603 JJ 2 | FNMA REMIC Ser 1989-90E LA 9,339 |...104.287 ....9,355 04 [TOOTTORTTON ISR IOV 8.700 |...... 8.821 |MON... 01/11/1996. | 12/25/2019.
313603 QH 8 | FNMA REMIC Ser 1990-1D 1 3,201 |...104.249 ...3,230 LI [STSSTOTRRORIIRN IPTNRRRRION IOV 8.800 |...... 9.127 |MON... | . 11/16/1990. | 01/25/2020.
313603 TW 2 | FNMA REMIC Ser 1990-4Z A 111,543 |...104.973 102,527 (660) | vvveeerevriiens [ e [ 9.350 |...... 7512 |MON... 11/10/1995. | 01/25/2020.
313730  ZC 4 |FNMA Pool #304139........... A 6,730 |...101.259 8,593 [ | e [Z0) ) [TSOTTORTON NSRRI IOV 9.000 |...... 7.588 | MON... 06/02/1995. | 01/25/2025.
31377H VB 5 | FNMA DUS P00l #377810.......cuuiieieriiieiieeiseisssiissisesssessssesssssssssesssessssens LA 1,679 |...100.822 ....1,684 I TSROSO PPN IOV 7.500 |...... 8.137 |MON... 08/29/1997. | 05/25/2027.
31377M AP 6 | FNMA DUS Pool #380814.. A .548,684 |...103.133 . 514,685 (2,644) [ ..o | e | e 6.030 |...... 5.013 | MON... 11/14/2003. | 12/25/2019.
31377T BE 5 | FNMA DUS Pool #386237.. SR Il .998,664 |...101.583 | ... 972,236 | .. 958,605 TP T4) ) [N DU N 4.950 |...... 4.353 |MON... 06/17/2003. | 06/25/2019.
3137A2  NK 3 [FHLMC REMIC Ser 3756 Cl PB..........ccccoviumirierierinirneesesissssessessseesssssssssns | cevenee | o | vovevenenes 7Y I L [ 5,707,433 |...102.501 | .............. 6,129,845 | ..ot 5,980,284 5,910,708 33,796 | oo | e | e 4.000 |...... 4.680 |MON... 03/30/2011. | 12/15/2037.
3137A5  R7 1 [FHLMC REMIC Ser 3786 Cl EB..........cocovviuriierieineiisiiesiieniseiseessssssssnnees | seinee 4| 1,396,147 |...100.979 1,367,661 1,368,547 (2,305) [ ..o | e | s 4.000 |...... 3.625 | MON... 02/18/2013. | 08/15/2035.
31381 NY 9 | FNMA POOI #4B84007...........covuuiririrrireeierieisiesiessseessssssessssssssessesssssssesssenes | oveees A | 2,808,200 |...117.588 2,194,174 2,674,287 | .ooovvvecrrernerenns | e (49,423) [ ..o [ e [ e 6.650 |...... 2.388 |MON... 04/17/2015. | 01/25/2028.
3138A8  F4 3 |FNMA POOI #AHBABE..............cveomeverceieiieeiieessiessisssisesissseessisesies | e 4| 3,731,067 |...105.029 3,706,068 3,730,553 (1L TSRO VRTINS B 4.000 |...... 3.808 | MON... 10/27/2016. | 03/25/2041.
3138AE U8 7 [ FNMA POOI HAITI8E..........cooeiveieciiesiesieiississsses s sssses s | soenes A | 9,423,325 |...105.011 | ... . 9,360,244 9,422,023 (954) | eververerinrrnens [ e [ s 4.000 |...... 3.810 |MON... 10/27/2016. | 04/25/2041.
3138MC  3U 6 | FNMA POOI #APBIT0........ourvurirerriieieisesisesesesseesseesessesssssssessssssssnssssns | oneees | oo | vevenneenns 4. L [P 5,174,792 |..103.246 | .............. 5,289,887 5,171,589 (338) | cevereeererrrrinens [ e [ s 3.500 |...... 3.279 |MON... 06/21/2013. | 10/25/2042.
3138W9  GP 9 [FNMA P00l #AS0205..........coveeveeeeeeeeeeeeeiseeesseessseeesessssesseesssssssessssssssnsssssennee | sovenne | oo [evenerenidt | conrenn | oo, 1,917,253 |...100.524 | .............. 2,032,415 1,924,229 1,320 [ oo | e | oo 3.000 |...... 3.709 |MON... 08/20/2013. | 08/25/2043.
3138W9  KQ 2 | FNMA POOI #ASD302.........oooeeeeeeeeeeeseeeeeeeeeeeeeeeeeseesse s esseesse s sssessnees | sreees 9,555,327 |...100.520 10,128,836 9,592,476 6,889 | .ooouiereirnrinnns [ e [ s 3.000 |...... 3.668 | MON... 08/20/2013. | 08/25/2043.
3138W9 LM 0 [ FNMA P00l #AS0331.......cuurierieriierienisrinerienienesensenisssessensensnessssnsnnsnnns | seenne | oo [eoverreeedt | cvvvrn 1| i 2,960,679 |...100.520 | .............. 3,138,382 . 2,971,937 1,876 [ oo | e | e 3.000 |...... 3.682 | MON... 08/20/2013. | 08/25/2043.
3138BWE  NA 3 | FNMA POOI #ASABBA. ...t | eeeias viree.61,184,081 |...100.161 | ... 60,652,371 0,554,878 | ........... 61,154,964 | ...cooovvvvrrrerrncns | e (10,555) [ .ovvvvverrereerens [ eereerierieeineiiinns [ e 3.000 |...... 2.858 |MON... | ........ 151,387 | ..... 1,816,646 | 11/12/2015. | 05/25/2045.
3138WE  RA 9 | FNMA POl #ASA980..........cooomrrermrrirerernnrinsrennssessnnsssssssssnssssnsssssssssnsssens | eovneee | oo | veeneneendh [T oo 39,347,623 |...100.135 | ............ 39,199,077 39,146,151 39,339,015 (2,882) [ ..o | e | e 3.000 |...... 2.882 |MON...| .cccovenee 97,865 | ..... 1,174,385 | 09/29/2015. | 05/25/2045.
3138WE VB 2 | FNMA POOI #ASE109.......coevuuiiniieineiieieiesiseesssise s ssesssessesssssesssssssssesess | soeees ...34,739,441 | ..102.727 34,485,159 33,569,746 34,699,596 (11,502) [ oo [ e [ e 3.500 |...... 2.826 |MON...| .cccouneee 97,912 | ... 1,174,941 | 06/04/2015. | 06/25/2045.
3138WF  B6 2 | FNMA POOI #ASSAB0.........ccovoeiiriireiaeiissisesiiessssisss s ssssssssssssssssssssensss | soeees .102.727 40,892,905 | ............ 39,807,397 | ..ccovune 41,417,963 | ..o (22,009) [ oo | s 3.500 |...... 2.876 |MON... | ....... 116,105 | ..... 1,393,259 | 08/21/2015. | 07/25/2045.
3138WF  NY 8 | FNMA POOI #AS5806..........oecurveemmrerneeeseeesnesessessssessssessssessssessssssssssesssns | coenes ...100.097 20,223,064 20,203,567 20,370,582 (BAT) [ oo | e | e 3.000 |...... 2.874 |MON...| .cccvuueee 50,509 | ........ 606,107 | 08/21/2015. | 09/25/2045.
3138WW  BR 9 [ FNMA PO #ATBTAT ... ssssssessesssssssssensns. | aovenes ORI I INTRRON 4,814,284 |...1100.520 | ....ccoveuvnn 4,996,226 | ........c..... 4,970,385 4,823,128 2,757 | o [ e [ e 3.000 |...... 3491 [MON... | .coovouee 12,426 | ........ 149,112 | 08/02/2013. | 07/25/2043.
3138X0 Y2 8 [FNMA POOI HAUTB2S.........coourireereineieiiesiesisseesssissssessesssessssesssssssssssessns | covenee | o | woeevsnenes 7N I L [ 4,487,014 |...100.530 | ..ccooorrennn 4,756,821 | ..vovoninnn 4,731,733 4,503,642 3,210 | covereneerieninnns | e | s 3.000 |...... 3.701 |MON...| .cccveeeee 11,829 | ........ 141,952 | 08/20/2013. | 07/25/2043.
3138X0 Y5 1 [FNMA POOIZAUTB3T ... ssiesssssssssesssssssssnsns | ovenes A 3,983,973 [...100.525 | .....ccouuv 4,134,745 | ... 4,113,151 3,992,740 1,499 | o | s [ e 3.000 |...... 3418 [MON... | .cccoouee 10,283 | ........ 123,395 | 08/02/2013. | 07/25/2043.
3138X0 Y6 9 [FNMA POOI HAUTBB2........ocovecveeeieeressieee s sssessssssssensans | avveens 4.1 ...n.20,205,232 |...100.530 21,267,119 21,154,955 20,268,014 | ...oovoevrrerieceieens | e 10,574 | oo [ v [ s 3.000 |...... 3.620 |MON... | .cccveneee 52,887 | ....... 634,649 | 08/20/2013. | 07/25/2043.
3138X2 VU 5 [FNMA POOI #AUS326.........cocoveemriiiiierierieiseissiiesiesisesssissseesseseenenns | svvees 4. 14,303,819 |...102.929 .14,576,937 14,162,197 | ........... 14,287,134 (1,730) [ oo | s | e 3.500 |...... 3.396 | MON... 06/21/2013. | 07/25/2043.
3138X3  CJ 9 [ FNMA POOI #AUBBT2.......ocveomcvereeereeiieeesseeeissssssssssssssssssssssssssesssssssssssssssnes | aevenns 4. ...103.589 652,445 | .. 629,840 635,640 105 | covevcerreneriens [ e [ s 3.500 |...... 3.339 |MON... 06/21/2013. | 07/25/2043.
3138X3  EJ 7 [ FNMA POOI #AUST3B.........cvvirieriiiciesisisiesisisesssiessssssesssssssssessssssssansns | ovene 4.1 ... 16,472,576 |...100.525 17,095,977 | .ooovvene 17,006,692 | ........... 16,509,067 6,152 | ovvreeverrierinins | e | e 3.000 |...... 3.414 |MON... 08/02/2013. | 08/25/2043.
3138YH U2 4 | FNMA Pool #AY4200 4 1. 25,779,411 |...100.174 .25,679,792 25,635,213 25,771,236 (2,400) [ ..o | e | e 3.000 |...... 2.912 |MON... 05/20/2015. | 05/25/2045.
3138YK  HF 3 | FNMA Pool #AY5629 A 1,542,950 |..100.148 | .............. 1,539,744 | ..o 1,537,467 1,542,911 | o | e (1) ITORURIR IOPORORRRRN ISP 3.000 |...... 2,935 | MON... 12/18/2017. | 06/25/2045.
313920 XA 3 | FNMA REMIC Ser 2001-47 ZK.......coorvverrerieinernerieriesesseesssssssssessesssssesssssns | oveens 4. 122,862 |...111.556 121,114 248 [ .o [ e [ 6.500 |...... 5.760 | MON... 11/14/2002. | 09/25/2031.
31392R  YX 3 |FHLMC REMIC Ser 2489 Cl PE........cocovvirviieriiiieinnisisnsssiesesssseessssssessnsns | sevenes 4t 691,041 1...110.293 691,675 16 [ o [ e [ 6.000 |...... 6.172 | MON... 02/18/2013. | 08/15/2032.
31392T  WT 0 |FHLMC REMIC Ser 2478 JF 4. ...105.996 162,271 154,535 (228) | cevovveeveseieenns [ e [ 6.000 5.235 | MON... 09/24/2002. | 08/15/2022.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP.. 4 1. ...105.347 124,235 1,069,309 (B57) | ceverrevrrisnieens [ e [ s 5.500 |...... 5.237 |MON...| . 04/01/2003. | 05/25/2023.
31393B T4 7 [FNMAREMIC Tr Ser 2003-W6 1A41 4. ...108.771 ..1,998,914 1,833,618 (8,820) [ ..vuvvureeerrerins | weernerinernerineeins | e 5.398 |..... 5.288 | MON... 04/23/2003. | 10/25/2042.
31394W  CK 2 | FHLMC REMIC Ser 2773 CI CD 4. ...104.552 358,555 330,199 1145 | e e | oo 4500 |...... 6.381 |MON... 02/18/2013. | 04/15/2024.
31397S KV 5 |[FNMA REMIC Ser 2011-30 CI LC........ 4. ...101.441 4,370,353 952 [ oo [ crverienineeseeinns [ e 3.500 |...... 3.728 | MON... 02/18/2013. | 12/25/2036.
31403A WY 7 |FNMA Pool #743263 4| ...103.246 ...14,972 14,351 108 | oo [ e | e 3.500 |...... 5.480 | MON... 10/17/2003. | 10/25/2018.
31408G KD 8 | FNMA Pool #850892.. 4 1] .. ...107.372 ..163,930 152,674 | oo e | e | e [ oo 5.000 5.023 |MON... | . 12/28/2005. | 10/01/2035.
31408) BM 2 | FNMA Pool #852444 4. ...107.544 ..394,485 366,814 | ..o e | e | s | e 5.000 |...... 5.023 |MON... 01/27/2006. | 10/01/2035.
31409Y L6 2 [FNMA POOI #882449..........cooivirrirerieiieeieeieeiseessesiesssessessssesssssessessssnnns | sevees 4. ...107.363 198,641 185,018 | ooveoceccieeiins [ e | e | ceeveeesieeeseeenes [ e 5.000 5.023 | MON... 04/27/20086. | 01/25/2036.
3140E2 4V 0 |FNMA P0OI #AZ9835...........oovviivirieieseeieseiie e ssiesesiessisesssieses | cevinns 4.1 19,758,031 |...100.109 .19,609,594 .19,588,165 | ........... 19,750,638 (2,948) | oo | e | s 3.000 |...... 2.863 |MON... 08/21/2015. | 09/25/2045.
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3140E6 WA 6 [ FNMA P00l #BA2440...........ccooereeieieeicriieiseiesiesiessessssissssssssessssesssssnnes | eoenes | o | vovevenenes 7N I 1 ..100.051 | oo 7,126,896 | ....ccoonne. 7,123,277 7,249,459 | .ooovvevrerncnnns | e 912) [ s | e | s 3.000 |...... 2423 |MON...| .........17,808 | ........ 213,698 | 11/12/2015. | 11/25/2045.
314005 LM 9 | FNMA POOI #BM123T......coomiiiiriiieeeiesiiessiessiessiesss s ssssnenes | eneees A ...103.308 18,927,343 18,321,293 | .covvoneee 19,076,596 | ....cvvovvverrrreenies | e (16,911) [ s v | e 3.500 |...... 2.217 |MON.. 07/31/2017. | 11/25/2031.
31412W  TB 2 | FNMA Pool #937146 A ...110.845 34,976 32,120 ......6.500 5.364 | MON.. 05/23/2007. | 05/25/2037.
31413H  G3 6 | FNMA POOI #I45818.........coooviiriiiceiieneiiseissssise s ssssssssssssssssisnnees | o A ...104.649 .513,589 492,242 | ..o [ vrrrieerienennn(25) [ | e | 6.000 |...... 5.767 |MON.. 10/25/2007. | 07/25/2037.
314170 LN 1 [ FNMA POOI #ABBB32..........veeoeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeseeeeseeeessseesssseeesseeessseesns | i A ...103.227 ....17,883,292 . A7,324,205 | ... 18,094,825 | ...vvvvvrvevvrereenens | e (11,784) i | s 3.500 2.697 |MON.. 10/20/2015. | 10/25/2042.
31417G  ZX 7 | FNMA Pool #AB9757 A ...103.083 98,573,681 95,625,731 96,513,400 | .ovoovvververreienins | e (12489) | s | e [ e 3.500 .....3,346,901 | 06/21/2013. | 06/25/2043.
314188 SY 3 [FNMAPOOI # MA2334.........cooeviiieiiriieinerierieseseeisssssniesiesessessssssssssnsenes | sevees A ..102.727 ....11,157,746 ..10,861,562 | ........... 11,202,983 | .ooocvooeevercreenis | errrrenrrcna(3,996) [ oo | s 3.500 |......2.948 |MON...| ..........31,680 | ........ 380,155 |07/22/2015. | 07/25/2045.
31419B  CT 0 [FNMA POOIHAEDIBT........coouveuieriirciineineiseiisssseessessseissssessesssssssssisssssnns | seises A ...103.255 5,102,384 | ..o | e (1,872) [ o | e | e 3500 |......2.817 |[MON... | ........14,465 | ....... 173,580 | 10/27/2016. | 03/25/2041.
31419L 3D 3 | FNMA Pool #AE9795. A ...103.255 2,726,480 | ..o | v (1,749) [ [ | oo 3.500 . .91,005 | 10/27/2016. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.............ccoocvvunieena: XXX | ..........628,823,804 615,837,729 624,401,247 0 0 0] XXX ....20,357,763 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 - Commercial Mortgage-Backed Securities
3133TD  6W 1 | FHLMC Structured Ser T-10 A5 PT ...100.000 AT8 478 AT6 | oo [ e | e | e [ e 6.410 |...... 6.396 | MON.. 03/22/1999. | 05/25/2029.
31359P  DJ 2 [FNMA ACES Ser 1997-M2 Cl Z.......cccovvvmrrrerrerennenerrnnrneeenissesesssessessnenss | eerieee | oo [ eorneeveendd [T 1,437,509 ... 98.151 ,313,620 | oo 1,338,366 1,406,115 (4,259) [ ..o | e | e 7.125 6.325 |MON.. 05/13/2004. | 01/17/2037.
313920 XZ 8 | FNMA REMIC Ser 2001-W2 ClAFB........ciiiuimreieriemsississerssssssssssenssssisssnsssssans ...106.866 ..77,519 ..72,538 YN L4 N [ (X)) N (SRR R 6.589 |...... 6.421 |MON... 12/19/2001. | 10/25/2031.
2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities XXX ,391,617 411,382 1,479,368 0 (4,282) 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligati Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
033896 HU 8 | Anderson IN Sch Bldg Corp Rev LBASS Ref. ...103.428 11,589,107 11,205,000 | ........... 11,284,775 | oo (73,623) [ oo [ e [ 5.000 |...... 4291 [ | v 258,338 | ........ 560,250 |03/27/2006. | 01/15/2022.
14329N BT 0 [Carmel IN Redev Auth Rev LBASS Cap Appre...........oocveevereernreeneenns . ..2,022,205 |..... 93.516 | .... ..2,337,900 .2,500,000 2,144,301 04,123 [ | e 10/27/2016. | 02/01/2021.
454624  UJ 4 |Indiana Bd Bk Rev LBASS Spl Prog Hendric..........c.oocerveniineieeenerineinnennnns | eovvene | o e (i 1FE| oo 2,598,870 |...110.237 | .........ccc. 2,585,058 | oo 2,345,000 2,418,197 | oo | errireenrd(20,827) [ oo | e | e 5.250 |...... 4211 |AO..ccc. | 030,778 | e 123,113 | 05/02/2007. | 04/01/2021.
454624 UK 1 [Indiana Bd Bk Rev LBASS Spl Prog HEndric............coeeeveenevenereneenenneeseninnnnns | eoveene | oo [erverinenn | s 1FE ..2,742,713 |...112.691 ..2,783,468 2,470,000 2,565,913 | .veveereererrerennens | eeerrereed(20,209) [ oo | e | s 5250 |...... 4241 |AO...... v 32,819 | e 129,675 | 05/02/2007. | 04/01/2022.
454624 UQ 8 |Indiana Bd Bk Rev LBASS Spl Prog Hendric OV (UUPPOOR VR ERPPROPPPOON IOV 1FE| .. ..3,364,920 |...122.282 | ... ..3,668,460 ,000,000 3,208,270 | ..vvvererrererrenenens | eerreened(17,970) [ o | e | ceeees 5.250 |...... 4331 |AO...... v 39,375 | e 157,500 | 05/02/2007. | 04/01/2027.
455066 HF 0 |Indiana St Office Bldg Rev LBASS COM FaC........oveueerreeneieereseeneniseesnsninnnns | eoenne | o [ everireeins | oeeens 1FE| coviinn 5,539,750 |...105.399 | .....c....c.. 5,269,950 | ..oovvvnncns 5,000,000 5,077,009 | .cooovvvrerrrererncirnens | cereereee(B8TAT) [ oo | v | s 5.250 |...... 4.180 [Jdocies | v 131,250 | ........ 262,500 | 03/28/2006. | 07/01/2019.
462590 JJ 0 |lowa Student Ln Lig Corp RevV LBASS AMT S......c.cvviverniirermiesensierssssserensns | ovens 20 e 1FE 3,620,000 |...105.520 ..3,819,824 .3,620,000 3,620,000 | ..o [ | [ | 5.300 |...... 5.300 [JD..coooe | e 15,988 | e 191,860 | 11/10/2011. | 12/01/2023.
462590 JK 7 [lowa Student Ln Liq Corp Rev LBASS AMT S.......cccoocverimeermrineernsrinsnsssienens | seves 2| ... 1FE 1,565,000 |...105.807 ..1,655,880 ,565,000 1,565,000 [ ...ceoueeerencrienins | rererneereniineinenis | eererseesseinsinens | reeeseesenisseenes | s 5.400 |...... 5.400 | Do | v 7,043 | o 84,510 | 11/10/2011. | 12/01/2024.
462590 KB 5 |lowa Student Ln Lig Corp ReV LBASS AMT S......c.vvvemivveimemerinnineerennsssnennens [ ovnne [ | vevverinns | veveee 1FE] o 1,459,770 | .. 114.672 | ............. 490,736 | oo 1,300,000 1,425,311 | oo | v, (13,468) [ ..o | ceererrvereiseirennns [ s 5.000 |...... 3.590 (Do | v 5,417 | 65,000 | 05/06/2015. | 12/01/2025.
462590 KC 3 [lowa Student Ln Lig Corp Rev LBASS AMT S......ccovvvuerimeemeieernerinerserienens | seveee 2| ... 1FE 1,359,714 |...113.838 ..1,388,824 .1,220,000 1,329,696 | ...ccovvvverrcrienins | cerereenns (T1,741) [ s [ s [ e 5.000 |...... 3.680 |JD..cco. | worrennn.5,083 | e 61,000 |05/06/2015. | 12/01/2026.
462590 KE 9 [lowa Student Ln Lig Corp Rev LBASS AMT S......cccovivmrimrmneriniinnrinsrinerirenens | cevees 2| ... 1FE 1,985,067 |...104.777 | .... 2,121,734 ,025,000 1,990,162 1,982 [ oo | e | e 4125 |...... 4.300 [JD....... 6,961 | ..o 83,531 | 05/06/2015. | 12/01/2030.
462590 KF 6 |lowa Student Ln Lig Corp Rev LBASS AMT S......cccovcverimeermeieereninersenienens | sevees 2] 1FE 2,990,555 |...104.881 | .............. 3,156,918 | coovvvrreens 3,010,000 2,992,367 (61: 1 TR ORI PO 4500 |...... 4.550 [JD.ccoee | v 11,288 | ........ 135,450 | 05/06/2015. | 12/01/2034.
49151E XD 0 |Kentucky St Ppty & Bldgs ReV LBASS Ref P.......ccccvviviierniinciernensinsieinnns | e | oo | veverenins | s 1FE ...1,880,585 |...105.575 1,847,563 | oo 1,750,000 1,773,921 | oo | e (L 72 [ VRO PO 5.000 |...... 4180 |AO...... | coovrnene 21,875 | v 87,500 | 02/25/2008. | 10/01/2019.
49151E  YE 7 |Kentucky St Ppty & Bldgs Rev LBASS Ref P.........c.coccveremeenirinneineiieriiesinenns [ s [ 1FE .27,651,518 |...110.198 | ............28,728,619 26,070,000 26,553,681 | cvvvoeeeeeeeeceeeeeens | e, [GTA £ N N B 5.000 |...... 4434 [FA....| 543125 | ..... 1,303,500 | 08/16/2007. | 08/01/2021.
57563R  JC 4 |Massachusetts Educ Fin Rev LBASS AMT ISS........cc.covvuuirineirmiineiserienisennis | s 2 1FE 3,790,000 |...1104.912 | .............. 3,976,165 | ..o 3,790,000 3,790,000 | ..oveoverriririinns [ e [ s | e 108,015 | ........ 216,030 | 02/04/2010. | 01/01/2031.
587845 FQ 6 |Mercer Cnty NJ Impt Auth Rev LBASS BId A.........coovrvmeereeieierinerirnniseennnees | ovene | oo | veverneenns (. 1FE| coovir 1,645,000 |...102.976 ..1,693,955 .1,645,000 1,645,000 [ ...cvouveeererirenins | verereeienineninenins | veveseesssisennens | cvveeseeennineninenes | 005,450 [1..5.450 |FA.oooo | v 37,355 | oo 89,653 | 07/08/2009. | 02/01/2024.
658207 HG 3 |North Carolina Hsg Fin Agy Rev LBASS AMT........ccocvvimivnenmmnerinniseirennnisseens | covenns 2| 1FE 7,360,626 |...100.155 | ... ..7,386,431 ,375,000 7,366,403 | ... | o887 | i [ e 188,063 | ........ 376,125 | 01/31/2008. | 07/01/2027.
67755C UN 7 |Ohio St Bldg Auth Rev LBASS St Facs AdUl............coevverevveverreverrreenevisneriennes | SDe [ | o2 | e 1FE| v 10,652,894 |...100.943 | ............ 10,351,705 | .oovereneee 10,255,000 | .....ceee 10,267,138 | .ooovvvevrrvcrrerrenes [ eorerrned(87,963) [ oo | v 134,597 | ........ 538,388 | 02/28/2008. | 04/01/2023.
927781  PD 0 |Virginia St Clg Bldg Auth ReV LBASS 21St..........evvverrrreerrierrineeisneeiisesiinns | ceveeen | o [ ervveeeni | e 1FE ..3,420,671 |...103.793 ..3,357,704 .3,235,000 3,266,585 | ...ovvoevrveeenreinnrr | erreeenncd(27,952) [ oo | e ..67,396 | ....... 161,750 | 07/30/2014. | 02/01/2022.
927781 PG 3 |Virginia St Clg Bldg Auth Rev LBASS 31st.... 2] e 1FE]| .. ..4,086,061 |...103.793 | .... ..4,079,065 ,930,000 3,955,513 | covveevverieererienns | eriereeen(22,508) [ oo | e 81875 | . 196,500 | 07/30/2014. | 02/01/2024.
927781  TM 6 |Virginia St Clg Bldg Auth ReV LBASS BId..........ccccovvvumivrrriereneineissiiesieninnes | coveies | oo | vevereeinns 2| 1FE| oo 13,999,508 |...105.509 | ............ 14,771,260 | ............ 14,000,000 | ........... 14,000,101 | .oocvvererrernerireenns [ rverrrerrireen( 1) [ s 309,167 | ........ 742,000 |02/18/2013. | 02/01/2025.
92817L  EZ 2 |Virginia St Res Clean Wir ReV LBASS Ref........counivniriniminsiinsiiinnissnnsmissesenes | veveene | oo | evvvnnrinnne | wovene 1FE| oo 6,185,604 |...103.023 6,181,380 .6,000,000 6,073,517 | oo [ rnneeennn(95,218) | oo | o 500 |......3.819 |AO..... | coovveene. 82,500 | ....... 330,000 | 10/27/2016. | 10/01/2018.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHES..........vvieiiiiiriniiniisississssessessessnessnsnsssesenssssnes | evenennes 121,902,201 XXX e 124,241,706 117,310,000 | ......... 118,312,860 0 0 XXX XXX XXX | ... 2,117,908 | ..... 5,895,835 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGations. ... ssessesssrsssssssnes | oovees 2,245,859,653 XXX | 2,343,224,506 | ....... 2,134,086,673 2,205,867,790 0 0] XXX XXX XXX |....24,780,422 |....95,687,026 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
000000 00 O | Norweigan Cruise Ling COrp TEmM LN B NE.......oooooeoooro s [T [ 3FE] . 1,246,875 |..100.375 | .. 1,254,688 | oo 1,250,000 1,247,036 I 161 | o | [...3182]...3.070 [MON..] ......... 2431 | o 6,130 | 10/13/2017. | 10/05/2021.




Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

€Lrol3a

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
000000 00 O |PHNTM Holdings Inc Incremental Term Ln N.........ccovceevrernereninnnes N [P IR IOV AFE | e 1,831,717 |..... 98.998 | .oooverine 1,831,717 | oo 1,850,248 1,831,717 (207) 207 [ eoervereereeriens | erveriieeiesiesiienns | v 6.819 6.923 |[MON... [ .ccoovere 1,051 | v 7,519 | 12/06/2017.| 01/27/2023.
000000 00 0 |USFoods INC Term LN Nt 1.......ccouiiimiiiiisnieissciessieienscsisnie | e o] ....19,045,603 |...100.583 18,938,415 | ........... 19,034,891 (9,235) (TATT) | o o | e 3.850 |...... 3.768 | MON... 12/01/2017. | 06/27/2023.
000000 00 0O |Command Alkon Inc 1st Lien Term Ln Nt 1..... ..8,853,600 |..... 99.000 8,977,500 8,859,260 5,660 ceereereeessnenen | e 6.481 6.593 | MJSD. 09/01/2017. | 09/01/2023.
000000 00 0 |BeyondTrust Software Sol Inc Term Ln Nt..........ccccoevnriniiinicniinciieeiinnis 8,477,323 |..... 97.742 8,673,126 8,477,323 (2,448) 2,448 | oo | e [ s 7.892 |..... 8.130 11/21/2017. | 11/21/2023.
000000 00 O |Implementation Mgmt Assistance Term Ln N creveereneensennes [ s [P OO VPO | = IR 1,353,700 |..... 95.607 1,415,907 1,354,144 A44 | e [ s [ 5.460 |...... 6.415 12/13/2017. | 12/13/2023.
000000 00 0 |Wrench Group LLC Term LN Nt T........iiieieieniseeeesiieessieeesiseesisensinns | ceeeees ] 1,082,502 |..... 97.688 1,108,123 1,082,628 125 | oo [ e [ s 7.750 8.321 v 3,342 | 12/15/2017. | 12/15/2023.
0010EP A" 9 | AEP TeXaS PrIV Pl.......couuiieiieiierieiciesieeseeiesisssessesssessesssssssssesssenses | eveees o e |2 [ 5,000,000 |..... 99.913 5,000,000 5,000,000 | .oeouvvererirerirrirnns [ e [ e | e | s 2610 |...... 2.610 |AO...... | wovvrvrnee 22,113 | 130,500 | 04/30/2014. | 04/30/2019.
00115A  AE 9 [AEP Transmission CO LLC SINE........ccvuuiurcirieiriieiieeseseeisssiee e | seine ] 7,852,305 |...100.199 | ... ..8,015,888 | .. 8,000,000 7,860,395 8,089 | ..o [ e [ s 3.100 |...... 3.327 |JDccces | e 20,667 | ........ 254,889 | 05/24/2017. | 12/01/2026.
001192 AG 8 | AGL Capital COMp Nb........ v esssssssssseens | eeeees [P I 1 2FE| s 4,647,986 |...103.995 | .............. 4471798 | o 4,300,000 4,458,864 | ....cooevrnirrenns [ s (94,331) [ oo | v 5.250 |...... 2.901 | FA.ooie| v 85,283 | ........ 225,750 | 12/15/2015. | 08/15/2019.
001192 AL 7 |AGL Capital Corp Sr Nt 5,985,117 |...103.189 6,165,549 | ............. 5,975,000 5,983,293 (890) | evvveevrrvriiens [ e [ s 3.875 |...... 3.854 |MN......| coovveenee 29,585 | ... 231,531 | 12/10/2015. | 11/15/2025.
00206R AR 3 [AT&T INC Ni...vouiirrirceriirierieeceseissss e ....52,020,860 |...103.773 53,962,168 52,000,000 52,003,143 (2,868) [ ...ocevuveerrierins | e | e 5.800 |...... 5794 |FA......| ... 1,139,378 | ..... 3,016,000 | 06/22/2009. | 02/15/2019.
00206R  CU 4 |AT&T Inc SrNt 1,496,490 |...109.442 1,500,000 1,496,594 45 | e | s [ 5.650 |...... 5.666 |FA......| ccocoeene. 32,017 | oo 84,750 |01/29/2016. | 02/15/2047.
00287Y AQ 2 [ABBVIE Inc Sr Nt R 5,989,500 |...102.808 | ... . . 6,000,000 5,991,911 942 [ oo [ e [ e 3.600 |...... 3.621 |MN......| wovreenee 28,200 | ........ 216,000 | 05/05/2015. | 05/14/2025.
00287Y AT 6 [ABBVIE INC S NL....oooeoecvecrcrieeieceeesesesseesiessesssssssssesssssessesssssssssssennss | evieens | o [roverieeens | eerin2FE | o, 3,983,600 |...100.308 | .............. 4,012,328 | oo 4,000,000 3,991,974 3247 | oo [ v [ 2500 |...... 2.588 |MN......| woocreneee 13,056 | ........ 100,000 | 05/05/2015. | 05/14/2020.
00287Y  AY 5 [ABBVIE INC ST Nt......covorrerirrerirrisereserensresnsssssrsssnssnsssssssssnssssnsssnnessns [ evvnee | oo | ovsenreneed | oeei2FE [ i 1,898,200 |..... 99.704 2,000,000 1,908,039 9,185 | oo | e 3.200 |...... 3.848 [MN......| cooovrvrns 8,356 | .......u 64,000 | 12/01/2016. | 05/14/2026.
00449%  AJ 4 |Accruent LLC Incremental 15t Lien DD Ni.......c.oovueereererinnreneriesirneeseniseeinns 6,930,404 |..... 99.000 ...6,904,685 6,974,429 6,904,685 (27,396) LT SN VIR IOV 6.130 | ...... 6.251 | JAJO.. | ocveeec 69,406 | .......... 42,714 |10/31/2017. | 07/28/2023.
00449#  AK 1 [Accruent LLC Incremental 18t Lien TL........cccovvenrirerrmrencisninensennennennneeinns | eveens [ [roverreens | eere3FE | s 4,799,242 | ..... 99.000 | .ooverere 4,812,176 . 4,802,911 3,669 | oo [ s [ e 8.000 |...... 6.316 |MJSD. | ..ccco.ue. 53,764 | .......... 77,902 | 07/28/2017. | 07/28/2023.
00817Y AV 0 [ AN INC ST NL....cooieiiiie st v 13,979,560 | ... 98.418 | ... 13,778,534 | .. 4,000,000 | ..ccovrne 13,983,811 2,710 | oo | e | s 2.800 |...... 2.823 | Do | i 17,422 | ... 392,000 |06/02/2016. | 06/15/2023.
00915X BM 2 |Air Products & Chemicals INC MT St Nt S€.......c..cvrvneriirineiennnerrernneiinnns | verivee oo [evnreienns | e TFE | i 999,610 |...125.099 | ....ccovveeee 1,250,994 | .....ccooeens 1,000,000 999,823 LT [ TRTOUOROI IFURTRRIRIOTOIOTN PO 7.340 |...... 7.343 [ Do | i 3,262 | ..coovenee 73,400 | 02/18/2013. | 06/15/2026.
018522  H# 2 |Allete Inc 1st Mtg Bd 6,000,000 |...100.531 6,031,847 6,000,000 | .oooverrereirnrinenns [ e [ e | e [ e 3.020 |...... 3.020 [MS......| ooveeene 53,353 | ..o 181,200 | 09/16/2014. | 09/15/2021.
018522  J# 0 |Allete Inc 1st Mtg Bd ....11,000,000 |...100.102 11,011,258 | ...........11,000,000 | ........... 11,000,000 | .coouvverrieriereeees [ e [ | v | s 2.800 |...... 2.800 |MS......| woocreenee 90,689 | ........ 308,000 |09/24/2015. | 09/15/2020.
01877K  AB 9 |Alliance Pipeline LP Sr Nt. ...102.386 608,714 598,431 3,903 | covveeeeeenniiens | e [ e 6.996 08/15/2002. | 12/31/2019.
02209S AD 5 |Altria Group Inc Co Gtd Nt ..106.469 | ... ,064,686 1,028,989 | ..o | v (32,058) [ .eovvuererrrirerens | eeererrereisseirennns [ s 9.700 01/01/2016. | 11/10/2018.
022098  AS 2 [Altria Group INC ST NL.......ccerrieriericincisrissienieniseisesssssessssessesssseessessenses | ennnne | o [eonenrnens | oeeend TFE | s 4,968,900 |...106.088 | .............. 5,304,405 4,980,499 Y2 3 ISR DN PO 4.000 10/28/2013. | 01/31/2024.
023135 AU 0 [Amazon.com INC ST NL.......ccviriverneieierinsennniesnneiensssisesensssisssesssesssnsnss | eovenes | oo [onrineernn | veenn2FE | v 10,985,920 |..... 98.962 10,885,787 | ............11,000,000 | ........... 10,986,784 864 | .o [ e [ 2.400 .. | 08/15/2017. | 02/22/2023.
023135 AX 4 | Amazon.com Inc Sr Nt....... 6,981,870 |..... 99.696 6,978,720 6,982,716 BAB [ ..o [ e [ e 2.800 .. | 08/15/2017. | 08/22/2024.
023608 AG 7 |AMEren Corp ST N........ooivvvervieneeieerisssseesisssssssssssssssssssssssssssssssnssienes | oonvne | o [evveverni | e 2FE | i, 8,184,008 |...102.479 8,171,643 (7,459) [ ..o | e | e 3.650 295,650 | 11/18/2016. | 02/15/2026.
023610 AL 4 | Ameren lNO0IS CO SFNL.........rrvereeirreeirreesseeesreeseesseessseesssesssesessessesnees 2,529,590 |...100.305 ..2,432,387 | .. 2,425,000 2,506,995 | .ooovvverierineeinns | cerinnennn(16,646) [ oo | e | s 2.700 938 [MS......| 021,825 | oo 65,475 | 08/17/2016. | 09/01/2022.
02361D AP 5 | Ameren llliN0is CO St NL.......cocvvvervriverereicrensersiseessnsseensssssesnssssssssnsees | veeens | oo | eovnnrnneee] [ e TFE | v 5,830,289 |...101.918 | ...coevvvnnes 5,723,704 | .............. 5,616,000 5,804,380 |...oovrervrvrrerncnns | verrreeee(20,771) [ [ v | e 3.250 158,145 | 07/24/2017. | 03/01/2025.
02665W BF 7 | American Honda Finance Sr Nt 29,990,100 |..... 97.535 .29,260,560 30,000,000 29,992,927 JSSSTRRIN P 1.650 495,000 | 07/07/2016. | 07/12/2021.
02666Q D7 5 |American Honda Fin Corp Nt.......ccccovvvivirernineennnnnnneinenesensssessensnnnns | eovens oo [ovvnninens | v TFE | i 2,578,300 |...104.199 | .............. 2,083,982 | ....covuueee 2,000,000 2,073,001 [ .ooevvrernereecnns | vereeeeee(95,575) [ o [ v | e 7.625 152,500 | 05/16/2012. | 10/01/2018.
02666Q G7 2 | American Honda Fin Corp MT Nt.... ....12,096,415 |...103.784 11,935,160 | ...........11,500,000 | ...ooceee 11,740,720 | oo | eerrererne(83,703) | v [ e [ s 3.875 445,625 | 07/08/2013. | 09/21/2020.
02666Q J7 9 | American Honda Fin Corp Sr Nt ...15,628,210 |...104.413 15,661,890 | .. . cererrren 15,305,086 [ vooocvirnrieniiiens | eeerrreenn(76,140) [ oo [ | 3.800 570,000 |07/02/2013. | 09/20/2021.
02932) AG 2 | American Rock Salt Co 1st Lien Term Ln N.........c......... ....20,656,415 |..... 99.917 20,694,619 20,711,872 20,657,693 | ...ovvvereerernreneens | vvrrvnerenen 1279 | [ e 5.229 11/30/2017. | 05/20/2021.
03040W  AK 1 | American Water Cap Corp Sr Nt ..7,968,080 |...105.129 410,288 7,979,137 JERSOIRRNTORIN PO 3.850 . 11/08/2013. | 03/01/2024.
03040W AL 9 | American Water Cap Corp St NL.........c.evveveeieerenrieeeeesesseiessesssessessens | voveves | oo | cerveeniiesd | eie IFE | i 9,986,700 |...103.050 10,305,020 9,990,568 | vvvovveevereevereenne | oo 144 | i | e | e, 3.400 |...... 3.415 |MS.ooo.| o 113,333 08/11/2014. | 03/01/2025.
03040W  AQ 8 |American Water Cap Corp Sr Nt ...13,953,940 |..... 98.966 13,855,254 | ............14,000,000 | ........... 13,955,581 | ..o | e 1841 | s s | s 2950 |..... 2.988 [MS...... | oo 161,758 08/07/2017. | 09/01/2027.
031162 CH 1 |Amgen Inc Sr Nt R 6,982,430 | ..... 96.987 | .o 6,789,104 6,985,646 | ....ooovervrrrienns | 2,362 [ s | s 2.250 2.289 |FA....... 08/10/2016. | 08/19/2023.
032511 AY 3 | Anadarko Petroleum COrp St NL.........cc.ovvrvenrrimnriennniinnsrineneneneineneisensinnnns | ceveeen | oo [eeveveenn 1| i 3FE | s 10,423,200 |...122.481 12,248,120 | ............10,000,000 | ........... 10,360,026 | ....ooooerrirriirs reerrreene(10,088) [ oo [ e | e 6.450 |...... 6.124 |MS...... | ........ 189,917 | ........ 645,000 | 04/20/2010. | 09/15/2036.
032511 BN 6 | Anadarko Petroleum Corp Sr Nt . 6,741,300 |...112.198 731,904 | .. 6,694,987 . .(46,313) B 5.550 e | - .98,050 166,500 | 05/23/2017. | 03/15/2026.
03523T BE 7 |Anheuser-Busch InBev Widwdinc Co Gtd Nt IO IO [P I 1 2FE| oo 29,984,186 |...105.611 31,683,360 30,000,000 29,997,739 2,017 | oo | e [ e 7.750 |...... 7.758 | | e 1,072,083 | ..... 2,325,000 | 07/30/2014. | 01/15/2019.
03523T BH 0 |Anheuser-Busch InBev Widwdinc Co Gtd Nt IO [P IO IOV 2FE ...41,926,732 |...108.354 45,508,722 | ............42,000,000 | ........... 41,981,799 8,824 | .o [ s | 6.875 |...... 6.900 |MN......| wccveeee 368,958 | ... 2,887,500 | 03/15/2011. | 11/15/2019.
03523T  BP 2 |Anheuser-Busch InBev WIAWAING St N...........oovveeriieiriiieriierisenineniieniis | e [ [FURPOO  I 2FE 9,253,600 |..... 99.242 9,924,160 9,596,392 80,788 | .ooooevverrriienns | e | e 2.500 |...... 3469 | | e 115,278 | ........ 250,000 | 06/26/2013. | 07/15/2022.
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035240  AD 2 | Anheuser-Busch Inbev Worldwide St NE..........oovverreennreennmeennerenneeennnrennneens | veveeen | o [eevvseeeins | e IFE | i, 2,013,282 |...104.518 | .............. 2,090,362 | ..oovvennens 2,000,000 2,010,786 (2,418) [ oo | e | s 3.750 |...... 3.605 | JJ....... 12/16/2016. | 01/15/2022.
035242 AP 1 | Anheuser-Busch Inbev Fin Sr Nt ...103.198 773,984 771,444 (151) | cevereererrnneienns e [ s 3.650 |...... 3.245 |FA....... 12/06/2017. | 02/01/2026.
03525@ AA 6 |Animal Supply Company Term Ln Nt 1...... ..5,586,000 |..... 99.890 ,693,730 5,603,402 | ...oovvorerirnreiirines | e 17,402 | oo [ v [ e 8.742 |...... 9.109 | JAJO. 02/06/2017. | 12/15/2021.
037833 BS 8 |Apple Inc Sr Nt 9,992,900 |..... 99.883 ...9,988,300 9,995,443 1,383 [ s [ o 2.250 2.265 |FA....... 02/16/2016. | 02/23/2021.
037833 CU 2 |APPIE INC SENL..ooooovoeevcvevevsessesessssssssesssesnssissssssssssssssssssssssens | conenes | o [ eeveveneinsT | eeet IFE | s 6,993,350 |...100.448 | .............. 7,031,360 6,993,906 11T N B 2850 |...... 2.865 |MN...... ) 05/04/2017. | 05/11/2024.
044209  AF 1 |Ashland Inc Nt 9,550,000 |...104.000 10,400,000 9,679,871 59,255 | ..ooorrvierrinnnns [ e | 4.750 |...... 5545 |FA.......| cooveee. 179,444 | ........ 475,000 | 09/24/2015. | 08/15/2022.
04433H AE 1 |Ashland Global LLC Term Ln BNt 2........cvvvernreernrennneisenninseesnenensnnsnnesns | wovseee | oo | veveeneenes | eeene3FE | v 1,293,500 |...100.500 ...1,299,968 1,293,500 [ ..uevuveerreerierins | vererneersnninnrnenins | e | e | e 3.574 3.258 |[MON... [ cccovernnne 1,676 | .......... 21,476 | 06/19/2017. | 05/25/2024.
049560 AN 5 | Atmos Energy Corp Sr Nt 8,975,250 |..... 99.499 | ... ..8,954,937 | .. 9,000,000 8,976,498 1,248 | oo | e | e 3.000 |...... 3.032 | Do | o 12,000 | ........ 140,250 | 06/05/2017. | 06/15/2027.
05348E  AQ 2 [AvalonBay Communities INC St N..........ccvveevnererereneencnnseinernerreneseessnnnes | evenee | [eoverereen T | el IFE | s 6,120,048 |...100.908 | .............. 6,659,895 | ....ccovnven 6,600,000 6,334,174 50,597 | coooeveerierirnenns | cevve 2.950 |...... 3.896 |MS......| ovvennee 57,328 | ........ 194,700 | 06/21/2013. | 09/15/2022.
05348E AV 1 |AvalonBay Communities Inc Sr Nt 5,989,320 |...102.483 6,000,000 5,991,848 949 | i [ s [ 3450 |...... 3471 |JDecces | e 17,250 | ........ 207,000 | 05/06/2015. | 06/01/2025.
05501T AC 3 |TGGT Holdings (Azure) LLC 1st Lien Term veee v [ oo e | e BFE | 7,488,132 | ..... 90.250 ...6,860,953 | .. 7,602,165 | ....cooovvet 6,860,953 | ........... (157,496) 24,458 | ..o | e | s 6.850 6.951 |[MON... [ .......... 23,144 | ... 586,520 |11/26/2013. | 11/18/2018.
05508T AT 9 |B&G Foods Inc New Term Ln B Nt 1.......ccooiiiiiniiiiiiiciiscciescis 3,819,997 |...100.625 3,812,681 | .....ccccoeen. 3,789,000 3,812,681 (6,665) (B51) | cevereeereerreirenns [ rererneirserinseieenes [ e 4.564 |...... 4.096 |MON... | cocvorrrrrncs 480 | oo 13,637 | 11/20/2017. | 11/02/2022.
05565E  F# 7 [BMW US Capital LLC Gtd St Nt Ser K........ovvueveeiirrerierseenrisersersenienens | ceve . +ere:20,000,000 ... 99.792 | ... 19,958,373 20,000,000 20,000,000 | ..ooverrirrereeiinins | e | e | s | e 2270 |...... 2.270 |FA o] v 174,033 | ........ 454,000 | 02/13/2014. | 02/13/2019.
05565E  G* 0 [BMW US Capital LLC Gtd St Nt SEr L.......oceeeieeciieiierineinenissiseissenienenes | eoinne | oo [ eveeienes L L [ 10,000,000 |...100.986 | ............ 10,098,625 | ............ 10,000,000 | .....cvenee 10,000,000 | .coouverrrrerierenens [ eernerrnnnineieniees | e | v | oo 3.120 |...... 3120 |FA.coooe| v 119,600 | ........ 312,000 |02/13/2014. | 02/13/2021.
055655 AA 2 |Burlington Northern PTC Ser 2006-2...............ovvvermerermmerenserennmesssessssnssenssns [ eevnne | oo | ovseeeenesd | oo 1FE| oo 2,598,702 |...108.070 2,598,702 2,598,702 | ...vverrerererririnnees | eeviseneinsnninnnenn | eeeerinnnsinnnnnn | e | ooeees 5.629 |...... 5.627 |AO...... | oovreenee 36,570 | ..ooeue 146,281 | 02/18/2013. | 04/01/2024.
058498 AR 7 | Ball COMp Nb.....oouieiiiiieieciieciseiciresisesensesssssssessssisssssessesssssssensonne | neveine | oo | evvennrenn ] [ s 3FE 6,180,000 |...106.750 6,000,000 6,117,086 | ...ocvereereerrrinenns [ s (24,805) [ ..ovvvrerrereeins [ e [ e 5.000 |...... 4485 MS...... | oo 88,333 | ........ 300,000 |05/06/2015. | 03/15/2022.
058498  AS 5 | Ball Corp SrNE....oouiieiiceiriricienieieeinssiesisssiessenisnsssessensessensens | veveee | oo | evvenneen T [ s 3FE| v 7,437,500 |...102.000 8,000,000 7,638,890 44,507 51,130 | v | e | e 4.000 |...... 4.885 [MN...... | oo 40,889 | ........ 320,000 |04/21/2015. | 11/15/2023.
058498 AT 3 | Ball COrp SINE...coouiieirciiciseiciseieeieeisssessesseseseesssssseissessssssesssenssnns | nevene | oo | eevnnenen ] [ s 3FE| ... 3,541,250 |...108.750 | ... ...3,806,250 | .. 3,500,000 3,533,839 [RICKTAT SN NIRRT IO 5.250 |...... 5.093 | JJciss | i 91,875 | ....... 183,750 | 11/16/2015. | 07/01/2025.
06051G  EX 3 | Bank of America Corp Ni..........coccuviueiiveriniieniinineineiesinessenissenesnesienene | veveine | oo | evvensrinens | e 1FE| oo 1,010,604 |...100.342 | .............. 1,013,457 | .coovvrrne 1,010,000 1,010,148 (139) | ceverrerreierirens [ e [ e 2.600 2.586 | JJ.ors | e 12,109 | ... 26,260 | 07/30/2014. [ 01/15/2019.
06051G  FB 0 |Bank of America Corp Sr Nt 9,992,700 |...106.356 10,635,550 . 9,995,237 679 [ v [ e [ e 4125 |...... 4134 | | v 182,188 | ........ 412,500 | 01/15/2014.| 01/22/2024.
06051G  GC 7 | Bank of America Corp Sub Nt verennr.10,000,000 |...104.427 10,442,660 ..10,000,000 | ........... 10,000,000 | .eouvverrererirererenes [ e | e | e | s 4.183 |...... 4.183 MN...... | v 41,830 | ........ 418,300 | 11/21/2016. | 11/25/2027.
06051G GV 5 | Bank of America Corp St Nt...........cocveeveeviereeeeeeciecressiessessssssesssessssssensins | cevvees | ov | evveereen ] [ et IFE | i 6,015,641 |...100.257 6,036,000 6,015,744 103 | oo [ e [ s 3.004 |..... 3.066 | JD....... 12/20/2017. | 12/20/2023.
06406G  AA 9 |Bank of NY Mellon Corp MT Sub Nt 4,994,500 |..... 97.210 ..4,860,515 | .. 5,000,000 4,994,955 390 [ v [ e [ e 3.000 |...... 3.011 |AO...... \ , 10/24/2016. | 10/30/2028.
07330M  AB 3 | Branch Banking & Trust St Nt........c.ccooueeeneinernnrneinenesineessssissnnsessesiseenns | vevenne | oo | eevvsnrinens [ eone TFE | i 4,496,985 |...103.668 | .............. 4,665,047 | ...cooouenn 4,500,000 4,497,585 267 [ e | s [ e 3.625 |...... 3.633 |MS......| oveenne 47,578 | ........ 163,125 | 09/09/2015. | 09/16/2025.
08579 AT 9 |Berry Plastics Corp Term LN M Nt 1......ovviirviieernicennesssnnensnseesenssnnes | eovens | oo [evvneinens | oo 3FE | v, 1,386,269 |...100.344 1,374,634 1,379,360 (6,090) (818) [ eerrrrerrrrrrirens | e [ s 3.682 |...... 3.375 [MON... | covververne 1,300 | cvene 17,911 | 08/10/2017. | 10/01/2022.
08579 AU 6 |Berry Plastics Corp Term Ln N Nt T......ocoieerirnernerennsenenseniiseenensnsnnseenens | vevene | or | eevvverinens | eree8FE | i 8,194,638 |...100.375 ..8,172,873 8,142,339 8,169,343 (22,480) (2,815) [ oo | e | e 3.682 |...... 3.395 |MON... | .ccvennee 17,488 | ......... 95,311 | 09/12/2017. | 01/19/2024.
09184# AA 3 |Black Bear Holding LLC Sr Sec Nt ....30,000,000 |...106.418 31,925,282 30,000,000 30,000,000 [ ..ooverrirrerreiinis | v | e | e | e 5470 |..... 5.509 |MJSD. | ..ccovvunn 4,558 | ... 1,641,000 |02/18/2014. | 02/18/2024.
092113 AH 2 |Black Hills Corp Sr Nt ....14,427,600 |...104.659 15,070,824 | ........... 14,400,000 | ........... 14,434,752 (5,626) [ ..voernreaerrerins | eeernerinernerineeins | e 4.250 |...... 4.200 [MN......| oo 52,700 | ....... 612,000 | 08/15/2016. | 11/30/2023.
092113 AM 1 |Black Hills Corp St NL.....c.cvurvriireiiriierisseeneniseienssisesnssssssnsssssensessnees | eovenes | oo [eovveeen 1| it 2FE | i, 2,565,975 |..... 97.450 2,550,000 2,564,137 (1,343) [ v e [ s 3.150 |...... 3.079 09/01/2016. | 01/15/2027.
096630 AB 4 |Boardwalk Pipelines LLC Nt ..6,034,293 |...104.819 5,550,000 5,714,030 (91,504 [ oo [ e [ 5.750 |...... 3.936 04/22/2014. | 09/15/2019.
100743  AK 9 | Boston Gas Company SriNE.......cccvvmrrenernrinnrerinnseennssssesnssenssnsesensnnes | eeenes | oo | eovenvenees] [ et IFE | v 3,996,240 |..... 99.678 ...3,987,136 3,996,368 128 | o | s [ e 3.150 |...... 3.161 07/31/2017. | 08/01/2027.
101137 AM 9 | Boston Scientific COrp St NL.........couvcrereiceneesrerereriseesenisessenenssesnes | roveeen | oo | oveeveneens | e 2FE [ i 9,995,400 |...100.395 10,039,470 9,999,337 868 [ ..o [ e [ e 2.650 2.659 08/08/2013. | 10/01/2018.
12189L  AQ 4 |Burlington Northern Santa Fe SrNL........covvvvvrveivineeeseenssesnnsnsnnnes | e | oo | eeverieneed] [ et IFE | v 2,066,574 |...105.720 | ....ccooeuc... 2,114,408 2,056,170 (8,851) [ cvvveerrrrervnree [ eerrreeereriseireniens [ s 3.850 |...... 3.302 10/27/2016. | 09/01/2023.
12189L AR 2 |Burlington Northern Santa Fe Ni..........c.coceveencenvennninernersceseesnnissnnsesneens | eoveeen | oo | cvveveeeees | el IFE | i 4,135,217 |...105.850 | ...cccouvnnn 4,234,000 4,092,342 | oo | s (13,090) [ .oovevvereercrnns [ errerierieeerseeiiens [ e 3.750 3.337 150,000 | 07/30/2014. | 04/01/2024.
12189L AV 3 |Burlington Northern Santa Fe Sr Nt.... 11,944,080 |...100.770 .12,092,364 ...11,958,186 5,082 | v [ e [ 3.000 |...... 3.054 360,000 |03/04/2015. | 04/01/2025.
124857  AQ 6 |CBS COMP SINb...oceoeiieerierieeieerenissssensessseessensssssssssnssssssssssssssssensss. | vonenen | oo | seeeennns | e 2FE [ i 3,927,520 |...102.198 4,087,936 3,941,866 5,983 | ..o [ e [ e 4.000 |...... 4.215 160,000 | 07/07/2015. | 01/15/2026.
124857 AT 0 |CBS Corp Sr Nt 9,888,250 |..... 96.302 9,892,830 4580 [ oo | s | s 3375 |...... 3501 |FA..ooo| v 166,875 06/27/2017. | 02/15/2028.
1248EP AZ 6 | CCO HOIAINGS LLC ST NE...ooiveeeeerrcerreeieeeseeesseeessessssssssnsssssssssssssnnnees. | eevene | oo | oveeeeenns 1 3FE| s 7,820,425 |...102.250 7,822,929 (<170 T FOT DO 5125 | ... 5138 |FA .| v 151,597 11/05/2015. | 02/15/2023.
1248EP  BM 4 |CCO Holdings LLC Hgh YId Sr Nt 9,024,647 |...103.875 9,000,000 9,022,065 (2,020) [ oo | s | s 5750 |...... 5712 |FA..o.| v 195,500 05/23/2016. | 02/15/2026.
12543K  AM 6 | Community Health Systems Inc Term Ln G N ..3,655,767 |..... 96.694 3,666,955 3,545,740 (41,675) 2,314 | s [ | e 4.729 ... 4.460 |FMAN. | . .16,809 08/31/2017. | 12/31/2019.
12543K AN 4 | Community Health Systems Inc Term Ln H N . 6,775,248 | ... 95.153 | ... ...6,460,997 | .. 6,790,128 | ............. 6,460,997 | ........... (165,779) 2,038 | oo [ e | e 4479 | ... 4.183 [FMAN. | .......... 29,475 08/31/2017. | 01/27/2021.
125896  BP 4 |CMS ENErgy Corp SINL...vuecvecieciiieeieiesessiesssesssessssssssssssssssssessssssssses | eovenns | o | seersennns 1 2FE| s 7,887,327 |..102.377 | ccoovvvennee. 7,723,328 | ..ovvvrnne. 7,544,000 7,836,894 | ...oovvoererncrenns | e (32,481) [ .ooverevercernceins | e | e 3.600 |...... 3.042 |MN......| wovrernee 34,702 06/02/2016. | 11/15/2025.
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125896  BQ 2 |CMS ENergy Corp St NL....cvuueerceeeiieiieeeseetesissesesseessessesssssssessessessseenas | veneees [P I 1 2FE| s 3,007,740 | ..... 98.182 | .covverinee 2,945,472 | oo 3,000,000 3,006,764 (407 [T RN B 3.000 |...... 2.969 |MN...... 06/21/2016. | 05/15/2026.
125896 BS 8 | CMS Energy Corp Sr Nt 1,008,380 |...100.884 1,008,840 | ....cccoouuee 1,000,000 1,007,932 (A48) [ covoovveerriieens [ e | e 3450 |...... 3.351 |FA...... 04/21/2017. | 08/15/2027.
12594E  AD 8 | CNT Holdings Ill Corp New 1st Lien Term ...26,670,511 |.... 96.500 .25,934,785 26,875,425 25,934,785 | ..........(763,991) 28,265 [SSSTURRRRIN PO 4.600 |...... 4433 |[MON... | . 01/23/2017. | 01/22/2023.
12632B  AG 1 |CPlI International Inc 1st Lien Term Ln N ....16,957,500 |...100.583 17,056,413 | ccovooveve 16,957,500 | ........... 16,957,500 | ..occvvvuerererriienies [ erviieniinesiinenii | e | e | e 5.064 |...... 4.779 |MON... 08/09/2017. | 07/26/2024.
126408  HB 2 [ CSX COMP SINb..oouiieiieiierieciceissiessesiesissssssssesssssssesssssssssssssssssssenssnns. | eovenns | o | soenrieenns | vevens 2FE| v, 1,499,119 |...102.775 ...1,541,631 1,500,000 1,499,136 16 | v [ e [ e 3.400 2.894 |FA....... 12/18/2017. | 08/01/2024.
126410 LM 9 | CSX Transportation INC Co Gtd Nt.........ccocouvrvererrirnrrieneinnssisnessssssssnniinens | eveene [ or | cervvireen [ e 1FE 1,682,750 |...112.810 ..1,898,310 1,682,750 1,882,750 [ ..oouvvevrrirerriiens | e [ e | s | e 6.251 |...... 6.250 |JJ.oce | o 48,504 105,189 | 02/18/2013.| 01/15/2023.
126650 CL 2 | CVS Health Corp SrNL.......ccreeriririerierereeeniseresieniseessssssssensensssesnees. | eevnnee | o | eoverenene 1| oo 2FE| . 7,919,520 |...102.987 | .....c....c... 8,238,952 ....8,000,000 7,936,388 0L 0 SOOI BTSRRI D 3.875 3.998 07/13/2015. | 07/20/2025.
126700  AB 3 [CWGS Term LnNt1 . [SRTOTRIRTIRIO IO e . reernnn 15,880,574 [...100.542 | ... 15,995,790 | .. 5945930 | ........... 15,882,554 1,980 [ oo | e | e 4536 |...... 4.469 10/17/2017. | 11/08/2023.
12702# AA 0 | Bakemark Holdings LLC Term Ln Nt T....c..cveviverceeieieieeseeesesiseesseniens | v [P PPN IOV 3FE| s 3,803,276 |..... 99.500 | ...coovernne 3,901,299 | c.ovvvvreeens 3,920,903 3,809,018 5,742 | oo [ v [ 6.945 |...... 7.223 08/17/2017. | 08/17/2023.
130789  T# 7 | California Wir Svc Co 1st Mtg Bd Ser JdJ.......cocrverienriiiriiierinesiiseniiiienes | s ] 101.047 183,704 181,935 (248) | ceveovereerrieens [ e [ s 5440 |...... 5.167 04/20/2009. | 05/01/2018.
14042R BT 7 [Capital ONe NA SI L.t ensssessssessennns | sevees | e | 2FE | 4,992,250 .. 98.095 ..4,904,725 4,994,188 1491 [ | s 2.250 2.283 09/08/2016. | 09/13/2021.
14070K  AB 7 |Capstone Logistics Acq 1st Lien Term LN.........couvvuireenmiennnneinneeseniseniiinns | ceveees e ..14,596,222 | ..... 98.750 14,494,762 | ..........14,678,240 | ........... 14,494,762 | ...........c. (11,806) | .voovvvene 11,806 | v | ceveieneeieeeiieneies [ oo 6.186 |...... 5.670 |[MON... | .......... 46,586 | ........ 907,238 | 11/09/2015. | 10/07/2021.
14149Y  BH 0 | Cardinal HEalth INC St NL........cooeiveiieeiieciecieessies e | eneens ] R 7,000,000 |..... 98.441 | oo 6,890,884 | .. 7,000,000 | .oooovenerirerirnrerens [ e [ e | e | s 3.079 |..... 3.079 [ Do | e 9,579 | .oovuue 109,561 | 06/01/2017. | 06/15/2024.
144141 CZ 9 |Carolina Pwr & Lt CO 18t MG Bd........oooeveereecrieeieesieeeeeecessessee s | e el AFE | 10,300,900 |...103.222 | ............ 10,322,150 | ...oovveneee 10,000,000 | .....cvenee 10,039,790 | coooeervrereinerirenes [ s (36,501) [ .ovvvrrereerernns [ errerrerieeirneeiinns [ e 5.300 |...... 4.902 (oo | v 244389 | ........ 530,000 |06/12/2009. | 01/15/2019.
14880B AE 1 |Catalent Pharma Solutions INC NEW TEM L.........cccvrvmeriereeenirinereriresienens | eveees ] ....30,475,755 |...100.304 30,380,388 30,288,432 30,380,001 (90,617) (5,136) [ ovoevereererennens | eeeerneeemnenennnnes | creees 4.250 |...... 4.180 [MON... | .o 3,576 | ........ 214,360 | 10/18/2017.| 05/20/2024.
14912L  3U 3 | Caterpillar Finl SVCS COMP St NE........couieieeiieeieeieesseseseieessseiseisesssesiens | eeeees o] 2,881,125 |...100.959 2,862,179 | coovvvren. 2,835,000 2,836,871 [(GT{0) T PSSR IR IOV 5.450 |...... 5213 |AO...c.. | ovvre 32,618 | ........ 154,508 | 08/12/2009. | 04/15/2018.
15018L  AJ 0 |Cedar Fair LP Term Ln BNt T.....ccvieiiieiniieienierscsssssiesiesienssssens | veenes | e | BFE | 2,079,865 |...100.583 2,072,515 2,078,231 (1,028) (B0B) | .vvveeveeeerreens [ e [ s 3.710 3.205 |MON... [ coovvrvrnnns 854 | .......... 48,297 |05/12/2017. | 04/07/2024.
151020  AE 4 | Celgene COorp ST NL.......cuuiiriieiieiieei it | seneees o] 2,491,265 |...103.552 | ... ..2,494,556 | .. 2,409,000 2,453,245 | ...ooovireinciinne | i (14,950) [ ..ovvvverririeiens [ e [ e 3.950 |...... 3.255 |AO...... | oovrennee 20,088 | ......... 95,156 | 01/01/2016. | 10/15/2020.
151020  AH 7 | Celgene Corp SINL.. ... esssesesssseens | serenes 1| 2FE | 18,517,449 |..101.583 | ........... 19,402,372 | ..cccveeene 19,100,000 | ........... 18,775,548 62,916 [ ..o | v 3.250 |...... 3.651 |FA oo | v 234,506 | ........ 620,750 | 10/27/2016. | 08/15/2022.
17275R AR 3 | CiSCO SYStEMS INC SFNL.......oooierecieiciirreiieeeieeeeieeees et esessessssns | cevenns o] 2,499,142 |...100.112 2,500,000 2,499,585 363 [ e [ e [ e 2125 |...... 2.140 [MS......| ooveee 17,708 | ......... 53,125 | 10/27/2016. | 03/01/2019.
172967  EV 9 | CItIGroup INC ST NL.....ouocieeieeiiesieeieeseesiesies s ssssenssnss | soeees | e | e 2FE | 8,582,433 |...108.332 ...71,637,420 7,378,536 | oo | v (223,091) | covovverrerrrinens [ e [ e 8.500 |...... 4.985 [MN...... | ccoo 64,919 | ........ 599,250 |01/01/2016. | 05/22/2019.
172967  FF 3 | Citigroup INC ST NL......u.cvecveciieeieciece s ssseensaens | seeees ] ...17,676,916 |...107.253 18,769,345 | ............17,500,000 | ........... 17,583,081 | oo [ e (29,352) [ .ovvvverereerneenns [ eeeerieriseisenienns [ e 5.375 | ..... 5477 |FA.ooir| v 371,024 | ....... 940,625 |07/30/2014. | 08/09/2020.
172967  FX 4 | CIIgroup INC SENL.....vvieciiiicse e | oevees e e 4,927,150 |..131.522 | .............. 6,576,115 4,933,466 1,216 | o | v [ e 5.875 |...... 5.980 [Jdooie | e 123,212 | ........ 293,750 | 01/19/2012. | 01/30/2042.
172967  HD 6 | Citigroup INC ST NL......u.cveecieciieeieceececesiees e sssessaens | soeees e | e 2FE | 9,977,000 |...104.433 | ............ 10,443,330 9,985,565 KT VRN DRI PO 3.875 |..... 3.903 |AO...... | oovvernee 71,042 | ........ 387,500 |10/21/2013. | 10/25/2023.
172967 KA 8 | Citigroup Inc Sub Nt... ....15,750,550 |...105.870 15,880,545 ..15,000,000 | ........... 15,748,743 (1,807) [ oo [ e [ s 4450 |...... 3.831 |MS...... .. | 12/20/2017. | 09/29/2027.
172967  KJ 9 | Citigroup INC SUD Ni.......oouevirciceiiriniierierieeensssssensssssenssssssenssenssssnssnns | eovenen | oo | sveeesninns | eeiene2FE [ i 5,331,150 |...106.422 5,321,110 ....5,000,000 5,330,031 [T 1 1<))) SRRSO ORI IR 4600 ... 3.659 |MS...... .| 12/18/2017. | 03/09/2026.
174610 AJ 4 | Citizens Financial Group Sub Nt ceerer s | e o] ...104.015 832,117 806,430 (T0B) | eveveernrverreens [ ererereerrriserinenes [ s 4.350 |...... 4.225 |FA....... 08/13/2015. | 08/01/2025.
174610  AK 1 | Citizens Financial Group St NL..........ocvueerieeeierieeeeineerssessesiesessesssies ..9,989,500 |...104.888 .10,488,830 9,991,331 907 [ oeveererreererins [ errerrerineeneninns [ e 4.300 |...... 4313 |JD....... 11/30/2015. | 12/03/2025.
184496  AJ 6 |Clean Harbors INC St NE.......cocveivviicceneeseseensssssssssensnsnssenss | eenenns | oo | eevenrenees] [ e 3FE | v 3,677,475 |...101.500 | ....ccoovvneee 3,643,850 3,630,048 (14,237) [ v | e | e 5.250 |...... 4.786 |FA....... 07/29/2014. | 08/01/2020.
184496 AL 1 |Clean Harbors Inc SrNt.. 19,115,000 |...101.000 .19,190,000 v 19,036,503 | ... . rerene(18,017) JSSSRRRRRRIN P 5125 |..... 5.010 | JD....... . 03/06/2015. | 06/01/2021.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1 e [ ennl2FE | 6,003,145 {...100.625 | .............. 6,042,822 | .. ....6,005,289 6,003,237 92 [ oo [ | e 3.568 |...... 3.237 | MON... 08/02/2017. | 06/30/2024.
191098 AK 8 | Coca-Cola Bottling Co CONS St Nt........ccuuevvrerercerceineicrierieriseesseeiesssenienes | veeees o] ....20,685,804 |...100.758 20,756,045 20,600,000 20,671,022 (7,602) [ ..o | ceernrrieernerineeinns | e 3.800 |...... 3.749 |MN......| woovrernee 78,280 | ........ 782,800 |12/17/2015. | 11/25/2025.
200339  AJ 8 | Comerica BK SUD Nb.......covuriiiriieiiniienieeesissssiesssssiessssssesensssesssnes | coveres ol ....10,169,480 |...127.792 10,216,986 | .....cco..e. 7,995,000 9,584,956 |....coooverviriniiren | v (142,559) | coovvevvrvrrerns v | s 7.875 |...... 5025 [MS.....| oo 185,384 | ........ 629,606 | 07/10/2013. | 09/15/2026.
202795 JK 7 | Commonwealth Edison Co 1st Mtg Bd...........ccoovvvuernnnee ....10,969,860 |..... 98.867 10,875,403 1,000,000 894 [ e | s 2.950 2.982 |FA..coooo| o 115,378 08/16/2017. | 08/15/2027.
20451N  AE 1 | Compass Minerals International Sr Nt...........ccccoouenee. 4,207,375 |..... 98.500 ,186,250 4,250,000 166,040 3,960 (SRR OO 4.875 |..... 5.009 .95,536 01/07/2015. | 07/15/2024.
205887 BR 2 | ConAgra Foods Inc Sr Nt ] ....15,043,003 |...101.033 15,979,443 . 87,944 | ..o | e | s 3.200 |...... 3.896 | JJ.ces | v 219,315 10/27/2016. | 01/25/2023.
207597  EE 1 |Connecticut Lt & PWr CO 15t Mtg Bd.........cvvverrrirrrieeiieniseeseneeeieeniins | e e 1,040,310 |...103.297 1,005,555 (4,872) [ oo | e | s 5500 |...... 4.967 [FA .| v 22,917 06/16/2009. | 02/01/2019.
21036P  AH 1 [Constellation Brands INC SrNL..........ccreerrmmerierieeeseriseisereriessseessssseniens | cevees [P IO IOV 2FE| . 1,657,500 |...112.393 1,605,492 [ ...oovvvercrirerins | e (VAT AL | R RO PO 6.000 |...... 4.207 [MN...... | v 15,000 07/09/2015. | 05/01/2022.
21036P  AK 4 |Constellation Brands INC St NL.........covrvuerrinmriiirrienniinesiisessissssssssssennnns | evvnee | oo | ovnneennsd | e 2FE]| ... 1,830,000 |...103.370 2,000,000 1,918,188 22,008 | ..oovveererieni | oo | e 3.750 |...... 5101 |MN...o. | oo 12,500 | oo 75,000 |08/22/2013. | 05/01/2021.
21036P AL 2 [Constellation Brands INC St NL.........ccccveerreenrvvererinresensnisersensensseessninnens. | eevenne | oo [eoverenene 1| e 2FE ..3,730,000 |...105.786 4,000,000 3,833,702 26,221 ST IO 4.250 |...... 5.146 . .28,333 170,000 | 07/09/2015. | 05/01/2023.
21036P AN 8 [Constellation Brands Inc Hgh YId Bd..........ccooconeuerineirnneenneincrierinensnsenseinnnins | eovenne | oo [ereereneen | i 2FE 3,526,875 |...109.580 3,300,000 3AT1,451 | oo | i (21,395) [ .ooovverrrieniins | e | e 4750 |...... 3.881 |MN......| oo 20,029 | ........ 156,750 | 04/23/2015. | 11/15/2024.
21036P AP 3 [Constellation Brands INC St NL.........ccccvcemreenirnererinreseesenisersesiensseessninnens. | eovenne | oo [eovereneee | s 2FE| s 1,000,000 |...109.865 1,000,000 1,000,000 [ ..oeouveerrncrierins | rererreerseninsrienis | rereseerssensinens | e | e 4.750 |...... 4.750 [JD.ccese | s 3,958 | ...oonu 47,500 | 11/19/2015. | 12/01/2025.
212168 AA 6 | Continental WInd SrNE...........coocvverieirieierieeesesesseeiseessisesssiseenisensinensins | oeneees | oo | eevennnen T | 2FE 8,355,770 |...104.975 8,355,770 8,355,770 | covvuvvrerirerineinens | e | e | e | e 6.000 |...... 6.001 |FA......| coeeeee. 168,508 | ........ 501,346 | 09/23/2013. | 02/28/2033.
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21688A AE 2 [Rabobank Nederland NY SrNL........cocveeiireieeneiniineeenissinsesensisssseseninee. | eeenne | o [ eveverenens | vevens 1FE| oo 4,993,250 |...102.886 | .......ccco.u. 5,144,295 | .............. 5,000,000 4,994,802 B10 [ oo [ e [ e 3.375 3.391 168,750 | 05/14/2015. | 05/21/2025.
22003B  AJ 5 |Corporate Office Prop LP SrNL........ooveuriirriinrriierisenneniiseseisensinensinnnnes [ evvnne | oo | ovnnnenns | e 2FE ...101.872 ...3,056,166 3,000,000 2,996,008 1,064 [ oo | e | e 3.700 |...... 3.741 111,000 | 07/30/2014. | 06/15/2021.
22025Y AM 2 [Corrections Corp of AMENCa St NL..........ccorvvecvrieniesseeieesssisssessssessensens | evvenns | oo [ eerrieeenT | e 3FE ...101.500 ,075,000 5,000,000 4,962,576 | ..oovereeririnerens | v 15,503 | vvoueeerneriens [ v [ e 4125 |...... 4.479 206,250 | 08/08/2014. | 04/01/2020.
224044  BW 6 | Cox Communications INC ST NE.........cccverieniierierieeiseisssinsieeiessssissseesnes | oeveee | oo | eevmnenen [ s 2FE ...100.197 10,620,871 ..10,600,000 | ........... 10,595,148 889 [ v [ e [ e 3.250 |...... 3.260 344,500 |02/18/2013. | 12/15/2022.
22546Q AD 9 | Credit SUISSE NY SUD Ni........cvuiiiiiriiicriirinieieriesieeesieee e | eveees ...105.555 27,444,326 26,000,000 25,990,668 4,225 | v | e | s 5.400 |...... 5419 | | v 651,300 | ..... 1,404,000 |01/11/2010. | 01/14/2020.
232820  AJ 9 | CyteC INdS INC ST NL....o.vvuiericieieeieeieseseiseiesisessssiseisesssssssesssesnsnns | oeveee | oo | evvennnen ] [ s 2FE 4,757,979 |..101.723 5,086,165 | .....ccooeveen. 5,000,000 4,797,682 33,690 | .o | e | s 3.500 |...... 4.372 |AO...... | v 43,750 | ........ 175,000 | 10/27/2016. | 04/01/2023.
23311R AC 0 | DCP MIdStream S&NL........ccverrerrrreirereraneeisesssesssssssssssssssssssssssssssnnsssns | wveeee | oo | voveeineen [ cvvens 3FE| s 9,842,200 |...108.125 10,812,500 ..10,000,000 9,972,401 20,678 | ovoovevervrriennes [ e | 9.750 |...10.000 |MS.....{ ........ 287,083 | ........ 975,000 |02/19/2009. | 03/15/2019.
23311V AD 9 |DCP Midstream Operating St Nt.........cccooevverivimmieinmeiinreiseneiseseissseessnnenns | eevree | oo | oveneenns | e 3FE]| ... 4,612,875 |..... 99.375 | ... 4,968,750 | .. 5,000,000 4,747,398 | oo | e A1583 | oo | s | e 3.875 |...... 4.990 [MS......| coorees 57,049 | ... 193,750 | 07/30/2014. | 03/15/2023.
23317TH  AA 0 [DDR COMP SINb.oooeioeieeiciesiieeie s ssssssssssssssssssssssssssssssssses | soenses | or | vevssessons 1 2FE| s 3,945,035 |...105.434 | .............. 4,217,340 | ..o 4,000,000 3,961,531 TA08 | oo | reveeeereeissinenes [ e 4.625 |...... 4864 I | s 85,306 | ........ 185,000 | 09/29/2015. | 07/15/2022.
233331 AS 6 | DTE ENErGY CO ST Nttt sessssisssssnses | eeeeas 6,059,465 |...102.278 6,000,000 6,047,735 (6,642) [ ..o | e | e 3.500 |...... 3.360 Do | o 17,500 | ........ 210,000 | 02/18/2016. | 06/01/2024.
23338V AB 2 [DTE EleCtric CO SINE.....coueverrercerririrerieriecesenisnisenenienssesssssssssssnnenens | evenes | o [eoverennee T | ool IFE | s 1,103,370 |...104.957 ...1,049,573 1,084,681 [ ..o | cevereenns (12,620) [ ..ovovvercereeiens [ v [ e 3.650 |...... 2182 [MS......| oo 10,747 | oo 36,500 | 06/30/2016. | 03/15/2024.
23340D  AG 7 |DTZLLC 2nd Lien TL Nt 1...coioeiiiieieriiereieseieseiseeeieseieseisesesseseiseneies | o ...17,500,000 |..... 99.650 17,438,750 | ............17,500,000 | ........... 17,438,750 (61,250) | vvveveeverenriienes [ v [ e | e 9.229 |..... 8.845 |FMAN. | ........ 143,559 | ... 1,577,977 | 09/01/2015. | 11/04/2022.
23361*  AA 3 |DRB Holdings LLC Term LN Nt 1. .c.coiimiecieeireeeniseieeisesiseeessesesssesseninns | cevene R 5,894,056 |..... 97.49% | .o 5,894,056 5,898,870 4814 | s | e | s 7.097 |...... 7.686 | JAJO.. | ... 103,683 | ..ovveerirrernns 10/06/2017. | 10/06/2023.
23370P AP 3 [StandardAero Aviation Hold InC TErm LN N......c.oceevevrneriereneeinseinsineeeneenseennee | evvnee [ [eoveevnens | eeenFE | i, 8,024,156 8,015,909 (4,141) (4,907) [ oo | e | e 5314 |..... 4.693 |[MON... | oo 1,179 | e 266,811 | 06/20/2017.| 07/07/2022.
233851 AU 8 | Daimler FInNALLC St NL......ooocieirrieeieesiesiecississsessssssssesssssssesssensns | veveies | or | svvenien] [ el TIFE | i 9,959,138 9,999,764 8,644 | ..o [ s [ s 1.875 |...... 1.963 [J..coo. | ov.n...88,542 | e 187,500 | 02/18/2013. | 01/11/2018.
233851  BJ 2 |Daimler Fin NA LLC Sr Nt 7,427,925 7,449,897 6,693 | oo [ e [ s 3.250 |...... 3.364 |FA......| .......101,563 | ........ 243,750 | 07/24/2014.| 08/01/2024.
24360@ AA 0 |DecoPac InC Term Ln Nt 1......c.ocvuiiiiieiinrinerierneineiieninesenissisenisensnnenn | rovenen | oo | ceveenniens | ereneBFE [ v 6,228,830 I 6,230,193 (4,292) 5,654 | ..o [ [ 5.943 |..... 6.049 L3149 | 89,715 | 09/29/2017. | 09/29/2022.
24422E TH 2 |Deere /John/ Cap Corp MT SrNt......ccceuriennee LS... 2,999,490 |..... 97.944 | ... ...2,938,326 2,999,561 A8 [ | e | e 2.650 |...... 2.652 |JD....... 4,638 | e 79,500 | 06/07/2016. | 06/10/2026.
24422E  TL 3 |Deere /John/ Cap COrp ST NL........cvvvvrvicriensiesseissssissesissesissssssssssssesiiens | evviees | oo | ovsnviiiens | eori TFE | i, 14,995,800 |...100.582 | ............ 15,087,345 | ............15,000,000 | ........... 14,996,585 785 [ oo [ v [ v 2.650 |...... 2.656 |JJ.ces | o 193,229 | ........ 198,750 | 01/03/2017. | 01/06/2022.
25468P DK 9 [Disney Walt Co S NE........ccuiieiiiriiiieeiseseesteseess s ssessssines | sniis 7,968,000 |...100.358 7,973,705 2,816 | oo | e [ s 3.000 |...... 3.046 |FA...coo.| oovrennee 92,000 | ........ 240,000 | 01/05/2016. | 02/13/2026.
25470D  AH 2 | Discovery CommUNICAtions S NL...........ccooveervererviensiensissesissesissnssssnsisnnns | oveens | v | cerviivee] | e 2FE | i 9,325,900 |..... 99.727 . 9,605,145 66,200 [ ..o | s 3.250 |...... 4.094 |AO...... | oo 81,250 | ........ 325,000 |06/24/2013. | 04/01/2023.
256746 AB 4 | DOlar Tree INC ST NL...cuveeerieiceeiceeeiseiseeese e ssessnnenen | oereees 5,221,627 |...104.750 5,000,000 5,157,970 (B1,726) [ oo [ e [ 5.750 |...... 4.663 [MS...... | oo 95,833 | ........ 287,500 | 08/01/2016. | 03/01/2023.
256746 AD 0 |Dollar Tree INC S NL. ..o seensnes. | coeres RS 2,038,391 |...101.730 | ... ...2,034,600 | .. 2,000,000 2,023,966 (10,305) [ ovvvverreirerienes | errerienienisiisiines | e 5.250 |...... 4.661 |MS......| ccovrnee 35,000 | ........ 105,000 | 08/01/2016. | 03/01/2020.
257460 CB 3 | Dominion ReSoUrces INC St NL.........ccoeveecveerieerieeieeeseeiesesssssessesesssssesnsennns | voeens | oo | eevveeniiesd | eieen2FE | i 9,885,400 |...103.494 | ............ 10,349,440 | ............ 10,000,000 9,906,447 | .ooovvrernciinrines | e 11,835 | covereeereieeriiens [ rveernenisesinnienes [ s 3.625 |...... 3.780 | JD.ccre | i 30,208 | ........ 362,500 |03/09/2016. | 12/01/2024.
25746U  CJ 6 | Dominion ReSOUICES INC ST NL.......oouivuiimeieierieiesiesessisessseenssssssensnnes | vevens | or | cerereenns 1] 2FE | oo 6,989,990 |..... 97.720 | oveveriennd 6,840,365 | ....cooeenee 7,000,000 6,992,681 1,934 | i | s [ e 2.000 |...... 2.030 [FA..oo| v 52,889 | ....... 142,333 | 08/04/2016. | 08/15/2021.
25746U CR 8 | Dominion Resources INC St Nt SEr B........c..ovueeeeiermerineiineeissiseesesiesineens | eoneees 2| ... 2FE 24,964,000 |..... 99.843 25,000,000 24,970,625 6,625 | oo | e [ e 2.750 |...... 2781 | | e 317,014 | ... 349,479 |01/09/2017. | 01/15/2022.
26138E  AS 8 |Dr Pepper Snapple Group INC St NL.........ccueinirierieriieinirssinenieriesesseiennes. | eeeene | oo [ eeverienes 1 2FE ....19,893,005 |...101.064 9,462 | oo [ e [ s 3.400 |...... 3.464 10/30/2015. | 11/15/2025.
26138E AW 9 |Dr Pepper Snapple Group INC SINL.......c..cvvivrerireieererieeieriesiseessesisssiens | cevnes 2| ... 2FE ....18,709,550 |...100.918 218,697,426 | .o | e (12147) [ e [ e [ e 3.130 |...... 2.927 08/02/2017. | 12/15/2023.
26441C  AD 7 | Duke Energy Corp SN ....covivinieierneieierssisssnsississsssenssnssesensssesssenss | vervnne | oo | eevseenennsd [ s 2FE | oo 1,377,870 |...104.498 1,294,549 (25,197 [ v | e | e 5.050 |...... 2.888 07/30/2014. | 09/15/2019.
26441Y AW 7 |Duke-Weeks Realty LP St NE........cccviviriciiecieriseineeieniseesenssssisensnensensnee | eevenne | oo [ eovereneee | e 2FE ..3,510,375 |...104.043 3,463,398 (B1,521) [ v [ e [ 3.875 |...... 2.763 06/28/2016. | 10/15/2022.
26441Y  AZ 0 | Duke-Weeks Realty LP St NE.......cocvviivririeiiriineisnseenssiesssnenssssssensniens [ ovnne [ | veveveeen | v 2FE | oo 9,639,810 |..... 99.111 9,647,772 5,239 | oo | e | s 3.250 |...... 3.323 06/23/2016. | 06/30/2026.
26441Y  BA 4 |Duke-Weeks Realty LP Sr Nt ...100.166 998,486 (- (SRS DU I 3.375 3.393 12/05/2017. | 12/15/2027.
264420  AA 2 |Duke Energy Progress Inc 1st Mtg Bd X ...102.081 ...5,104,060 4,987,952 1,370 | oo | s [ e 3.250 |...... 3.286 08/10/2015. | 08/15/2025.
26443) AH 1 |Duke Finance LLC New 1st Lien TL Nt 1 ...11,191,174 | ...100.625 12,297,001 | ...........12,220,622 | ........... 11,236,208 | ..ooovvvevrcrirerinees | erennenidB,034 | s | e | s 5.69 |...... 7.248 244,017 | 08/22/2017.| 02/15/2024.
26875P AC 5 |EOG Resources Nt ..7,619,290 |...103.495 ,244,636 7,061,547 AT8,841) [ oo | e | e 6.875 |...... 5.654 481,250 | 04/13/2009. | 10/01/2018.
26875P AD 3 |EOG Resources Nt ...10,173,594 |...104.629 | ............10,593,707 | ............10,125,000 | ........... 10,133,579 (5,685) [ ..vuvrurveerrerins | weererinernerieeins | e 5.625 |...... 5.562 569,531 | 05/18/2009. | 06/01/2019.
26884T AA 0 |ERAC USA Finance Company Sr Nt. 9,428,699 |...106.725 8,763,497 | ...ovoevvecrrrienns | v (162,941) | covvvevrvirerriens | e [ v 5250 |...... 3.065 |AO...... | woveee. 108,806 | ........ 435,225 | 01/01/2016. | 10/01/2020.
277432 AH 3 | Eastman Chem Co SINL......cco.coevurvivieeiesieeeeeecsissssssessisssssssssssssssensons | oeveees | oo | evvensreen ] [ e 2FE| . 1,025,520 |...105.560 1,012,931 (6,465) [ ....eonverrcrins | e | e 5.500 |...... 4769 |MN......| cooverns 7,028 | .......... 55,000 |01/01/2016. | 11/15/2019.
278865 AU 4 |ECOIAD INC SENL......cvveceeceeceeeiecveseeseseeesessesseesseeessessessssessssesssesssennanns | eeveens | oo | evienrrenni | e 2FE 2,546,575 |...102.246 2,538,731 (T,277) [ o | e | e 3250 |...... 2.907 | Jdvviee | v 37,691 | oo 81,250 | 11/28/2016. | 01/14/2023.
278865 AV 2 |ECOIAD INC SENL...oooeveeoeeveeveeeeeeeeeseseseseesssessssssssssssssssssssesssssnnnns | eeneven | oo [ erveennneT | 2FE ..5,266,300 |..... 95.862 5,288,449 20,554 | cooevveerieerienis | e | e 2.700 3.204 . .24,750 153,863 | 12/02/2016. | 11/01/2026.
29273R AH 2 |Energy Transfer Pantners SrNt..........coocouerevnreirnceiinnneennseisesissseissseessseinns | eoveeee | v | cervvereen [ i 2FE ...17,036,664 |...102.208 16,040,586 | ............15,694,000 | ........... 15,790,196 | ...covoovvvecrrrienies | v (184,825) | cvvevuevieriiens | e [ e 6.700 |...... 5441 | | e 525,749 | ... 1,051,498 |01/25/2010. | 07/01/2018.
29273R  AJ 8 |Energy Transfer Partners SrNt.........coocvrrirnererineennennsserneneseseessensnnnes | ovenen | oo | vevernenees | v 2FE ....10,796,209 |...123.993 12,058,271 | ...oc00eee..9,725,000 | oo 10,662,551 | covouverrerernerirenes [ s (VATVLE) | R TR PO 7.500 |...... 6.633 | JJ.cies | o 364,688 | ....... 729,375 |01/29/2010. | 07/01/2038.
29273R AR 0 |Energy Transfer Pantners SrNt...........ooccuereeeneeinceiinnneeinceesesisseissneisssninns | eoveeee | oo | vervveneen 1 | i 2FE 4,982,100 |...113.232 5,661,575 4,983,713 274 | e | e [ 6.500 |...... 6.527 | FA..cco.| v 135417 | ........ 325,000 |01/09/2012. | 02/01/2042.
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29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd.........oceurverirnerreeineierisisessiesieeeseesesenes | s [P I [ 1FE| oo 7,930,127 |...103.191 | .oooveveneve. 7,997,279 | oo 7,750,000 7,920,539 (9,588) [ ..vuvvueererrerins | weererinernnerirerines | vevens 3.500 |...... 3.194 |AO...... | oovrenne 67,813 | ........ 122,500 | 12/06/2017. | 04/01/2026.
29379V AP 8 |Enterprise Products Operations Gtd Nt...........cccccureeverereennerennneennnsneninnenins [ evvree | oo | eovnreenns | e 2FE 9,970,100 |...106.843 10,684,300 9,990,422 3271 | oo [ v [ 5.200 |...... 5239 [MS...... | woeee. 173,333 | ........520,000 | 05/11/2010. | 09/01/2020.
29379V BA 0 |Enterprise Products Operations Nt...............ccccurvveerveroeneesersssessssessienssssssns | evvenns | o [ reerrieenns | e 2FE ..5,482,200 |...108.854 442,705 5,481,857 (343) [SSSTURRRRIN PO 4.850 |...... 4.237 |MS...... . 71,403 |. .. | 12/14/2017. | 03/15/2044.
30040W  AA 6 |Eversource Energy Sr Nt JO IR IOV 2FE 6,218,955 |..... 99.366 ..6,076,243 6,191,424 | .oovoieci [ s (22,819) [ voovvvererriienii | v | e 2.500 |...... 2.094 |MS...... 10/12/2016. | 03/15/2021.
30161M  AH 6 | Exelon Generation Co LLC ST NL.........ovverurverrrererenneesneeeneeessessssseessnssns | voveees [P PO IOV 2FE| v 2,098,000 |...103.052 | .............. 2,061,030 2,055,946 | ...ooovvvererecienns | i (19,286) [ .ovvvvvrercercrins [ wrrerierereeerneeinns [ e 4.000 2.932 |AOQ...... 10/07/2015. | 10/01/2020.
30212P  AH 8 |Expedia INC CO Gt Ni........uvverrierriiriiieiiereieisseissssissssis s | eevinns [P IO I 2FE ...11,478,186 |...107.589 12,372,712 | ...........11,500,000 | ........... 11,492,636 2,494 | o e [ s 5.950 |...... 5977 |FA..o.| v 258,494 | ........ 684,250 | 04/18/2011. | 08/15/2020.
30219G  AE 8 |Express Scripts HIdg CO SrNt.......ccoivieririienrisereeiesesceissisesiesieseseenns | s [P PO IOV 2FE| s 9,681,740 |...106.543 | ... 9,222,808 | ....ovveerierieriiens | i (100,559) | ovvvevercernrinens [ rerereeereeiniinenes [ s 4.750 |...... 3.414 |MN......| woovrenee 53,411 | ..veens 418,000 | 02/18/2013. | 11/15/2021.
30282# AA 0 |First Watch Restaurants Term Ln Nt ... | v ] . 3,099,283 |..... 99.000 | ... ...3,144,064 3,102,611 3,328 | oo [ [ 7686 |...... 7.971 |MJSD. | ... 4632 | ... 73,481 | 12/18/2017. | 08/21/2023.
31428X  AY 2 [FedeX COM S NL.....cooueeeciecviesieeies st ssssaens | svsees [P I 1 2FE| s 5,871,873 |...106.305 | ............. 6,000,906 5,818,528 | ....cvvverierervrnnns | e (25,454) [ ..o [ e [ e 4.000 |...... 3432 | o | e 104,119 | ........ 225,800 | 11/04/2015. | 01/15/2024.
31428X  BC 9 [FedeX COMp ST NE ...ttt ssissssens | sninas . 1,458,956 |...101.274 1,519,113 1,466,923 4,039 | i [ s | s 3.200 |...... 3555 |FA..oo.| v 20,000 | .......... 48,000 | 01/01/2016. | 02/01/2025.
31428X BM 7 [Fedex Corp Sr Nt LS. |.. ....14,939,700 |...100.671 15,100,605 | ............15,000,000 | ........... 14,945,690 5,990 | ..o [ e 3.300 |...... 3.346 |MS......| coevee 145,750 | ........ 342,375 | 01/03/2017. | 03/15/2027.
316773 AD 2 |Fifth Third Bancorp SUD BK Ni.........cc.oourverriiiriiiriieeiiseseeseieeesieeesissesins | ceveees o] 3,093,732 |...100.974 2,877,770 3,003,732 | oo [ e [ e | e | s 4.500 |...... 2494 | Dot | o 10,688 | ........ 128,250 | 11/13/2013.| 06/01/2018.
316773  CH 1 |Fifth Third BanCOrD SUD BK Ni........ovverrrercrirrerieeeisseeisssesssssisesssssessssennnas | ceveees ] vereneer.20,607,600 |...152.701 | ... 22,905,165 | ............15,000,000 | ........... 19,974,828 | ... | e (RKY2V20[0) ) IS B 8.250 5.506 |MS......| ooveoe 412,500 | ..... 1,237,500 | 08/14/2012. | 03/01/2038.
316773 CT 5 |Fifth Third BANCOMD S NL. e snssnns | ceeeees e | i 2FE | s 13,680,435 |...101.057 | ............ 13,642,682 | ............13,500,000 | ........... 13,621,625 | .ooovvevveeneineiienes [ s (45,821) [ .ooverevereeernennens [ e [ e 2.875 |...... 2.508 | s | i 166,031 | ........ 388,125 |08/25/2016. | 07/27/2020.
31677Q°  BG 3 |Fifth Third Bancorp S NL.........ccuevemrieieriericeieniseiseesieseseessssssenisesienes | s | e | IFE | 9,992,500 |..... 99.044 . 9,994,735 1,451 [ s | s 2.250 2.266 | JD....... | voovrenne 10,625 | ........ 225,000 | 06/09/2016. | 06/14/2021.
32007U BW 8 |First Data Corp Term LN D NE 1. sieeiseesseesssiseenssnsenens. | s o] 4,136,184 |...100.028 ..4,124,009 ...4,122,863 4,120,958 (13,893) [RIRCC7 T PRI [N IO 3.802 |...... 3.233 [MON... | ccovrvrnes 3,406 | ..cooonee 78,323 | 06/14/2017. | 07/10/2022.
32007U BX 6 |First Data Corp New 2024 Term Ln Nt 1......c.cccovvivirenns I I o] ....20,791,236 |...100.036 21,011,326 21,003,828 20,780,294 (14,611) 3,670 | ovorererceririienns | e | s 3.727 |...... 3.701 |MON...| wcccvuueee 17,396 | ..o 86,978 | 11/15/2017. | 04/26/2024.
33829T AA 4 |Five Corners Funding Trust Sr Nt bbbt enes | ereias o] 5,177,300 |...107.163 | ... 5,358,145 | ...cccoovn. 5,000,000 5,132,607 | .coooevvvcrierneiinns | e (19,739 [ oocvvrerireeerneiens [ e [ e 4419 | ... 3.909 |MN......| woocreneee 28,233 | ........ 220,950 | 08/26/2015. | 11/15/2023.
341081  FM 4 | Florida PWr & Lt CO Nt....ovouuivireierrirerieeiessisssessesssssssssssssssssssssssnnnes | oeveees el AFE | 12,062,234 |...101.680 | ............ 12,049,033 | ..occveneee 11,850,000 | ........... 12,040,082 (21,013) [ oo [ e [ e 3.125 2.897 | D | i 30,859 | ........ 370,313 | 12/07/2016. | 12/01/2025.
345397  WF 6 | FOrd Motor Cr CO SINL.....cuuucieiieriieiieeieeisseesssisesiessesisessssissssessesissenas | eeeeas 1,015,558 |...104.859 | ... 1,000,000 1,009,646 (1,823) [ oo | e | s 4.250 |...... 4.023 [MS...... | v 11,924 | ......... 42,500 |07/30/2014. | 09/20/2022.
345397 XK 4 | Ford Motor Cr CO SINL.....cccuiueiieiiriierierissesssisesiesieseseesssiessssesiesesseses | eveees s | e 2FE | 7,500,000 |...101.221 | ... ...7,591,598 7,500,000 | .ooooveerireririnnns [ e e | e | s 3.157 |...... 3157 | FA.ooie| v 96,683 | ........ 236,775 | 07/30/2015. | 08/04/2020.
345397 XQ 1 | FOrd Motor Cr GO SINL.....cuuceriereieiieeieeiseesssisessessesisesssssissssessessssenas | eeeeas ] 9,992,700 |...101.400 10,139,970 9,995,957 1,248 | oo | e | e 3.200 |...... 3214 | o | v 147,556 | ........ 320,000 |11/04/2015. | 01/15/2021.
35921@ AA 8 |Frontline Technologies Gr LL T LN Ni.......cocoevivviniieisineeeneenssissiens | vevees e R 5,923,678 |..... 98.500 | .cooveriennd 6,055,712 | .. 5,931,875 8,197 | v [ e [ 8.100 |...... 8.689 |[MJSD. | .......... 23,374 | ........ 212,862 | 09/18/2017. | 09/18/2023.
361448 AR 4 | GATX COMP ST NE....coouiiiiiiciieriecieeississ ettt sssssssenss | eeeias | e 2FE | 10,145,226 |..... 99.965 | ... 10,196,461 | ...ccoonve. 10,200,000 | .....c.ne. 10,186,928 | ..oouvvevvrncrrrerirnees | ereneee 10,579 [ i | e | s 2500 |...... 2.609 |MS......| ooceeenee 75,083 | ........ 255,000 | 11/14/2013.| 03/15/2019.
36874V AK 4 | Generac Power Systems Inc Replacement Te........co.vvverviieinrinrenrnninsnsiinnis | oves e | FE| oo 5,331,274 {...100.281 | ..covvvvvuvs 5,329,190 | ..ovvrennes 5,314,246 5,329,190 | coovvieennns(1,863) [ coviiiieeecn(221) | s [ | e 3.349 |...... 3.299 |JAJO.. 12/08/2017. | 05/31/2023.
369550 AW 8 | General Dynamics COmp St NL.......cc.oevuuevveveieieeiessiessessessiss e | envons . 2| ... 1FE] ...........33,328,879 |..... 95.888 33,503,232 34,940,000 33,564,764 | ...ooovvrerrnceiinns | erererrni224,380 | s [ s [ 1.875 |...... 2.633 |FA....... 12/09/2016. | 08/15/2023.
369550 AX 6 | General Dynamics Corp Sr Nt . 8,024,360 |..... 93.625 | ... 8,500,000 8,072,550 | ..oovvveerirerirnriinns | 3,266 [ oo | e | s 2125 |...... 2.784 |FA...coo.| oo 68,236 | ........ 182,130 | 11/18/2016. | 08/15/2026.
369622 SM 8 | General Elec Cap Corp Sub Nt | e | el AFE | 6,106,440 |...107.979 | ... ...6,478,746 6,000,000 6,039,173 | cvvvoevrerevreinrerns | evereeeene(11,353) | oo | e [ e 5.300 |...... 5.070 |FA oo | v 123,667 | ........ 318,000 |02/23/2011. | 02/11/2021.
36962G 4D 3 | General Elec Cap COMP ST NL.......cviviiriiniiieiieeecisssiss s ...15,356,700 |...105.959 15,893,865 | ............15,000,000 | ........... 15,071,285 | ..o | e (B1429) | s v | e 6.000 |...... 5.685 |FA......| cooveee. 360,000 08/04/2009. | 08/07/2019.
373334  KF 7 | Georgia Pwr Co Sr Nt ..8,981,550 |..... 99.101 ,919,063 8,987,973 JSSSTRRRRIN PO 2400 |...... 2.443 .54,000 03/02/2016. | 04/01/2021.
375558 AU 7 |Gilead Sciences Inc Sr Nt ...12,170,528 |...106.655 11,982,633 | ............11,235,000 | ........... 11,703,370 | oo | v (110,534) | oo v [ s 4.400 |...... 3.257 08/27/2013. | 12/01/2021.
375558  BF 9 | Gilead SCIENCES INC ST NE.......eouverrrrerreereeeseeeseeesseesseesesssseessssssnnees | oeveees [P OO VPO | = ISR 9,959,600 |...103.740 10,374,000 9,967,119 3,394 | oo | e | s 3.650 3.697 09/09/2015. | 03/01/2026.
37946# AA 3 |Global Franchise Group LLC Term Ln Nt 1 et | o e [l SFE | 4,785,878 |..... 99.000 | .ooverienees 4,785,878 4,785,878 (6,003) 6,003 | .o [ e [ 7.338 |...... 7.619 09/15/2017. | 12/18/2019.
38141G VP 6 | Goldman Sachs Group INC SrNE...........rvereerreeeneeineeessenesseeessesesssssssnneens | e [P OO VPO | = IO 7,525,575 |...100.500 7,514,570 (5,135) [ covueernrererrerins | ceererinernerineeins | v 2.750 |...... 2.675 206,250 | 10/16/2015. | 09/15/2020.
38148L AE 6 | Goldman Sachs Group Inc Sr Nt ...103.025 5,985,048 1,723 SRR IO 3.750 |...... 3.789 225,000 | 05/19/2015. | 05/22/2025.
391164 AF 7 | Great Plains Energy Sr Nt . ..108.711 | ............17,083,902 | ............15,715,000 | ........... 17,101,170 [P2:i<X7.20) ) N DU B 5292 |...... 3.153 831,638 | 08/26/2014. | 06/15/2022.
40406# AD 4 |HaiAcquistion Corp Term Ln Nt 1 8,773,849 |..... 97.487 8,778,577 A28 | e | e | s 9.250 |...... 9.922 11/01/2017. | 10/31/2023.
404119 BU 2 [HCA Inc High Yield COM........cccviurrremirmerierirerireesseisssssessensessssensssssssssnenss | eovenne | o [ eoverneees | e 3FE| s 1,002,500 |...100.500 1,002,284 19,972 (188) | eveveerrrrerernens [ erererveemerisernenes [ s 4.500 |...... 4.469 ..45,000 |09/14/2016. | 02/15/2027.
404121 AC 9 |HCA Inc 1st Lien Nt 3,352,500 |...106.000 3,000,000 376,108 | ..o | s (78,500) [ ..ovvvverrerriins [ v [ e 6.500 |...... 3.601 09/09/2015. | 02/15/2020.
404122 AU 7 [HCAInc Term Ln B8 Nt 1 ..1,616,866 |...100.578 1,609,387 1,616,136 (730) [SSSTURRRRIN PR 3814 |..... 3.179 03/31/2017. | 02/15/2024.
41242* AR 3 |Hardwood Funding LLC Sr Nt 6,077,880 |...100.314 6,000,000 6,064,501 | ..oocooveirieiiniieeis [ s (QETRTA) ) TN DR IO 3.010 |...... 2.680 03/28/2017. | 06/07/2021.
412822 AD 0 |Harley-Davidson INC S NL.......cceurverreerrrereeesnesenneessesesesesssssssssssssssssnes | eevenns [P ISR IOV 1FE| oo 2,983,470 |...102.441 3,000,000 2,986,962 L1 £ T R U IO 3.500 |...... 3.566 07/23/2015. | 07/28/2025.
412830 AB 9 |Harley-Davidson INC CO Gtd Nt.........covuuriueieriireiiniieeieieeseesssissiessenins | eeeens JO IO IV 1FE 7,155,234 |...102.137 5,977,000 6,084,164 (231,855) | cevoovvriniieeis [ e [ 6.800 |...... 2.790 02/18/2013. | 06/15/2018.
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41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term Ln Nt 1.....c.ocvceeciiceincieneesseiseeinees | s [P PPN IOV 3FE| s 6,942,809 |..... 97.732 | oo 6,942,809 | ...oocvvnee. 7,103,933 6,942,809 (4,056) 4,056 [ ..o | e | e 6.107 |...... 6.508 | JAJO.. 10/12/2017. | 10/12/2024.
41902@ AA 9 | Sigma Electric Manufact Corp TEM LN A-2........ccoocvvmrevennreenneeesnneeisseissseiiins | coveees | o [evvevnenins | c00e3FE | cii..5,622,201 | ... 97.992 5,737,500 5,622,291 (2,681) 2,681 | overerrererinen | e | e 6.130 |...... 6.533 | JAJO.. 10/31/2017. | 10/31/2023.
423457 AB 6 |Helmerich & Payne Intl Sr Nt ...105.265 8,100,000 8,227,093 reveennn(14,962) [SSSTURRRRIN PO 4.650 |...... 4.391 [MS...... . 08/14/2015. | 03/15/2025.
428236 BV 4 |Hewlett-Packard Co Sr Nt ...106.291 ...5,314,565 5,000,000 4,998,576 322 [ [ e [ e 4.650 |...... 4.658 [JD....... | coooree 14,208 | ........ 232,500 | 02/18/2013. | 12/09/2021.
438516 BL 9 |Honeywell International INC S NL.........c.covvvereririnerieieseeieseeeessssissssssesenns | eveies . ....14,840,810 |..... 96.721 14,991,678 | ............15,500,000 | ........... 14,905,520 58,076 | .voverereverrinis [ i 2.500 2997 [MN....| ooooo.. 64,583 | ........ 388,576 | 11/21/2016. | 11/01/2026.
446150 AG 9 |Huntington Bancshares Sub Bk Nt LS. .. 9,021,428 |...111.827 8,386,988 8,144,833 (202,516) | covvvevvveereiiiens | ceverieneiieneiiennins [ s 7.000 |...... 3.888 | Do | o 23,333 | ... 525,000 |01/01/2016. | 12/15/2020.
446150 AH 7 [Huntington Bancshares SrNt...........ccccvveeeenerinrinerierineenneinssnnenenseneseennns | evenee | [eoverrneens | oeen2FE | i, 7,228,787 |..100.294 | .............. 7,226,190 7,208,148 (5,261) [ covovvrrvrrnienins | eeveriissieniinnies | e 2.600 2524 |FA.ooo| v 77534 | ........ 187,330 | 07/30/2014. | 08/02/2018.
446150 AK 0 [Huntington Bancshares Sr Nt ] . rerrenn 13,978,860 | ... 98.390 | ... 13,774,558 | .. 4,000,000 | ........... 13,983,957 741 | e [ [ 2.300 2.330 | Jdees | e 149,372 | ........ 299,639 | 08/04/2016. | 01/14/2022.
446413  AH 9 [Huntington Ingalls Industries Sr Nt. SSSTTRRRRRIRIN BTN [P I 1 2FE| s 7,086,875 |...107.000 | .............. 7,490,000 | ..oovvveneees 7,000,000 7,071,681 (7,355) [ cooocerreerrenins | e | v 5.000 |...... 4.842 MN...... | oo 44722 | ........ 350,000 |11/23/2015. | 11/15/2025.
446413  AK 2 |Huntington Ingalls Industries Sr Nt. SRRSO BN ] ...10,043,380 |..... 99.750 9,975,000 | ............10,000,000 | ........... 10,043,266 (114) | ceveeeeneieens [ e [ s 3483 |..... 3430 |JD.occes | o 29,025 12/18/2017. | 12/01/2027.
446438 RQ 8 [Huntington Bancshares SrNt...........occueeerverivmerierierineeissiseneseesesseesssines | ceves | e |l IFE | 9,958,000 |...100.826 10,082,590 9,977,096 8,237 | oo | revereeereeinsinenes | s 2875 |...... 2.966 |FA.......| cooveene 104,618 08/17/2015. | 08/20/2020.
449669  AK 6 [IMC GIODEI INC ST NE.......ouieuieieiiice sttt | sriies e 10,968,469 |...122.758 12,355,563 | ............10,065,000 | ........... 10,693,544 | .....ovvvvnrrrnnnis | e (43,649) [ ...ovverrrieriis | e | e 7.300 |...... 6.443 |JJ.ooo | v 338,799 07/28/2010. | 01/15/2028.
449669  CD 0 [IMC GIODEI INC S NE.....ouvvereverreeieeeseeeeee s ssssssssssnnes | eevenns ] ..102.152 | ... 817,218 | .. 800,000 812,333 (20,381) [ .ovverrerrererins [ errerirerieeerseeieens [ e 7.375 | ...... 4.666 |FA.....| oo 24,583 08/05/2010. | 08/01/2018.
449934  AD 0 [IMS Health Inc High Yield COrp..........ueuuurreumrereereineiseiiesesneeseesssisssssesssenens | seveee el BFE | 10,812,813 |...102.500 | ............ 10,813,750 | ...ocveneee 10,550,000 | ........... 10,758,173 | ..vvvvnne 206,172 | .cocvvnees (21,9124) [ o [ e [ e 5.000 |...... 4.685 |AO..... | coeees 111,361 10/13/2016. | 10/15/2026.
452308  AX 7 [lllinois TOOI WOTKS INC S NL........cvuuiverrirrerieirisrierieniscessessssisessesssensenenns | cevees . 8,635,320 |..... 97.614 ...8,785,296 8,666,981 31,661 | oo | e | e 2.650 |...... 3.131 [MN..ooo | e 30,475 01/05/2017. | 11/15/2026.
45255@ AD 7 |Impact Community Capital Nt.........coccrveererrereeinrieiieieesiseesssiseesenseseseenes | reeens [P0 OO ISV £l IO 331,764 |..... 91.120 302,304 302,304 25,181 | oo [ e | e | e 2.727 |...10.233 [MON... | «cccovvrrneen. 754 | ... 05/16/2003. | 07/25/2031.
45475Q AR 4 |Indiana Gas Co MT Ni.......ccouriierimririniiriniienisneiesiesissssiessesssessessssseses | oveees | e |l IFE | s 1,508,835 |...118.796 1,505,402 (283) | evevrerrrinrirens [ e [ s 7.080 |...... 7.035 |[MS......| oovree 31,270 | ooveeee 106,200 | 02/23/2001. | 10/05/2029.
454889 AN 6 |Indiana Michigan PWr Co SrNESEr L.......c.viiiiirieiinciieeseiseiesieeseesssinns | ceiies JO PRI IOV 2FE| ... 2,470,522 |..105.432 | ... ...2,375,381 2,364,437 | oo | ereeeenn(89,967) [ oo | e | s 7.000 |...... 2.783 |MS......| ovrenne 46,437 | ........ 157,710 | 10/27/2016. | 03/15/2019.
457187 AB 8 [INGredion INC SFNL........ciiveiriiicieisie e | cevees [P I (A 2FE| oo 13,641,890 |..... 98.180 | oo 13,254,273 | ...........13,500,000 | ........... 13,626,287 | ...ovvovvvrvrrverrenes [ rrerreen(12,360) [ oo | v 3.200 |...... 3.077 |AO...c.. | covvee 108,000 | ........ 442,800 | 10/03/2016. | 10/01/2026.
458140  AQ 3 [INtel COrp S NE.....couieeiiceirceierieeieeeeseesesissssessesesseesssssssissnsensensnes | eoenne | oo [ ereenneen T | e 1FE 9,990,600 |...101.090 10,108,970 9,995,014 | ..o | e 1,853 [ i | s | s 2450 |...... 2470 | oo | v 103,444 | ........ 245,000 | 07/22/2015. | 07/29/2020.
458140 AR 1 [Intel Corp S NE....oouiviiiicreriicierseesssnniesiesesessnessnsseniensensee | eoveene | oo [ eeverenene | e 1FE| oo 9,754,501 |...102.865 10,038,605 9,755,950 | .ovevveerierinrennns | e BT [ | e | s 3.100 |...... 3107 | s | v 127,734 | ........ 302,529 |07/23/2015. | 07/29/2022.
458140 AU 4 |Intel Corp SrNt... bbbt | series [P I (. 1FE]| ... 9,974,600 |..... 97.466 9,746,580 9,978,277 | covevvvverrernernens | v 2,289 [ o | v | e 2.600 |...... 2.629 |MN......| woocreenee 30,333 | ........ 260,000 | 05/12/2016. | 05/19/2026.
458140 BD 1 |Intel Corp SrNt... bbbt | erieis . 2| 1FE] ...........14,996,250 |...100.917 | ... 15,137,580 | ............15,000,000 | ........... 14,996,563 | ...coocvvevinrirenns | v 313 i [ [ 2.875 |..... 2.879 [MN......| oo 59,896 | ........ 215,625 | 05/08/2017. | 05/11/2024.
459200 AR 2 |International Bus Machs Corp SrNL.........coocmrrierrreereiennreenneeenneeesseeessesenns | cevenns [P I [ 1FE| oo 4,878,944 |..124.728 | ............. 6,236,420 4,908,232 | ..oocverereneernnrinenns | eereenernen8,729 [ s [ [ 6.220 |...... 6.480 |FA.......| covvee 129,583 | ........ 311,000 |02/18/2013. | 08/01/2027.
459200 GM 7 |International Bus Machs Corp Ni..........ccccreuvivnrniiierinnnrnersineienssisssnsssnsenens [ ovnne [ | veveveeen | e 1FE] o 9,205,120 |...104.433 8,123,697 | .ovvvrevrvrericnnn | ereeerend(180,217) [ e [ | e 7.625 |..... 5582 |AO...... | oo 128,778 | ........ 610,000 | 02/19/2009. | 10/15/2018.
465685 AF 2 [ITC Holdings COMp SFNE........voeecveeeceeeeeeeeeeeceneseeseeeeneseenessensssessssssnnssnnssnes | evveees | oo | overreensd | eer i 2FE [ e 9,157,376 |...104.968 ...8,549,627 8,469,046 | ....coovvvrrerirnciriens | reerenn(150,922) [ oo | e | s 5.500 |...... 3461 | | e 206,566 | ....... 447,975 | 02/18/2013. | 01/15/2020.
465685 AJ 4 [ITC Holdings Corp Sr Nt ....10,120,947 |...102.586 10,258,580 | ............10,000,000 | ........... 10,087,229 | .cooovvvvrrvcrrerrenes | erereenn(12,027) [ oo | e | e 3.650 |...... 3.496 | JD....... 10/27/2016. | 06/15/2024.
465685 AN 5 [ITC Holdings Corp Sr Nt 7,740,123 |...100.073 7,755,627 7,740,162 | oo | e 39 [ | v | e 3.350 |...... 3.365 |MN...... 12/19/2017. | 11/15/2027.
46623E  KG 3 |JP Morgan Chase & Co Sr Nt ....10,000,000 |..... 99.105 | .vvrvrre 9,910,450 | ............10,000,000 | .......... 10,000,000 | .....evorremmrermrirenes [ rorerimriiniinninens v | v 2.295 2295 |FA..ccooo| oorrin 86,700 | ........ 233,963 | 08/03/2016. | 08/15/2021.
46625H HQ 6 | JPMorgan Chase & Co Sr Nt 18,829,380 |...105.656 .20,074,640 . FEUTRTRROU OO 18,986 JSSSTURRRRRIN B 4.950 |...... 5.066 940,500 |05/07/2010. | 03/25/2020.
46625H JY 7 |JPMorgan Chase & CO SUD Nt.......ccccvvvenriieinnnnieinnneiennsisssssisssssnsnssennnns | eovere | oo [ovrnninens | verenFE | i 4,973,750 |..104.312 | ....ccoeec 5,215,615 4,981,341 2,395 | oo [ e [ 3.875 |...... 3.939 193,750 | 09/03/2014. | 09/10/2024.
46625H MN 7 | JPMorgan Chase & CO SINL.........cccuecveveeerecissiessesssesesssessssssssesssssssnsns | vevvees | or | evveensinnns | oee IFE | i 4,981,200 |...104.834 4,985,127 1,664 | oo | e | oo 3.900 |...... 3.946 195,000 | 07/14/2015. | 07/15/2025.
478115  AA 6 | Johns Hopkins University Nt. e e 1,260,295 | ...104.489 1,260,870 81 | v | s [ e 5.250 |...... 5.257 01 | 66,203 | 02/18/2013. | 07/01/2019.
478375  AD 0 [Johnson Control INtl PIc SENL..........ccuurveererrimeereeiseriesiesieeseeissssenseseesenns | cevees [P I 1 2FE| s 1,710,181 |...105.472 1,681,616 1(28,258) [ ..o [ e [ 5.000 |...... 3.082 A2 | s 80,750 | 12/28/2016. | 03/30/2020.
478375  AF 5 |Johnson Control Intl plc Sr Nt..... . 2| ... 2FE 8,249,199 |...103.439 8,203,602 . .(45,109) SRR IO 3.750 |...... 3.104 I 300,938 | 12/28/2016. | 12/01/2021.
485134 BP 4 [Kansas City Power and Light Sr Nt. B - 1 2FE| oo 17,437,700 |...102.356 17,912,300 | ............17,500,000 | ........... 17,450,450 5,535 | .veveerrerieeenns [ v [ e 3.650 |...... 3.693 |FA..ccoo.| covvenas 241,306 | ........ 638,750 | 08/13/2015. | 08/15/2025.
485170 AR 5 [Kansas City Southern Inds INC Sr Nt..........coocoriiniiiciieiiincsssveserissins | v [P PR IOV 2FE 3,995,983 |...101.524 4,060,948 3,996,831 AT2 | e [ [ s 3.850 |...... 3.865 |MN......| woocveneee 19,678 | ........ 154,000 | 07/26/2016. | 11/15/2023.
49338C  AB 9 | Keyspan Gas East COM ST NL.......ocurrerrerreenresnneessseesssessssessssenssssnssnns | soveees [P IR IOV 1FE ...15,307,034 | ..... 97.211 14,873,222 ..15,300,000 | ........... 15,306,169 (625) | everneerrreenrrnens [ e [ s 2742 |..... 2.737 |FAcooir| v 158,488 | ........ 431,180 | 08/03/2016. | 08/15/2026.
49446R AN 9 | KimCO Realty COmp ST NE........cvuuiiieriieiiicieeise st siesssesenes | eeeins JO IR IOV 2FE ..2,482,975 |...101.981 2,500,000 2,487,885 2,264 | oo | e [ s 3.400 |...... 3510 ..85,000 | 10/07/2015. | 11/01/2022.
49446R AP 4 | Kimco Realty Corp St NE........ccoiveecvecieiiesiecieesssessessiesssesssssssssssssssssssses | oeveiee | oo | evenneen ] | s 2FE| . .946,582 |..... 94.394 . 1,000,000 946,787 205 SSSSTURRRRIN PO 2.800 |...... 3.511 .. | 12/18/2017. | 10/01/2026.
494550 AL 0 |Kinder Morgan Energy - LP Sr Nt e | 2FE| ... ..5,808,950 |...128.304 | ... ..6,415,190 | .. 5,000,000 5,651,124 | .ooooovvcierneiinns | e (27,815) [ oo | e | e 7.750 |...... 6.345 <eer...387,500 | 03/10/2011. | 03/15/2032.
494550  AY 2 |Kinder Morgan Energy - LP SrNE..........ovrvereeneeinneensneesseeesssessssssssnsssnnees | eevenns [P I 1 2FE| s 4,019,350 |...100.465 | .............. 4,018,600 | ....ooouvennn 4,000,000 4,000,308 (V2274 N DO 5.950 |...... 5.885 |FA...coo.| wvvrvnnee 89,911 | ........ 238,000 | 02/06/2008. | 02/15/2018.
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50075N AU 8 | Kraft FOOOS INC ST NL......ooueerceeieeeseeeiseeeieeesssesessenesseessssessssssssssssssssnns | eoneee | e | e 2FE | s 30,903,040 |...100.318 | ............ 29,092,336 29,000,000 29,023,371 (272,811) | covereeerreerveinens [ e [ e 6.125 |...... 5.144 |FA...c.| v 740,104 | ..... 1,776,250 | 12/01/2009. | 02/01/2018.
50075N  BA 1 | Kraft FOOS INC ST NL.....ouuiiriireiiniisie s | s o] ...26,790,345 |...105.717 28,543,590 27,000,000 26,945,993 L7 2 T DO B 5375 |..... 5477 |FA..o.| v 568,406 | ... 1,451,250 | 02/04/2010. | 02/10/2020.
50076Q AU 0 |Kraft Foods Group Inc Sr Nt... 17,026,900 |...105.950 .15,892,455 ...15,692,237 |.... ceenenn(313,024) ST I 5.375 3.097 vrern315,781 806,250 |06/27/2013. | 02/10/2020.
50076Q AZ 9 |Kraft Foods Inc Sr Nt 5,605,962 |...102.326 5,888,856 5,673,484 | ..o | s 16,579 | covvverervienriinns | ceveineeeinesiieennes [ oo 3.500 |...... 3.851 | Do | o 13,988 | ........ 201,425 | 09/04/2013. | 06/06/2022.
50077L  AK 2 |Kraft Heinz Foods Co Sr Nt. ....10,053,584 |...103.287 10,328,710 [(32221) ) [ B 3.950 |...... 3.878 | | v 182,139 | ....... 395,000 |08/19/2016. | 07/15/2025.
502413  AY 3 |L-3 Communications Corp Gtd Nt............. ..14,750,625 |...104.742 14,384,164 | ..........13,733,000 | ......... 14,017,149 | ..o | e (151,811) | covvvrrerirvriieens [ e [ s 5.200 |...... 3.984 |AO...... | covveeee 150,758 | ........ 714,116 |02/18/2013. | 10/15/2019.
502413  AZ 0 |L-3 Communications Corp Sr Nt ....14,251,615 |...105.203 13,724,836 1(188,025) [ oo [ e [ v 4.750 |...... 3.153 | s | e 285,744 | ... 619,685 | 10/27/2016. | 07/15/2020.
50540R  AJ 1 |Laboratory Corp of America Sr Nt ...13,765,992 |...105.231 | ... 13,127,530 . eeererene(169,037) [ oo [ | o 4625 ... 3110 [MN. | oo 73724 | ... 576,969 |02/18/2013. | 11/15/2020.
50540R AT 9 |Laboratory Corp of America Sr Nt 6,984,250 |...100.156 | .............. 7,010,892 6,984,994 .7 O I 3.250 |...... 3.286 |MS......| ovreenee 81,521 [ oo 08/15/2017. | 09/01/2024.
52736R  BG 6 |Levi Strauss & Co Sr Nt ] ...10,710,263 |...104.250 11,206,875 | ............10,750,000 | ........... 10,718,672 27,253 3,340 | v [ [ 5.000 |...... 5.047 |MN...... | coovveenee 89,583 | ........ 537,500 |07/17/2015. | 05/01/2025.
53117C AN 2 |Liberty Property LP Sr Nt et | s [P PO IOV 2FE| s 9,202,000 |...105.030 | ...ccoovuve. 9,032,563 9,076,411 | oo | eererreeenn(99,133) [ oo | v | s 4125 | ... 2.793 | D | i 15,767 | ........ 354,750 |09/20/2016. | 06/15/2022.
53117C AP 7 |Liberty Property LP Sr Nt FESSTUORRIT BOO JO IO IOV 2FE 7,323,930 |...101.329 | ... 7,289,327 | .o | e RTA22) [ s | e | e 3375 |...... 2914 | Do | o 10,688 | ....... 240,469 | 09/20/2016. | 06/15/2023.
53117C  AQ 5 |Liberty Property LP Sr Nt et | s [P PO IOV 2FE| s 8,639,600 |...106.697 | ... ...8,535,760 8,568,293 | ....ovvverrerirnreinns | eererrennn(58,830) [ oo | e | s 4.400 |...... 3116 |FA.oooo| v 132,978 | ........ 264,000 | 08/03/2017. | 02/15/2024.
53117C AR 3 |Liberty Property LP Sr Nt SOOI DO [P I 1 2FE | e 999,550 |...102.404 | .....cccooouee 1,024,042 999,684 | ....oovereerrrinerines | cerrnerierineeenn 3T | e | e | e 3.750 |...... 3.755 |AO...... | covvrenns 9,375 | v 37,500 | 05/01/2015. | 04/01/2025.
53117C  AS 1 |Liberty Property LP Sr Nt et | s [P PO IOV 2FE| s 9,346,318 | ..... 98.416 | ..oooverenee 9,349,539 9,361,531 | oo [ e 13,373 [ | e 3.250 |...... 3.443 |AO...... | oovreene 77,188 | ........ 318,184 | 12/06/2016. | 10/01/2026.
532716 AU 1 |Limited Brands Inc High Yield COrp.........coocuieermeernerincrereerneinennns LS..|. .. . 11,777,500 | ...106.625 11,728,750 | .. ..11,000,000 | ........... 11,529,813 | covoveevercrierinens | v (115,110) | covvreeereersrinens [ reeereeerserissisenes [ s 5.625 |...... 4.336 |FA.....| e 233,750 | ........ 618,750 | 11/17/2015. | 02/15/2022.
53961*  BL 9 |Local Initiatives Support Corp Prom Nt ....20,000,000 |..... 96.398 19,279,605 20,000,000 20,000,000 | .oovevrirerirreiinin | e | e | e | e 2.500 |...... 2.500 |JAJO.. | oo 125,000 | ........ 500,000 |06/12/2015. | 01/01/2023.
539830 BE 8 |Lockheed Martin Corp Sr Nt. o] 3,491,570 |..... 99.683 | ... 3,488,916 | ..ccoovnne. 3,500,000 3,492,643 883 [ i [ e [ e 2.900 |...... 2.930 12/18/2017. | 03/01/2025.
539830 BG 3 |Lockheed Martin Corp SINL.........ocviurirriiiiiieierieeieeiesienessesssiens | eeeees [P I (A 2FE| v 5,464,855 |...101.609 | .............. 5,588,468 | .............. 5,500,000 5,474,584 4579 [ o | e | e 3.100 3.200 11/16/2015. | 01/15/2023.
539830 BH 1 |Lockheed Martin Corp SINL.........ocvuiereiririneineiieeiesisesesisesse s eseseesenines | eeeees 2,607,800 |...103.838 2,500,000 2,590,011 (LY 4T SRR NIRRT IO 3.550 |...... 3.042 02/12/2016. | 01/15/2026.
54233*  AA 4 [Lone Star Trans LLC SrINESer A........ccovvevrenrvvnrinernerennnenirssisesssssinssnennns | evvenes | o [eovereveen 1| el IFE | s 8,000,000 |..... 99.432 8,000,000 8,000,000 | ...vverurrermrrirennes [ errirenrinenrinnnnins [ e | e | e 2450 |...... 2.450 07/17/2014. | 12/15/2021.
55340# AB 5 |MB2 Dental Solutions LLC Term Ln Nt 1 3,452,735 | ..... 99.000 3,496,658 3,454,278 1,543 | oo | e | e 6.443 | ...... 6.333 09/29/2017. | 09/29/2023.
55368* AD 2 [MSHC Inc Term Ln Nt 1 . . R 6,047,815 |..... 99.000 . 6,202,888 6,056,012 8,196 [ .o [ e [ 5.630 |...... 6.104 08/14/2017.| 07/31/2023.
55368  AF 7 |MSHC Inc Delayed Draw Term LN Nt 1........coooveeiieeneimierinnsineiesneinenssenienens | sevene | e | e BFE | e 1,071,243 |..... 99.000 | ..............1,065,860 | .............. 1,076,626 1,065,860 (5,587) 204 | oo | s [ s 5.925 |..... 5.720 09/27/2017. | 07/31/2023.
56081# AR 1 |Major League Baseball Tr Nt........cccovivierirniineiniiieieieienssisseesssessssessennnes | covenes e AFE | 6,000,000 |...101.627 6,000,000 6,000,000 | ..ovoereieriinneienins | e e [ e [ 3.440 |...... 3.440 09/10/2013. | 12/10/2020.
56081# BE 9 |Major League Baseball Tr Sr Sec Nt Ser A... ISP IO | e | el AFE | 3,000,000 |..... 97.174 ..2,915,214 3,000,000 | ..eeverereerrreirnnees [ e | e | e | e 2640 |...... 2.640 02/09/2017. | 12/10/2023.
56081# BF 6 |Major League Baseball Tr Sr Sec Nt Ser B... [SUPTURIRRIOTRIONS IO o e |l IFE | 4,000,000 |..... 96.330 | .o 3,853,202 4,000,000 | coooverrirniienienis [ [ e | s 2.920 |...... 2.920 02/09/2017. | 12/10/2026.
564759 QB 7 |Manufacturers & Traders Tr CO FX-t0-Flt........ccoovuniririnerneiineinecieniseineniienes | e ] ....15,047,350 |..... 99.254 14,987,399 | ............15,100,000 | ........... 15,084,030 6,910 | covvrreeerrrinnns | e [ e 2121 | ... 6.044 05/21/2007. | 12/01/2021.
565849  AK 2 |Marathon Oil Corp Sr Nt LS. [ [t | i 2FE | e 8,303,435 |..... 99.026 | ..occorvennnn 8,417,193 8,323,550 20,115 | oo | e [ e 2.800 |...... 3.268 05/31/2017. | 11/01/2022.
565849 AP 1 | Marathon Oil Corp Sr Nt LS. .. 12,226,830 |...104.507 .12,540,792 12,221,668 (5,162) JSSSTURRRRRIN B 4.400 |...... 4.159 .. | 09/20/2017. | 07/15/2027.
579780 AL 1 | MCCOMICK & CO INC ST NL.....oouuivrrrirrriiriicriiseisesesesis s | eeeees . ...10,998,900 |..... 99.924 10,991,662 ...10,998,995 95 | oo | e | s 2.700 |...... 2.702 .| 08/09/2017. | 08/15/2022.
579780 AM 9 | McCormick & CO INC SI L.t eeseessensesienes | eeeens . 6,995,590 |...100.530 6,995,823 233 [ e [ e [ 3.150 |...... 3.160 08/09/2017. | 08/15/2024.
581557  BE 4 |MCKeSSON COIP ST NE.....viiveiiiieiseieienisiessie s sssssesenssssssssensssnns | coeres PO I 1] 2FE | oo 3,041,232 |...103.579 3,028,236 (3,993) [ covvveverrrervnree [ e [ s 3.79 |...... 3.625 07/30/2014. | 03/15/2024.
58155Q AD 5 |McKesson Corp Sr Nt ...105.983 . 998,910 312 [ s [ e [ 4.750 |...... 4.788 01/01/2016. | 03/01/2021.
589331 AN 7 |Merck & Co Inc Sr Nt ..1,490,535 |...104.290 ,564,346 1,498,271 1,087 USRI PO 5.000 |...... 5.081 06/22/2009. | 06/30/2019.
59217G  AQ 2 |MetLife Global Funding | Sec Nt..........c.cccoucen. ...11,752,220 |...104.866 11,535,216 | ............11,000,000 | ........... 11,696,647 | ..oovvvvnrerernerrenes [ e (GISYA) | N IR PO 3.875 |..... 2.310 08/18/2017. | 04/11/2022.
59217G  AX 7 |Met Life Global Funding I Nt. 4,103,480 |...100.823 4,096,345 (7,135) [ oo | e | e 3.000 |...... 2487 08/02/2017. | 01/10/2023.
59217G  BY 4 | Met Life Global FUNdiNg | SINL.........coveoirrerrrernreinenrenseinnnressneesssnssssnnssnnnes | evnene | oo | veveeneenes | eeend TFE | i 1,035,030 |...102.761 ..1,027,613 1,033,697 [RIRCCK )T SRR NSRRI I 3450 |...... 3.018 [ Do | v 1,246 | ..........17,250 |07/28/2017. | 12/18/2026.
59217G CD 9 |Met Life Global Funding I Nt L A7,223975 99.983 16,997,025 27,205,824 | | e (18,151) [ oocvvrerererereeiiens [ e [ i 2.650 2.350 |AO...c.. | vovvenee 103,865 | ........ 222,747 | 08/02/2017. | 04/08/2022.
594918  BJ 2 | Microsoft Corp Sr Nt 16,995,580 |...102.094 .17,356,031 ...16,996,424 397 ST I 3.125 |...... 3.128 . .85,590 531,250 |10/29/2015. | 11/03/2025.
594918  BP 8 | Microsoft Corp Sr Nt 7,979,449 | ... 97.367 7,789,384 7,981,713 1,862 [ oo | e | e 1.550 |...... 1.615 | FAcoooo| s 49,256 | ... 116,250 | 12/18/2017.| 08/08/2021.
60367* AA 9 [Ministry Brands LLC Delayed Draw TL Nt 5.........ccoooevvemreerrenrieeieciesesieniienis | eveens | [evveevenies | 00re3FE | o, 2,258,609 |...100.000 2,258,609 | vvvoveeerreererreeee | oo | ereeeeeseesereneeins | eeeeeeeeeeeesreeenenns | oo 6.372 | ...... 6.341 |MON...| w.ooo..... 12,003 | .......... 41,899 | 11/30/2017. | 08/22/2022.
60871R  AF 7 | Molson Coors Brewing Co Sr Nt. 7,497,150 |..... 98.013 7,497,975 548 | ..o | e | e 2100 |...... 2108 | | e 72,625 | ........ 161,000 | 06/28/2016. | 07/15/2021.
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615369  AC 9 | MOOAYS COrP S NL.....ouvrureeiririerieeseeessiierienieesseessesssesssensesssssssssssesnins | onenen | ae | veverneenns 2| 2FE| . 7,780,010 |...109.842 | .............. 7,688,926 | .............. 7,000,000 7,738,518 | oo | e (41,492) [ .oovorevercerncrens [ e [ e 4875 ... 2.908 |FA...coo.| covvene 128,917 | 08/16/2017. | 02/15/2024.
617446 7X 1 |Morgan Stanley Dean Witter Sub Ni..........c.cccooiiiiinniicniiiciiisiccicies ...109.424 5,465,352 (1,548) [ ..o | e | s 5.000 |...... 3.633 .. | 12/19/2017. | 11/24/2025.
61746B  DZ 6 |Morgan Stanley SrNt. ...104.237 781,600 (231) | cevverereeereseienns [ e [ s 3.875 |...... 3.276 .| 12/06/2017. | 01/27/2026.
61746B  ED 4 [Morgan Stanley MT Ni......ccccooeeriiinriiniiinriininnneineniesesesnssisessessssssesssnssns | eovens | oo [eovsevenees | e TFE | 1000000 14,923,350 | ... 99.544 | .........14,931,645 | ............15,000,000 | ........... 14,939,699 | ..ooovvvvrneiieiiens | e 14,558 | oo [ e [ s 2.625 |...... 2.735 11/14/2016. | 11/17/2021.
617482  4M 3 | Morgan Stanley SUD Ni..........ccccooevvverrveererenesiiessssesessessssssssssssssssssssnssens | eoneves | o [evviveririns | eeenn2FE | oo, 2,001,163 |...107.682 2,000,737 (132) | cevereerrrinereens e [ s 4.875 ... 4.866 |MN......| oo 16,250 | .......... 97,500 |02/18/2013. | 11/01/2022.
617610  ZN 2 | Morgan Stanley SUD Ni.........coocovieiriimiiiineiieiseseiesieseeessssesssssesssesnes | eveens 8,967,600 |...101.548 ..9,139,320 9,000,000 8,973,598 2,302 | covoeveeeieneinnes | e [ s 3.950 |...... 3.988 |AO...... | coovverne. 67,150 | ........ 355,500 | 04/20/2015. | 04/23/2027.
626717  AF 9 [Murphy Oil Corp SENE......oeececeecececeeeeeeeeeeeseseeeeeeeeseeeeeeeeseeeeeessseesseseseeseeseeerins | eveeeee | oo [evveereiii | i BFE | oo 2,874,066 |...100.375 | ............. 3,011,250 ....3,000,000 2,928,952 X L2 4 DO DO B 4700 |...... 4228 [JD.cooo.| oo 11,750 | ........ 141,000 | 02/18/2013. | 12/01/2022.
628530  AX 5 [ MYIAN INC ST NE...cooeiiiiiiceiicei e | ereees 9,836,257 |...100.166 | ... 10,016,620 | .. 0,000,000 9,980,798 39,307 | oo | e | e 2.600 |...... 3.008 [JD..ccoe. | cerrrirs 5,056 | ... 260,000 | 03/04/2014. | 06/24/2018.
62927# AD 8 |NFL Ventures LP Sr Gtd Nt Ser 2015-A Tr.....coovvvrereieenerinnernenieseseessniseninns | vevnee | oo [ eevvervennd | el TFE | s 18,677,255 |..... 99.989 | ..o 18,675,166 | ............ 18,677,255 | ..oovvvonee 18,677,255 | ovouvvererierenees [ cernreissrinerneniines [ e | v | veeens 2.830 2.831 |AO...... | wovveen. 111,586 | ........ 528,566 | 06/30/2015. | 03/31/2024.
62927@ AA 6 |NHL US Funding LP Term Nt SEr 1......cccovuuriieiirneerniiineiseiiesiesisseessssissssenns | seeees 6,000,000 |...104.100 6,000,000 6,000,000 | ..oorerrereirnrineins [ [ e [ e [ e 4.180 |...... 4.202 |MJSD. | .......... 13,237 | ........ 250,800 | 09/29/2014. | 09/29/2024.
635405 AM 5 | National City COrp SUD Nt.......cvvveervirceiecriecsisecsiesseiesesssesssssssssssssssiens | eeneves | o [evviveniiins | eee IFE | i 4,120,550 |...106.024 3,500,000 3,708,326 | ....ovvorierrinins | i (147,815) | cevorvereerrrinens [ e [ e 6.875 |...... 2430 [MN......| oo 30,747 | ........ 240,625 | 02/20/2015. | 05/15/2019.
63636# AA 4 |National Hockey League SrINESEr A..........oovvviivirriiierisereeceiseesisseniieenes | oo 6,000,000 |...100.186 6,000,000 6,000,000 | .ovevuvvermriirrniis [ e | e | e | e 3.330 |...... 3331 |JDeccie | 8,880 | e 70,485 |08/10/2017. | 08/10/2024.
63655@ AA 2 |National Intergovernmental Co New TeM L........cccvcverereriiceeeinsrnerieneseis [ voreees R 1,006,469 |..... 99.000 | ... . . 1,021,796 1,007,317 849 [ oo [ e [ e 6.981 |...... 7.232 |MJSD. | ..ccceeer 8,142 | e 16,314 | 09/01/2017. | 09/19/2022.
63655@ AC 8 |National Intergovernmental Co ReallOCate. .......c...cervereercineirnerineinerisseinnnes [ ervenen | oo | eveenrnene | e 3FE | i 2,041,285 |..... 99.000 | .covvvrrrnee 2,051,647 | coovvvrnnens 2,072,371 2,042,924 1,639 [ e | ceenerineieeeieeins | e 7195 |...... 7.213 |MISD. | oo 1,222 | o 43,323 |09/01/2017. | 09/19/2022.
637417  AJ 5 | National Retail Properties INC St Nt..........c.couceneerirverrereneeneincresnncnenesees | cevvees | oo | veviverenni2 | e FE | innn.8,392,815 | .. 99.158 ...8,428,396 8,500,000 8,402,338 9,064 | ..o | s [ s 3.600 |...... 3.752 12/09/2016. | 12/15/2026.
637432 ND 3 |National Rural Utilities COOP S NL..........ovurreeneeneriinriierreeineeeesseiisensennseens | eveens | oo | eevvveeenne [ i IFE | 002,995,305 | ... 99.294 992,938 1,000,000 995,334 29 | o | s | s 2.850 2.923 12/18/2017. | 01/27/2025.
63946B  AF 7 [NBC UNIVErsal St NL.........covvevveeeereieriensieneesesssesnisnsssssenssssssssesssessssnses | evienns | oo [evvnrcenne | oo TFE | v, 5,998,405 |..135.143 | .............. 8,108,556 5,999,190 LI SOOI ST DO 6.400 |...... 6.401 |AO...... | ..c......65,067 | ........ 384,000 |08/25/2011. | 04/30/2040.
647124 AA 9 [New MeXiCo Gas PriV Pl..........ccoucuiiiiiieiineeiiesies e ssssssessssninns | sevies v 11,000,000 ... 99.653 | ... 10,961,800 | .. ..11,000,000 | ........... 11,000,000 | .coouvererrerierinees [ e [ e | e | s 2.710 | ...... 2710 | oo | e 125,036 | ........ 298,100 | 09/02/2014. | 07/30/2019.
64952W CH 4 |New York Life Global FAg SEC Nt..........covveviereieniiniieneninenennsinesinnins | v | oo | vevenreens | evv 1FE| v 18,519,391 |..... 95.444 | ............ 17,657,122 | ..occveeeee 18,500,000 | ........... 18,516,834 (1,767) [ oo | s 2.350 |...... 2.338 | | e 201,676 | ........ 434,750 | 07/13/2016. | 07/14/2026.
64952W  CJ 0 |New York Life Global FAg SEC Nt........cccovvuriirieireriinieneieeieniseseesssnisssns | oneee | oo | vevenennne | evves 1FE| o 19,961,800 |..... 97.114 19,422,700 | ............20,000,000 | ........... 19,971,428 TA16 | oo | e [ s 1.700 |...... 1.740 [MS.....| ..cooe. 101,056 | ........ 340,000 |09/07/2016. | 09/14/2021.
651229 BA 3 | Newell Rubbermaid INC St NL.......c.ccvvurivrerierieiseiseeierisiesiensienes | s 2| ... 2FE 6,210,370 |...105.542 | .............. 6,475,002 6,194,292 | ...cvoviirrnrirens [ e (13,722) [ oo [ v [ e 5.000 |...... 4723 [MN...... | v 39,196 | ........ 306,750 | 10/26/2016. | 11/15/2023.
651639 AL 0 |Newmont Mining Corp Co Gtd Nt........ccoovvuerereneernnrinernerieeneeseessssisssnennes | vevene | oo | eevmneenn T [ s 2FE 9,962,090 |...104.205 10,420,480 9,992,000 A.272 | e | e | e 5125 |..... 5174 |AO...... | covve 128,125 | ........ 512,500 |09/18/2009. | 10/01/2019.
65339K AT 7 |Nextera Energy Capital SrNE.......ccoovvvenriierinceinnseiensensesssensnsseensnsens [ ovnne | | veveveeen | e 2FE | oo 6,735,460 |...101.864 | .............. 6,621,186 6,727,283 (BATT) [ o oo [ s 3.550 |...... 3.105 [MN...oo. | v 38,458 | ........ 117,298 | 08/10/2017. | 05/01/2027.
65364U AK 2 |Niagara Mohawk PWr Corp SrNE..........ooiiiierireeece e | eeveene | oo | ceereenees 1. 1FE| oo 3,999,960 |...103.507 | ..ovvvuenvna 4,140,292 3,999,986 2 T D 3508 |...... 3508 [AO.... | 35,080 | ........ 140,320 | 09/22/2014. | 10/01/2024.
65473Q BE 2 |NiSource Finance Corp SrNE.......couvvrererniersniseenerssssenssssesenssnnsnses | eevnnee | oo [ernveeneran T | i 2FE| oo 5,101,630 |...101.784 5,098,111 (3,519) [ o [ e [ s 3.490 |...... 3.240 [MN......| oo 22,297 | oo 83,857 | 08/09/2017. | 05/15/2027.
654740 AS 8 |Nissan Motor Acceptance Corp SINL.........coocwreeerreernreeinreenenessenessenesnnnenns | seeeeen | oo [ eevivneeensT | i 1FE| oo 9,981,000 |..... 97.285 ..9,728,520 9,985,771 KT (G T IR DRI P 1.900 |...... 1.940 [MS.....| coveenee 56,472 | ........ 190,000 | 09/07/2016. | 09/14/2021.
655044  AH 8 | Noble Energy INC St NL.....c.ovvuuieiieriniinenieninniseieninsssenississsssenienenensnes | vevene | oo | evvenneen T [ e 2FE ...10,644,722 |...102.818 10,795,932 210,632,723 | | e (12,072) [ oo [ v [ e 3.900 |...... 3.690 |MN......| woocrvenee 52,325 | ........ 409,500 | 04/20/2017. | 11/15/2024.
666807  BA 9 | Northrop Grumman Corp St NE........cceuceeerenrenrernerieniseeeriessneeensssesensenins | vevene | oo | eeveneenn T [ s 2FE ...11,197,295 |...104.492 10,449,190 ...10,363,625 (221,796) | covovvereerveinens [ e [ s 5.050 |...... 2.689 |FA...co.| oo 210,417 | ........ 505,000 |01/01/2016. | 08/01/2019.
666807 BE 1 |Northrop Grumman Corp SrNE........cccvvverviriinnienesensnseeesssisesssssensnnnen | vovene | oo [evnnienenn T | i 2FE | oo 1,530,012 {...103.125 | ..covvvnne. 1,546,874 1,529,674 (B38) [ eererrrerrrrrirens | eeererrereirsnienens [ s 3.500 |...... 2.438 12/18/2017. | 03/15/2021.
66988A AB 0 |Novant Health Inc Nt ..9,998,400 |...106.231 .10,623,130 9,999,479 | ..vvvovrvnrreinnnins | 262 [ i | e | s 5.850 |...... 5.853 . 09/10/2009. | 11/01/2019.
677415  CP 4 [Ohio PWICO ST NL. ..o esssessessssssssessssssssssssanss | evenes | oo [ evvenienens | eoeend TFE | i 2,481,497 |..109.940 | ....ccooeueee 2,452,770 2,430,327 | .o | e (49,893) [ o [ | e 5.375 |...... 2.844 |AO...... | ccovrenee 29,979 | ....... 119,916 | 12/16/2016. | 10/01/2021.
682134 AC 5 | Omnicom Group Inc Nt...... ....17,814,387 |...104.905 17,080,567 | ............16,282,000 | ........... 17,009,354 | .cooovvevernerirerernees | wrrreeens(287,863) [ oo | e | e 4450 |...... 2673 |FA oo | v 273,719 | ....... 680,049 | 12/06/2017. | 08/15/2020.
68217F  AA 0 | Omnicom Group INC SINL.......ccvvivinrieinireieneerseseienssissssisenssssssennnns | overes | oo | ververeeees ]| erinFE | v 3,549,070 [...101.168 | ..coeevvvuvs 3,540,873 3,547,051 | .o [ e 2,019) [ [ | e 3.600 |...... 3412 |AO...... | coovrene 26,600 | ......... 63,000 | 07/19/2017. | 04/15/2026.
68233) AD 6 | Oncor Electric Delivery 1st Mtg Bd ...102.998 20,599,560 20,000,000 20,240,203 | covveoveeeeeneeneneens | rreeern(348,656) | v | e [ e 6.800 |...... 4.933 [MS...... | coovens 453,333 | ..... 1,360,000 |01/22/2010. | 09/01/2018.
68268N  AE 3 | Oneok Partners LP Sr Nt ...106.737 471,569 7,000,000 7,140,043 | ..o | e (T12,187) [ s v | e 8.625 |...... 6.804 cirrn201,250 603,750 | 07/08/2009. | 03/01/2019.
68389X AQ 8 [Oracle Corp Sr Nt ...100.417 11,045,914 | ............11,000,000 | ........... 10,992,376 | ceovvevernerirerernens | v 167 [ | e | e 2.375 |..... 2443 | | v 120,465 | ........ 261,250 | 07/09/2013.| 01/15/2019.
68389X  BL 8 | Oracle Corp SrNL.......ooirvrrrrriiisriinneeseesssssnesissssssnesssssssssessssssssnnss | eviies | oo | ovneeiennsd | oo IFE [ 1iinere...6,998,810 | ... 98.749 6,912,458 6,999,248 | ...ooovvvirrrinnrrins [ 235 | | s [ 2400 |...... 2402 [MS......| oovrennn 49,467 | ........ 199,733 | 06/29/2016. | 09/15/2023.
68557N  AA 1 |Orbital ATK Inc Sr Nt ...102.625 19,498,750 ..19,000,000 | ........... 19,109,289 | ...ovvvvvverrenrienns | rerrenn(25,882) [ oo | v 5250 |...... 5.079 |AO...... | wveeee. 249,375 | ........ 997,500 |09/30/2015. | 10/01/2021.
68557N  AC 7 | Orbital ATK Inc Sr Nt ...105.500 1,000,000 1,023,592 | o266 | oiiecnn(6,674) [ o [ | 5500 |...... 4.804 [AO...... | coorees 13,750 | oo 55,000 |05/17/2016. | 10/01/2023.
69073T AS 2 |Owens Brockway Sr Nt ..111.750 263,750 6,500,000 6,505,067 | .cvvoouvrvererernnnrnns | eevennerrrnnee(B04) | v | cevvsenennnniinnnens [ eeeens 6.375 |...... 6.362 vevenn 156,542 414,375 | 08/12/2015. | 08/15/2025.
690872 AB 2 | Owens Brockway Sr Nt ...105.500 | ... ..2,600,575 | .. 2,465,000 2,539,663 | .overrrrre 84,868 | covveersrnn(8,692) [ v | oo | oo 5.375 | ..... 4.862 |AO...... | oo 27971 | ... 132,494 | 02/11/2015. | 01/15/2025.
69349L  AG 3 |PNC Bank NA SUD BK Nt........coovvverrveeecriereieseesesessesssssssssssssssessssssssnnsies | eoveve | o | eviveneies | ceee IFE | e 15,242,299 | ... 99.508 | ..cooouvne 16,418,837 | ..ooovveneee 16,500,000 | ........... 15,757,301 | covovveververirerernees | v 137,868 [ oo | e | e 2.700 |...... 3.727 |MN......| v 74,250 | ........ 445,500 | 01/01/2016. | 11/01/2022.
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69349L  AQ 1 |PNC Bank NA SUD Ni......ccccovvvmiririeiriniiererieeisenssssnssssensesssessssssssssnes | ovees | oo | vevveeennee | e IFE | oo 10,032,010 |...107.440 | ............ 10,743,960 | ............10,000,000 | ........... 10,022,651 (2,804) [ ..o | e | e 4.200 |...... 4.166 420,000 | 10/21/2013. | 11/01/2025.
69352P AD 5 |PPL Capital Funding Inc Sr Nt ....13,153,880 |...105.793 13,753,116 | ............13,000,000 | ........... 13,115,482 | oo [ s (23,701) [ oo | e | e 4.200 |...... 3.978 546,000 |12/15/2015. | 06/15/2022.
69352P AL 7 |PPL Capital Funding Inc Sr Nt ..8,988,480 |..... 97.874 ,808,624 8,990,109 1,020 [ oo | e | e 3.100 |...... 3.115 279,000 | 05/12/2016. | 05/15/2026.
69362B AY 8 |PSEG PowerLLC SrNt.............. ....20,050,873 |...104.288 20,075,459 | ............19,250,000 | ........... 19,766,199 | ...covovvveverrienns | v (118,951) | covovvervirveineis [ e [ s 4.150 |...... 3.368 757,375 |12/18/2017. | 09/15/2021.
693656 AA 8 |PVH CORP SrNt... ....13,045,221 |...102.230 13,384,974 ...13,058,617 8,036 | oo | e [ e 4.500 |...... 4.560 589,185 | 11/17/2015. | 12/15/2022.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL Ser A......cooccumrrvinmrriereirereeseeiieneiieens ..18,813,113 ... 97.905 18,281,787 . (4,910) [ oo | e | e 3470 |...... 3.391 302,379 |06/27/2017. | 01/15/2032.
70325  AC 4 |Pathway Partners Vet Mgmt LLC Term Ln Nt........cccoocvverrerrneerneenencnennennennns | evenee [ [rovervvens | e 3FE | i, 2,962,200 |...100.000 ...2,962,200 2,962,200 (873) 873 [ v [ e [ e 5.818 |..... 5.800 |MON... | coovvreenn524 | oo 30,828 | 12/29/2017. | 10/10/2024.
712700 EB 8 |Peoples United Bank Sr Nt . 7,954,490 |...100.998 | ... ..8,079,808 | .. 8,000,000 7,962,485 4891 | i [ e | e 4.000 |...... 4.082 [ | e 147,556 | ........ 320,000 |02/25/2016. | 07/15/2024.
713448 CY 2 | PePSICO INC ST NL....coouverrcerrrciseeeneeeneeissnnsssnesssessnsnssssnsssssssssnssssnsssnns | soveeen | oo [ eevonnenees T | ot IFE | s 17,069,052 |...103.962 | ............ 17,673,506 | ............ 17,000,000 | .....c.e. 17,062,319 TRI2:X) ) SN IO IO 3.500 |...... 3437 | e | e 271,056 | ........ 560,000 |12/18/2017. | 07/17/2025.
713448 DC 9 |Pepsico Inc Sr Nt 7,491,900 |..... 99.852 7,488,863 ....7,500,000 7,495,385 1,592 [ oo | e | e 2150 |...... 2173 |AO..c.. | oo 34,490 | ... 161,250 | 10/08/2015. | 10/14/2020.
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt.......cooveevrvncrierenceneneiieninenienes ...13,952,688 |..... 75.563 10,474,052 13,861,442 | ........... 10,474,052 | ........ (3,466,172) | ........... (12,464) [ ..o [ e [ e 4628 |...... 4.151 [JAJO.. | ........ 112,263 | ........ 449,025 | 02/17/2017.| 01/26/2023.
71677TH  AG 0 |PetSmart Inc Term Ln B2 Nt 1 ....32,239,052 |..... 80.000 25,743,910 32,179,887 25,743,910 | ........ (6,483,078) (RS T2 SRR ISR IOV 4535 | ... 3.995 |MON... | ......... 59,729 | ... 1,620,713 | 10/14/2016. | 03/10/2022.
717081  AQ 6 |Pfizer Inc Nt SR 3,495,341 |...100.494 | .............. 3,517,287 | covvvenee. 3,500,000 3,499,835 992 [ oo [ e [ e 4.650 |...... 4.680 [MS......| oo 54,250 | ........ 162,750 | 02/18/2013. | 03/01/2018.
717081  EA 7 |PAIZEr INC Nbue.oooooevecvceeceeceeeeeesveseesessesnssssiessessissssssssssssssssssssnssssnsas | coneiee | oo | eeviveeiennd | et IFE | e, 19,829,600 |...100.603 | ............ 20,120,520 | ............ 20,000,000 | ........... 19,846,273 | .ooovvvrrenerieriienes | v 15,241 | oo [ e [ s 3.000 |...... 3.099 |JD.ccve | i 26,667 | ........ 640,000 | 11/14/2016. | 12/15/2026.
718172 AA 7 | Philip Morris Intl INC S NL........oovrerceiirireierieniscecrissisensenseneenissenssesseenses | veveee | or | eeveverinene | eoren TFE | i 1,042,289 |...101.425 1,000,000 1,008,883 [ ...oovvveericrirerins | cererienns (18,033) [ 1ovverrerrereeins [ erreriereeeerseeiens [ e 5.650 |...... 3770 [MN..ooo | v 7,083 | ...coone 56,500 |01/01/2016. | 05/16/2018.
718172 AT 6 |Philip Morris Intl Inc Sr Nt... 1,377,240 |..... 99.082 ...1,486,229 1,500,000 1,430,251 [ v | e 13578 | s [ [ s 2500 |...... 3.597 |FA..oooo| v 13,438 | .ccoones 37,500 | 11/13/2013. | 08/22/2022.
718172 AV 1 | Philip Morris Intl Inc Sr Nt ...23,275,250 |..... 98.901 24,725,350 25,000,000 24,006,971 | ..ooovoerrerrncrinnns | e 172,304 | s [ e [ e 2.625 |...... 3470 |MS......| oo 209,635 | ........ 656,250 | 06/27/2013. | 03/06/2023.
720198 AC 4 | Piedmont Operating Partnership Sr Nt........ . 8,356,050 |..... 99.347 | ... 8,941,203 | ...cccoonee. 9,000,000 8,591,078 65,647 [ ..o [ e [ e 3.400 |...... 4.351 [ID.cves | e 25,500 | ........ 306,000 |03/12/2014. | 06/01/2023.
720198 AD 2 | Piedmont Operating Partnership SrNL..........cccovivneiierinieririneieninerenneennns | oveie | oo | veverneenns (A 2FE| v 5,942,980 |...104.082 | .............. 6,125,232 | ..cvvvvnee. 5,885,000 5,941,235 (3,263) [ oo | e | e 4.450 |...... 4271 [MS..oo. | v 77110 | e 228,508 | 07/18/2017.| 03/15/2024.
72584D  AD 6 | Yum Brands New Term Ln B Nt T......ccoovriiieieiinineieeisseiserississe s | eoeees ...100.479 ...6,449,754 6,418,994 6,393,167 3,304 | oo [ [ 3511 |..... 3.075 |MON...| ...........8,645 | ........ 153,025 | 03/21/2017. | 06/16/2023.
73664# AA 8 |Portland Natural Gas Trans Sys St S€C Nt..........ccvvrueiviirinrieerinerieriinseeines | ceveene ..101.614 538,737 ...530,182 530,182 [ oo e | e | e | e 5.900 |...... 5.942 04/10/2003. | 12/31/2018.
73744G  AJ 1 |Post Holdings Inc Series A Incremental T..........cc.veeereeienrineernseenneiseriesieeens | s ...100.264 21,111,207 21,055,641 21,077,816 (29,831) (2147) [ oo | e | s 3814 |..... 3.466 10/19/2017. | 05/24/2024.
T4005P BN 3 [ Praxair INC St NL....coociiierieiisisesnseeeiss e sssssssessesssssnns | onenes e 248,649 | L 98.940 | .... 247,349 | oo 250,000 248,657 8 | e | e [ 2.650 |...... 2.734 |FA....... ...2,687 12/18/2017. | 02/05/2025.
74170 AA 7 |Prime Property Fd LLC St NESEr A.......oouiieieieineiierieeineisesisssesssssssssensnnes | seveee | oo | eeveneinns L L [ 13,000,000 |...101.336 | .....c...... 13,173,627 | .ooovvveneee 13,000,000 | ....cvenee 13,000,000 | .cooueeuerrcrierernens [ eeneerineineiienines | e | v | oo 3510 |...... 3.510 |FA.coooo| o 163,508 08/22/2013. | 08/22/2019.
74170*  AB 5 |Prime Property Fd LLC SrNESErB.......ocvvvireeeiiieieisieenisisssssesssseesennns | over ....17,000,000 |...102.562 17,435,462 .17,000,000 | ........... 17,000,000 | ..evorereiiniinrernis | e [ e e [ 3.840 |...... 3.840 [FA.....| o 233,920 08/22/2013. | 08/22/2020.
74256L AU 3 | Principal LFE GLB FNd I Nt......coovverieecinnceinneeisneeenseeessneesnesessnsssnnsennne | oeveeen | oo [ eevivneeeins | eoneIFE | i, 1,905,147 |..... 99.045 1,881,853 ....1,900,000 1,904,991 (156) | evvvevernerranernens [ rererseereresernnenes [ s 3.000 |...... 2.964 |AO...... | oovre 11,558 08/17/2017. | 04/18/2026.
74256L AW 9 |Principal LFE GLB Fnd Il Nt ...24,924,000 |..... 99.259 24,814,725 25,000,000 24,940,141 | oo | e 14,512 | oo [ [ e 2.375 |...... 2440 [MN......| woovreenc 65,972 11/14/2016. | 11/21/2021.
74264* AA 4 [PRISALHC LLC SrNt Ser A ....13,000,000 |...101.971 13,256,175 | .ooovvveneee 13,000,000 | ....cveeee 13,000,000 | .ceouveeermerierernees [ e | e | v | e 3.530 |...... 3.530 |AO...... | woovevrnee 96,879 04/15/2014. | 04/15/2021.
742718  EV 7 |Procter & Gamble CO ST NE......covvvvveiveieieierersserssisssnssenssnssesenssssssesenns | eonenes | oo [ovvseinens | v TFE | i, 9,979,300 |..... 99.179 , 9,980,000 | ..ovovvcrvnririernns [ oo 700 [ [ 2.850 |...... 2.874 |FA.....| . 110,833 08/09/2017. | 08/11/2027.
74340X BE 0 |Prologis LP Sr Nt ..3,478,335 |...104.843 ,669,512 3,482,371 | oo | e 1,898 [ | e | s 3.750 |...... 3.825 |MN...... 21,875 10/27/2015. | 11/01/2025.
74740F  FN 1 |Quaker Oats MT Nt SerD....c.ccvviverneieierneeeenisessnsssessssessenssssessensssennes | eonenes | oo [evnvneinens | v TFE | i, 6,574,560 |...110.853 ...6,651,192 | .. 6,168,761 | ..o | erreereed(@0,710) [ s [ e [ 7.750 |...... 6.844 |MS......| oo 136,917 | ........ 465,000 | 05/21/2002. | 07/15/2021.
74834L AP 5 | Quest Diagnostics INC Co Gt Nt.........c.oevereeernceveenernernnernenseesersssnnsnenns | vevene | or | wevverien ] [ it FE | i 4,924,550 |...104.499 | .......ccoo.u. 5,224,945 | .............. 5,000,000 4,981,647 | ..o | everirerernee819T [ [ [ 4.750 |...... 4.938 [Jooiee | s 99,618 | ........ 237,500 | 11/12/2009. | 01/30/2020.
74834L  AS 9 |Quest Diagnostics INc Co Gtd Nt.......cccoocvvevvrrniireriniineines ....24,641,557 |...105.730 23,577,879 22,300,000 23,269,701 | .eovveervrvnerecnens | oeireeend@T8,719) | o | v [ e 4.700 |...... 3.277 |AO...... | oeveeee 262,025 | ... 1,048,100 | 02/18/2013. | 04/01/2021.
74836H AC 1 |Questar Pipeling Co Ni........ccocrvveneervenernererneeneessessensensesesessssssesssnenes | roveeen | oo | vvveenees | e FE | i 7,996,240 |...100.286 | .............. 8,022,872 | ..ovvvrneen 8,000,000 8,000,317 | ovvevreerererencerinns | e 274 [ e | e | e 5.830 |...... 5.838 | JD....... 466,400 | 01/10/2008. | 02/01/2018.
74966F  AJ 2 | RP Crown Parent New Term Ln Nt 1 24,705,798 |...100.417 .24,707,500 24,651,000 24,704,163 | ...ovocvereniinnies | cereieeneee(1,635) | i [ [ e 4625 | ... 4.360 |MON.. 205,880 | 10/20/2017. | 10/12/2023.
74966U AP 5 |RPIFinance Trust TErm LN 6 Nt 1........coooiiiumrimeenenineseriseeinseesiseesensssies ....12,589,297 |...100.375 12,709,819 | .ooovvveneee 12,662,335 | ..oovvvenee 12,579,159 | covovvvevvrrnerrerinees | ernereen(10,137) [ oo | e | e 3.237 |...... 2735 | . 294,247 | 04/17/2017.| 03/27/2023.
75524R  AA 7 |RBS Citizens Financial Grp Inc Sr Nt 5,073,400 |...103.706 5,000,000 5,053,574 | ...covevvrrrerrrrnenin | e (10,112) [ e | e 4.150 |...... 3.900 207,500 | 12/21/2015. | 09/28/2022.
756109 AP 9 |Realty INcome Corp St NE.........cvvurvrerieririeincrieiieesensensssessseniesssenssenssnnnens | vevene | oo | eeenerene T [ e 2FE| . 1,106,280 |...107.629 1,000,000 1,088,611 [ .ooceeueevrrcrireninns | vevreeenne(14,399) | v [ [ s 4.650 |...... 2919 |FA..c| v 19,375 | i 46,500 | 10/04/2016. | 08/01/2023.
756109  AQ 7 |Realty Income Corp SrNE........ccoeiviiieriirinriieisnieiesnissisnesisssssninnis | veveee [ oo | evvenneen T [ 2FE ...103.176 1,840,000 1,899,607 | ..oovvvevrrinerririens | rverrreenn(8,074) [ v e | 3.875 |...... 3318 [ | o 32,877 71,300 |12/13/2016. | 07/15/2024.
756109 AR 5 |Realty INcome Corp St NE.........cvuuivreieririeincriniieeesenissiseesseniesssesenssssnens | vevene | on | eeenerene T [ e 2FE ...103.966 2,000,000 2,062,153 | ..vevervreenrneennnens | eervrrnnnees(6,040) [ oo | e | e 4125 |...... 3.698 AT.47 ..82,500 | 12/05/2016. | 10/15/2026.
756109  AS 3 |Realty INcome Corp SrNL.........oocvuereeeriireiiereiieeeieneiseseiiesesssessissenesnnneees | oeeeeen | oo [ eeveneenn | 2FE| .............2,841,420 | ..... 95.691 ..2,870,715 3,000,000 2,850,587 | coovvvrrrinriecinnns | 167 [ | e | s 3.000 |...... 3.652 | | o 41,500 45,000 |05/02/2017. | 01/15/2027.
758202 AG 0 |Reed Elsevier Cap INC CO Gtd Ni.........ccvueveeivecvieeiieeieeiiesiessesssessesssenisnns | eeveeee | oo | evvenseen T [ s 2FE ....10,013,527 |...106.014 10,601,360 ..10,000,000 | ........... 10,003,758 | ..couvvveerrerirerenees | ervrerernend(3,348) [ oo | e | s 8.625 |...... 8.586 | JJ.cies | o 397,708 | ........ 862,500 |07/30/2014. | 01/15/2019.
758203  AA 1 | Reed EISEVIEr PIC DED........vvuiirrirciiriiseie et ssisensens | eeeeas 1,117,811 |...113.017 1,130,169 ....1,000,000 1,091,585 | ..o | e (13,443) | e i [ 6.625 |...... 4793 |AO...... | cove 13,986 | .......... 66,250 | 01/01/2016. | 10/15/2023.
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760759  AH 3 | Republic Services INC Co GtA Nt.........cccvveurvnirinerieeiieiceseeiesssessenissessenins | v | oo | veverneenns 1 2FE| s 5,619,750 |...105.348 | .............. 5,267,405 | ..........c... 5,000,000 5,212,963 | ..oovvvverrerrneeinns | eererrenn(94,023) [ oo | e | s 5.000 2.952 |MS......| woovrenne 83,333 | ........ 250,000 | 06/07/2013. | 03/01/2020.
760759 AR 1 |Republic SErvices INC SrNL.........cccvecrverrrirrrinerieeeiiseeesseissssisssennnninns | oeeneen | oo [evvirennn T | 2FE ...20,031,970 |..... 97.919 19,583,700 20,000,000 20,027,723 | covvovvevrnenrrneninns | e 2,882) | s | s [ 2.900 |...... 2881 | | v 290,000 | ........ 573,556 | 06/21/2016. | 07/01/2026.
760761 AB 2 |Republic Services INC CO Gt Nt........cc.crvverreerrreerreersneensneennensssnessnesnnnee | vnveees | oo [eevnneeensT | 2FE ..2,071,010 |...105.158 ,103,160 2,000,000 2,015,807 | oo | errrrerennd(8,895) [ oo | e | s 5.500 |...... 5.009 .32,389 110,000 | 08/03/2010. | 09/15/2019.
760761 AD 8 | Republic Services INC CO Gt Ni........cc..vvveereeereiireiieceinseinsneisneinsnesnnnns | cevneen | oo [evvrennn T | 2FE 9,527,480 |...109.174 10,098,567 9,250,000 9,381,740 | oo [ e B1133) [ | e | s 5250 |...... 4.835 [MN......| coooo 62,052 | ... 485,625 | 06/07/2013. | 11/15/2021.
761713 AX 4 |Reynolds American INC S NE.......c..ocvuecercerncriniinereriseenensessisenesesesennnns | veveene | oo | eevenerenn T [ e 2FE ...11,844,192 |...101.354 12,162,504 | ............12,000,000 | ........... 11,916,276 | oooovveererreeriiens | e 15,690 [ oo | v 3250 |...... 3.408 |MN......| wcocrenee 65,000 | ........ 390,000 |02/18/2013. | 11/01/2022.
761713 AY 2 |Reynolds American INC St Nt.........ccccovirvvnirirnreriinnnineesesinsssissssssssnssinennes | oeveeen | oo [ervirnenn | 2FE 5,496,734 |...108.892 5,989,077 5,497,553 | ...ovoeerrrnrrirnennn | e ATA | s | s 4850 |...... 4.859 [MS......| coorees 78543 | ........ 266,750 | 10/27/2016. | 09/15/2023.
761713 BS 4 |Reynolds American INC S NE.......c..cvurerceerinirnererieseseniensiseniesenssennnns | vevene | on | eevenerenn T [ e 2FE ....17,136,639 |...108.166 17,306,624 216,508,813 [ ..o | o320, 118) | s [ [ e 8.125 |...... 5.852 | JD.ccre | v 28,889 | ... 1,300,000 |12/23/2015. | 06/23/2019.
761713 BT 2 |Reynolds American INC S NE........c..covvueiiicirnriinniineieeseseesessisesseenssssenenns | veveee | oo | eevenenen T [ s 2FE] ..........10,347,642 |..109.639 | ... 10,963,940 | .. . 210,197,548 | s [ e (76,850) | s | e [ e 6.875 |...... 5.954 |MN......| .c..... 114,583 | ........ 687,500 | 12/23/2015. | 05/01/2020.
761713 BW 5 |Reynolds American INC St NE........cc..ceeeeeririerierieissesisersesiesiseessssssssnenies | ovenes | oo | veverneenns 1 2FE| s 4,148,203 |...135.318 | ..ccceorrnnnn 4,736,144 | ...cooovvvenne 3,500,000 4,123,990 | .ooveveeecenninenns [ e (12,484) [ ..o [ e [ e 7.000 |...... 5.626 |FA.......| coovee 100,042 | ........ 245,000 | 12/23/2015. | 08/04/2041.
771196 BK 7 |R0OChE HIAGS INC ST NL.......iiiiieiiiies st | eeeeas 5494722 | ..... 97.482 5,550,000 5,503,808 4,849 | s | e | s 2625 |..... 2737 |MN...o..| e 18,616 | ........ 145,688 | 02/22/2016. | 05/15/2026.
774341 AH 4 | RoCKWEll COllINS SINL........ooveeveirerreeseessieeseeseeseesseesesesnsesnssennesnsssssesssesnses | coveens | oo | evvesrieen] | e FE | o 3,997,320 |...100.141 ...4,005,636 3,997,654 334 | oo | e [ 2.800 |...... 2.815 [MS...... | ovvrennee 32,978 | oo 48,222 | 03/28/2017. | 03/15/2022.
779382 AP 5 |Rowan Companies INC CO Gtd Nb..........ccocouurvuenriirnreiieriisereiieseieseseseieenes | ceeeees ...19,615,925 |..... 94.250 18,284,500 | ............19,400,000 | ........... 18,284,500 | ............. (24,888) | ovvveeenn(23,612) [ oo [ e | o 4875 |...... 4722 [ID.ccoo | e 78813 | ... 945,750 |02/18/2013. | 06/01/2022.
780153 AG 7 |Royal Caribbean Cruises Ltd SrNL.........ccooviverenrenrineireresssciesssenenes | veeees RO 4,404,794 |..129.029 | ....coovvnunn 4,883,759 4,315,568 A(39,740) [ oo [ e [ 7.500 |...... 5.618 |AO...... | oovrvenee 59,929 | ........ 283,875 | 08/26/2015. | 10/15/2027.
780153 AU 6 |Royal Caribbean Cruises Ltd Hgh YId Bd..........ccooceovivnernernneinseincrnneinennennne | veverne [ oo | wevsene ] [ it 2FE | i 6,933,450 |...109.816 6,843,532 | ..ocvereierinnineins [ s (35,697) [ .ovvvrerereernerins [ errnerrenieeineiinns [ e 5.250 |...... 4.558 |MN...... | ccooes 44577 | ........ 348,863 | 07/01/2015. | 11/15/2022.
78411E  AC 2 [SCSG EA Acquisition Co Inc Initial Term...........cccovvvrrevenreneronerverrersenseiinens | evenee [ [roverreens | ceenFE | i, 2,937,317 | ..... 99.500 2,937,317 (624) (3,25 SRR ORI PO 5731 |..... 5.664 |MJSD. | .......... 14,568 | .......... 94,643 | 09/14/2017. | 09/01/2023.
78468V AA 0 [ SPL Logistics ESCIOW LLC Nb......couuciuuiercireeieireeiesiseiinessssiseisessesssssssenians | seinee ....10,000,000 |..... 81.000 | ..............8,100,000 | ............10,000,000 | ............. 8,100,000 | ........... (GYAX0L0[0) ) [N ISR DURRIRRTIN PN 8.875 |...... 8.875 |FA..cco.| ovvenae 369,792 | ........ 902,500 |07/24/2012. | 08/01/2020.
785592 AE 6 | Sabine Pass Liquefaction SEC Ni..........cccccovvuvvvniireriininernrinsrcnnsernennnninne | veveee [ or | eeveveee [t FE | i 6,490,387 |...107.206 6,495,198 1,291 [ | e | e 5.625 |...... 5.650 |FA...cco.| v 152,344 | ........ 365,625 |03/19/2014. | 02/01/2021.
785592 AS 5 | Sabine Pass Liquefaction 15t LIen Nt..........ccccovrieieiniinniineiiiecnseiseissienes | e 3,346,834 |...107.308 | ... ...3,541,151 3,344,289 (2,545) [ ..o | e | e 5.000 |...... 4.808 [MS......| ........48,583 | ......... 82,500 | 05/11/2017. | 03/15/2027.
785592 AV 8 | Sabine Pass Liquefaction 15t Lien Nt..........ccccvvevnricnrivernrninniieninenennnees | oveie | oo | veverneenne (A 2FE| v 2,056,881 |..112.347 | ....ccooouce. 2,134,589 2,047,419 (9,462) [ ... | e | e 5.875 |..... 4.699 [JD.coo. | o310 | e 111,625 | 05/11/2017. | 06/30/2026.
79546V A* 7 |Sally Beauty Holdings Term Ln B-1 Nt 1.......cccooviunminneineriniineiiesiseeeneineiinns | cevie 5,614,230 |..... 99.875 5,579,316 5,579,316 (33,624) (1,290) [ .oooernrererrenins | eeerseeiinernerineeins | ceeens 4.068 |...... 3.697 |MON... | cooovrrern831 | 76,416 | 08/30/2017. | 07/05/2024.
79546V AL 0 |Sally Holdings Sr Nt LS... ...11,185,000 |..... 99.500 10,945,000 | ............11,000,000 | ........... 10,945,000 | ........... (209,061) | .vvvveee (15,277) [ vovevereveerenreens [ v [ e 5.625 |...... 5.405 |JD.......| e 51,563 | oo 618,750 | 11/23/2015. | 12/01/2025.
797440 BU 7 | San Diego Gas & Elec CO 18t Mtg Bd.........ccovvvuervererncerneiciiesieeieeiseeissnines | veeens 4,983,750 |..... 96.352 4,817,590 4,986,107 TAT2 | e | e | e 2500 |...... 2.537 |MN......| ... 15,972 | i 125,000 | 05/16/2016. | 05/15/2026.
806851 AG 6 |Schlumberger HIdgs Corp SrNE......ccveriieiiineninniesneiersssssesessssessenen | covenes reeeen 13,741,063 |...105.084 | ... 14,449,064 | ............13,750,000 | ........... 13,742,602 TT4 | e | e [ e 4.000 |...... 4.008 |JD...cc. | v 15,278 | . 550,000 |12/10/2015. | 12/21/2025.
81211K  AX 8 [Sealed Air Corp St NE.......ccvcirreiieiieriinesnseseeisssisessensseessensessssssseensns | evvnnee | o [eonereneee T | 00 8FE | s 8,996,250 |...109.000 | .............. 9,265,000 | ..oovvvneens 8,500,000 8,952,081 86,897 | ..ccooonnee (A1,088) [ ..ovvverercerenrns [ erreerierieeiseiinns [ e 5.500 |...... 4.669 |MS.....| .......137,653 | ....... 288,750 | 03/14/2017.| 09/15/2025.
816851  AX 7 | Sempra ENergy SriN......coooieiirinisiessessseessissesenssssssesssnsssensns | coeres ....24,973,500 |...100.893 25,223,200 25,000,000 24,984,299 SATT | oo | e 2.850 |...... 2.873 [MN...... | ........91,042 | ...l 712,500 | 11/12/2015. | 11/15/2020.
816851 BA 6 | Sempra Energy SrNb......ccocvceicenerirrineeneneniseeenissnensessseessssssssssnsenens | oevene | or | eevneniee ] [ i FE | i 9,969,400 |..... 99.511 | e 9,951,090 | ..o 10,000,000 9,970,913 1,513 [ e | e | oo 3.250 |...... 3.286 |JD.......| oo 14,444 | 167,917 | 06/06/2017. | 06/15/2027.
81725W  AG 8 | Sensata Technologies BV St NL...........cccoc.uevveerveieciiiensissesissssissssssssssssnsins | oveees | v | corviivenen | e 3FE | ooriiirnns 3,447,500 |...104.500 3,500,000 3,465,104 5,072 | oo [ [ 4.875 ... 5.076 |AO...... | .........36,021 | ....... 170,625 | 04/16/2014. | 10/15/2023.
81726) AE 1 |Sensata Technologies New 15t Lien TErm L........cccovevereneenerinneennernenesiineens | veeens 9,281,789 |...100.311 9,323,658 9,283,271 1,482 | oo | e | e 3.727 |...... 3.635 |MON... | .........20,153 | .......... 27,914 | 11/07/2017. | 10/14/2021.
817565 CB 8 |Service Corp INtl St NE......covvviivricirscrersssneesssserssseenssissensnnenes. | eovens | oo [ovveeen 1| i 3FE | s 6,162,250 |...105.375 5,800,000 | ............. 6,067,194 | ............ 106,527 | ..cocneee. (G ISR [ IUORRO PO 5.375 |...... 3.820 [MN......| .........39,835 | ........ 311,750 | 10/14/2016. | 05/15/2024.
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 ..100.313 9,512,932 9,524,098 (14,479) (1,897) [ oo | e | e 3.907 |...... 3.287 280,276 | 07/06/2017.| 11/07/2023.
82570J AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt ..101.156 25,748,147 25,453,850 25,391,206 29,686 | ..ovvvevreriirinns | s [ e 6.425 |..... 5.929 |MJSD. | ........27,105 | ..... 1,529,782 | 11/17/2015. | 11/23/2019.
832696  AH 1 | SMUCKEr JM CO SINL....ouvoeeveerieiiecicessesessiesiesssessssssssssesssssssssssssssnnss | oeveies | oo | evvensreen ] [ s 2FE| s 5,905,988 |...100.661 | .............. 6,039,648 5,936,381 | ...vverrerrrrinnnees | i 13,909 | ovoueeereriens [ e [ s 3.000 |...... 3.272 |MS......| ..........53,000 | ........ 180,000 | 10/13/2015. | 03/15/2022.
832696 AK 4 | Smucker JM Co Sr Nt ....19,708,883 |...102.158 20,431,640 | ............20,000,000 | ........... 19,769,090 27,515 | o | s [ e 3.500 |...... 3.684 [MS....| ... 206,111 | ... 700,000 |10/13/2015. | 03/15/2025.
83379# AA 3 |Sodexo Inc Gtd Sr Nt Ser A ...100.167 20,033,456 20,000,000 20,000,000 [ .oooverrererereerrnins | ovrrrerieneneennees | evernenienineene | s | e 2.710 |...... 2.710 |MS..co. | v 176,150 542,000 |03/04/2014. | 03/04/2019.
83379# AB 1 |Sodexo Inc Gtd Sr Nt Ser B ...101.671 .20,334,297 20,000,000 20,189,669 | ....cvvcverereeviirrins | errreees (B2 811) | [ e [ e 3440 |...... 3.122 550,400 |04/03/2017. | 03/04/2021.
83416W  AA 1 |Solar Star Funding LLC Sr Nt ....19,035,912 |...109.356 20,816,912 | .coovevene 19,035,912 | ..ovvvenee 19,035,912 | covovverererrerinens [ e [ e | v | oo 5.375 | ..... 5.375 | D | 2,842 | e 1,023,180 | 06/20/2013. | 06/30/2035.
835788  AJ 2 [Sophia LP New Term Ln Nt 1. ...co.coiiiiiciiinieiccesessncssissiesieninns | sevi ...26,131,803 |...100.054 26,233,065 26,219,011 26,135,235 (7,115) | ovvonae 10,547 | oo [ e [ s 5.085 |...... 4.965 |MJSD. | ..........3,703 | ........ 901,290 |03/31/2017. | 09/30/2022.
842434  CQ 3 | Southern CA Gas Co 1St MHg........cccovvvrerrireieencrererrneeneniseeserssenisenssenssensnes | vevene | or | eevverenn ] [ ol IFE | i 7,985,046 |..... 96.869 | ..covvvenee 7,749,552 | .oocvonee. 8,000,000 7,986,823 LI T(C T SRR ISR IOV 2.600 |...... 2.622 |D..cco. | 9,244 | 208,000 | 10/27/2016. | 06/15/2026.
842587  CU 9 | SOUNEr CO ST Nttt 4,995,750 |...100.049 5,000,000 4,996,738 538 [ i [ e [ 2.950 |...... 2.963 |JJis | e 73,750 | e 162,660 | 05/19/2016. | 07/01/2023.
8426EP  AA 6 | Southern CO Gas Capital ST NE........oovrverreenrrrenrreenneeessnesnsnesssessssnsssnnssnns | neveeen | oo [ eevnneensT | i 2FE ..4,996,100 |..... 96.778 5,000,000 4,996,805 544 | oo | e | e 2450 |...... 2.462 128,625 | 09/08/2016. | 10/01/2023.
845743  BP 7 | Southwestern Pub Svc Co 1st Mtg Bd 102.384 2,000,000 2,107,048 | oo | i (15,183) [ ..oovverrrireriins | e | e 3.300 |...... 2400 | D | 2,933 | i 66,000 | 06/16/2016. | 06/15/2024.
84611@ AB 9 | Sovos Compliance LLC Additional T LN........c..ovceevvenererermeeeceneessensnninens [ eoveeen | oo | vverevees | v | 4,111,412 | 98.220 4,116,649 IV A TR ISR PO 8.600 |...... 9.206 |MON...| ...........1,003 | ........ 101,764 | 08/31/2017. | 03/01/2022.
84611@ AC 7 |Sovos Compliance LLC New Additional TEm...........ccccoumrvvemmevimncivmmneinnneinnns | wovnene | oo | vevevvnnnns | eevireend | v 784,965 | 98.220 ...790,334 776,266 (9,107) 408 | .ooooeerieeees [ e | e 7.350 |...... 7522 |MON... | oo 161 | i 24,894 | 08/04/2017. | 03/01/2022.
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84756N  AD 1 | Spectra Energy Partners Nb..........cooccveeerinerieririieeneeesssessessesessessessnnnns | ovenes | oo | veverseenns 1 2FE| . 7,924,071 |..108.718 | .....c....c.. 8,697,416 | ...cccvvnvee. 8,000,000 7,941,418 7,835 | oo | revereeeneeissinenes | e 4.750 |...... 4.888 |MS...... | e 111,889 | ........ 380,000 |01/01/2016. | 03/15/2024.
857477 AT 0 | State Street Corp Sr Nt ...103.919 7,274,302 | oo 7,000,000 6,992,553 835 [ e [ e [ e 3550 |...... 3566 |FA......| ccovveene. 91,807 | ........ 248,500 | 08/13/2015. | 08/18/2025.
85856# AA 0 |Steiner US Holdings Inc Term Ln Last Out ...102.000 .20,400,000 20,000,000 20,000,000 ...10.981 |...... 8.915 | MJSD. 12/09/2015. | 12/09/2021.
86074Q AM 4 | Stillwater Mining Co Sr Nt. ...101.484 279,081 | oo 275,000 272,354 258 [ v [ e [ 6.125 |...... 6.375 |JD....... 06/20/2017. | 06/27/2022.
86074Q AN 2 | Stillwater Mining CO SI NE........ccvuivieririeeeireinnrserreriesessessessssensensssenens | vevene | on | evererinni | e AFE | e 1,206,735 |...102.800 1,225,000 1,207,618 882 [ v [ e [ e 7125 |...... 7.375 | JD....... 06/20/2017. | 06/27/2025.
86738 AA 6 |Sigma Electric Manufact Corp Term Ln A-1 3,196,989 |..... 97.992 ...3,196,989 3,262,500 3,196,989 (1,525) 1,525 | oo | e | e 6.130 |...... 6.533 | JAJO 10/31/2017. | 10/31/2023.
86765B AG 4 [Sunoco Logistics Ptnrs Op LP Co Gtd Ni.........ccccvvervvenrrneriererenincenceenninenns | eoveene | oo [everireen 1| s 2FE| s 4,160,680 |...105.346 | .............. 4,319,186 ....4,100,000 4,115,759 (6,844) [ ..o | v 5.500 |...... 5.306 | FA...coo.| wvvrvnnes 85,189 | ........ 225,500 | 03/01/2010. | 02/15/2020.
86765B AH 2 [Sunoco Logistics Ptnrs Op LP Co Gtd Ni........cccceveervieneeneriierireeneseisnniinnnns | eevvnne | oo [evverineen | e 2FE| .......... 10,416,600 |...111.993 | ... 11,199,260 | .. 0,000,000 | ........... 10,371,742 (7,361) [ oo | e | e 6.850 |...... 6.530 |FA......| oo 258,778 | ........ 685,000 | 04/13/2010. | 02/15/2040.
86787G  AJ 1 | SUNTIUSE BANK SUD Ni......ooooecverceiceeiseeiieeeiseeeisenesseesssssssssessssssssnnsssnnes | neveees | o [ eevesneenns | o 2FE| s 9,454,960 |..... 99.039 | .o 9,408,715 | ...ccvvvvvve. 9,500,000 9,461,305 3,943 | s [ | e 3.300 3.356 |MN......| wocrvenes 40,058 | ........ 313,500 |05/12/2016. | 05/15/2026.
867914 BM 4 | SunTrust Bank SrNt...... 2] 2FE 9,987,200 |..... 99.997 9,990,043 2,759 | oo [ e | e 2.700 |...... 2726 | | e 115,500 | ........ 177,000 | 11/28/2016. | 01/27/2022.
870836 AC 7 | Swiss Bank COrP-NY SUD Nt........cocouevirereeririniienierieseseeisssssssnensenssesesnees | reveee | or | cevenernens | vovens 2FE| s 6,854,037 |...122.926 ...6,760,914 6,486,733 | ..o | e (107,055) | cevovevercerrinens [ rerereeereeineinenes | e 7.500 |...... 4.651 [ | v 190,208 | ........ 412,500 | 07/30/2014. | 07/15/2025.
871829  AX 5 | SYSCO COM SINL.uu.ioriiirciiiiieeiieeeeeeeisseesssssssssessssssssssssssssssnssssnnssns | sneeees | oo [ evvinnnnensT | i 2FE 5,988,540 |...100.429 6,025,728 5,993,534 2,281 | oo | e [ s 2.600 |...... 2.641 |AO...... | coovveenee 39,000 | ........ 156,000 | 09/23/2015. | 10/01/2020.
871829  AZ 0 | SYSCO COMP ST NL....oouiveiieciieiiesiesisssissises s siessssssssssssssesssessssssssssssssssnssse | oevsies | oo | evvensseens ] [ e 2FE| ...........12,099,480 |...103.982 | ... 12,477,792 | ............12,000,000 | ........... 12,081,281 [ <10) [N DRSO o 3.750 |...... 3.649 |AO...... | coeveeee 112,500 | ........ 450,000 | 11/10/2015. | 10/01/2025.
87305Q CH 2 | TTX COSI Nl oouoooieeciecvieiieeiesee e saesssesssssssssssssssnsans | oeviies | oo | cviessinns (. 1FE| coroeii 1,775,148 [...102.299 | ....ccoovunee 1,790,240 | ..coovvenne 1,750,000 1,775,046 (5107 SOOI DRI PO 3.600 |...... 3.263 12/18/2017. | 01/15/2025.
883556 BR 2 | Thermo Fisher Scientific INC St N..........ccovvverivirierirerncineressiseninenieneseessenes | vevene [ on | eeverneen T [ e 2FE| s 6,915,090 |..... 97.171 7,000,000 6,924,623 TA33 | o [ e 2.950 |...... 3.092 09/14/2016. | 09/19/2026.
883556 BX 9 | Thermo Fisher Scientific Inc Sr Nt. 4,963,150 |..... 99.115 ..4,955,725 5,000,000 4,964,347 1,197 [ s | e | e 3.200 |...... 3.287 08/10/2017. | 08/15/2027.
88632N  AJ 9 |Tibco Software Inc New Term Ln B Nt 1 ...14,374,792 |...100.175 14,615,000 | ...........14,589,469 | ........... 14,400,115 25,323 | oo | e | e 5.064 |..... 5.263 07/28/2017. | 12/04/2020.
88642R  AA 7 |Tidewater Inc 1st Lien Sr Sec Nt 1,795,256 |...102.500 | ... 1,799,646 | .. 1,795,256 [ ...cooveeiicrierins | cevereenns (13,640) | ........ 398,692 | ..ovvvrireriicienns [ i 8.000 |...... 2518 07/31/2017. | 08/01/2022.
887315  AY 5 | Time Warner Companies INC SEC Ni..........c.ovuervierirrernreirinnrnerienissessseiennns | vevene | on | eevennrinens | e 2FE| v 2,865,350 |...102.102 | .............. 2,552,558 | ...ocvonee. 2,500,000 2,523,635 | ...oovvererniiinns | e (50,454) [ ...vvvverrernrrens [ e [ e 6.875 |...... 4.740 01/26/2010. | 06/15/2018.
887317 AE 5 | Time Warner Inc Co Gtd Nt 9,903,800 |...123.805 12,380,450 . 9,915,533 1721 [ e | e | e 6.200 |...... 6.271 04/12/2010. | 03/15/2040.
887317 AW 5 | Time Wamer INC St NL........cvveiverinereriininsinerinsinesenissisensnessnssssensseninne | veveeee | or | evveveneee ] [ i FE | i 8,937,760 |..100.224 | ............. 9,020,133 ....9,000,000 8,950,702 5,568 | vvverrrirerriins | eereieeenieesninnnnes [ ereens 3.600 |...... 3.684 10/09/2015. | 07/15/2025.
88732 AL 2 | Time Warner Cable INC ST NE.......ccouiuurircrineieieeiscsesiseiessesieesseissiis ....37,803,860 |...102.217 36,797,940 36,000,000 36,127,253 (PZXIEK) N IR DRI PO 6.750 |...... 6.022 07/16/2009. | 07/01/2018.
887320 AS 7 |Time Warner Cable Inc Nt v 12,196,600 |...106.879 | ... 10,687,870 | ..coovvnee 10,000,000 | ........... 10,358,317 (271,407) | oo [ v 8.250 |...... 5.241 11/30/2009. | 04/01/2019.
89236T DP 7 |Toyota Motor Credit COrp SrNL.........ovvvereeereeenneeeneeeneeneeenesesssnesssnsennes [ evvnee | oo | ovneeeinnne | eened TFE [ i 9,986,500 |...100.537 | ............ 10,053,720 | .....coo.ce. 10,000,000 9,988,995 2495 | oo e 2600 |...... 2629 01/04/2017. | 01/11/2022.
893570 BM 2 |Transcontinental Gas P L Corp Deb..........covvvvevrrveriveneiiivcseneiisnssrennnsseinns | eoveres oo [evreein 1| it 2FE | i 1,240,250 |..124.741 | .............. 1,372,152 1,180,093 (8,567) [ .ovvvererreerenrnee [ eerrveerereniseerenens [ s 7.250 |...... 6.176 02/24/2005. | 12/01/2026.
893830 BB 4 |Transocean Sedco Co Gtd Nt......... ....16,684,851 |...108.000 18,358,920 | ............16,999,000 | ........... 16,424,648 911,065 64,453 | ..o [ s [ 6.375 | ...... 7.328 01/01/2016. | 12/15/2021.
89416F AP 2 [Travel Leaders Group LLC Term Ln Nt 1......covvveivniinennnrneinennenvernenineennns | evvens [ [roverveens | cerndFE | i, 1,488,769 |...101.313 1,488,956 L7/ OURTOTORPRN ORI POOOR 5919 |..... 5.903 09/06/2017. | 01/25/2024.
89703F  AE 9 [Tronair Parent Inc 2nd Lien Term Ln Nt T.......ccvivrerireeeneieneineeiseenene 7,720,000 |...102.000 ...8,160,000 7,748,507 PRI T [T IO ...10.163 |....10.343 10/19/2016. | 09/08/2024.
902494 AT 0 |Tyson Foods Inc SrNt.... ....10,693,100 |...106.811 10,681,140 | ............10,000,000 | ........... 10,407,988 | ...covvverrirernniees | e (95,808) [ .evvvuerrrrererens | eeererrerersnnereninns [ e 4.500 |...... 3.450 |[JD.......| ..........20,000 | ........ 450,000 | 08/20/2014. | 06/15/2022.
902494 BC 6 | Tyson Foods Inc Sr Nt.... ..5,989,980 |...102.396 ,143,760 5,990,472 492 | oo [ e [ s 3.550 |...... 3.570 106,500 | 05/23/2017. | 06/02/2027.
90265E AG 5 |UDR Inc Co Gtd Nt ....12,970,660 | ...106.061 12,727,260 | ............12,000,000 | ........... 12477173 | o | v (108,442) | coovvevvrvvrerns v [ s 4.625 |...... 3.556 [JJ...c.. | ... 263,625 | ........ 555,000 |02/18/2013.|01/10/2022.
90265E  AH 3 [UDRINCG Nb...oooouirieicicriierierieeieeiseinenissssssssenssssssenssssessnesssensssssssnsnenes. | evenee | o [eonernnen 1| oien2FE | i, 2,499,525 |...102.661 2,499,804 (S1C N STTUURRRTORN DUSRRRSRTIN BOON 3.700 |...... 3.703 |AO...... | cceeren23,125 | ..oocon 92,500 |09/19/2013. | 10/01/2020.
90290M  AB 7 [US F0OdS INC SE NL.....ourirriirinieinirseensniseienssissienssesssssssenssnsssssenssesssnsens | eovene | oo [ovrnrennn | verenFE | i, 3,380,000 |...105.000 3,358,956 | ....cocvriviiririinns | e (21,044) [ .o | e [ s 5.875 |...... 4810 |JD.......| .evne......8,486 | ... 190,938 | 03/29/2017. | 06/15/2024.
90346Y  AE 9 [US Shipping Corp Term LN B2 Nt 2........ccceevereererierrsernerineniseersenisssssssnensnes | evenee | [eoverrneens | ceenFE | i, 3,799,831 |..... 88.000 3,799,831 201,442 (847) | v 521,384 |....... 5.622 5.284 |MON... | oo 874 | oo 233,880 | 01/31/2017. | 05/27/2021.
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1 ..7,677,451 |...100.341 7,667,323 (9,093) (1,035) [ oo | e | s 3.693 |...... 3.259 .45,801 |12/12/2017. | 06/01/2024.
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A R 7,781,467 |...100.589 TT81AB7 | oo [ e [ e | v | vevens 3.110 |...... 3.108 242,004 | 09/08/2014. | 09/08/2024.
904764  AS 6 | Unilever Cap Corp St NE.......cocvviniierieieeneinneseieenssseesssssssssessssnnnnese | veveree | or | svvveenen ] [t IFE | i 4,941,900 |...101.355 4,954,308 5,241 | ovveevveireeiens [ [ 3.100 |...... 3237 | | 85,014 | e 155,000 | 07/28/2015. | 07/30/2025.
904764 AU 1 | Unilever Cap Corp Sr Nt 6,211,426 92.286 6,242,801 26,603 | ..o | e | e 2.000 |...... 2516 |JJ.oore | 055,250 | .. 130,000 | 10/27/2016. | 07/28/2026.
904764  AX 5 | Unilever Cap Corp Sr Nt ...11,880,840 |..... 98.892 21,891,097 [ | i 10,257 | covevvveneieeiiens [ e [ s 2.600 |...... 2.757 |MN...oo| oo 48,533 | ........ 156,000 | 05/02/2017. | 05/05/2024.
90521A  PJ 1 [Union Bank NA Sr Nt ....18,995,630 |...100.340 .19,064,562 ...18,999,325 903 2.625 2.630 131,615 498,750 | 09/19/2013. | 09/26/2018.
906548 CM 2 | Union Elec Co Sr Nt.......... 9,986,925 |..... 99.067 9,906,690 9,987,545 620 | oo | e [ e 2950 |...... 2.965 |JD..coces | o 13111 | e 147,500 | 06/07/2017. | 06/15/2027.
90783T  AA 8 [Union Pacific RR PTC Ser 2004-1..........cccoueerreemernerirereneesenssessernenneseseenne | evenee | [eonerrnendt | el IFE | s 1,836,830 |...107.313 | .ccoocvvrnneee 1,971,148 1,836,830 [ ..uevureerrmcrierins | rererreersnninninenins | rereseenseinninens | e | e 5.404 |..... 5402 | JJeceris | i 49,355 | .......... 99,262 | 02/18/2013. | 07/02/2025.
911312 AH 9 | United Parcel Service Sr Nt ....13,983,649 |...100.116 14,016,240 | ............14,000,000 | ........... 13,999,871 3,326 | .o | e [ 5500 |...... 5525 | | v 355,056 | ....... 770,000 |02/18/2013. | 01/15/2018.
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911312 AK 2 | United Parcel SErvice SrNE..........oovvvrrrennreennreennerennneennesesnsnessnnssssssssnnsssns | neneeen | oo [eevveeeens | st IFE | i 999,290 |...103.718 | ..ovvvrrrenne 1,037,181 | oo 1,000,000 999,893 £ [ SOOI ISR BN 5.125 |..... 5.134 |AO...... | v 12,813 | o 51,250 | 03/19/2009. | 04/01/2019.
911312 AY 2 |United Parcel Service Sr Nt ...14,551,102 | ..... 95.272 14,481,405 57,298 | ..o | e | s 2.400 2.895 |MN....[ ... 46,613 | ........ 386,080 |11/17/2016. | 11/15/2026.
91159H HM 5 | US Bancorp Sub Nt MTN 10,043,900 |..... 99.296 929,560 (3,935) [ covuverurenerrerins | e | e 3.100 |...... 3.048 310,000 |05/18/2016. | 04/27/2026.
91159H  HN 3 |US Bancorp St MT Nt....c.cccovviveinnnes 2,889,900 |..... 94.152 ...2,824,569 2,896,400 5,532 | ovveeerrerireriiens | e [ e 2.375 | ...... 2.831 | | 31,469 | oo 47,500 |12/18/2017. | 07/22/2026.
913017 BV 0 | United Technologies Corp St NLt.........cccvverreeirmrrneeierenernersessneeeniseesnnnes | cevenes | oo | vevreenne [ et TFE | s 43,855,322 |...101.857 43,029,321 | ............42,245,000 | ........... 43,528,860 (VXL A0 ISR DRI PO 3.100 2.367 |JD.......| ........ 109,133 | ... 1,309,595 | 11/15/2016. | 06/01/2022.
913017 CN 7 |United Technologies Corp Sr Nt 9,979,200 |..... 99.262 9,926,180 9,980,994 179 | e e | e 2.800 |...... 2.833 |MN......| ... 44,333 | L. 140,000 | 05/01/2017. | 05/04/2024.
91324P  CU 4 [UnitedHealth Group INC SrNL........ovvverrenrrnerreririnersernssnenenssseserssessnen | evenee | [roverereen T | ool IFE | s 7477125 | ... 99.264 ...7,444,800 7,485,260 4,398 [ oo | e | s 2125 |...... 2.189 |MS.....| ... 46,927 | ... 159,375 | 02/22/2016. | 03/15/2021.
91831A  AC 5 |VRXEscrow Corp Sr Nt 1,030,000 |..... 91.500 | .... 915,000 | ..............1,000,000 | .....ooocccrn. 915,000 | ..ocvvvee 166,305 (2,555) [ .oouvererinernnenins | e | e 6.125 |...... 5723 |AO...... | 12,931 | i 61,250 | 05/06/2015. | 04/15/2025.
92343V BR 4 |Verizon Communications INC SFNL..........cocerereeenereerrnerinernseisernesssnsseesenens | sevree oo [ eevseeveenT | ciinFE | e 24,611,881 |...111.264 | ............ 27,259,778 24,500,000 24,609,875 | ...coovreeriererneens | ceverreens (16,938) [ .ovvvvrereercrnns [ errrerierieeerneeiinns [ v 5.150 |...... 5.056 |MS......| .....371,515 | ..... 1,261,750 | 10/27/2016. | 09/15/2023.
92553P  AJ 1 |Viacom Inc Sr Nt 3,367,212 |...102.000 3,300,000 3,325,974 (8,236) [ ..vocevererrrrerins | e | e 3.875 |...... 3.654 |JD..ccces | oo 5,683 | e 127,875 | 01/01/2016. | 12/15/2021.
92553P AT 9 |Viacom Inc Sr Nt v Lo oo L] e 2FE | 2,969,040 |...102.099 ...3,062,958 3,000,000 2,980,927 2,909 | oo | e | e 4.250 |...... 4.378 |MS......| .........42,500 | ........ 127,500 | 08/12/2013. | 09/01/2023.
927804  FH 2 |Virginia EIeC & PWEr CO ST NL.......ciuiiiiiiciiecicseiieeiesese e ...16,390,754 |...103.737 17,012,868 ..16,400,000 | ........... 16,398,328 1,051 [ | e | s 5.000 |...... 5.007 | Do | ceennn2,278 | e 820,000 |06/23/2009. | 06/30/2019.
92826C AC 6 |VisaInc SrNt R 7,004,160 |...101.465 | .............. 7,102,557 | .. 7,000,000 7,008,726 2,187 | oo | e [ s 2.800 |...... 2.755 | Do | 9,256 | e 140,000 | 12/18/2017. | 12/14/2022.
92826C  AD 4 [ ViSAINC SINL...oucieciiceecececreeseeseeeeeesesessessiesssssessssssssssisessenssssssnnns | onenes | or | eevveenniesd | erieeIFE | i 4,970,300 |...102.230 | .ccccoeerrn.5,111,485 | o 5,000,000 4,975,631 2,850 | covorerereirnninnns | e | s 3.150 |...... 3.220 | Do | v 1,438 | 157,500 | 12/14/2015. | 12/14/2025.
928432  A* 4 |Visual Edge Technology INC Term LN Nt T.......cceevvrvnernerneennncrsennsnnenns | veveee [ or | eervverivene [ eree8FE | i 6,342,813 | ..... 99.000 6,500,000 6,351,543 8,730 | ovorrereerrrinnns | rerereeereeinniienes | s 7.227 |...... 7.672 |MON...| .........22,183 | ........ 141,716 | 08/31/2017. | 08/30/2022.
928432 A@ 2 |Visual Edge Technology INC Delayed Draw...........cc.oveecveerereereeeneesseinenienens | ceveens 2,485,000 |..... 99.000 2,500,000 2,475,000 (10,353) 353 [ e [ e [ e 4.000 |...... 6.069 |MJSD. | ..o, 11,591 | e 21,335 | 11/30/2017. | 08/30/2022.
92890H AB 8 |WEA Fin LLC/Westfield St Nt........cccvvveveirenrineinnicrensrinereensnesnenieninens [ rovenen | oo | cevvennees ] | e 2FE | i 4,990,000 |...100.540 5,000,000 4,996,433 2,015 | oo | e [ s 2.700 |...... 2.743 |MS......| .........39,000 | ........ 135,000 | 09/10/2014. | 09/17/2019.
931142 CU 5 |Wal-Mart Stores Inc Sr Nt OO OO RTOPTRRTOPPO) IO . 3,496,989 |...103.513 | ... ..3,622,955 | .. 3,500,000 3,499,087 340 [ e [ e [ e 3.625 |...... 3.636 |JJ..cooee | 60,970 | . 126,875 | 02/18/2013. | 07/08/2020.
931427  AQ 1 |Walgreens Boots AllIaNCE S NL...........ccvrreeieeriieienirieniseessiissnenisnenenieie | v | oo | veverneenns (A 2FE| s 6,483,620 |..... 98.886 | .............. 6,427,558 | ... 6,500,000 6,485,856 1424 | oo | e | s 3.450 |...... 3.480 |JD.......| ... 18,688 | ........ 224,250 | 05/26/2016. | 06/01/2026.
931899  9A 8 |WalKers SPV PriV PINL.......ccoicuieieienrinrieeiseinerisenissenensssisesssssssssssesssenss | ennes | oo | sevneninnee | evneeennsB® [ [ o 55.690 12,406,510 22,277,805 | coooeveererererneerneeinnees | seernseinnsinesiesinees | ceneesississssiesinns | conneesnssinssssesens | aeessseesnssnessesens | vevens 1542 [ oo [MONL [ | e 159,675 | 12/30/2014. | 12/31/2019.
941063 AQ 2 |Waste Management INC CO Gtd Nt..........cocuvviunrunerierinninerverneenensnsninenins | vevene [ on | evvenneen T [ 2FE ...12,590,422 |...106.192 12,063,366 | ............ 11,360,000 | ........... 11,868,035 | oo | i (150,839) | evvvevernrevriens [ e [ s 4.600 |...... 3.104 |MS......| ... 174,187 | ....... 522,560 |01/01/2016. | 03/01/2021.
94106L BA 6 |Waste Management INC St NL..........coc.cvvrevecveriieeeceeeseseseessesseensessessiennss | eevees | oo | evvenneen T [ s 2FE ....18,380,945 |...100.781 18,644,485 ..18,500,000 | ........... 18,409,406 | ...ovvvurvenerrcriienes | e 11,038 | oo [ e [ s 3125 |...... 3.202 |MS......| .......192,708 | ........ 578,125 |09/01/2015. | 03/01/2025.
942683  AF 0 |Watson Pharmaceuticals INC St NL.........ccccrvivinvinnivenenerennnennsssssnniennns | vovenes | oo [rovnienenn T | i 2FE | oo 4,959,603 |...100.308 | .............. 5,015,405 | .. 5,000,000 4,978,522 4,109 | o | v [ e 3.250 |...... 3.349 |AO...... | ........40,625 | ........ 162,500 | 02/18/2013. | 10/01/2022.
948741  AK 9 |Weingarten Realty INV SrNL.........ocvuuiiciinricieseseesisesseeiseissensenines | oneees | oo | vevesneenns 1 2FE| s 4,487,498 |..104.931 | .............4,354,628 | .............. 4,150,000 4,429,766 | ..oovereereeinrinenns | s (41,359) [ .oocvorererernenens [ e [ e 4450 |...... 3213 |Joss | 85,156 | ..o 184,675 | 08/02/2016. | 01/15/2024.
948741 AL 7 |Weingarten Realty IV ST NL......ccoviiiieiiieersnennscnsenseesenssesssensees | vovene | oo [evnnienenn T [ i 2FE | oo 3,140,820 |...100.929 3,000,000 3,121,022 | .o | e (QTI22) | [ VRO P 3.850 |...... 3.234 |D.coi| e 9,625 | 115,500 | 08/02/2016. | 06/01/2025.
948741 AM 5 |Weingarten Realty IV SrNE........c.ovoieicreecceescsisseseseeeseeseseseeeenns | cveee | oo [ ereineeene T | e 2FE | oo 5,949,300 |..... 95.979 6,000,000 5,955,387 4404 | o | e [ 3.250 |...... 3.350 |FA......| ........73,667 | ........ 197,167 | 08/02/2016. | 08/15/2026.
949746 RF 0 |Wells Fargo & Co SUD Nt........ccovvvvriiieiniiiesiieeiieeseississsiessssessssssssssensssnnns | veveee | or | evvensienne | ore IFE | civieniinnn 2,019,965 |...123.290 1,990,000 2,018,641 (487) | ceververrrinrieens [ e [ e 5.606 |...... 5501 |JJoss | oo 51,441 | 111,559 | 02/05/2014. | 01/15/2044.
94974B  FJ 4 |Wells Fargo & Co Sub Nt 6,995,870 |...101.905 ..7,133,322 7,000,000 6,997,711 402 | oo [ s [ s 3450 |...... 3457 |FA.....| 092,575 | ... 241,500 | 02/06/2013. | 02/13/2023.
94974B  FN 5 [Wells Fargo & Co SUD Nt........cccvviviniinriininrninieneneensnsesenssisssssssenssnnns | everes | o | vevvereene | eoren TFE | i 3,986,360 |...105.455 | .............. 4,218,208 3,991,648 1,293 | oo | v [ e 4125 |...... 4167 |FA.....| ........62,333 | ... 165,000 | 08/08/2013. | 08/15/2023.
94974B  FQ 8 |Wells Fargo & Co Sub Nt ..9,978,100 |...100.161 .10,016,050 9,995,410 4,325 | e | e | s 2.150 . , 10/21/2013. | 01/15/2019.
94974B  FY 1 [Wells Fargo & Co St NE......cveervriirniieisineieeseenssisseensssssssssssesssnssnssenies | eeveres | o | ververnnre | eoren TFE | i 1,998,157 |..104.862 | .............. 2,097,244 1,998,499 146 | oo | v [ e 4.100 |...... 4111 |JDecvir | 8,378 | 82,000 | 01/01/2016. | 06/03/2026.
94974B  GL 8 [Wells Fargo & Co SUD Ni..........cocvurvueivereineieieeiesscesiesissessssssessssssssessenssnss | evieens | o [rovervenes | cerd TFE | i, 9,962,000 |...106.481 10,648,050 9,968,236 2,831 | oo | e | e 4.300 |...... 4341 | | 10 189,917 | L 430,000 | 07/15/2015. | 07/22/2027.
95709T AL 4 |Westar Energy INC 1St Mg Bd........ccoovvuiiriiniiniiicricccnccineeevseieies | e ....11,999,880 |...100.940 12,112,764 ,000 | oo 12,000,041 ) [ oo | e [ 3.250 |...... 3.250 [JD..coe | 132,500 | .. 390,000 |11/05/2015. | 12/01/2025.
96316# AB 9 [Wheeling Power Co Sr Nt Ser A ...101.089 20,217,872 20,000,000 20,000,000 [ .oooverrererereerinins | evrrrerienineennees | evernerieneneene | s | e 3.360 |...... 3.360 |JD.......| .........56,000 | ....... 672,000 | 06/01/2015. | 06/01/2022.
963320 AT 3 | Whirlpool Corp Sr Nt... ...103.026 481,635 4,304,525 5,272 | ovveeevverreeians [ v [ 3.700 |...... 3.865 160,950 | 07/22/2015. | 05/01/2025.
96950F AD 6 |Williams Partners LP Sr Nt . ...105.632 13,732,212 | ............13,000,000 | ........... 12,999,607 L7/ TR ORI PO 5.250 |...... 5.251 |MS......| ........200,958 | ........ 682,500 | 07/12/2010. | 03/15/2020.
96950F  AF 1 [Williams Partners LP S&NL........cocveiiiniicierieenesisssenssesiesssessssssssssesnsns | eovnnne | oo [ eovenennee | e 2FE 6,954,358 |...122.994 8,609,580 6,961,327 AT (TR IR PO 6.300 |...... 6.347 |AO...... | ..........93,100 | ........ 441,000 | 07/09/2010. | 04/15/2040.
976657 AL 0 | Wisconsin Energy Corp St NL.......c..vveueeerrenirerierieessenisssssssssensensseessensssnes | vevene | oo | eeenerene T [ e 2FE| s 9,998,300 |...102.239 10,223,930 . 9,998,714 148 | oo [ 3.550 3.552 |JD...co.| oo 15,778 | i 355,000 |06/04/2015. | 06/15/2025.
982526 AV 7 |Wrigley WM Jr CO SINL.......oviviriirrieerinenineriseenisessissssisssssssssssssssnnnns | cevenen | oo [ evvrnene T | i 1FE 8,731,622 |...100.930 8,750,000 8,743,919 3241 | oo | s [ 2.900 |...... 2.940 |AO...... | cee.... 49,340 | ... 253,750 | 07/30/2014. | 10/21/2019.
98389B AR 1 [XCel ENErgy INC St NL........ovveereereerciciiesiesieesiessessesssssssesssesssssssssssssssnssss | evvenns | o [ seenrieenns T | e 2FE ..2,825,308 |...101.358 2,800,000 2,821,723 (2,624) [ ..o | e | e 3.300 |...... 3.180 05/09/2016. | 06/01/2025.
98389B  AS 9 [Xcel ENergy INC St NE.......ovuuririiieineiieiiiesieeiieeiseiseissesieesseessssssssssssssnssns | eovenne | oo [ evvenneee | oo 2FE 7,997,760 |..... 99.338 | ... ...7,947,040 | .. 8,000,000 7,998,556 429 | o [ [ 2400 |...... 2.406 03/03/2016. | 03/15/2021.
98389B AT 7 | XCel ENEIGY INC SINL.......ooecveevercieciesiieeieesieesse s | snsens 2| ... 2FE 8,497,705 | ..... 99.752 | .vvvrerin 8,478,937 | ..ovvvrnne. 8,500,000 8,498,012 KTV TR ISR PO 2.600 |...... 2.606 11/28/2016. | 03/15/2022.
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98389B AU 4 [ XCel ENEIGY INC SINL.......ooocvoeverceecieciieeiesiieesse s | svvens . 2| ... 2FE 9,980,600 |...101.235 | ............ 10,123,460 9,982,406 1,666 | oo | v 3.350 |...... 3.373 | D | e 27,917 | e 335,000 |11/28/2016. | 12/01/2026.
984121 BW 2 | XeroxX Com St NL.......ccooveviiiiiiniiniiiciienissisnicssissienesisssssessssssssssseninnins | connies | oo | vevverens [ e 2. ...101.454 330,740 329,769 (9,985) [ ..vovevererireniis | e | s 6.350 |...... 3.177 10/27/2016. | 05/15/2018.
988498  AF 8 | Yum Brands Inc Sr Nt. . ...104.000 .10,400,000 ...10,018,797 |.... revernenne(10,316) [SSSURRRRINN B 5.300 |...... 5.183 09/28/2009. | 09/15/2019.
P06076  AA 4 | AES El Salvador Trust Il St NE........ccvriieriniineisieeeeise e | eveens || AFE 1,806,713 L 95.300 1,939,355 1,839,926 24,703 26,439 | oo [ | 6.750 |...... 8.973 10/05/2016. | 03/28/2023.
U1065P  AA 9 | Braskem SA ST NL....c.ivriieiciciiesies e | soenes e ...118.850 457,573 413,304 (490) | evvreererenerinens [ e [ e 7125 |...... 6.511 09/26/2016. | 07/22/2041.
000000 00 0 |Array Canada Inc Term Ln Nt T......ccooviiiciiiiiinsseieciecsnssiesissiienes | eneees ..1,665,321 |...100.125 ..1,684,246 | .. 1,666,555 1,234 [ v | e | e 6.410 |..... 6.447 |MJSD. | oo 300 | oo 50,785 | 07/11/2017. | 02/09/2023.
000000 00 O |Burger King Term Ln B3 Nt 1.. ...14,019,416 | ..... 99.938 14,011,143 | ..cccoeeeee 14,019,906 | ........... 13,997,656 (21,590) (170) | cevereerrrinerreens e [ s 4172 | ... 3.810 |MJSD. | ...cc...... 1,625 | ........ 411,158 | 04/13/2017.| 02/16/2024.
000000 00 O |Burger King Term Ln B3 Nt 2.. Al.. . rerennn21,791,380 | 99.938 | ... 21,794,171 21,807,801 21,781,673 (11,370) 1,663 [ oo | e | e 4122 |..... 3.798 |MON... | ... 4,994 | ... 557,006 |06/30/2017. | 02/16/2024.
000000 00 O |RegentPurchaser Inv (RGL) New Term Ln N (SRS IO Al | e (6l I 2,312,758 |...100.000 | .............. 4,512,900 | ..oovvrurennn 4,512,900 2,311,572 (RN R IO ...10.000 |....25.553 |MJSD. | ..........3,761 | .......... 11,010 | 12/29/2017. | 12/21/2024.
008916 AH 1 | AGHUM INC ST NL....ioiiiiiiiriciie sttt | eeeias e | 2FE ...11,390,056 |...104.518 11,679,831 | ...........11,175,000 | ........... 11,218,390 | .vvecevrcriinenis [ e (40,109) [ ..oovvevmrrirrriins | e | e 6.750 |...... 6.355 |JJ.o | 347,822 | 754,313 | 01/01/2016. | 01/15/2019.
008916 AK 4 | AGIIUM INC ST NL. ..ottt ssssssssssnne | seeeees [P PO IOV 2FE| s 9,464,271 |...101.129 10,011,771 9,665,999 v B4.324 | [ [ 3.150 |...... 3.698 |AO...... | oo 77,963 | ..o 311,850 |02/18/2013. | 10/01/2022.
066800  AE 3 | Banro Corporation 2nd Lien Nt............cc.ccoervuiriimriinriiinneineeiseseiseseesesienes | v Al 5* 1,345,500 |..... 78.000 | ... 1,725,000 1,345,500 | ...oovvorrrrirririnns | e 19,872 | ........ 275,019 | oo ....10.000 |...12.748 |MJSD. | .........14,375 | ....... 106,375 | 04/15/2017.| 03/01/2021.
07317Q  AF 2 | BayteX ENergy Comp Nt.......oovvuuiuucrierirreeeiseissniesiesissessesssssessesssensssnenns | oeeees Al S5FE| s 6,030,000 |..... 95.250 | ... ..5,715,000 | .. 6,000,000 5,715,000 304,311 (4,311) [ oo | e | s 5.125 |..... 5.037 |JD...c..| eeerrnn25,625 | ... 307,500 |07/29/2014. | 06/01/2021.
136385 AW 1 | Canadian Natural ReSOUTCES ST NL..........cvvurereerreiniieiierieeseisessisenienienins | aeeees Al 1 2FE| s 8,986,770 | ..... 99.552 | .ovvvrrrne 8,959,698 | ...cccovnven. 9,000,000 8,988,286 1,516 [ oo | ceernerieeiseeieeins | e 2.950 |...... 2.978 | Jdoie | e 155,613 | o 05/23/2017. | 01/15/2023.
136385 AX 9 |Canadian Natural RESOUICES S NE.........vvverrrvereeieerieseeieeisssessssessssessens | e Al 2FE ....13,508,115 |...102.067 13,779,032 (390) | evevuerrrreeriens [ e 3.850 |...... 3.843 | Do | e 43,312 | 261,319 | 05/24/2017.| 06/01/2027.
292505 AG 9 |ENCANA COMP Nb.....coovveiiecieececiecveeses e | envins JO IO IOV 3FE 2,308,980 |...126.195 2,523,890 | ..............2,000,000 | ............2,273,535 | ............ 119,443 (7,829) [ oo | e | e 6.500 |...... 5.378 |FA.......| oo 54,167 | e 130,000 | 08/21/2012. | 02/01/2038.
292505 AH 7 |ENCANA COMP SINL..o.vvuiiiiireiieiseisie et ssesssensss | eneens JP PR IOV 3FE| v 1,197,530 |...105.075 | ....cccoveneee 1,050,745 . 1,043,722 | .o | e (30,744) [ ..ovorverrrrrens [ e [ e 6.500 |...... 3.211 [MN......| 0. .8,306 | ..o 65,000 |08/20/2012. | 05/15/2019.
292505 AJ 3 |EnCana Corp Sr Nt LS| [T | e 2FE| ...........16,308,607 |...102.775 | ... 16,752,292 | .. 6,300,000 | ..ccovvne 16,303,029 (810) | cevvveermerrreirens [ reeerneereriseinenes [ s 3.900 |...... 3.894 |MN......| .........81,228 | ....... 635,700 | 12/18/2013. | 11/15/2021.
335934  AK 1 |First Quantum Minerals LTD S&NE.........ccorierimreieeieniniieiierieesesissiseiiens | eveees A 2| ... AFE| o, 212,850 |...107.750 | ..coovovererneen 231,663 | ..o 215,000 213,084 234 [ i [ e [ 7.250 |...... 7458 |AO...... | ooereeen 3,897 | o 8,183 | 03/24/2017. | 04/01/2023.
335934 AL 9 |First Quantum MIinerals LTD S&NE........cccruuereumrereerneiseieieieseeeesseesssisensens | eeeens A 2| ... AFE 2,167,129 |...108.500 | ... 2,167,426 297 | oo | e [ e 7.500 |...... 7.518 |AO...... | cee..... 40,688 | .......... 85,444 | 05/30/2017. | 04/01/2025.
65334H  AA 0 [NEXEN INC ST NL...oovveiieiieieiee e snsensss. | soeees [P I (. 1FE| oo 4,554,920 |..141.321 | ... ..5,652,848 4,448,558 | ... [ s (18,555) [ ..vvevrerrerreins [ v [ e 7.875 |...... 6.643 |MS......| .cc...92,750 | ........ 315,000 |01/24/2011. | 03/15/2032.
65334H  AK 8 [NEXEN INC ST NL....o.ooeveeiiecieee et essennes | soeees JO IO IOV 1FE ...11,384,379 |...104.939 10,703,737 | ............10,200,000 | ........... 10,498,909 | .coovveerrcrierinens | e (180,378) | covvveeercerreirnens [ reeereereriseisenes [ e 6.200 |...... 4.256 |JJ....... | .......265,257 | ...... 632,400 | 02/18/2013.| 07/30/2019.
654677 AB 9 |Niska Gas Storage Can Fin SrNL........ccoeievniieeiisresesssenssseeensnins | e Al ] s SFE | oo 4,770,295 |...101.250 | ...ccovvuuvne 5,062,500 4,924,749 55,471 | o | v [ e 6.500 |...... 7.792 |AO...... | er..81,250 | ..o 325,000 |01/09/2015. | 04/01/2019.
683715 AA 4 | Open Text Corp ST NE ... ssessnnees | eneees Al 1 3FE| oo 16,565,625 |...104.125 | ............ 16,972,375 | ............16,300,000 | ........... 16,484,079 | .ooovevrvvnerneriens [ s (B1,261) [ oovvrerereeernennns [ eerverreeieeineeinns [ e 5.625 |...... 5.365 |JJowrs | 00 422,781 | e 916,875 | 10/22/2015. | 01/15/2023.
73755L  AF 4 | Potash Corp Saskatchewan INC SrNL.........c.ovvviiriiniiieiininsieeieseeessiens | eveens [ I LN 2FE| v, 1,086,567 |...105.155 1,036,484 (25,499) [ ..ovvvevererireniens [ e [ i 6.500 |...... 3742 |MN......| <o 8,306 | ..o 65,000 |01/01/2016. | 05/15/2019.
775109  BF 7 |Rogers Communications INC St NE.........cc.vuuerirerereereeisiiseriesieeseesssisessnens | veeees A 2| ... 2FE 8,007,680 |..... 96.891 ...8,235,701 8,052,892 | ..oovrirerircirnrines | s 42,306 [ ..oovererereerenins [ e [ e 2.900 |...... 3.598 |MN......| .cc......31,497 | ... 254,032 | 12/02/2016. | 11/15/2026.
89153U AE 1 | Total Capital Canada Ltd St Nt........cc.cvrveriererireiireineiiseesisesieesssssssesnnens | o Al ] 1FE| oo 1,998,113 |..... 99.977 | oo 1,999,538 1,999,985 394 | s | e [ 1450 |..... 1470 [ W | 13,372 | e 29,000 |02/18/2013. [ 01/15/2018.
98417E  AC 4 |Xstrata Finance Canada Gtd Nt...........ccocceveereneernerineineineiiesineeesissinesiens | cevie [P PO IOV 2FE| ..........11,099,484 |..126.584 | ...........12,926,758 | ............10,212,000 | ........... 10,979,220 | coooevvvrerernerirenes [ s (19,141) [ s [ e [ e 6.900 |...... 6.235 |MN......| wocvennee 90,036 | ........ 704,628 |05/06/2010. | 11/15/2037.
000000 00 O |Digicel Limited SrNt.......ccovvvrrrrrnene Do 1 AFE| oo 604,500 |..... 98.426 620,938 25,499 7,533 | oo [ e [ 6.000 |...... 7.563 [AO...... | covrerrerns 8,233 ..39,000 |09/17/2015. | 04/15/2021.
000000 00 O |Liquid Telecom Finance Sec Nt.. v | D 2| ... AFE 2,156,756 |...105.349 2,153,526 (143) (3,087) JSSSRRRRIN PN 8.500 |...... 6.863 81,317 .| 12/04/2017. | 07/13/2022.
000000 00 O |Credito Real Sab De CV SrNt.... | s Do | v K11 = I 1,779,621 |...105.830 1,778,404 (1175) [ o e [ s 7.250 |...... 7.144 10/04/2016. | 07/20/2023.
000000 00 O |Puma International FINANCE ST NL.........cvcuurrermrrerererneeerneeeseessneessnesssnessns | ceveees D 2| ... 3FE 1,250,000 |...102.114 1,250,000 [ ..oceoueeerrnerienins | rererreerseninnienis | e | e | e 5125 |..... 5.125 \ .. | 10/03/2017. | 10/06/2024.
000000 00 O [Milicom Intl Cellular SrNt..........ccovvuenee e | s Do 1] s FE| oo 662,528 |...106.875 672,244 662,122 (40B) [ ..vvorrreverrrrirens | veererrereisssirenens [ oeees 6.000 |...... 4.758 |MS......| oo 11,112 |. .. | 12/06/2017. | 03/15/2025.
000000 00 O |AES Andrs/Dmcn PWIADO SFNL.......c.uvveuveerirrereireeiserieresieeseessesesiens D | 3FE| s 1,429,052 |...108.250 ...1,515,500 1,426,658 25,440 (V2 TA4 T RN NSO P 7.950 |...... 7.627 |MN......| woovrennee 15,458 | ........ 111,300 | 10/05/2016. | 05/11/2026.
000000 00 O |Lukoil Intl Finance BV Sr Nt. ...104.783 571,745 | .. 1,500,000 1,500,000 SRR IO 4750 |...... 4.750 | 11,677 ..71,250 | 10/26/2016. | 11/02/2026.
00205G  AA 5 | APT PiIpelines Ltd S&NE........ceeiieuciierieeiecseissie et ...102.754 25,688,600 25,000,000 24,654,240 64,148 | ..o [ s [ 3.875 |...... 4.198 |AO...... | woeee 215,278 | ........ 968,750 |02/18/2013. | 10/11/2022.
00913R  AC 0 |Air LiQUide Fin ST NE.......oivriiriiieeirencieiiesiseetssse st isssssssensns | s ...24,761,050 |..... 96.802 24,200,500 25,000,000 24,797,805 32,246 | .o | e 2.250 |...... 2401 [MS...... | weeee. 146,875 | ....... 562,500 | 11/18/2016. | 09/27/2023.
02034#  AA 0 [MISYS (Almonde InC) Term LN Nt ..o | cevies DJ.. ....13,275,063 |...100.242 13,332,146 | ...ocooneee 13,300,000 | ...oovenee 13,261,425 (15,179) 1,542 | oo | e | e 5.063 |...... 4.796 |FMAN. | ..........58,676 | ........ 296,681 | 06/15/2017. | 04/28/2024.
034863 AB 6 | Anglo American Capital Co Gtd Nt Cl|.. 4,495,685 |...108.433 ..4,012,036 3,700,000 3,835,741 | oo [ (100,041) | covovveririinnns [ e [ e 9.375 |...... 6.311 346,875 | 11/03/2009. | 04/08/2019.
05462G AJ 3 |Axtel SAB de CV Sr Nt .|D ..1,025,000 |...103.000 ,055,750 1,025,000 et | e 6.375 |...... 6.375 .. | 11/09/2017. | 11/14/2024.
055451  AH 1 | BHP Billiton Fin USA Ltd Co Gtd Nt............cc........ Cl.. 11,111,315 [...1105.431 11,597,421 | ............11,000,000 | ........... 11,017,817 | oo [ s (13,364) [ ...ovverrrirenii | s | e 6.500 |...... 6.363 +...715,000 | 03/19/2009. | 04/01/2019.
05565Q CJ 5 | BP Capital Markets PLC Nb........cccoviueivieeiieinerieeiseeceiseesssiesiesssesseeins | eeeees C 17,465,176 |...106.352 18,292,510 | ............17,200,000 | ........... 17,364,471 | oo [ s (25,452) [ ..o | v 3.99 |..... 3.806 |MS......| .......181,283 | ....... 686,968 | 10/22/2013. | 09/26/2023.
05565Q DF 2 | BP Capital Markets PLC St NE.........c.cooiiiiiiiiricscicccsicssissiccsenins | e D 1,934,340 |..... 99.106 1,982,116 1,938,526 A,186 | oo | e | s 3.017 | ..... 3415 | oo | 27,656 | oo 30,170 | 04/10/2017. | 01/16/2027.
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05565Q DH 8 | BP Capital Markets PLC Nt........cccociumiuieeieierieiineeeeiseississensesssesseninns | eveees [0 IS IOV 1FE| oo 2,590,325 |..104.743 | .............. 2,618,565 | ...vvvvneen. 2,500,000 2,585,882 (A 443) [ oo | e | s 3723 |...... 3.344 [MN......| coovvvrrens 8,532 | ..coovnne 93,075 | 04/18/2017. | 11/28/2028.
05565Q DM 7 | BP Capital Markets PLC St NE........ccooiiiiiiriiiisicciecssnse s ...103.487 2,587,165 ....2,500,000 2,545,711 (2,764) [ oo | e | e 3.588 |...... 3.352 |AO...... | oovrenne 19,186 | ...cone 59,800 | 04/13/2017. | 04/14/2027.
05578D AW 2 |BPCE SA Sr Nt ...100.261 .10,026,080 | .. 0,000,000 9,973,124 6,401 [SSSTURRRRIN PO 2.750 |...... 2.823 11/29/2016. | 12/02/2021.
067316 AD 1 |Bacardi LTD SrNL.......cooorvrrrriinriiincenneenssissesissessssssssnessssssssnesssnesssnesons | sonees | D e ] 0 2FE | ........20,596,286 | ... 96.090 19,794,478 20,600,000 20,589,537 (4,558) | ..oovverrrireniin | e | e 2.750 |...... 2.756 12/18/2017. | 07/15/2026.
067687 AC 7 |Barminco Finance Pty LTD Secured Nt ceevrereneensssnersesnsnsnenns | voveees | D w2 | o 4FE | cie....500,000 98.000 490,000 490,000 (10,000) | vevnernreeereeris | verereeerrninsinens | rererseerseeinsienes | e 6.625 |...... 6.625 |MN......| coovrvrnes 4,233 | oo 18,311 | 04/18/2017. | 05/15/2022.
11042A  AA 2 | British AIWAYS PIC PTC.....couiiiieiieiieeeissiessiesiesisseessss s ssesssssinns | eveens ...105.900 14,182,308 | ............13,392,170 | .......... 13,481,420 | .ovvocviririenis | s (13,036) [ ..vovveverrereneins | i | e 4625 | ... 4.478 10/07/2013. | 06/20/2024.
11042B AA 0 |British AIWAYS PIC PTC......covvuuiiririieieissisriesiesessessssessessessseessesssseens | oveees ...103.520 ...6,151,166 | .. 5,970,436 | ...ovorvrrirvrriinnens | e (L0 ) [T B 5.625 5.284 10/24/2013. | 06/20/2020.
12517M  AA 0 | Cemig Geracao € Transmissao SA St NE.......ccccrireierineirieeneieerieeiesiseins [ s ..107.750 | ... 619,563 | .. ...575,000 567,828 1< 1 SOOI USRI PO 9.250 |...... 9.500 11/30/2017. | 12/05/2024.
134638  AC 9 | CampOSOl SA SEC Nb......ouuvvrrirererieiieeiesiees st ssessenens. | seeees ...108.000 | ..coovrrenee 1,191,240 | oo 1,103,000 906,221 37,544 | oo | e ..10.500 |...17.473 [Jdeocvee | s 53,404 | ....... 115,815 | 05/24/2016. | 07/15/2021.
139612 AE 5 | Capex SA SINL....coiiiiciecns s | s ...104.348 500,000 [ .ooovveecrirerirneirinnis | erreeerierieeerenns | oreeeeriesieeiees | e | e 6.875 |..... 6.875 [MN......| cooervrnns 4392 | o 17,188 | 05/10/2017. | 05/15/2024.
15238X  AB 5 | Central American Botting Com St Nt........c.covuuverrerrrinireriereseiseeesiserienes | vveees ...105.155 1,235,571 (7,555) (3,312) [ oo | e | e 5.750 |...... 4775 [ | e 28,339 | ..., 22,281 | 10/11/2017. | 01/31/2027.
20445P  AE 5 [CiaLatino Americana SrNL.........coccveurieciiniieeieeiss e isessenes | seiies DJ.. 1,953,427 |...106.505 1,975,000 1,956,361 13,660 2416 | oo [ | 9.500 |...... 9.724 | | v 83,910 | ........ 148,438 | 02/06/2017. | 07/20/2023.
21684A  AA 4 [Rabobank Nederland SUb Ni..........cccooiviririierniriniierienieceseisssenieneesenns | cevees D oo | e IFE | 2,976,887 |...107.195 | ... . . 3,000,000 2,984,337 2,246 | oo | e | e 4.625 |...... 4727 |ID.cec | e 11,563 | ........ 138,750 | 07/30/2014. | 12/01/2023.
22112E AC 2 [Cosan Luxembourg SA SINL........oiuuriuerieireesiniinsiesiesisseesessssssessessssenns | seiees 2107.750 | e 2,720,688 | ...oovvoneen 2,525,000 2,555,090 56,608 (2,388) [ ..ouernreerrenins | eeerneerineinerieeins | oo 7.000 |...... 6.817 | JJuveiss | v 79,047 | ..o 191,479 | 10/03/2016. | 01/20/2027.
22113A  AA 3 [C0SaN Lt SINE....cceeieiciccee et entenens | crries ...102.625 872,313 850,000 850,000 | ..vvveverrerrrinrines | e | e | e 5.950 5.950 |MS...... 09/13/2017. | 09/20/2024.
22303Q AN 0 | Covidien International Fin SA SINL.........ccvuereuierreineiierineeieeiscesssiseesesiesees | eeeens ...102.209 115,331,290 | ............15,000,000 | ........... 14,978,614 4,397 | o | e | s 3.200 |...... 3.235 | JD....... 02/18/2013. | 06/15/2022.
232553  AA 5 | Cydsa SAB A8 CV SINL....oiiiiiicieiieiiesieies st sssssssssensss | eneens ..100.875 | .ovcvrrinee 1,008,750 . 985,710 259 | covvveerrieeerens | e [ s 6.250 |...... 6.449 | AO...... 10/11/2017. | 10/04/2027.
23636T  AD 2 [DaAN0NE SA ST NE ...ttt | sriins D 2| 2FE| ... 13,000,000 |..... 97.521 | ... 12,677,691 | .. 3,000,000 | ..ocovrne 13,000,000 | .ceouveeerrcrierieees [ eerneeinneineiinniens | e | e | v 2.589 |...... 2.589 |MN...... 10/26/2016. | 11/02/2023.
24820R  AB 4 | StatoilHYdro ASA SINL.....coouieeiieeiiesiesieeseies et | soeees [0 IR IOV 1FE| v 11,974,700 |...113.059 | ............ 11,305,920 | ....ccooueee 10,000,000 | ........... 11,228,532 | covovvvvnricrirerinies | i (177,890) | cevevverrerreinens [ e [ e 6.500 |...... 4.155 |JD....... 06/26/2013. | 12/21/2023.
25152E DT 6 |Deutsche Bank AG London Sr Unsecured Nt JSOPURTRT PO DJ.. 3,300,000 |...100.000 3,300,000 ....3,300,000 3,300,000 | .oeoeveerierireiriens [ e [ e | e | s 9.500 |...... 9.498 | JJ....... 07/19/2017. | 07/27/2020.
25156P AV 5 [Deutsche TElEKOM ST NL.........cociriieriieiieissiesiesiesisss s ssessesssssssnssns | sossens Do | e 2FE| ...........16,998,980 |..... 96.879 16,469,3% | ............17,000,000 | ........... 16,999,155 136 | oo [ e [ s 2485 |...... 2486 |MS...... 09/13/2016. | 09/19/2023.
25156P  AY 9 |Deutsche TelEKOM Ni........ccooovririerriercieneiieseeise e essesneees | cevenns D 2| ... 2FE 9,999,500 |...100.127 10,012,690 9,999,590 90 | coveerererereninees | eerreeeensneienes | s 2.820 |...... 2.821 | | e 126,900 | ........ 141,000 | 01/09/2017. | 01/19/2022.
25156P  BA 0 | Deutsche Telekom Ni.........ccocviiiiiininiiiniieseceseeeisseeesisseees | evees Do 1] 2FE | oo 8,988,750 |...100.485 | .............. 9,043,659 | .. 8,989,655 905 | oo [ e [ 3.600 |...... 3.615 [Jdoees | e 145,800 | ........ 162,000 | 01/09/2017. | 01/19/2027.
37255B  AA 7 [ Geopark Ltd 15t LIEn Ni......cccoveuueiciieiennieiiesiscesissie e iseisssssssssssnsenes | sevees D 2| ... AFE 1,475,000 |...102.571 | ..ccovvvrneee 1,512,922 | oo 1,475,000 1A475,000 [ oo | rerineerneniinsieiis | eeveseeseeinsinens | reveseesesinssenenes | e 6.500 |...... 6.500 |MS...... 09/25/2017. | 09/21/2024.
38060A AA 2 | Gold Fields Orogen HoldCo S NL........ccvveiiieieiieieinisesessiessieiessssiennes | erene D] e FE| oo 2,101,000 |...102.000 2,240,000 2,165,599 26,827 23,360 | oo | e [ 4.875 |...... 6.184 |AO...... 10/03/2016. | 10/07/2020.
40052C  AC 0 | Grupo Kuo SAB D& CV ST Ni.......ceuirerimerierirerireessssissssessessssesseesssssssssenes | nveees D2 v 3FE| e 1,300,000 |...103.551 ...1,346,163 1,300,000 [ ..oceoureerenerienins | rererneerneninsinenis | rereneeneensinens | e | e 5.750 |...... 5.750 | JJ....... 06/29/2017. | 07/07/2027.
40052V AC 8 | Grupo Bimbo SAB D& CV S NE.......cvuurermrererirererneressssssssesssssssssssssnsens | e DJ.. ....14,056,355 |...103.131 14,438,298 (5,345) [ ovveverererennens | eeerieeeniesnninnes | e 3.875 |...... 3.825 | Do | v 6,028 | ........ 542,500 |09/05/2014. | 06/27/2024.
404280  AJ 8 [HSBC HOIAINGS PLC Ni......covririeniiniiieiiesieiseesessisessessssissesssssessssessensnns | seveee Cl.. ....15,641,373 |...136.345 18,946,501 215,409,699 | ..o | e (L5115 | [ IR DO 6.800 |...... 5.877 |IDccr | v 78,744 | ... 944,928 | 08/10/2010. | 06/01/2038.
423012 AD 5 |Heineken NV Sr Nt Cluvoen| v 2FE | oo 6,628,568 |..... 99.919 , 6,661,533 [ ..o | e 15,340 | oo | e | ceneen 2.750 |...... 3.022 |AO...... 10/22/2015. | 04/01/2023.
423012 AF 0 |Heineken NV Sr Nt ] C | 2FE| ... 5,142,800 |...102.021 ,101,030 5,138,078 (4,722) JSSSTRRRRRIN B 3.500 |...... 3.171 .| 08/03/2017. | 01/29/2028.
44963L  AA 4 |IHS Netherlands Holdco Sr Nt . D 2| 4FE 1,904,813 |...107.620 ...2,044,771 1,903,664 (1,087) [ coovveverrierivnrnee [ eerrneerernsiseerenens [ s 9.500 |...... 9.420 |AO...... 11/28/2016. | 10/27/2021.
449786 AY 8 [INgBank NV SUD Nt........ccoviviiriiiieiirinieeieecesisesissssessenssssssessessenes | sevees DJ.. ....14,100,020 |...112.224 14,589,068 | ............13,000,000 | ........13,770,450 | ......cccosvvrrrrrverires | correeens (115,362) | cevvvvermcervernnens [ rerereeererisernnenes [ e 5.800 |...... 4.609 [MS......| e 201,067 | ........ 754,000 |02/05/2016. | 09/25/2023.
456837  AG 8 [ING Groep NV S&NL......oiiriieiriiieinsiseiesisisiesie s seesssssssssensensnes | ovens Df... ....14,971,050 |...101.196 15,179,370 . 414 | i | e [ e 3.150 |...... 3192 [MS......| oo 120,750 | ........ 236,250 | 03/21/2017. | 03/29/2022.
456873  AA 6 |Ingersoll-Rand Lux Finance Nt.........c.cooeevveenerverineencensninnernernessseessesssiines | sereeee | G || i 2FE | .o.2,998,707 | ... 99.973 ,999,190 2,999,132 KT R R 2625 |...... 2.638 10/27/2016. | 05/01/2020.
463588 AA 1 |IRSA Propiedades Com Sr Nt ..112.547 ..649,396 587,347 8,560 (1,671) SRR IO 8.750 8.299 10/05/2016. | 03/23/2023.
482637  AB 1 [KOKS OAO SINE....oouiieiiierieeineiseeissie sttt snsseeen ...105.950 ..1,721,688 | .. 1,625,000 [ ...ceouveerrnerienies | rereneerinninsinenis | e | e | e 7.500 |...... 7.500 04/26/2017. | 05/04/2022.
49835L  AB 7 [Klabin Finance SA SrNt.......cc.cooivvriniincinninniieeieseessssssisssssessssssssssnns | seviene | D [ vovseinnies | c00e8FE | i 546,777 |00 98.700 542,850 | .....ccccoonne. 550,000 542,850 (4,000) F£ T [OTOORRTOIN DRSO IOV 4875 |...... 4.950 09/12/2017. | 09/19/2027.
500472  AF 2 |Koninklijke Philips EIECtrOniC SF NL........c.ovvuerereeririireriieeeseeiseeieeiserienienens | veeees ...104.120 .31,423,446 30,180,000 30,662,716 | ..oovvrrercercrinnins | v (105,354) | covovvercereinens [ rerereeereeiseinenes [ s 3.750 3.339 02/18/2013. | 03/15/2022.
566067 AA 2 |Marble Il Pte Ltd Sec Nt........cccoovvcviivcris ...101.424 ..811,394 800,000 | ..ocvvererrirerrirenies [ errirenrineniieniins | e | e | s 5.300 |...... 5.300 ..21,200 |06/13/2017. | 06/20/2022.
59284B  AF 5 [Mexichem SAB DE CV SI NL......c.coovevrerieeiseienriessessssssssssesssesssesssssssssnsss | evveens | D [ eoveriieii2 | c0rnFE | .. 322,355 ... 99.000 ..321,750 322,407 53 [SSSTURRRRRI B 4.000 |...... 4.100 .. | 09/27/2017. | 10/04/2027.
63938N  AE 4 |Navios SA Logistics INC S NL.......c.ooceoveeneincineeneinninsnineinensesesssssseninens. | eoveees | D] o1 it BFE | 642,975 | ..o 95.750 ..818,663 681,377 26,734 | oo | e | e 7.250 |...13.472 cen.01,988 | 08/11/2016. | 05/01/2022.
65504L  AJ 6 | Noble Hidg Intl Sr Nt........ [ I I AFE | e 4,092,460 |..... 85.000 | ..ooverenee 3,400,000 3,400,000 (289,906) | ........... (10,094) [ .ooververerrvrins | s 3.950 |...... 3.648 |MS......| ........46,522 | ........ 158,000 | 02/18/2013. | 03/15/2022.
65557C  AS 2 |Nordea Bank AB Sr Nt Cl.. ...10,966,450 |..... 99.330 10,926,256 | ............11,000,000 | ........... 10,976,750 6,493 | oo | e 2.250 |...... 2.315 |MN...co. | v 23,375 | ........ 247,500 | 05/23/2016. | 05/27/2021.




Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

L2013

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
714264  AD 0 |Pernod RICard SA St NE........ccvciieririieieeeeieeieeenisesesiesssssessssessesses | eeeens [0 I 1 2FE| oo 19,872,338 |...106.223 | ............ 19,120,104 | ............ 18,000,000 | .....c..e. 19,391,997 | covovveververrerernees | reeeeene(324,310) [ oo | e | s 4450 |...... 2428 | | v 369,350 | ....... 801,000 |07/07/2016. | 01/15/2022.
714264  AH 1 | Pernod RICard SA St NE.......ccooviiriiicscseie et | eeeins Clooe | 2FE 5,271,720 |...105.898 5,083,123 | ..ccvvones 4,800,000 5,161,743 | oo | et (TABA) | s | e | s 4.250 |...... 2484 | | e 94,067 | ........ 204,000 | 06/30/2016. | 07/15/2022.
714264 AM 0 | Pernod Ricard SA Sr Nt . LS. |Cl .| e 2FE 24,293,629 |...100.437 .24,205,293 24,100,000 24,267,301 i 3250 |...... 3.155 783,250 | 10/27/2016. | 06/08/2026.
71647N AP 4 |Petrobras Global Finance SrNt............coccuriiiriiniiiciiiinniincenicesesissiienns [ s D 3FE 1,506,588 |...114.050 1,568,188 | ......ccoeeees 1,375,000 1,474,800 19,059 | covvvereenn(25,821) [ oo [ | e 8.375 |...... 5.979 115,156 | 10/03/2016. | 05/23/2021.
71647N  AS 8 |Petrobras Global Finance Sr Nt ...110.100 ...1,954,275 1,775,000 1,912,608 [ ...coovvvevrrrcrrerres | verirenrecel8,727) | oo [ [ s 7.375 6.234 ..65,453 | 05/15/2017. | 01/17/2027.
71647N AW 9 | Petrobras Global Finance Sr Nt . ...100.250 576,438 ...575,000 575,000 [ ..ooovociieriniiiiniies o | e | e | e 5.999 |..... 5.999 09/18/2017. | 01/27/2028.
71675M  AA 4 | Petropaviovsk 2016 S NL........c.vveeiveciiniiceieniseeerieessessesissesssssessenssenes | eeeees D 2| ... AFE 1,400,000 |..... 98.000 | .oovvereneee 1,372,000 ....1,400,000 1,372,000 (28,000) | vvvveverveerierins | v [ e | e 8.125 |...... 8.125 11/07/2017. | 11/14/2022.
74733D  A* 1 |Qiagen NV Sr Nt Ser A I [ PR I 2| s 15,000,000 |...100.703 | ... 15,105,412 5,000,000 | ........... 15,000,000 | ...cvovurvererrienies [ e | e | e | s 3.190 |...... 3.190 10/16/2012. | 10/16/2019.
803070 AB 7 | Sappi Papier HOldiNg AG St NE.........courivirieiriseeeriesiseeenississessessesssenss. | veeens [0 ISR IOV AFE| s 239,850 |...105.000 | ..ocovvvernees 273,000 240,549 670 B78 [ .o [ crverierineinseinns [ e 7.500 |...... 8.404 12/16/2016. | 06/15/2032.
822582 AJ 1 |Shell International Finance Co Gtd Nt..........ccc.oovvvemrriineriinsiiieniiinreieseiieeens | v Cluc | 1FE 4,985,245 |...103.590 5,179,505 4,996,499 1,920 [ oo | e | e 4.300 |...... 4.343 [MS......| co 59,125 | ........ 215,000 | 02/18/2013. | 09/22/2019.
822582 BD 3 |Shell International Finance Sr Nt et | s D | 1FE ....15,973,550 |...102.769 16,443,008 | ............16,000,000 | ........... 15,979,808 KT T I IO 3.250 3.269 |MN......| woocreenee 72,222 | ........ 520,000 |06/02/2015. | 05/11/2025.
82620K AD 5 [Siemens Financieringsmat S NL...........ooovueieeirrienieneineeineneenieseeesssnins | seies [ IR IOV 1FE 9,890,100 |...101.118 10,111,820 9,927,226 | ...oovvvverieriininnns | s 15,209 | oovveorviirniens | cevvieeeiieeeiennies [ oo 2.900 |...... 3.078 |MN......| coovveenee 27,389 | ........ 290,000 | 07/02/2015. | 05/27/2022.
82620K AE 3 |Siemens FinancieringSmat St NL............oivrerrrerrrernrrenerenerenesssssessssssnnes | eevenns [0 IO IOV 1FE| oo 4,040,160 |...101.662 | ............... 4,066,492 4,032,019 (3,788) | ..o | s 3.250 |...... 3.128 |MN......| woocrvenee 12,278 | ........ 130,000 | 10/09/2015. | 05/27/2025.
82620K AJ 2 [Siemens FinancieringSmat Nb............cocceereineeeieerineeeenesesiesseseseesssnenns | seves [0 I (. 1FE| oo 9,990,900 |..... 97.279 | oo 9,727,850 9,993,190 LT FSUSTTTIIN VIR IOV 1.700 |...... 1719 [MS..o. | e 50,056 | ........ 170,000 | 09/06/2016. | 09/15/2021.
82620K  AK 9 |Siemens FinancieringSmat NE............ccccovrrerrrernrrenreinnnssnsssissssssssssnssnnes. | eevenns D e | 1FE| oo 7,954,880 |..... 95.852 | ..oovvirene 7,668,152 7,962,765 6,089 | oo [ e [ s 2.000 |...... 2.087 |MS...... 09/06/2016. | 09/15/2023.
86960B AQ 5 |Svenska Handelsbanken AB Sr Nt ettt | s DJ.. rerenenn 17,945,044 | 97.702 17,586,306 | .. ..18,000,000 | ........... 17,959,051 | coooeevvrenerieriienes | v 10,636 | cvveevrrennerrens [ ereeerserieeisninenes [ s 1.875 |...... 1.939 [MS...... 08/31/2016. | 09/07/2021.
87312@ AC 2 |TWE US Fin Co Gtd SrNESer C2.......couiviriricieiieniienierissisesiesseesseninns | vorenes [0 SO I ISP 2| ...........20,000,000 |...106.129 21,225,712 20,000,000 20,000,000 | .ooverrireririeiini | e | e | e | o 4.380 |...... 4.380 [JD....... 12/16/2013. | 12/16/2023.
902133  AG 2 | Tyco Electronics Group Co Gtd Nt..........c.oveeuiveerireiereirneiseiiesienieeiseeissinns | eeeens Cleoen | 1FE]| ... 1,046,850 |...144.786 | ... 1,447,863 | ..cocovvvnne 1,000,000 1,040,797 (157  [SUUTIRIR DURRIRIRIN PO 7125 |...... 6.748 | AO...... 01/04/2010. | 10/01/2037.
902133 AM 9 | Tyco EIectronics Group S NE..........rveurrerrrerrrirerenssesseeessssssesssssssssnnees | seeeees [0 I (i 1FE| oo 1,527,236 |...102.739 | ..cccovveneee 1,541,078 | covvvrrne 1,500,000 1,518,880 (4,259) [ oo | s 3.500 |...... 3.169 |FA....... 01/01/2016. | 02/03/2022.
902133 AN 7 | Tyco Electronics Group S NE..........ovvveurverreieneeereeeseeesseeeeeeesssessseessnnees | ceveees [0 I (. 1FE| covirnn 5,772,552 |...100.225 5,800,000 5,794,165 5,942 | oo | e [ s 2.375 | ... 2482 |JD....... 07/30/2014. | 12/17/2018.
902133 AR 8 | Tyco EIeCtronics Group St NL.........c.evvvrirrieiriireiiesiiesiseessissssssssesssssssssssns | eveens D 2| ... 1FE 7,673,294 |...102.801 ...7,607,281 7,658,166 | ....oocvvrcrerrnrrinns | e (15,128) [ voovereverrerreiens [ e [ e 3450 |...... 2.845 |FA....... 08/01/2017. | 08/01/2024.
903510  AA 5 |UBS Group FUNING ST NL.......coouiemiiiiinriieiieeineeiiesieeisessssissessessesesennas | eoeees DJ.. ..101.042 10,104,200 9,990,365 3,344 | oo e | e 2.950 |...... 2.987 |MS...... 09/21/2015. | 09/24/2020.
90351D  AB 3 | UBS Group FUNAING St NL........cveiiiiiiiicieieiese e | vevnes Df... . ..104.945 | e 1,049,454 990,739 993 | e [ e [ 4125 |...... 4.267 |MS...... 02/05/2016. | 09/24/2025.
903510  AH 0 |UBS Group FUNING ST NL.......ccouiiriiieiieriieiiesiseisseiiesieeisessssessessessesssensas | eoeees [0 ISV IOV 1FE| covrinnee 14,991,000 |..... 98.868 | ............ 14,830,140 | ............15,000,000 | ........... 14,993,118 1,564 | oo | ceeneriineiesiieeins | e 2650 |...... 2.662 |FA...co.| v 165,625 08/03/2016. | 02/01/2022.
90352) AE 3 | UBS Grp FAg SWItzerland SrNE........c..veeiivriierireiieeiseiseiiesieeisseesssisessnss | eveens D 2| ... 1FE| ...........13,999,582 | ..... 98.857 13,839,938 | ............14,000,000 | ........... 13,999,606 24 | oo e | s 2.859 |...... 2.860 |FA......| cooveee. 151,209 08/07/2017. | 08/15/2023.
928670  AX 6 | Volkswagen Intl Fin NV S&NL.......crivieeeeiseeiiesiseeseeissesensessssssennns | veeees [0 I 1 2FE| . 2,497,400 |..... 99.916 2,497,910 2,499,520 X720 TSR IV IO 2125 |...... 2147 [MN..ooo | o 6,050 | .........53,125 | 11/13/2013. | 11/20/2018.
92936M  AC 1 |WPP Finance 2010 SrNL........cvuuuevirrirrieiierieeieniseieniessssssessesesssisessenes | oveees Cloeen | 2FE 15,123,300 |...103.032 15,454,770 | ............15,000,000 | ........... 15,089,341 | ..o [ e (17,293) [ oo [ e [ e 3.625 |...... 3.486 |MS......| oo 172,188 | ........ 543,750 |12/16/2015. | 09/07/2022.
984245 AM 2 | YPF Sociedad ANONIMa SF NL..........ccovuivvecveerieeiecieeeseses e sssssessssssenss | eneens [0 ISR IOV AFE| . ...113.100 819,975 725,000 [ cooocvenrirerirneerinnis | ovrrnerienineenenns | onersessenneenes | s | e 8.500 |...... 8.500 |MS......| oveeenee 16,776 | .......... 61,625 | 03/17/2016. | 03/23/2021.
984245 AR 1 | YPF Sociedad AnONIMa St NL.......ccviueimiriierineerissenissesssessssseennnes. | coenes D] AFE| e 1,725,000 |..... 99.100 | .oovvvirnnne 1,709,475 1,709,475 (15,525) | vvovvvvrrirniienins | e [ veriereisnsinsinenes | s 7.000 |...... 7.000 .. [ 12/07/2017. | 12/15/2047.
A3158# AB 5 |Hofer Financial Services GmbH Sr Nt Ser.. 18,000,000 |...100.188 .18,033,861 | .. ..18,000,000 | ...........18,000,000 JSSSTRRRRRIN B 3.080 |...... 3.080 O .. | 07/2512017. | 07/25/2022.
A3158# AC 3 |Hofer Financial Services GmbH Sr Nt Ser ....23,000,000 |...101.116 23,256,622 23,000,000 23,000,000 | ..vevererrrinrerieirins [ | e | e [ e 3.410 |...... 3410 (e | e 339,863 |. .. | 07/25/2017. | 07/25/2024.
D2736# AM 1 |Fritz Draximaier GMBH & C0 KG St Nt Ser........c.vvvivierierieeseisererienieeenns [ e DJ.. ....10,000,000 |..... 96.010 | ..............9,601,041 | ............10,000,000 | ............. 9,601,041 | ... (398,959) | cvvveveruernrrreris | vererereeennninens | e | e 4.440 |...... 4440 |AO...... | coene 109,767 | ........ 444,000 | 04/02/2014. | 04/02/2021.
G0369@ AV 8 | Anglian Water Services Fin plc SEC Nt.........covviverviiieinisesiseseeisseies | v D] e 2FE | oo 5,000,000 |...106.330 5,000,000 | ..o e [ [ | e 4.990 |...... 4.990 11/26/2013. | 11/26/2023.
G1315R  AD 3 [Braskem SA SrNt ...106.150 727,098 (C: 7)1 SOOI DURRRIRRRINN BN 5.750 5.623 10/03/2016. | 04/15/2021.
G2300T AA 0 |Comcel Trust Sr Nt ...104.401 1,131,024 15,289 (3,622) et | oo 6.875 |...... 6.366 10/03/2016. | 02/06/2024.
G27631  AD 5 |Digicel Limited SrNt........cccovvevererieinerieeinernenseiseesesissssenseniseesesssssinens. | eonnees | D] covennens 1| el BFE | 1,294,563 | ... 98.379 ...1,451,090 1,352,366 51,018 35,842 | oo | e | s 8.250 |....11.890 08/02/2016. | 09/30/2020.
G27631  AF 0 |Digicel Limited St Nt.........coovverrrrrerrinnrrnnnennnsissneissenisseissssssssnsssssssnnnsins | woveene | D | vevvvcveen ] | 0l BFE | 1,178,083 | ... 92.270 ...1,407,118 1,237,063 29,880 | ..ovvevnnn 48,183 | oo | e | s 7125 |....13.061 10/03/2016. | 04/01/2022.
G27649  AG 0 |Digicel Limited SrNt........cccovvvrerereicererseirnernenseisersessssssenssenissesesssssinens. | eoneeen | D] covivnens 1| s dFE | 655,313 | .o 96.580 651,915 646,938 36,100 2,238 | covoereeenneinnns | e | e 6.750 |...... 7.261 09/22/2015. | 03/01/2023.
G4035E  AA 1 | Gold Fields Orogen Hold Sr Nt ...102.000 204,000 187,360 3,983 | oo [ [ 4875 |...... 7.449 04/01/2015. | 10/07/2020.
G42045 AB 3 | Grupo Aval Ltd Sr Nt ..1,090,588 |...101.375 ,089,781 | .. 1,089,087 (1,500) [SSSTURRRRRI B 4.750 |...... 4.440 05/24/2017. | 09/26/2022.
G4273*  AA 3 |Hammerson plc SrNt...... rerer.30,000,000 |...103.200 | ... 30,959,973 30,000,000 30,000,000 | ..oovouiirririiiniis e | e [ e [ 3.970 |...... 3.970 02/06/2014. | 06/17/2021.
G6093# AA 2 | AptarGroup UK Holdings Ltd Sr Nt Ser D..........cccvveerirerierineeseerssiseriesienens | veeens = [T I 27| s 8,060,500 |...101.233 | .............. 8,507,093 | ...occvonnes 8,403,500 8,403,500 | ...ooovvvurierinreriens | e | e | e 343,000 |...... 0.980 |...... 0.980 07/19/2017. | 07/19/2023.
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G6093# AB 0 | AptarGroup UK Holdings Ltd Sr Nt Ser E.........ccoovvmevemeeneeinirieriereriecenseinns | vveens |2 SOOI 27| s 9,212,000 {...101.536 | .............. 9,751,476 | c.ovvvvnee. 9,604,000 9,604,000 392,000 |...... 1170 |...... 1470 [ Wi | e 50,565 | ..ooerererrierienns 07/19/2017. | 07/19/2024.
GB710E AL 4 | Odebrecht Finance LTD Sr Nt 1,002,513 (33,864) 2,355 | ........ 501,005 | ..oocvverrnvireniins | e 7125 |...14.561 {D.oorer | coverirs 3137 | . 225,863 | 07/22/2016. | 06/26/2042.
G6710E AP 5 | Odebrecht Finance LTD Sr Nt ....919,150 ..(368,618) | .......... 104,484 | .oooneevrinens [ e [ s 4.375 |...19.874 , 135,625 | 10/03/2016. | 04/25/2025.
G6764# AA 0 |Omega Leasing Ltd Sr Nt Ser 9 . WABL947,368 | i s | e | s [ s 2400 |...... 2407 |JAJO.. | v 99,789 | ........ 227,368 | 04/12/2017. | 10/12/2026.
G8038#  AK 4 | Serco Group IC SrINESEr A......oouvvrcecenereriesreeieniseesenssesssesenssnesennes | ooveeee | D | veviverrnee [ervveeenn3 | vvrrennnnd,132,758 [ L 95.289 ...3,938,044 3,938,044 (55,173) | evevncervrrnerrerins | vevereeereninsinens | veeerseessseissinenes | s 3.770 |...... 3.770 |MN...... 05/14/2013. | 05/14/2020.
G91235 AB 0 | Tullow Oil Plc Sr Nt. ...100.380 677,565 673,379 | .o | e8| i s [ 6.250 |...... 6.314 |AO...... 10/26/2017. | 04/15/2022.
33634 AP 8 |Evraz Group SA SrNt ...105.965 ...1,642,458 1,629,965 revereeenee(19,235) | v [ e [ 6.500 |...... 4.129 |AO...... 05/24/2017. | 04/22/2020.
L6388G AB 6 |Millicom Intl Cellular Sr Nt ...100.000 871,266 (3,708) [ vvvvevvrerreee(59) [ o | s | e 5125 |..... 5112 |JJ....... 12/12/2017. | 01/15/2028.
L78043 AA 1 |Puma Energy Holdings Sr Nt ...102.101 13,273 (B8) [ cvvvrrererereee(104) [ o | e | e 6.750 |...... 5.755 | FA....... 10/03/2016. | 02/01/2021.
L9116P  AE 3 | Tonon Luxembourg SA 1st Lien Nt..........cccccoocviniiiniinricciinniiicnincsncsniciciiiens | conees | D e 1| i 6% ] ..916,160 | ... 41.005 806,254 287,682 | .oeoern(161,221) [ oo | s ...10.500 |....24.030 |MN...... 06/16/2015. | 05/14/2024.
L9183M AD 0 | TMK OAO Sr Nt 105.245 716,402 21,978 | oo | e | e 6.750 |...10.616 |AO...... 04/27/2015. | 04/03/2020.
M2R15V  AA 5 | Albaraka Turk Katilim BA SrNL........ccooccovrrvrnrrrinneiinneiinneiissneinneessneesssneinnnes | oeveees | D [ eviieeiins | 0000 3FE | viiiiee..865,370 | ... 99.262 853,653 (1,430) (1,305) [ oo | e | e 6.250 |...... 6.076 |JD....... 04/14/2015. | 06/30/2019.
M63751  AA 5 | Koc Holdings AS SrNt........ccvvvevrrvcrinnes . . ...100.200 774,839 [SIC T TR DO 3.500 3.509 |AO...... 10/03/2016. | 04/24/2020.
N9417J  AB 7 |VTR Finance BV SECUMEd Ni.......cooovcirierreerreieneeenceesnseeeseessseessssessssessnes | cevenas [0 I ] AFE | e 1,843,463 |...105.500 1,840,782 11,426 (1,834) [ oo | e | e 6.875 |...... 6.729 | JJ....... 10/03/2016. | 01/15/2024.
P19189  AC 6 | CampoSOl SA 18t LIBN........cvurierieirriirierieree e sessessensenens | eeeies D 2| ... AFE .773,300 |...108.000 799,200 ...740,000 765,888 (7,412) [ oo | s ....10.500 8.929 |J....... 02/16/2017. | 07/15/2021.
P57908 AF 5 | Mexichem SAB DE CV ST Ni......coooivuircrierieceeeesesessiessesseessssseesssssseesses | cevvoas [0 I 1 2FE ...103.610 ...1,036,100 1,000,000 956,589 594 | covoerveereerienis | eeveerreeeriserienins | e 5.875 | ... 6.203 |MS...... 11/17/2016. | 09/17/2044.
P5880U AB 6 |IRSA Propiedades COm St Nt........c.cooourieieiiiiniiesineiseiseiesssessessssssssssens | vveees D 2] AFE ..112.967 514,000 498,481 23,253 (9,634) [ ..o | e | e 8.750 |...... 5.965 |MS...... 10/07/2016. | 03/23/2023.
P6460M  AJ 3 [Mastellone HErmanos SA SINL.........cocuueiuriieiiniineiiesieeseissesissesee s | sevies [ I 1 s 4FE| ... ..1,678,245 |...1105.130 | ... ,850,288 1,706,520 [ ...coooveerieriecins | e 11,209 | oo [ e ..12.625 |...13.746 |JJ....... 04/08/2015. | 07/03/2021.
P6638M  AA 9 [Metalsa SADE CV S NE.......ovuiiiiniiieriinieiiessienienisssisessesssesseninns | sevees [0 I e 3FE| v 1,435,875 |...100.866 | .............. 1,487,774 1,443,576 24,674 4,982 [ v | e | s 4.900 |...... 5.366 |AO...... 10/03/2016. | 04/24/2023.
P67848  AA 2 | Compania Minera Milpo St NE........oirverierieneeenseeeeseeenseeeseessseeseseesnees | ceeeees D | i 3FE .829,598 |...103.571 828,836 17,060 (B26) | evvveeererrreinens [ eeereererisseiienes [ s 4.625 |...... 4.523 |MS...... 11/16/2016. | 03/28/2023.
P7700W CG 3 | Grupo Famsa SA de CV SrNL.......c.covvureiiniierieniecinssisesesiecessssisnines | veenes Do | i AFE | i 261,778 | 99.500 . 272,333 9,742 | oo 10,217 | oo [ erererreivenisninenes [ e 7.250 |...12.994 |JD....... A, 03/07/2017. | 06/01/2020.
P8704L  AA 6 | Sixsigma Networks MeXiCo St NL..........cocuuurerrrenriieiierineesesieseeesseissesins | eeeens D|.. ...105.885 515,660 | ...ovonrvrnnens 487,000 473,649 27,957 2424 | oo | s [ e 8.250 |...... 9.053 [MN......| cooovrvrnc 6,027 | ..ovene 40,178 | 02/24/2016. | 11/07/2021.
Q6634@ AK 7 |Newcastle Coal Infra Grp Ltd Ser2014A G.........cocuvveivniinvinrireriennineiesiseinenns | coves D|. . ..107.677 .21,535,330 20,000,000 20,000,000 | .eveverevrinnerririns [ | e | e [ 5.670 |...... 5.670 [MN......| ..c..c.. 148,050 | ..... 1,134,000 | 01/15/2014. | 11/14/2023.
W0805# AM 0 |Assa Abloy Financial SVCS AB SrNt SEr L........cc.vvuevrerinrineeeiissiineiiesiseins [ s [0 I L L [P 1,052,030 |...101.883 | ....cccoounce 1,018,825 | ccoovrenne 1,000,000 1,041,499 (8,395) [ ..ouevurererrerins | e | s 3480 |...... 2520 [MN...co. | coorrerns 4,350 | .o 34,800 |09/28/2016. | 08/09/2022.
Y57657  AA 9 | Marble 1 Pte Ltd SEC Ni......cvviieiiieicieiscecssensse s | eevees D 2 3FE .868,844 |...101.424 862,106 (6,004) (735) [ vererrerrrririrens | ceevenrerieessnirenens [ e 5.300 |...... 4.628 | JD....... WA3TT | 22,525 | 11/14/2017. | 06/20/2022.
Y62276  AD 5 | Navios SA LOGIStCS INC SFNL......vcirieirrisisirisssnisssnes s sssesssssessssesssnees | o [o] J 5FE] ... 495,648 . ...538,000 507,836 5,503 | .oiviirieriinriinns | e [ 7.250 |..... 8.837 |MN...... ..6,501 | s 39,005 | 09/03/2015. | 05/01/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation s | e 5,458,180,005 | XXX | ......5,535717,945 | ...... 5,423,825,764 | ... 5,405,685,392 | ...... (10,401,286) | ...... (7,939,956) | ..... 1,696,190 | .......... 735,000 XXX XXX XXX |....52,122,809 |..194,770,275 XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securities
004421 VE 0 |ACE Securities Corp RMBS Ser 2006-SL1 Cl......c.ovvvervvvernernirerierneneinnnnnns | eovens oo [ovrineernd | s 1M e 1,332,415 2,038,174 1,332,415 | oo | e | e | e | e 1.872 | ... 5.349 | MON.. 01/10/2008. | 09/25/2035.
00764M BT 3 | Aegis ABS Trust RMBS Ser 2004-2 Cl M1.........cocuvenerrnerimeenenineinenneniienenees | oneens | oo | verernennidh | e 1FM ..1,944,331 1,990,054 9,868 | oo [ e [ s 2452 |...... 3.500 | MON.. 08/06/2013. | 06/25/2034.
02150F  AA 8 |Countrywide Alternative Ln Tr RMBS SEr 2...........ccocvrirmrvmerinrisneinnnienisnseenns | eevenee | oo [ eovenrinenidh | oo 4FM 764,086 (16,952) | ovvveverrrineiierins | oo [ veeiseisessissienies | s 5500 |....10.121 | MON. 08/20/2008. | 05/25/2037.
02150W  AB 9 | Countrywide Alternative Ln Tr RMBS SEr 2.........cccuveveervnernerieencesssnrnerneenes | ovenen | oo | vevernennidh | s TFM | s 4,508,299 4,508,299 | ...ovorrereeririnenns [ [ e | e [ 3.705 5.598 | MON.. 03/22/2007. | 03/25/2047.
03072S  KH 7 |Ameriquest Mtg Sec Inc RMBS Ser 2003-10.........cccovuevveeeernrerennnennnneerennnes [overee [ oo | vervenienndt | v M| 6,727,548 6,777,685 9,460 | .o [ e [ 2312 |..... 2,638 |MON.. 07/30/2013. | 12/25/2033.
030728 ZK 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-X1.......cccvvrmveereeermerneneseesnninnenns | vevnee oo [ eevvvrnedh | e 1FM ..4,127,598 . 4,264,240 | ...cooovinenn | e 120,789 | oo [ e [ e 2752 |...... 4.941 |MON.. 12/16/2014. | 03/25/2035.
03215P BN 8 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199..........ccovrvemmrvennmeemneeernennnnns [evviree | oo | ovnenenndh | s 1FM 131,569 |..... 99.706 ..132,991 132,689 L1 TR ISP PO 7610 |..... 7.849 |MON.. 12/20/1999. | 03/25/2027.
03215P DN 6 |Amresco Resdtl Sec Mtg Loan RMBS PTC Ser........c.couuerereeremerrerineensnnnenns | vevnee oo [ eevvvrienidh | 1FM ...104.433 ....880 839 | i [ e | e | e | e 6.510 |...... 6.551 | MON.. 01/29/1998. | 08/25/2027.
040104 MF 5 | Argent Securities Inc RMBS Ser 2004-W11..........ccoonvrvemmvemnrrnnnninnnrnnneinnne | ceveven | oo [eerireennd | i 1FM ...101.180 11,972,868 | ............11,833,260 | ........... 11,483,612 | v [ i 43,037 | oo | e | e 2602 |...... 3.249 |MON.. 04/01/2014. | 11/25/2034.
04541G AL 6 | Asset Backed Securities Corp RMBS Ser 19..........cccuvvervneeiereneeessernerineniinees | covene | oo | veverneennidh | e TFM | oo | e 96.888 334,782 [ oo e [ | e | | 4761 | MON.. 02/09/2000. | 06/21/2029.
04541G  GB 2 | Asset Backed Securities Corp RMBS Ser 20..............vvveerveeneeeennerineniinnneins | cevvven | oo [ eeviveennd | e 1FM | .............5,776,041 | ..... 98.740 6,015,014 5,818,432 | oo | e 11,019 | oo [ 2527 |..... 2.970 |MON.. 115,258 | 11/17/2014. | 11/25/2033.
04541G  UN 0 | Asset Backed Securities Corp RMBS Ser 20...........ccuvvuervierenreneesnennerireninees | coveee | oo | veverneennidh | e 1FM ...100.022 8,336,837 7,982,875 272011 R DU O 1.982 |...... 4.903 |MON.. 126,170 | 07/26/2013. | 11/25/2035.
07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser............cccccourvemmrvimmmemnmeinnneinnnns | evviree | oo | oveenenndh | i 1FM ...100.030 4,505,222 4,533,251 (1,092) [ oo | e | e 3.000 2.929 |MON... | oo 1,126 | oo 83,069 |12/18/2017. | 03/28/2057.
07384M  7C 0 |Bear Stearns Adj Rate Mtg RMBS Ser 2005-............ccoveererenevmeriereneessnneenns | oveees | oo | vevereennidh | e M| s 1,198,964 |...101.061 1,187,828 1,187,433 [ .o | e (10,852) [ .ovvvvvercercenns [ errerierereeerseeiinns [ crven 3.260 |...... 2577 |MON... | o0 3,227 | oo 38,387 | 10/16/2013. | 03/25/2035.
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10...........cccucmvvemmrvemmerirneerirsnesirnneireens | eoveene | v | cerevereedh | e 1FM 2,675,918 |..... 97.750 2,837,273 2,675,918 | oo | e [ | e | e 2452 |..... 4.077 |[MON... | ..cocc.... 1,160 | ooeec 56,427 | 11/07/2007. | 09/25/2034.
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07386H NU 1 |Bear Stearns Alt- A Tr RMBS Ser 2004-12..........ccvreenernerieeeseesneesssnsensenines | overen | oo | veverneenns 4| ... M| s 9,237,634 | ..... 96.124 | oo 9,739,429 | ............ 10,132,109 9,285,735 | .ovouvererercerrnines | s 48,102 [ oo [ e [ e 2482 |.... 3.779 |MON...| oo 4,192 | e 190,810 | 01/20/2017. | 01/25/2035.
07401P  AA 2 |Bear Stearns Mtg Tr RMBS Ser 2007-SL1 Cl......o.vvveemmrvemmrrirnenrineeiseneinennees [ evvree | oo | orneeinnidh | i 127,017 | ... 97.031 283,684 | ..ccoovvvrnnen. 292,365 127,017 | o [ | e | e [ oo 1.872 11/28/2007. | 03/25/2037.
12553H  AA 6 |CIM Trust RMBS Ser 2017-7 Cl A......covuveriereneeenissrnenienissessensssnssssensenes | sevnee | oo | eoveeneendh | e .33,452,596 |...100.309 33,260,211 33,157,754 33,445,839 (6,757) ......3.000 10/04/2017. | 04/25/2057.
12558M  BM 3 | CIT Group Home Eq Loan Tr RMBS Ser 2003- 2102471 | 949,108 | i 926,225 929,941 19 | e [ [ 5170 |.....5.088 |[MON... | ............3,990 | ......... 47,886 | 04/06/2004. | 10/20/2032.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS SEr..........ccccreiriiernerinerieriseesssinsnnens | cevees 1,834,612 1,486,357 [ ..ocveeveerierirerins | veverneeisninenienins | v | e 5.750 |...11.532 |MON...| .........8,791 | ... 105,469 | 08/20/2008. | 02/25/2037.
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.. .840,077 828,474 105 w5500 46,130 | 08/23/2007. | 02/25/2022.
12646U AM 0 |Credit Suisse Comm Mtg Tr RMBS Ser 2013-..........coovverirerneernrennieenienieeenns | ceves 9,299,646 | ....cooovvvirrriinnins | e (10,497) [ 1ooverererererrceens [ e [ e 3.000 |......2.510 |MON...| .........22,765 | ........ 273,182 | 03/27/2013. | 03/25/2043.
126671 6B 7 | CWABS Inc RMBS Ser 2004-5 Cl 1A........cooiirienneiineieeieeisessessssissssenes | soeees 7,741,047 26,084 | ...oovcicreris | e | e 2.052 |.....2.581 [MON...| ..........2,329 | ........ 129,422 | 09/08/2016. | 10/25/2034.
126673 VE 9 | CWABS Inc RMBS Ser 2004-U CI 2A.... 654,231 1747 . .20,822 | 08/22/2007. | 03/15/2034.
12667G W7 4 | Countrywide Alternative Ln Tr RMBS S€r2..........ccovuviueieineineinieieineineieseeeeenns | vevees 4,935,916 (87,077) | oo [ e [ ceeeeiesesseiieies [ e 5.500 |.....5.672 |MON... | .........23,219 | ........ 278,626 | 09/28/2005. | 09/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B.........covverierrririrericrieeieeiesiesniens . 656,420 | .....overrererinniens | e | e | oo 1627 |.....9.655 [MON... | ...........1,457 | ......... 22,860 | 08/29/2007. | 11/15/2036.
12668A  YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2 .535,880 448,321 ......5.500 .29,442 | 10/30/2006. | 12/25/2035.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3. 1,157,832 1,139,415 77,334 (1,184) [ oo | e | e 5.500 11/10/2005. | 12/25/2035.
126694 WE 4 | CWHL Inc RMBS Ser 2006-HYBT Cl 1AT.......vvuivmerierinerieeineisseisensesieeens. | voeees 13,422,850 2,573,132 | oo [ e [ e | e | e 3.306 11/13/2006. | 03/20/2036.
12669F T2 9 | CWHL Inc RMBS Ser 2004-14 Cl 2A5. ,195,220 2,170,069 3,259 3.528 10/24/2006. | 08/25/2034.
12669G  R3 7 |Countrywide Home Loans RMBS Ser 2005-15 ceeeeeeeseeinerens | seres ....7126,470 659,645 (4,310) (511) | cevereereerseinnens [ e [ s 5.500 11/10/2005. | 08/25/2035.
144527  AB 4 | Carrington Mtg Loan Tr RMBS Ser 2007-FRE..........ccooovevimieneeiiineineirenienen [ s .2,117,078 2,131,688 1,893,203 [ ..o | e | e | e | e 1.752 |.....3.155 [MON... | .cccoccereern519 | e 27,284 | 08/20/2008. | 02/25/2037.
152314 NB 2 | Centex Home Equity Loan Tr RMBS Ser 2005..........ccccvveerirerineereeinseseiienes | woreees . . ...100.196 ..4,872,983 ,863,465 4,625,032 56,132 | oo | cerieeieenienienins | e 1.952 |......3.380 [MON... | .......... 1,652 | cooeec 81,968 | 03/19/2015. | 03/25/2035.
152314  NU 0 |Centex Home Equity Loan Tr RMBS Ser 2005...........ccovvueeverrernmeenmrnerirnnenens | eovvnee | o [ veverienes 4| ... M| s 5,602,109 |...100.096 | .............. 971,391 | 5,965,640 5,744,339 5T.2TT | oo | ceveerinerrerrenins | v 2197 |.....3.504 |MON...| .........2,148 | ....... 103,258 | 03/19/2015. | 06/25/2035.
16165M  AD 0 |Chaseflex Tr RMBS Ser 2006-2 CI AZB...........ccccovivmeermrineenneinersesneesissisens | eonnees | | onervnenndh | e 1FM 884,793 |..... 90.737 ..1,048,919 .1,155,995 946,253 1271 [ e | e | e 1.752 |.....6.082 [MON... | ..cccccceeee338 | e 14,786 | 08/20/2008. | 09/25/2036.
162765 AS 0 | CHEC Loan Trust RMBS Ser 2004-2 Cl A3.........coovmmrremnmeeneernnnnsssnesnnnsennens | oveeee | oo | veveveneendh | s 1FM 9,171,309 | ..... 98.172 | ... ..9,353,387 ,527,512 9,229,800 | ...cvvverrercrrirnnnes | i 074 R IO PO 2.032 |.....2.399 |MON...| ...........3,168 | ........ 177,243 | 10/29/2014. | 07/25/2034.
17025Q AC 1 |Countrywide Home Loans RMBS Ser 2007-J3.........cc.oevemeernnrinereceneenseensennns | eevieee oo [ eorneveen | e BFM | 790,901 | ... 82.729 | oo 770,054 | oo 930,815 770,054 22,337 223 [ e [ s [ 6.000 |....10.159 |MON...| ..........4,654 | ........ 55,863 | 08/20/2008. | 07/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl.......ocvvveinireeerineiersisissiessensnnes | veveees ..101.203 ..71,526,329 .7,436,871 7,526,545 (3,988) [ .ovveerrerereriies [ e [ s 3.500 |......3.386 |MON... ]| .........21,691 | ........ 260,291 | 03/31/2015. | 06/25/2058.
17324V AH 7 | Citigroup Mtg Loan Trust RMBS Ser 2015-P..........cccoouvmeunerieeeneeeieiesninnenes | eeeens ..101.859 | .... 10,526,267 10,334,155 | ..ccevenee 10,486,001 (7,718) [ oo | e | e 3.750 |.....3.585 |MON...| .........32,294 | ........ 387,531 | 11/13/2015. | 09/25/2042.
18976G  AZ 9 |Citimortgage Alternative Ln Tr RMBS S€r........cvuvvrriiverniiiineineissiensssereninnes | oves 100237 | 2,088,633 | ...cooovrnn 2,083,700 2,025,058 5,249 | oo | e [ 5.500 |......6.871 |[MON... | ...........9,550 | ........ 114,603 | 08/20/2008. | 06/25/2022.
251510 AW 3 | Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS.........ovveeermvnermereeessnensenssnnins | conees | oo | vevvnennidh | i 1FM ....54,595 |...101.046 ...55,178 ..54,607 54,530 | .ooeveerierireirienis | e (<74 [N ISR O 5.470 ...2,945 | 09/23/2003. | 09/25/2033.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl...........ovveviervemsinerreresnessssnsins | cenvie | oo | vevverenidh | i 1FM ..189,451 |...101.417 | .... .192,189 .189,504 192,636 1,392 [ v | e | e 5.240 .10,021 | 01/16/2004. | 12/25/2033.
251563 DM 1 | Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl........c..oveueeereererenererieeeneinseenne | oeeees 102,345 | 240,987 | ..o 235,466 240,382 1,783 [ oo | e | oo 5.180 02/19/2004. | 01/25/2034.
32027N  RE 3 | First Franklin Mtg Ln RMBS Ser 2005-FF4..........ccovovmrineinineeieiseiesssisseens | veveees ...100.034 15,005,055 15,000,000 | .....co.... 13,640,504 | ....ovvovvreviirrerinns | e 189,200 | ..vvveerercirinns | v [ e 2132 05/21/2015. | 05/25/2035.
32052E  AA 7 [First Horizon Mtg PT Tr RMBS Ser 2006-AR..........ocverereemrrinerierieneseesennne | cevees 4| . AFM| ... 1,933,283 | ..... 87.092 | ... ..1,873,041 .2,150,636 1,933,283 [ ..o | rerirneennninsinenis | veveneenesnninens | e | e 3.061 11/14/2008. | 11/25/2036.
35729Q AS 7 |Fremont Home Loan Tr RMBS Ser 2006-B Cl..........ccouvvvriviernrinrennieiinnreninnis | vervens | oo | cereveenns 41 ... M| 877,905 | .....6.153 | o 860,107 | ..coevnvne 13,979,116 877,905 | ..o | e (49)] vovvne 551,139 | o | e 1.742 09/26/2017. | 08/25/2036.
36242D 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200............cuvvevererereeriveenneninenirnees | eovnees | [ overineedh | s 1FM ...102.853 510,235 ....496,080 482,859 (K72 ) ST B 5.250 11/08/2005. | 06/25/2035.
38081E  AA 9 | Golden Bear RMBS Ser2016-1A Cl A......c.oivviriiernieeisniseienississssesssessnsnns. | ovens A4 1FE] .. 11,674,045 |..100.222 | .... 11,703,666 11,677,694 | ........... 11,674,069 23 | e | e [ e 3.750 |...... 3753 [MS......| oo 122,859 04/28/2017. | 09/20/2047.
380820 AA 7 | Golden Bear LBASS Ser 2016-2A Cl A.......covvereerreinerineeneeiseesseeissesnenienenne. | eevnnee | | vveveenes 4 .. 1FE| oo 5,471,642 | ..... 98.950 | .ooverine 5,591,773 | oo 5,651,109 5,476,100 4458 | oo | e | s 3.160 |...... 3417 [MS.c. | v 50,100 04/27/2017. | 09/20/2047.
41164T  AA 0 |Harborview Mtg Loan Tr RMBS Ser 2007-A C........oovvvvenrernniermninerreeessninnins | eevenee oo [ eoveniinnndh | 1FM 349,227 |..... 71.252 ..1,309,640 1,838,037 349,227 | oo | e | e | e | e 2195 |...16.909 | MON... 1,457 07/15/2008. | 06/21/2037.
437084 RY 4 |Home Equity Asset Tr RMBS Ser 2006-1 Cl.........cccvuvrrerermeermrenerinerneeisnineens | cevees 4] ... 1FM | .. ..8,784,141 | ... 99.663 | .... ..9,268,678 ,300,000 8,849,308 61,042 [ ..o [ e [ e 2,012 |..... 2.818 |MON...| ... .3,061 11/30/2016. | 04/25/2036.
43709) AB 8 |Home Eq Mtg Ln ABS Tr RMBS Ser 2006-4 Cl...........ccc.ovvvneermreneenneinneinnsnnns | coneie | oo | vevereennns 4| ... BFM | oo 445723 |..... 12626 | oo 420,442 | ..o, 3,330,000 420,442 (25,280) | vvvovvrriniieiins | e [ e [ 6.230 |...72.419 |MON...| ..ccoeevenn. 3,458 09/21/2007. | 11/25/2036.
44329E  AC 5 |HSI Asset Loan Obligation RMBS Ser 2007-...........ccovuveerermeereremeeensmensenenees | eornees | [ overineedh | s 1FM ..1,399,097 |..... 93.615 ..2,155,672 2,302,710 1,399,097 [ .ooceoueenrrerierins | rererneernssinsinenis | vereneersseissinens | e | e 3.517 |...21.701 |MON... 6,748 08/20/2008. | 09/25/2037.
466247  H8 9 |JP Morgan Mtg Tr RMBS Ser 2006-A2 CI 1A1.. e [ [ TFM Y 162,584 L 93.497 | ... 152,680 ....163,299 152,680 2,497 15 [ o [ | e 3583 |...... 3.662 | MON.. 11/09/2006. | 04/25/2036.
52520M  GQ 0 |Lehman Mtg Tr RMBS Ser 2006-2 Cl BAT.......c..ovveererneerreenernerinerieneseesssennes | cvvees | er | veveverenndh | il IFM ] nn.210,074 | 99.365 | ..ovvrrerirnn 208,609 209,188 (517) | cevereererrnernnens [ rererneeneeisernenes [ e 6.000 |...... 5.917 |MON... | .ccceeeera 1,050 | cooevaee 12,597 | 11/27/2007. | 04/25/2036.
542514  GW 8 |Long Beach Mtg Loan Tr RMBS Ser 2004-5 C.........ccccocmmrveemmreenmriirnnerirnnniirins | ceveees 100.248 ..5,344,082 5,084,157 23,407 | oo | e | e 1872 |...... 2.724 |MON...| .cccooeeer. 1,663 | oo 74,748 | 08/05/2013. | 09/25/2034.
542514  NC 4 |Long Beach Mtg Loan Tr RMBS Ser 2005-WL2............ccconvevvrrmeriremnernscennenns | vevees | oo | verireeendd | 0 1FM nll..8,806,532 .. 99.822 ..9,262,693 8,856,344 | ...oovvoereerieiieens | e 43,375 | e | s 2287 | ... 2.905 |MON... | ...........3,480 | ........ 169,047 | 11/02/2016. | 08/25/2035.
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552759  AA 0 |MFRATr RMBS 2017-RPL1 Cl AT.....coiiiirieeeeriirineieriesiesesseessssssenseniens | ovenes | oo | veverneenns 4| ... TFM | s 6,115,761 | ..... 98.812 | oo 6,043,164 | .............. 6,115,820 6,115,255 (506) | eveveernreaernens [ ererereeneriserinenes [ s 2.588 |...... 2.572 |MON... | o0 13,190 | oocoee 79,139 | 06/09/2017. | 02/25/2057.
552759  AB 8 |MFRA Tr RMBS 2017-RPL1 Cl MT.....coiiiiinriiiieiseierieeiseissseissssesssnnnes | ennine | oo | vevevnennddh | i 1FM ....11,650,605 |..... 99.764 11,623,504 . (934) | evvveerreinrienns [ e [ s 3.489 |..... 3492 |MON... | .........33,875 | ....... 237,127 | 06/09/2017. | 02/25/2057.
589929  5F 1 | Merrill Lynch Mtg Investors RMBS Ser 200...........ccccevvmeverineereeenernerienennes | oven | oo | vevreennidh | e 1FM 17,547,959 |..... 96.478 .18,433,961 7,877,062 (57 A [OOSR DRSO O 2272 |...... 3.102 |MON... | . 345,188 | 11/21/2013. | 07/25/2034.
59023W  AA 6 | Merill Lynch Mortgage Inv Tr RMBS S€r 2.........oocevvvnmineiiiinernneseisnisnins | oveee | oo | vevveenndh | s 1FM 2,104,386 |..... 99.987 . ....2,378,907 2,353,485 92,951 | oo | e | e 1772 |...... 4.797 [MON... | ccoveeeeeen 703 | e 31,414 | 09/03/2013. | 08/25/2036.
61744C  FB 7 |Morgan Stanley Cap | RMBS Ser 2004-HEG C..........cccoveverneervrinerverisninenees [ covneee | [ eoverivencd | s 1FM .2,811,672 |...100.699 | ............3,077,528 | .............. 3,056,165 2,857,611 9,212 | coviereerrinnns | e | e 2.377 | ...... 3.175 | MON... ..58,463 | 11/14/2013. | 08/25/2034.
61745M VW 0 | Morgan Stanley Cap | RMBS Ser 2004-1 Cl............couuvvemmrvimmrrernerennmrienniinnnns | veveves | oo [ervireennd | e 1FM ....4,743 |...100.001 e TA3 | e | e [ e [ | 5.000 |...... 5.000 | MON... 04/27/2004. | 11/25/2018.
61748H LC 3 |Morgan Stanley Mtg Tr RMBS Ser 2005-5AR...........ccooevemirmerirmrencenennersinnninee | covneee | [ overiveed | s M| s 3,615,062 |..... 87.471 | ... 3,615,062 | ...cvvverrirerriinnens [ e s | e | e 3410 |..... 6.844 |MON...| .........11,568 | ........ 135,794 | 11/15/2006. | 09/25/2035.
61749T  AA 2 |Morgan Stanley Mtg Ln Tr RMBS Ser 2006-1...........cccnveereerrrermeinerineesennnnins | eevnee | oo [ eoverneendh | 1FM | ... 2,807,391 |..... 20.726 | ... 2,922,436 | .. . 2,807,391 | oo [ e e | e | s 1.682 |...25.132 |[MON...| ...........3,866 | ........ 110,412 | 03/18/2008. | 08/25/2036.
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser.........ccouvuumermnerimeeneiieemcrnnernenines | overen | oo | veverneenns 4| ... TFM | s 8,527,403 |..... 99.059 | ..o 10,003,999 | ...oocveneee 10,099,071 8,792,540 | .ooovvreerrernceiins | s 123,185 | oo [ e [ e 1.782 3560 |[MON... | .........3,374 | ........ 132,430 | 10/08/2015. | 03/25/2037.
64830B  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-........cccovrvmeernmeenernnernerieeeseinseens | cevnee | oo [ eovenriendh | 1FM ...102.622 9,470,120 9,782,719 (8,887) [ .ovuererererrerins | ceerneieineieerineeins | s 4.000 |...... 3.399 |MON... 10/10/2017. | 08/27/2057.
65535V  CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1..........ccovvverenimennernenenenennees | vevenee oo [ eevvvrieedh | 1FM ...102.543 31,869 ST [TTOIRRTONIORN ISRRRTINN BN 5.320 5.289 |MON... 02/05/2004. | 03/25/2034.
70069F  AZ 0 |Park Place Securities INC RMBS Ser 2004-...............coooovmmmvemrvemmmrenmmeennnninnns | ceveeen | oo [ eevevenncd | e 1FM 4,597,125 |...100.680 5,200,000 4,661,158 | oovooeeveerriienins | e A2,746 | ..o | e | e 2602 |..... 3.861 |MON... 06/27/2016. | 10/25/2034.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004-...........cc.cooevuereeeneenerennmnenenerneens | ceveres | oo | vevreennidh | e M| s 3,505,707 |...101.301 ..3,696, . 3,649,402 3,554,024 34,282 | ..o | e | e 2572 ... 3.886 | MON... 03/18/2016. | 10/25/2034.
70069F DM 6 |Park Place Securities Inc RMBS Ser 2004-..........cccveveererneemeernereimsesnensseeseees | oneeen | oo | veverneenns 4| ... M| e 19,256,250 |...100.390 | ............ 20,077,900 | ............ 20,000,000 | ........... 19,425,308 | ..oouvvvrrenerrerienes | e 78,612 | oo | cereerrinerieniesins | cevens 3.202 |...... 3.746 | MON... 11/10/2015. | 12/25/2034.
74160M KU 5 | Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9...........occovvemrennernerineeneniseeneees | onenes | oo | vevrnennidh | e SFEM | e 1,448,795 | ... 97.605 | ... 1,778,842 1,736,239 3,638 | oo 16,050 | oo [ e 5500 |....10.604 | MON... 08/20/2008. | 10/25/2035.
74924D  AA 7 |Residential Accredit Loans INC RMBS SEr........c.cocveieeernneenninerinensseisenssnnins [ eovnees | [ onerreendh | s 1FM 1,926,402 |..... 88.213 | ... ...2,345,945 2,659,398 1,926,402 [ ...coovverrinericrinns | v | eevseissensinens | rereseeesssienes | e 6.500 |....15.081 | MON... 08/20/2008. | 09/25/2037.
74937T  AA 7 |RCO Mtg LLC RMBS Ser 2016-SFR1 A........coovvuieirinnineriverineenenisniseinenins | veveee | oo | evennennidh [ s 1FE ....10,084,729 |...101.500 10,252,117 | ............10,100,608 | ........... 10,084,508 (180) | eveveermrrverieens [ ererereereriserinenes [ e 3.750 |...... 3.771 | MON... 12/12/2016. | 11/25/2051.
75406B AE 7 |Residential Asset Secs Corp RMBS Ser 200............cccveeeeineenniinnerserineeerseens | wevvene oo [ |l IFM 4,861,702 . 99.569 | ... 5,612,444 5,260,543 | ..oviverernciinns | s 159,671 | covoveeeerineieens [ e [ s 1.922 |...... 4.255 |MON... 03/27/2014. | 03/25/2036.
78469Q AK 8 | SPS Servicer Advance Rec Tr RMBS Ser 201........ccovcvvvenevverrnerrernnceinneens [eoveees | oo | cevnenendt | el IFE ii.20,896,940 ... 99.875 | ..o 20,873,875 20,900,000 20,898,029 979 [ v | e [ e 2.750 |...... 2.771 |MON... 11/16/2016. | 11/15/2049.
785811  AA 8 | SACO | Tr RMBS Ser 2006-5 Cl TA........coiiurieereeieeiseiseniesieeesseesssissssens | eeeens 199.425 1,430,042 | oo 717,083 P2y (1) A ORISR DUUOTORTIURURUOT FUSSTORURURRORN TR DU 1.852 |....16.460 |MON... 03/20/2008. | 04/25/2036.
83612M  AF 4 | Soundview Home Eq Loan Tr RMBS Ser 2006-.............ccooevevrvrerereerenvinennnnns | covees | ev | verereendd | ol IFM 24,348,460 . 98.304 24,616,230 25,041,000 24,390,232 | ..covviriernrinieis | e A1TT2 [ [ e [ 1772 |...... 2.136 | MON... 06/08/2017. | 12/25/2036.
863576 DG 6 |Structured Asset Sec Corp RMBS Ser 2005-........c.covvuerereermeeereenenensnninenns | onees | oo | vevveennidh | i 1FM 4,514,167 |...100.179 | ... 5,012,261 4,863,825 91,865 | .vvoucvrcrrerieeens | cererreneniienienins | e 1.982 |...... 3.895 | MON... 06/12/2013. | 11/25/2035.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003.........cocvverervrineererniinersnisenisnsnnens [overne | oo | vervvnienndh | v M| 5,194,440 |..... 99.917 | ... ...5,647,624 | .. 5,652,327 5,298,748 20,716 | oo | ceveereeeiseenenn [ e 2.677 |...... 3.587 | MON... 07/23/2014. | 07/25/2033.
86358E HQ 2 |Structured Asset Inv Ln Tr RMBS Ser 2004...........cocovvenevneriecinneinsesneninseiinnes | wevene oo [ |l IFM e...9,588,250 | ... 99.338 | oo 10,248,561 | ...ccveneee 10,316,879 9,647,856 38,404 | oo [ s | 2.352 |...... 3.155 | MON... 06/24/2016. | 04/25/2034.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-............c.vvemvemmineiinrineniininniens | coves 100.477 54,470 () TTOURTONORN DURTRIORTION BOOOOR 5.130 |...... 5.150 | MON... 02/20/2004. | 03/25/2034.
86363G  AJ 3 |Structured Asset Sec Corp RMBS Ser 2007-.........cccovvvrererererneenernensimennennseens | evvees | er | verinerenndh | el IFM | 481,399 L 99.787 481,399 | ..o | e | e | s | e 3497 |..... 7.083 | MON... 03/23/2007. | 04/25/2047.
881561 VC 5 | Terwin Mortgage Trust RMBS Ser 05-10HE C.........c.cooeevevevrinervmnrinenrenrnneinne | veverne [ or | cvvveend |l AFMY 3,196,204 |...100.505 3,277,623 24,450 | oo | e | s 2.042 |..... 2.947 |MON... 06/20/2014. | 06/25/2036.
91830L  AJ 7 |Vericrest Opportunity Ln Trans RMBS Ser. 3,142,322 |...100.076 3,142,758 88 | oveerereeereninens [ e [ s 3.500 |...... 3.540 | MON... 06/17/2015. | 06/26/2045.
92871K  AA 6 | Vericrest Opportunity Ln Trans RMBS Ser..........cccovvrvuminvrninernnnerenersnnenins [ ovree o | ververeeeedh | vvrerenB* [ v 5,793,864 |...100.224 5,794,761 (1,080) [ coovveerrererenree [ eerrveerereniseeenins [ s 4.375 |...... 4.432 |MON... 12/08/2015. | 11/27/2045.
93362F AB 9 |Washington Mutual Mtg RMBS Ser 2006-AR8 ..3,545,613 3,545,613 | .ovvvreeeiereinnnens | e | e | e | oo 3.249 |...... 6.118 | MON... 11/02/2006. | 08/25/2046.
93363E AB 1 |Washington Mutual Mtg RMBS Ser 2006-AR10 292,232 292,232 14,385 203 [ e | e [ e 3.235 |...... 3.183 |MON... 04/19/2007. | 09/25/2036.
93363N  AA 3 | Washington Mutual Mtg RMBS Ser 2006-AR12 . 502,263 502,263 52,039 | .o (14 ] [ O 3.287 |...... 3.206 | MON... 04/19/2007. | 10/25/2036.
93363P AA 8 | Washington Mutual Mtg RMBS Ser 2006-AR14 ..1,032,969 |..... 95.361 ,073,508 1,032,969 | ..o [ v | e | e [ 2.968 |...... 5.141 | MON... 10/31/2006. | 11/25/2036.
939348  AE 8 | Washington Mutual MSC Mtg PT RMBS S€r 20............coevveercremnereennrinrerienens | coneven | o [ evrereneit | o TFM 5,923,091 |..... 84.447 ...6,506,948 5,923,001 | covvoeeeeerreeieeesene | evereeeneeeeirereeene | eveeeeeseesereneeens | eeeeeeeeesereessersnenns | oo 2588 |..... 6.884 | MON... 03/23/2007. | 04/25/2037.
9497EN  AE 3 | Wells Fargo Home Eq Tr RMBS Ser 2005-3 C .1,945,570 |..... 99.454 ,989,082 2,000,000 1,945,834 264 [ v | e [ e 2182 |...... 2.606 |MON... | . 12/18/2017. | 11/25/2035.
94983C AS 6 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2 T 3,692,654 |..102.471 | ... ..3,727,962 | .. 3,638,083 3,639,507 | .cooverrirereieieees | e (21,749) [ oo [ [ 3473 |...... 2.464 | MON... 10/18/2013. | 06/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtES. ........vueriiiiiiiierininerisnseeserssiesinns | ererenes 435,931,981 XXX | o 458,121,500 | .......... 491,895,596 | ......... 440,487,226 | .............. 38,611 | ....... 1,719,240 | ........ 551,139 | o 0 XXX XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - C cial Mortgage-Backed Securities
00183H  AA 9 |Avenue of Americas CMBS Ser 2015-1177 Cl........oovvveervemmrremnreerneeennenirnnenes | oveeee | or | cervvireendh | e 1FM 8,362,587 |...100.615 8,310,000 8,344,563 | ....ovverereriinns | i (10,092) [ .ooovverrrireriins | e | e 2.957 2.836 |MON...| .cccooneee 20,477 03/08/2016. | 12/13/2029.
00183H AE 1 |Avenue of Americas CMBS Ser 2015-1177 Cl......c.ovvuevenververnereneeseesersenennes [ eovvees | [ eoverinend | s 1FM ..6,984,411 | ... 99.611 6,984,482 T SOOI ISR BOOOoN 3.010 |..... 3.062 | MON... 17,558 .. | 12/18/2017. | 12/13/2029.
05357H  AA 8 |Aventura Mall Tr CMBS Ser 2013-AVM Cl A..........oovvmvrvinmnvinnneenneeerennineennes | eeveeee [ v | cervereedh | i 1FM ...16,033,448 |..103.041 | ............15,971,293 | ............15,500,000 | ........... 15,735,602 | ...ccvovnvricrriicnies | v (TT847) [ oo | e | e 3743 |..... 3.205 |[MON... | .......... 48,343 588,171 | 12/10/2013. | 12/05/2032.
055298  AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......coovvmmrvmerrmreerinneeseeinsnines | vevnee oo [ eovvvrinedh | TFM | s 6,105,544 |...103.332 6,072,108 RVLKK) | [N RIS PO 3.756 3.293 |[MON... [ .ccooeeee. 18,781 | ........ 225,372 | 09/20/2016. | 09/05/2032.
055298 AJ 8 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......ccouvvvemmmvimmnemnreeimennirnnns | evvirne | oo | oveenenndh | i 1FM 3,051,558 |...103.112 3,035,252 (12,798) | oo | e | e 4.045 |...... 3.593 |MON... | ......... 10,112 | ..oeeee 121,341 | 09/20/2016. | 09/05/2032.
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05538U AA 1 | BB-UBS Trust CMBS Ser 2012-SHOW Cl A..........occnrmeenerinernerieneseessninens | eoveres | oo | veverneenns 4| ... TFM | s 4,681,250 |...101.356 | ...occovrnene 5,067,780 | ...ocooveeen. 5,000,000 4,789,512 25,839 | | e | e 3430 |...... 4.167 |[MON... | .........14,293 | ........ 171,510 | 06/27/2013. | 11/05/2036.
06054A AV 1 |Banc of America Comm Mtg Tr CMBS Ser 201...........c....... ..102.757 ..5,137,845 5,105,536 (19,932) [ oo | e | e 3429 | ... 2.976 |MON... 171,450 | 09/14/2015. | 09/15/2048.
06054M  AC 7 |Banc of America Comm Mtg Tr CMBS Ser 201................... ...100.223 ,004,456 2,009,329 (B9) | v [ e [ 3.019 2.925 [MON... | . .| 12/18/2017. | 06/15/2049.
06541W  BA 9 | BANK CMBS Ser 2017-BNK5 Cl AS ..101.282 17,792,174 | .......... 17,567,000 | ........... 18,069,534 | ....ooovrviriins RAR:1T5) 1 [UTORTINE DU IO 3624 |.... 3.277 |MON... 06/16/2017. | 06/01/2060.
07388Q AH 2 |Bear Stearns Comml Mtg Sec CMBS Ser 2007...........cocevvveervrnerenenes ...100.063 653,874 583,323 | ..o | evrrerieninninnns | e | e | e 5.703 |...... 7.649 |MON... 09/12/2007. | 06/11/2050.
12515H AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad.........oovvmriemiieiieineieeriesieens ...102.559 . 6,500 000 6,688,029 | ...covvvvvriiniiceni [ v (8,710) [ i [ [ 3431 |...... 3.083 | MON... 07/24/2017. | 08/01/2050.
12532C  BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C.......cocoovvvuerermreneeninernerinenins | vevnee oo [ eevvrreedh | TFM | s 4,632,146 |..102.152 | ..............4,596,831 | .............. 4,500,000 4,625,927 | ..oovveveeviincinnin [ evnrieennn(8,220) [ o [ [ 3.572 3.227 |MON... 12/18/2017. | 06/15/2050.
125910  AG 8 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C.........cccoovvvevmmrvvmmnvvmnrevnencrnns [ evverne | oo [ e8] i 1FE| ... 7,305,853 | .....5.336 | ... . 4,335,084 | oo | e (689,447) | i | s [ 1.360 |...... 3.414 |MON... 08/22/2014. | 03/10/2047.
12593F BB 9 | Comm Mortgage Trust CMBS Ser 2015-LC21 C......ccovvvuerrererneenininserserinennens | eevvnee | [ eeverienes 4| ... TFM | s 8,239,748 |...103.004 | .............. 8,240,280 | ...ccvvneee. 8,000,000 8,160,279 | ..ooovvvrererererncenens | eererrennn(32,048) [ oo | e | s 3421 |...... 2.971 |MON...| .........22,807 | ........ 273,680 | 06/12/2015. | 07/10/2048.
12593) BC 9 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.........coccoovvrvevmmrrvmnerrnnerrnnnns [ evvonne | oo | everecnndh | 1FM ....15,449,840 |...103.300 15,495,000 | ............15,000,000 | ..........15,305,899 | ....ccooormrrrrmmmrrmnns | vorrrereen(81,148) [ oo [ | 3445 | ... 2.986 |MON...| .........43,063 | ........ 516,750 |07/24/2015. | 08/10/2055.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.......cccovvvrmrirmrenenvnnnerinennene | vevinee oo e | 1FM ....10,099,545 |...102.780 10,277,970 . . cernrennnnnennerenes | e (16,116) [ | e | e 3.432 3291 |[MON... | .........28,600 | ........ 343,200 |07/24/2015. | 08/10/2055.
12593Q BE 9 |Comm Mortgage Trust CMBS Ser 2015-CR26 C..........ccocvovvrvemmrvermnerinnnirnnnins | evvree | oo | oveenenndh | i 1FM 5,138,420 |...104.119 4,974,000 5,127,723 | oo | erenicenn(10,897) [ oo | e | e 3.630 |...... 3.178 [MON... | ..........15,046 | ......... 94,737 |12/18/2017. | 10/10/2048.
12593V AG 4 |Credit Suisse Mortgage Trust CMBS Ser 20, JUVRN UUPUOPRN VR VPRRPRO S (PO M| s 9,248,860 |...105.962 | ... . 9,000,000 9,217,224 | ..o | e (2A,831) [ o | v | oo 4.138 |...... 3.790 |MON...| ........31,037 | ....... 377,622 |09/20/2016. | 11/15/2037.
12593V AJ 8 |Credit Suisse Mortgage Trust CMBS S€r 20............ocuureermeemermeerneemneiseeanees | oneee | ae | veverneenns 4| ... M| e 20,169,290 |...104.561 | ............ 20,912,160 20,000,000 20,145,333 | ..covvverrerrneninnins | errerneend(18,800) | o [ e [ e 4.138 |...... 4.040 |[MON... | .........68,972 | ....... 839,160 |09/20/2016. | 11/15/2037.
12593y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C.........oeceuvvvneriverirereneenininnnnns | overs | oo | vevreennidh | s 1FM ....19,543,745 |...103.493 19,637,740 ..18,975,000 | ........... 19,401,895 | ..ooovvevvreerrrnrienns | ererreen(75,995) [ oo | v 3525 | ... 3.066 |MON...| .........55,739 | ....... 668,869 | 01/27/2016. | 02/10/2049.
12625E  AC 3 | Comm Mortgage Trust CMBS Ser 2013-SFS Cl.......ccovvuverierirmrerneernneissennennens | cevee | oo | vevvnenndh | i 1FM 6,548,828 |..... 99.865 6,990,571 | .. ....7,000,000 6,731,174 | oo | eerreeenB,086 [ s [ e [ e 2.987 |...... 3.801 |MON...| ........17,423 | ....... 211,983 | 07/31/2013. | 04/12/2035.
12625E  AG 4 | Comm Mortgage Trust CMBS Ser 2013-SFS Cl.......cccvvuvvrverrerernreineennrnerinens | cevvrs | oo | verveendh | s M| s 6,214,714 | ..... 98.670 | ..coovvveec 6,221,131 | oo 6,305,000 6,229,843 | ...coovvvrrierinei | e 11,868 [ s [ 2.987 3.235 |MON... | .........15,693 | ........ 190,936 | 09/20/2016. | 04/12/2035.
12635Q BE 9 |Comm Mortgage Trust CMBS Ser 2015-CR27 C.... JOVRN VPO VR VPR 3 (PO 1FM| ...........25,768,814 |...102.965 | ... 25,760,888 25,019,000 25,558,947 | ..oovocierinciennns | errreerne(98,278) | s [ e [ i 3.404 |..... 2.957 |MON...| .......70,971 | ........ 851,647 |10/20/2015. | 10/10/2058.
12650Y AG 8 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB..........cccouervmrvmerierenreiininiinenrens | oveie | oo | veverneenns 4| ... M| e 2,033,871 |...103.667 | .............. 2,073,338 | ..o 2,000,000 2,033,620 | ..ovveerrerrriiennes | cevrrnnnrenne(251) [ | e | e 3.811 |...... 3.427 |MON...| .ccceeeern8,351 | oo 12/18/2017. | 11/15/2034.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-PB C...........ccevueremreneernneinseineriienirnees | cevees | oo | vevvnenndh | e 1FM ...103.365 310,094 ...300,000 307,805 | ..ovvecrverineernnnis | errrerineenenena(82) [ o [ e [ e 3512 |...... 3.064 | MON... 12/18/2017. | 12/10/2049.
20047T AJ 8 |Comm Mortgage Trust CMBS Ser 2014-TWC Cl.......c.coucevvvnervmrirmeenenninennnine | vereree oo [ eovvrrieedh | 1FM ...100.120 5,000,000 4,994,617 | .oooeveerrnvvvrinnn | e 17,887 [ e [ [ 3.310 | ...... 4.251 |MON... 10/27/2016. | 02/13/2032.
21870L  AA 4 |Core Industrial Trust CMBS Ser 2015 CALW.........ccccoveunerermrenmmneesennneiinnnnns | evees | oo | vevvnenndh | i 1FM ...101.583 2,000,000 2,036,670 | .cooovvrerrereneenens | eerrneirnenenne(318) o | v | s 3.040 |...... 2.564 | MON... .. | 12/18/2017. | 02/10/2034.
21870P  AG 2 |Core Industrial Trust CMBS Ser 2015 TEXW........ccoouvrvrerveerermrnrrnnnnnnennnnnnns [roveree [ | ververienndh | v M| e 1,008,770 |...101.498 . 1,000,000 1,008,691 | .ovevvercrnerirens | e (T9) | e | v [ e 3.329 |...... 3,102 | MON... . .. | 12/18/2017. | 02/10/2034.
30261V AA 0 |FREMF Mortgage Trust CMBS Ser 2010-K8 Cl.........c.covvernerenmeermerererereenseinenns | cevvee oo [ eevvrrinndh | e M| s 8,579,484 |..105.749 | .............8,142,688 | ............. 7,700,000 8,079,087 | .cooovvvrerrerernceinns | ereereene(154,925) [ oo | v | e 5.278 |..... 3.089 |MON...| .........33,867 | ........ 410,888 | 08/22/2014. | 09/25/2043.
30261X AA 6 | FREMF Mortgage Trust CMBS Ser 2010-K9 Cl......c.ovrvvvervinierernnnnneeiensnnns [eoverne [ | vervvnienndh | e 1M ...17,458,141 |...106.248 16,999,648 ..16,000,000 | ........... 16,768,198 (293,232) [ .evvevreeiereeenns [ vrereieieeeieneens | v 5206 |...... 3.199 |[MON...| .........69,414 | ........ 843,287 |09/20/2016. | 09/25/2045.
302630 AJ 9 | FREMF Mortgage Trust CMBS Ser 2010-K7 Cl........ccovvrrreverencnenneniniienes | veveeee oo | covereeeneih | e L2V — 6,025,641 |...105.574 5,700,991 ....5,400,000 5,660,803 |...covrireieieieieies | e (116,513) [ oo [ v | e 5.685 |...... 3.328 [MON... | .........25,584 | ........ 300,915 | 10/03/2014. | 04/25/2020.
36197X AL 8 | GS Mortgage Securities Trust CMBS Ser 20...........c..covvvmreerenerenenerensieniinnns | eoviees | oo [ eovenrieend | e 1FM ....20,598,750 |...100.275 20,054,940 20,000,000 20,223,256 (85,184) [ ..o | e | e 2.678 2231 |[MON... | .........44,633 | ........ 535,600 |05/16/2013. | 06/10/2046.
36251X AS 6 |GS Mortgage Securities Trust CMBS Ser 20............cvveeervmeenemmneeneensersneseinees | sevnee oo [ eerverinndh | oo 1FM 4,730,525 |...101.986 4,691,338 | ...coooernnn 4,600,000 4,714,967 (14,352) [ oo [ e [ e 3.278 |...... 2.831 |MON...| ..........12,566 | ........ 118,008 | 12/18/2017. | 11/10/2049.
36252H AE 1 | GS Mortgage Securities Trust CMBS Ser 20..........cocvvuvineenenninernnneerennnnnenies | vevenns | oo | vornrinenidh | s 1FM ..2,054,156 |...103.122 2,053,868 (288) [ evvervrerrvrrrirens | eeererrereirsnirenens [ s 3.467 |..... 3,003 | MON... 12/18/2017. | 03/10/2050.
45256H AC 2 |Impact Funding LLC CMBS Ctf Tranche B..........cocccveuerenmeeneeneninneeserneeinnnnns | veveine | oo | evvvennnidh | s 1FE| . ...100.030 128,705 (1,043) [ oo | e | e 6.803 |...... 6.566 | MON... | . 11/16/2001. | 12/01/2022.
45256H AD 0 |Impact Funding LLC CMBS Ctf Tranche C........cccoerervrnvirmeivernvinnnersnsereninnes | vovnnee | oo [ervviencrnd | e 1FE ...101.360 1,029,573 (8,317) [ oo [ eerrveereresiseerenens [ e 7.003 |...... 6.792 | MON... 11/16/2001. | 07/25/2033.
45256H AE 8 |Impact Funding LLC CMBS Ctf Tranche D.........ccoeveevereerneennernerineniseeseennnns | vevene | or | eevveenndh | s 1FE| . ...101.280 310,512 (1,259) [ cooovvrnerenerrrerins | eeerveeisernerneeins | v 7463 |...... 7.270 | MON... 11/16/2001. | 11/25/2031.
45257TH  AA 5 |Impact Funding LLC CMBS Ser 2010-1 CIAT.....covvvvernrnnrerneinnsensisennnnes | eovens oo [rovineennd | s 1M 13,224,693 |...108.905 14,394,519 | ..........13,217,550 | ........... 13,219,030 (799) [ evvrrrervrrieirens | veererrverisirsnienens [ e 5314 |...... 5315 [MON...| .........58,532 | ........ 705,021 | 06/18/2010. | 01/25/2051.
45257H AN 7 |Impact Funding LLC CMBS Ser 2010-1 Cl A2.......c.ovvviererneerrninerrennenisnesenns | ovens | oo | verrneennidh | s TFM | s 4,387,182 |...113.367 | .ovverrrrnnns 4,986,736 4,385,311 (294) | cevovrereeesiienis [ e [ s 5.876 5.936 |[MON... | .........21,539 | ........ 259,361 | 06/18/2010. | 01/25/2051.
46640J AS 6 | JP Morgan Chase Comm Mtg Secs CMBS SEr 2...........ovvveervennreemnneeienniinnens | veveven | oo [eeririennd | e 1FM 11,109,967 |...102.250 11,247,445 ..11,036,017 |.... (17,534) [ oo | e | s 3414 | ... 3.258 |MON... 375,507 |06/28/2013. | 01/15/2046.
46640 AV 9 | JP Morgan Chase Comm Mtg Secs CMBS S€r 2..........cccnvveerrerenerneeineennees | conees | oo | vevvnennidh | i M| s 5,401,392 |...104.524 5,432,045 Y172 IO DRI PO 4.052 |...... 4.263 |[MON... | ..........18,528 | ........ 225,450 | 06/28/2013. | 01/15/2046.
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19.......c.covvnmrvmervernernninnirnniins | ovnis | oo | vevreenndh | s 1FM 5,146,212 |...103.161 5,075,314 | coooevvveierrneienns | i (21,515) [ v [ e [ e 3.584 |.... 3.116 |MON...| .........14,934 | ....... 179,205 | 07/30/2014. | 04/15/2047.
556227  AA 4 |Madison Avenue Trust CMBS Ser 2015-11MD.........c.ocuumermererneerneneneremennennenes | covenes | oo | vevereeennidh | e TFM | s 6,085,251 |...103.298 . 6,067,288 (CI) N DO 3555 |...... 3.400 |MON...| ... 17,774 | ........ 216,250 | 09/15/2015. | 09/10/2033.
61691E  AY 1 [Morgan Stanley Capital | Tr CMBS Ser 201..........couvvvmmrrirmnreinnnenneeinseninnnnns | evviree | oo | oreenennidh | s 1FM ...16,582,393 |...101.393 16 324,209 ) TSSO ORISR B 3436 |...... 2.983 |MON... | .........46,100 | ........ 553,196 | 11/22/2016. | 12/15/2049.
617459  AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2.......c.vvereervrvnerererereenseesersnenns | evens | oo | vevveennidh | e 1FM ...105.920 149,252,986 JSKIC) T STRTUROR [PPSO IOV 4.661 |...... 4.348 |MON... 167,365 | 09/20/2016. | 06/15/2044.
61757L  AF 7 |Morgan Stanley Cap | CMBS Ser 2008-T29 C........co.couvvvemrrremmerimmneernnennneiinns | ceveven | oo [ eerevennnd | i 1M | ............... 184,845 | . 99.937 207,994 3,646 | ..o [ [ 6.313 |...... 8.056 |MON... | ..........1,094 | .......... 13,276 | 02/13/2008. | 01/11/2043.
61761Q AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-CB.........ccovvuuervmermereeeeseensnnneninns | ovees | oo | vevreeennidh | e M| s 1,004,232 |...100.305 1,000,000 1,004,159 [ ..o | cvrernerreeenne(T3) | e [ 2699 |...... 2.498 |MON... 12/18/2017. | 12/15/2048.
61762D AU 5 | Morgan Stanley BAML Tr CMBS Ser 2013-C9........covvvummrvemmmevnmnnrrmnerrnenninens | eveeee | oo | cerverenndh | e 1FM 7,099,684 |...100.437 7,394,000 7,270,501 | ..o | 0,179 | s e | e 2657 |...... 3.283 |MON... 06/27/2013. | 05/15/2046.
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61762M BU 4 | Morgan Stanley BAML Tr CMBS Ser 2013-C10.......cccvuvrrerereervmeneieemnenieninee | veverne | oo | cevnerans 4| ... M| e 25,749,643 |...103.585 25,000,000 25,286,898 | ....coveverrercrinnins | e (109,107) | covovvereerveinens [ rerereeereeiseinsenes [ s 3.912 |..... 3.447 |MON...| ..........81,500 | ........ 978,000 |06/24/2013. | 07/15/2046.
61762T AC 0 |Morgan Stanley BAML Tr CMBS Ser 2013-C11.......ccoovvvvimmrrrnenvinrinneeinnnnins | evviree | oo | ornrrennidh | s 1FM ...46,348,614 |..103.603 | ............46,621,305 | ............45,000,000 | ........... 45,556,493 | .....oovovvrrirriiiens | e (187,846) | cvvvveeveerriees | cevvieeriieneiiennins [ e 3.845 |...... 3.389 | MON. 08/01/2013. | 08/15/2046.
61763Q AS 0 |Morgan Stanley Cap | Tr CMBS Ser 2014-CP..........cocoveveeervrenerreeneeinseennens | covees | oo | vevernennidh | s 1FM ..2,041,230 |...101.887 2,030,906 [CCI£:T:)) NSRRI ORI I 3.402 2.925 | MON.. 10/27/2016. | 07/13/2029.
61764J  AA 4 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP..........ccouvvvrmmrvnmmrrrmmnivnnennneinns | ceveven | oo [eerirennnd | e 1FM 5,110,839 |...102.375 5,000,000 5,082,158 | ...ovevvrvieerririennes | e (22,490) [ ..oovverrrirerii | e | e 3469 |.... 2.979 |MON.. 09/20/2016. | 08/11/2029.
61764)  AE 6 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP...........ccccovevnmrnienmrrincrineninennnees | coveree | oo | verreenndh | s M| s 3,044,455 |...101.918 3,000,000 3,032,750 (CINE:74 | [N DR 3.693 3.365 |[MON... | .........9,233 | ... 112,338 | 09/20/2016. | 08/11/2029.
61764R  BD 9 | Morgan Stanley BAML Tr CMBS 2015-C20 Cl........ccomuvvemmrvimmrrirnnrimmneerneninns | wveeee [ or | cervneendh | e 1FM 4,007,124 |...101.383 ..4,055,336 | .. 4,000,000 4,003,604 (1,780) [ oo | e | e 3.069 |...... 3.036 |[MON... | .........10,230 | ........ 122,760 | 01/01/2016. | 02/15/2048.
61765D AT 5 |Morgan Stanley Cap | Tr CMBS Ser 2015-MS.........coovvevivmerrmrencenernerinnninee | v | [ eoverivened | s M| s 5,049,686 |...103.470 | ............. 5,173,495 | ..o 5,000,000 5,036,975 [(T2:E:) ) R USRI I 3.510 3.397 [MON...| .........14,625 | ........ 175,500 | 06/25/2015. | 05/15/2048.
61765L  AS 9 | Morgan Stanley BAML Tr CMBS Ser 2015-C24.. UV UPOOOR VR (PURPPPOONY 3 IO 1FM| ...........36,660,609 |...103.150 35,600,000 36,360,363 | ...oooeverriieniis | s (150,138) | cvveveevererriies | eevviereiieneiiennnes [ e 3479 |..... 3.001 |[MON... | .......103,210 | ... 1,238,524 | 09/20/2016. | 08/15/2047.
61766L  BQ 1 |Morgan Stanley BAML Tr CMBS Ser 2016-C28...........ccccvvuvmerieremmiieinernnnnns | overe | oo | veverneenns 4| ... LY - 22,659,685 |...101.965 22,000,000 22,493,509 | ...ovvverierirerineens | e (90,892) [ ..vvvvvverrererrns [ wrrerierireeerneeiinns [ e 3.288 |...... 2.819 |MON...| ..........60,280 | ........ 723,360 |02/12/2016. | 04/15/2025.
87246A AE 8 |TIAAReal Estate CDO Ltd CMBS Ser 2007-Ci.........c..oovvvemrvenrerimneeinnerirnneninns | evvrne | oo | ornenennidh | i 1FM 1,156,492 |...100.307 1,163,844 1,162,920 1| s | e [ o 5476 |...... 5.620 |[MON... | ......3,718 | .......... 63,720 | 09/22/2010. | 08/15/2039.
87246A AG 3 |TIAA Real Estate CDO Ltd CMBS Ser 2007-C..........ovuvuererererneenerenernernenirnees | vevree oo [ eevvvrieedh | M| s 3,540,949 |...100.067 3,760,000 3,540,949 | ..o [ e [ | e | e 5476 |...... 6.503 |MON... | .......12,011 | ........ 205,858 | 08/02/2007. | 08/15/2039.
87246A AH 1 |TIAA Real Estate CDO Ltd CMBS Ser 2007-Ci............oovvvemrvemmnrirmnerinnerrnneninns | evvree | oo | oreenenndh | s 1FM 3,755,404 | ..... 99.878 4,000,000 3,755,404 | oo [ e e | e | s 5.476 |..... 6.488 |MON... | ... 12,777 | ....... 218,999 | 08/02/2007. | 08/15/2039.
90269P AG 6 |UBS-BofA Merrill Lynch Tr CMBS Ser 2012-..........occuveveerenrvrnerirneersenennieennines | vevnee | oo [ eevvvrieedh | e M| s 5,340,625 |...100.054 5,000,000 5,167,759 | .ooooevecreerencrinns | e (35,548) [ ..vverrerrererins [ e [ e 4.163 |...... 3.347 |MON...| ........17,346 | ........ 208,150 | 10/11/2012. | 06/10/2030.
90270R  AC 8 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..........cccevemremereerenmiseiseninnns | eveees | oo | eveeens 46| ... 1FE| oo 4,578,299 | .....6.276 2,754,416 | oo | e (162,847) | covovvereervrinens [ veeeeeerserisseisenes [ s 1.656 |...... 3.596 |MON...| ..........58,992 | ........ 759,425 | 08/27/2014. | 12/10/2045.
90270R  BC 7 |UBS-Barclays Comm Mort Tr CMBS Ser 2012..........ccouceervenerereererneenenienennns [ eovneee | [ eoverivencdt | e M| s 2,760,928 |...100.103 2,764,810 2,762,206 | ....oovoerrerenceenns | 836 [ e | e 2533 |..... 2.572 |MON...| ..cccc....5,836 | cooerenee 70,027 |01/01/2016. | 12/10/2045.
90276C AE 1 |UBS Commercial Mtg Tr CMBS Ser 2017-C2 C........ovvvuervneerneenerrseeisnennneninnees | eovneen | [ overreendh | e 1FM 8,342,874 |...102.689 ..8,317,777 8,100,000 8,334,642 | ..o | errneenn(8,282) [ o | e | e 3487 |...... 3.138 |MON... | ... 23,537 | oo 94,149 | 07/31/2017. | 08/15/2050.
90276E AE 7 |UBS Commercial Mtg Tr CMBS Ser 2017-C1 C.......ccoovvveneremrvmerereneeneninnines | vevinee oo [ eovvrrendh | e 1FM ....26,984,381 |...102.301 26,802,967 26,200,000 26,944,883 | ....oovvveernciiinis | eereeern(39,498) | s [ s [ 3.460 |...... 3.113 |MON...| .........75,543 | ........ 453,260 | 05/31/2017. | 06/15/2050.
92938E AT 0 | WFRBS Commercial Mtg Tr CMBS Ser 2013-C1........ovvevienevnerirneeneisnnnnniiens | cevnee oo [ eovenrcendh | 1FM | ... 9,676,784 |..103.944 | ... 9,765,492 | ...ocvvvnee. 9,395,000 9,516,880 | .ooovvvvcrrerireeirinns | ererreenn(39,753) [ oo | v | e 3.963 |..... 3.507 |MON...| .........31,027 | ........ 372,324 |09/16/2013. | 07/15/2046.
92939K  AE 8 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2..........ovvverrrrimeerimeerineerinnnnes | evvine | oo | veeeennns 4| ... M| s 1,304,543 |...103.614 | ............. 1,305,540 | ..cocovvvune 1,260,000 1,300,847 [ ..o | verirerernee(3,896) | oo [ [ s 3.607 |...... 3.071 |MON... | cce0eeer. 3,787 | e 26,511 | 05/04/2017. | 11/15/2047.
94988M  AA 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT........cooveenevrnerermrernerineesennnenns | ovees | oo | verrnenndh | e 1FM 3,273,675 |...102.372 3,224,705 ....3,150,000 3,242,358 | oo | ereeeen(12179) [ | e | e 3.544 |...... 2.933 |MON... | 009,303 | oo 76,196 | 12/18/2017. | 04/16/2035.
94989E  AF 4 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC.........cocvvvrirmreveniirincrcnninennene | vevoree oo [ eevvrrendh | 1FM ....15,201,563 |...100.915 15,137,265 | ............15,000,000 | ........... 15,135,689 | ..oovvvvvrrvcrrerrnnes | vreeeennn(30,245) [ oo | e | s 2978 |...... 2.761 |MON...| .........37,225 | ........ 446,700 | 10/08/2015. | 04/15/2050.
94989 AZ 9 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2........ccovveevemremerneenneisennnenns | cenees | oo | vevvnennidh | e 1FM ....11,952,096 |...103.331 12,017,349 ..11,630,000 | ........... 11,924,563 | ..oovvvevvrrnernerinees | eernerenn(27,533) [ oo | e | s 3.540 |...... 3.150 |MON...| ..........34,309 | ........ 274,468 | 04/04/2017.| 05/15/2048.
94989 BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2.. JOURN PR (VR EUPPPRPOPIOY 3 IO M| 6,177,700 |...102.407 | .............. 6,144,432 | .. ....6,000,000 6,118,618 | ..ovoeveriverenns | cvreeed(24,842) [ s [ e [ 3.306 |...... 2.849 |[MON...| .........16,530 | ........ 198,360 | 03/15/2016. | 05/15/2048.
94989V AE 9 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-NX.........vvuueerneinermnrenersensneenens | eeveree | oo [ ereerienes 4| ... M| e 10,299,600 |...102.615 | ............ 10,261,470 | ...ccoeeeee 10,000,000 | .....ceeee 10,212,816 | oeovverrrnerreeernees | erneeenn(39,851) [ oo | e | e 3.371 | ...... 2.918 |MON...| .........14,982 | ........ 337,100 |09/25/2015. | 09/15/2057.
95000C BC 6 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX.........ccocvvvverveeerneerermninninnsens | verenns | oo | vornrenenidh | s 1M ....18,024,860 |...102.532 17,943,013 | ............17,500,000 | ........... 17,898,388 | ...cooevvevrvcrernis | erreereed(89,308) [ v [ e [ 3.382 2.927 [MON... | ..........49,321 | ........ 591,850 |02/18/2016. | 01/15/2059.
950000 BE 0 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-C3.........cccovvurereneerneermernernneennenns | evvees | [ overinenedh | s M| s 5,104,090 |...100.078 5,003,885 5,086,606 | ovvovveeeereererere | ereeee (14878 | oo | oo | o 2911 |...... 2576 |MON...| ... 12,129 | ........ 145,550 | 10/27/2016. | 05/15/2049.
950000 AW 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC..........ccocvvvmrimmrrerinrinricnnins | covnre | oo | verreendh | s 1FM ....15,755,426 |...102.881 15,740,747 ..15,300,000 | ........... 15,693,651 | .ooouvveerrverirerirnnes | eeverneenn(61,440) [ oo | e | s 3.486 |...... 3.020 [MON... | .........44,447 | ... 508,956 |12/18/2017. | 12/15/2059.
95001M  AG 5 | Wells Fargo Comm Mtg Tr CMBS Ser 2017-RC.......ccouvrvnmrnnrnnneinminssmssnsisnenens | eonnes | oo | oennnennidh | s 1FM| ... 4,480,182 |...101.691 | ... 4,423,563 | .. 4,350,000 AATAT10 | i [ evnnnnenee(BAT2) [ i [ 3.665 |..... 3.317 [MON...| oo 13,286 | .oooveead 66,428 | 06/27/2017. | 07/15/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHES.........uririiiiiriiisiisrissiserssisiessserssssesensenssseenses | evssennes 713,074,921 XXX | s 713,073,497 | .......... 685,245,900 | ......... 702,699,107 | oo 0 0 0 XXX XXX XXX | .. 2,248,859 | ....25,303,738 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
00163G  AQ 0 |ALM Loan Funding CLO Ser 2012-7A ClATR......cccovvvivrernererninerenisenssneinens | eovens | oo [ ovrinein 41 ... 1FE]| oo 27,725,000 |...100.691 | ............ 27,916,535 27,725,000 27,725,000 | oo e | e | e [ e 2.839 720,705 | 09/13/2016. | 10/15/2028.
00164M DG 5 | ALM Loan Funding CLO Ser 2015-12A ATR.......ovvuvermermerneriseeneesssnsennenne | vevenne | oo | evvvenndh | s 1FE ....11,000,000 |...100.225 11,024,741 ..11,000,000 | ........... 11,000,000 | evouveeernerirerennees [ e e | e | s 2.409 136,628 | 06/08/2017. | 04/16/2027.
00176D  AJ 8 | American Money Mgmt Corp CLO Ser 2013-13.......ccovvvvrnmnerrernernnnnsnernnnens | vervene | oo | eevverenidh | s 1FE] o 4,500,000 |{...100.809 | ....c.ce.... 4,536,393 | .. 4,500,000 4,500,000 | ..ovoerrerrinriireinns | e [ e [ e [ 3.065 |.....3.076 |JAJO.. | ........26,434 | ......... 34,644 | 06/23/2017. | 07/24/2029.
00176  AM 8 | American Money Mgmt Corp CLO Ser 2015-16.........c..ooverreverereerrnnes ....12,000,000 |...100.706 12,084,748 | ............ 12,000,000 | ....ocenee 12,000,000 | .oooovvverveereeriienns [ e e | s 2.959 171,903 | 03/29/2017. | 04/14/2029.
00248P AP 1 |AVoce CLO Ltd CLO Ser 2014-1A CI AR 25,000,000 |...100.109 .25,027,158 25,000,000 25,000,000 | ..ovoovvrreeerereeeeres | eoveeseeeeeeeereeeierees [ eveeeesseeeeneseeses | eveeeressssssessssenes | e 2519 321,908 |03/16/2017. | 07/15/2026.
009503 AD 5 |Airspeed Ltd LBASS VitesseAir Hdg TrCtfS [ESTURUTIUINHURI DURSTURIRRTUNRY ORISR IV 10,966,661 25,657 | cocoverenee (27,397) [ ooevvrereeeerneeiens [ e [ e 7.000 | .o, MON... [ cooeveneerrerinnins | s (127,868) | 01/03/2008. | 06/15/2047.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A...........cccovvvervemmicnnieninenienisniessssesseniienns | eevvee | oo [ eeverieedh [ 1. 4,185,071 |...111.399 3,948,180 4,014,940 | oo | s (14,610 [ oo [ e [ e 7.500 |...... 6.921 |MON...| ........13,161 | ........ 296,113 | 08/15/2002. | 06/15/2021.
01448T AB 0 |ALESCO Pfd Fdg Ltd ABS Ser 5A ClA2........ccoeverrenirireinerineeneniseessssissnnes | vevnee | oo [ eornenendh | s TAM | s 3,262,500 |..... 82.000 7,500,000 3,734,094 50,999 | .o | e 2.325 |...... 7.633 |MJSD. | ........... 2,906 | ....... 141,823 | 09/19/2012. | 12/23/2034.
020053 AS 3 | ALM Loan Funding CLO Ser 2013-8A Cl ATR.......cocommrvemmrvimnnrernnniineerrnnnniens | cevenen | oo [evvrnenn | 1FE ....20,000,000 |...100.342 20,000,000 20,000,000 | .vvevueverrrireniens | e | e | s | s 2849 | ... 2.859 |JAJO.. | ........ 121,881 | ........ 516,975 |09/28/2016. | 10/15/2028.
020053 AU 8 |ALM Loan Funding CLO Ser 2013-8A CI A2R JSRSTURURTSURPPON VPOV PR ISPRPPOON Y (OO 1FE ..5,000,000 |...100.660 5,000,000 5,000,000 | ..ecvermreerrreirnnens [ erveneneineneinnnee | e | e | e 3.159 |..... 3.171 | JAJO. .33,786 144,787 | 09/28/2016. | 10/15/2028.
02376T  AC 2 |American Airlines Inc LBASS EETC Ser 201..........ccoomrvvemmrvinnneneneeneneineneinns [ evvree | oo | overeenns | e 3FE 3,646,620 |...103.340 ...3,655,367 3,537,224 3,585,440 | .ooovvvcierneiinns | e (18,421) [ ovvereveeririeiens [ e [ e 5.600 |...... 4796 [ | e 91,339 | ........ 198,085 | 07/30/2014. | 07/15/2020.
023772 AB 2 | American Airlines Inc LBASS EETC Ser 201.......ccoovvuevereereernnerreremennensenenens | veverne | oo | eevvneenn T [ s 1FE| oo 3,804,560 |...102.950 | .............. 4,123,362 3,864,717 | oo | e L AY27 (8 OO FURTRRSNINN B 4.000 |...... 4.867 [Jdooies | o 73874 | ........ 160,208 | 07/30/2014. | 07/15/2025.
02377B  AC 0 |American Airlines Inc LBASS EETC Ser 201..........ccoommvvemeeveneneneniennneineneinns | evviee | oo v | i 2FE ...10,046,191 |...102.090 10,256,156 | ............10,046,191 | .......... 10,048,191 | ..o | e | e | e | e 4.400 |...... 4400 [MS.....| cccoces 121,559 | ....... 442,032 | 09/10/2015. | 03/22/2025.
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023770  AB 0 |American Airlines Inc LBASS PTC Ser 2013........c.cvuueverermeerneeerieennenseninee | overes | oo | veverneenns 1 ..106.423 | .....co...c. 13,683,617 | ..ccvvvvev 12,857,811 | coovevenee 12,904,559 (9,938) [ ..vucerureeerrerins | weererinerrrerireeies | oo 4.950 |...... 4812 |Jd.oies | 293,480 | ... 636,462 | 01/01/2016. | 01/15/2023.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL. ...110.829 ..2,187,269 1,973,557 1,973,557 [ oo | e [ e | s | e 6.340 |...... 6.424 |MON... | ..........5,561 | ....... 125,123 | 02/11/2003. | 02/15/2025.
03765L  AJ 1 |Apidos CLO CLO Ser 2015-20A CI A1R. ...100.835 ,529,230 3,500,000 3,500,000 | ..evverereerrreirnnens [ ervereneinennineneenn | e | e | e 2.689 |...... 2.698 ..74,553 | 11/17/2016. | 01/16/2027.
03765L  AK 8 | Apidos CLO CLO Ser 2015-20A Cl A2R ...100.327 20,566,994 20,500,000 20,500,000 | .vveouevererrireniins e | e | e | s 3159 |...... 3172 |JAJO.. | ... 138,521 | ........ 519,911 | 11/17/2016. | 01/16/2027.
03765P  AA 1 [Apidos CLO CLO Ser 2015-21A Cl AT ..o seriesissessssssniens | cevees ...100.406 34,138,115 34,000,000 33,965,698 8,705 | oo | rerereeereeinniinenes | e 2784 |...... 2.818 |JAJO.. | ... 197,192 | ........ 869,407 |05/24/2016. | 07/18/2027.
03765X AB 2 [Apidos CLO CLO Ser 2015-22A CL AT.......cceviiniiinrinniniiseinenisnisssicssisens | evvenne | oo [ eeverinenndt | s 1FE ....32,055,200 |...100.964 32,308,419 32,000,000 32,045,562 (7,995) [ ..o | e | s 2.863 |...... 2.839 |JAJO.. | .......185,752 | ........ 841,544 | 08/26/2016. | 10/20/2027.
03765X AC 0 [Apidos CLO CLO Ser 2015-22A Cl A2A..........ccovvvmernmrenerineernersssrsersesineenes | eoveene | o [ eoverrenedh | e 1FE| oo 3,971,600 |...101.312 | ..oovvvereves 4,052,498 3,978,417 1,911 [ e e | e 3.413 3522 |JAJO.. | .........27,680 | ........ 127,499 | 09/16/2015. | 10/20/2027.
04964K AL 5 |Atrium CDO Corp CLO Ser 9A Cl AR........ovrvurverrimnrrineneinnseinsseisneneinnneins | eevnes | oo | oveneeendh | e 1FE| ...........11,500,000 |...100.755 | ... 11,586,832 ..11,500,000 | ........... 11,500,000 | .oocevererrireriienies [ e | e | s | e 2.708 |...... 2.717 |FMAN. | .........29,408 | ....... 174,000 | 03/30/2017. | 05/28/2030.
04964R  AM 8 | Atrium CDO Corp CLO Ser 10A CIAR........cccrmviieeririrnerierieseseesssesssssenens | overen | oo | veverneenns 4. 1FE| oo 24,469,451 |...100.217 | ..ccoouven. 24,522,616 24,469,451 24,469,451 | ... | e | e [ e 2309 |...... 2.316 |JAJO.. | ........120,856 | ....... 272,592 | 05/12/2017.| 07/16/2025.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG BOWig REa.......c.ovvvuereererceneiseiinnineinnnes [ e | oo | errreen | s 5* 2,305,747 |...102.988 2,283,714 2,290,901 (1,251) [ oo | e | e 6.950 |...... 6.930 |[MON... [ .........7,054 | ...... 158,718 | 10/17/2002. | 05/15/2022.
05568D AA 2 | BNSF Railway Co ABS PTC Ser 2006-3.........c.ouvvuvvvrerirerireerserenennennensenennees | overen | oo | vevereeeeeidh | o 1FE| oo 2,914,258 |...107.897 ...3,144,406 2,914,258 | ...ovvvcrrernriinns [ e [ | e | s 5.342 |..... 5.341 |AO...... | .c.......38,920 | ........ 155,680 | 02/18/2013. | 04/01/2024.
05618D AJ 3 |Babson CLO Ltd CLO Ser 2014-IA CI AR JSSTSTOUSPPURTTUPOURIOTS UPPOUNRN VR VURRPPOONY IO 1FE 4,500,000 |...100.475 4,521,361 4,500,000 | ovoourvirniieniins [ e | e | e | e 2513 |...... 2520 |JAJO.. | .........22,928 | .......... 62,391 | 03/07/2017. | 07/20/2025.
05618L  AF 3 |Babson CLO Ltd CLO Ser 2014-11A Cl AR........ocorvrerrnrrnernernenseeneesnsnnenes | veveene | oo | ceennrenedh [ s 1FE] ...........10,000,000 |...100.044 | ... 10,004,395 | ............10,000,000 | ........... 10,000,000 | .oooovvevverrienriienns [ everieeisnniisnienns e | s 2503 |...... 2511 |JAJO.. | ..........52,848 | ........ 128,086 | 03/10/2017. | 10/17/2026.
064229  AA 5 | Bank of The West Auto Tr LBASS S€r 2017-........cocurerimreneernneererinsenenineenenes | oneees | oo | veverneenns 4. 1FE| coveiine 8,132,287 |...100.001 | ....ccoovvce. 8,132,336 8,132,287 | oo [ e [ e | s | e 1.350 |...... 1.354 [MON... | ..........5,184 | .......... 19,517 | 10/03/2017. | 10/15/2018.
07331Q  AA 5 | Bayview Opport Mast Fund Trust RMBS Ser...........cccunmeuneriirenernerneencnnines | overs | oo | verrnennidh | e 1FM ...12,426,371 |...102.689 12,399,723 12,074,979 | ........... 12,394,617 | oo [ s (BT [ e [ e [ e 4.000 |...... 3.448 . 4,025 | ... 482,999 | 12/16/2016. | 06/28/2053.
07331Y  AA 8 |Bayview Opport Mast Fund Trust RMBS Ser...........coccnmeuneenernmrineenennseinnenns | eevnee | oo [ eovvercendh | e 1FM 4,106,534 |...101.379 4,059,400 ...4,004,175 4,101,076 (5,458) [ ..ooverneererreris | ceerneeisneiserineeins | e 3.500 |...... 3.070 |MON.. 1168 | 80,973 | 05/23/2017. | 01/25/2055.
095560 AQ 1 |Blue Hill CLO Ltd CLO Ser 2013-1A Cl AR.......vvuivrriirinerinnrireriereseessiiennes | veveee [ oo | everneenidh | s 1FE ....25,000,000 |...100.281 25,070,330 25,000,000 25,000,000 | ..oovveerirerirnririnis | e | e [ s 2539 |...... 2.547 |JAJO.. | ccveeee 135,775 | ........ 379,193 |02/10/2017. | 01/15/2026.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL REV Le.......cccovremernneiernniinerneriecirnen [ eovneen | [ vverieend | e, 1] .. 1,930,235 |...110.109 | ... 2,125,362 | cocovvvrnnenn 1,930,235 1,930,235 [ ..o | e | eeveeinsenninnns | e | s 7.230 | ...... 7.232 |AO...... | 029,462 | ........ 139,556 | 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL ReV Le.......cccviveverenrriniiverrerncenins [ e | [ v Z ) I L [ 4,098,560 |...105.177 | ..ovvveuvennn 4,310,743 | oo 4,098,560 4,098,560 | ...ocvvrererciirrinnies [ [ e [ [ 6.260 |...... 6.261 |FA.......| ..........96,926 | ........ 256,570 | 12/19/2001. | 02/15/2023.
117017  AC 7 |Brunswick & Glynn Co Dev Auth CTL REV Le.......cccvvvenerneicrnneiinernerrneenenes [ evneen | | vvrrreend | o 1. 3,704,318 |...104.905 3,704,318 3,704,318 | oo [ e [ e | e | s 5.980 |...... 5.981 |JJors | 0 102,145 | 221,518 | 11/19/2002. | 01/15/2024.
12189P  AH 5 |Burlington Northern Santa Fe LBASS ETC S.......cconvrreirvennnrnnneissnsissernnees | veveeen | oo [eevveeeed | s 1FE| oo 1,208,553 |...102.658 ...1,085,156 1,066,949 (7,985) [ ..o | e | e 7.908 |...... 6.019 |JJoiss | 38,545 | e 83,592 | 11/09/2001. | 01/15/2020.
12644@ BG 9 |CTL Cap Tr CTLSer 2002-1 CIA1Great Sprin ...101.600 948,913 933,989 | ..vvvrereerrrineries | e | v | e | s 7.025 |...... 7.027 |MN......| .ocee.e..8,384 | i 65,611 | 02/11/2002. | 05/15/2018.
12644@ BQ 7 |CTL Cap Tr CTL Ser 2002-34 Cl A Walgreen . ...108.444 ,261,215 1,163,008 | oo [ v | e | e [ 6.718 |..... 6.813 [MON...| .o 3,472 | i 78,131 | 12/03/2002. | 07/15/2022.
12644@ BR 5 [CTL Cap Tr CTLSer 2002-21Aurora HEathCar...........c..cceeueveererneerneinerieninennnns | eeenne | oo [ everienes 1 ...108.416 TB1,T24 [ s | e | oo | reeesesseissenenes | e 6.650 |...... 6.743 |MON... | ..........4,468 | ... 100,530 | 12/13/2002. | 10/15/2022.
12644@ BS 3 |CTL Cap Tr CTL Walgreens ...108.326 955,684 (513) [ vererrervrreirens | eeerenrerieirsnienens [ s 6.620 |...... 6.589 |[MON...| .........2,802 | .......... 63,044 | 05/08/2003. | 01/15/2023.
126650 BP 4 | CVS Health Corp LBASS PTC Nt... ..111.169 ...3,467,511 3,480,751 | cooveerrcrereneeiinns | e [(CHIRCE: ) U IR PO 6.036 |...... 3.856 |MON...| ..........10,983 | ........ 188,272 | 02/18/2013. | 12/10/2028.
126650 BQ 2 | CVS Health Corp LBASS PTC Nt... ...116.945 12,715,339 | ...........10,872,922 | ........... 10,980,122 | oo (12,597) [ o [ e [ 6.943 |...... 6.812 |MON...| .........44,036 | ........ 754,907 |02/18/2013. | 01/10/2030.
126650 BS 8 | CVS Health Corp LBASS PTC Ni.......ceoveernerieeieineesssinessensesissenssessssssns | eevneee | o | eoverinene 1| i 2FE 3,977,886 |...122.559 3,754,221 A(48,910) [ ..o [ e [ 7.507 |...... 4.126 |[MON... | ........13,391 | ....... 229,622 | 02/18/2013.| 01/10/2032.
126650 AA 2 | CVS Health Corp ABS PTC Nb......vvvveriiriierseiseeeninsisserssiensnssesensssesssenseens [ onnne | | verveeen | i 2FE | oo 8,884,120 |...105.765 8,884,120 | .ovvvuviervriirireriins [ v | e [ s | 4.704 |...... 4.750 |MON... | .........24,378 | ........ 417,909 | 12/11/2013. | 01/10/2036.
14041IN  FN 6 |Capital One Multi Asset EXECTT LBASS SEr........ccoervmerrerineernennnserserisennennnee | eovenne | oo [ eoverinenedh | oo 1FE ..7,899,389 |..... 99.368 7,899,445 F51C 1 SRRSO DRI PO 1.990 |...... 2.003 ..28,385 | 10/04/2017. | 07/17/2023.
14309Y AQ 7 |Carlyle Global Mrkt Strat CLO Ser 2012-4..........ccovvvvnernerneinrnerennsisnernninensees | vorenes | oo [rvvnienirnd | i 1FE ....16,000,000 |...100.976 | ............16,156,150 | ............16,000,000 | ........... 16,000,000 | ...oovereiiniinrernis | e e [ e [ 3.263 |...... 3.276 10/14/2016. | 01/20/2029.
15032E  AA 7 | Cedar Funding Ltd CLO Ser 2017-8A CI A1 FSSUTUPURRPRPUPPORN IVPUOPRN PR VPR § [ 1FE ....13,000,000 |...100.504 | ............13,065,478 | ............13,000,000 | ........... 13,000,000 | .cvouvveermnerirerennees [ e [ e | v | v 2.603 |...... 2611 .. | 08/09/2017. | 10/17/2030.
15032T AS 5 | Cedar Funding Ltd CLO Ser 2013-TA AR .....covvviirveernriinineierisesniserssnsseinenes | vevnne | oo | eeveerenidh | s 1FE] o 4,000,000 |...100.776 4,000,000 | ..ovoerererninieirenns | e [ e | e [ 2.793 |..... 2.803 .1 12/18/2017. | 06/09/2030.
15200W  AB 1 | Centerpoint Energy Transition LBASS Ser.........cccueumevmerineenernnernernenineeinee | veverne | oo | eevveinndh | s 1FE| oo 1,661,346 |...100.015 1,661,304 () ) TSRO ISR IO 2.161 |...... 2.160 02/18/2013. | 10/15/2020.
17305 GB 5 | Citibank Cr Card Issuance Tr LBASS S€r 2...........ccccvmmvvemmrvimerimnneennneinnennnns | vevveen | oo [evvireenc | 1FE .4,003,281 |..... 99.376 4,002,918 (364) | ovovvererinrieens [ e [ s 1.920 |...... 1.886 09/27/2017. | 04/07/2022.
17313)  AF 1 |Citigroup Mtg Loan Trust RMBS Ser 2007-W........c..cocvuveeeerneennermeenenseineens | vevnee oo [ eovnvriendh | M| s 6,951,470 |...102.827 6,950,890 F(S1:10) ) OSSO NN BN 3.202 | ... 2876 12/18/2017. | 07/25/2037.
21079R  AA 0 | Continental Airlines INC LBASS EETC SEr........ccccocmmrvemmmreirmmnrinnnrirnssinsnessnnnnes | oveene | v | cervrreen [ i 3FE ...105.563 4,815,268 | ..oooovvienrieniis | s (21,023) [ ..o | e | e 6.903 |...... 4.690 10/08/2015. | 10/19/2023.
210805 BU 0 | Continental Airlines INC LBASS EETC Ser.........cccovevurrernmeenrrmnerinerereniseesssesssenns | vevene | oo | evveneenn T [ s 1FE| . ...100.000 ...592,678 592,673 249 [ e [ s [ 6.900 |...... 7.095 04/29/2004. | 07/02/2019.
22534U  AA 0 | Credit Accept Auto Loan Tr LBASS Ser 201...........coouvvemmrvemmmeeenmeneensnnesnnninenes | voveene | v | cevvvreendh | o 1FE 6,249,493 |..... 99.658 6,250,000 6,249,496 A | e | s [ 2650 |...... 2.667 10/17/2017. | 06/15/2026.
26244K  AA 4 [Dryden SrLn Fd CLO Ser 2015-41A CLA.......vvvivenerneirnernenieeessesssinenes | eeveene | oo [ eoverrenndh | s 1FE ..8,000,000 |...100.534 8,000,000 8,000,000 2859 |...... 2.869 .. \ 09/17/2015. | 10/15/2027.
26244K  AC 0 [Dryden SrLn Fd CLO Ser 2015-41A CL B......ouveocerrineinerieeinensessesnnisenes | evvenne | oo [ evverneendh | e 1FE]| ... 5,000,000 |...100.156 | ... . 5,000,000 5,000,000 | ..ooovieciieriniinns [ e [ | s | s 3509 |...... 3524 |JAJO.. | oo 37,529 | ........ 163,829 | 09/17/2015. | 10/15/2027.
26249G  AF 7 | Dryden SrLn Fd CLO Ser 2014-33A CIBR........coconevemivmeriiriseemssnnsersnesieennns | vevene | or | ceveneraes 4] ... 1FE| oo 6,000,000 {...100.982 | .............. 6,058,916 | ...ccoonve. 6,000,000 6,000,000 | ovvooeeverneirrneens | e | ceeeesnenessnneens | ceeeenns 3.209 3.222 |JAJO.. | oo 41184 | ... 175,816 | 11/07/2016. | 10/15/2028.
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29337# AA 7 [Enhanced Cap CT Fund Il LLC ABS CAPCO N.......oocemeremmermerrerencennenincennnns | evvnee [ [eorerrnend | el IFE | s 4,563,428 |..... 99.190 | .ovvverrre 4,526,465 | .............. 4,563,428 A.563,428 | ..o [ [ e [ [ 7.310 | ...... 7.351 |MJSD. | .ccvennee 14,826 | ....... 333,587 | 11/22/2011. | 12/15/2020.
29365Y  AA 1 |Entergy AR Restoration Fdg LLC LBASS Ser..........coocvemmrveenrreinerinneriieninnnes 2,881,244 |...100.085 ..2,884,321 2,881,860 2,881,609 A TN B 2.300 2.306 |MN...... 02/18/2013. | 08/01/2021.
30260@ AA 8 | FMV Smithtown Assoc CTL ..1,807,500 |...104.140 ,809,937 1,737,981 1,746,244 (4,387) [ oo | e | e 7.700 |...... 7.276 |MON... | . \ 04/23/2002. | 10/04/2019.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A. ...108.000 ...1,950,529 1,806,046 1,800,733 1,895 | oo | v | e 6.720 |...... 6.926 |JJ.cco | oo 55,963 | ........ 121,366 | 02/18/2013.| 07/15/2023.
31331F  AY 7 |Fedex Corp ABS PTC Ser 1998-1 CI B. ...102.000 295,755 289,956 [ ..voucverrririnnriiens | cereernnneinnnninnnns [ e | | e 6.845 |...... 6.843 | JJuoces | v 9,152 | oo 19,848 | 04/10/2002. | 01/15/2019.
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A 11,868,485 |..... 99.297 11,790,572 | ........... 11,874,011 | e 11,868,567 7.2 IR DRSO BOSOON 3.740 |...... 3.773 [MON... | ..cco...e. 19,737 | ........ 213,555 | 04/21/2017. | 10/15/2052.
42770L  AA 1 [Hero Funding Trust LBASS Ser 2015-1A Cl......cccocvvvvvernerrnreineneensenineninenns | evenne [ [rorerneend | el IFE | s 8,083,475 |...101.750 | ...cccoovuee. 8,228,656 8,084,598 124 | e [ [ s 3.840 |...... 3.875 [MON... | .covvvrne 9,489 | ... 324,606 |04/22/2015. | 09/21/2040.
42770Q  AA 0 |Hero Funding Trust LBASS Ser 2014-2A Cl.... reenn 10,155,199 [..102.387 | ... 10,378,619 | .. 10,136,677 | ........... 10,153,334 (954) | coverrererrnrienns [ e [ s 3.990 |...... 3.969 404,453 | 05/09/2016. | 09/21/2040.
42770R  AA 8 | Hero Funding Trust LBASS Ser 2014-1A Cl.......occcveeevermernerinenieesenssninernens | vvens | oo | vevreennddh | et IFE | i, 10,011,086 |...105.276 | ............ 10,514,366 | .............. 9,987,448 | ........... 10,006,630 (999) | evvveermrrnernens [ ererereererinerienes [ s 4.750 |...... 4.723 474,404 | 03/13/2014. | 09/20/2038.
42770U  AA 1 |Hero Funding Trust LBASS Ser 2015-2A CL.. 8,828,022 |...102.418 8,829,019 8,828,170 40 | oo | s [ s 3.990 |...... 4.024 368,636 |07/27/2015. | 09/20/2040.
42771T  AA 3 [Hero Funding Trust LBASS Ser 2015-3A Cl.......c.cocvvvnerrerrmeninnnenennisenineens | evvenee [ [roverreendt | el IFE | i, 7,981,667 |...103.000 ..8,221,395 7,981,937 7,981,673 KT VORI DRI PR 4.280 |...... 4.319 357,261 | 12/22/2015. | 09/20/2041.
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S ...34,946,191 |...113.920 39,810,700 34,946,191 34,946,191 | ..o | e | e [ e 2.380 2.387 2,046,796 | 09/21/2017. | 10/25/2056.
47215B  AD 9 | JCPAL Transition Funding LLC LBASS S€r 2..........cccccnurrermreerrmmerenmneemnerenneees | ovenee | v | vevveneedh | et IFE | i 5,974,657 |...106.569 | .............. 6,394,122 | ..cccvvnne. 6,000,000 5,991,755 KK IR DU B 5.610 |..... 5.724 336,600 |02/18/2013. | 06/05/2023.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL..... 2103.593 [ e 864,395 | ...ooovvvrnnens 834,413 842,596 (PSXT4T SRR [N IO 7.750 |...... 7.194 |MON... | .cccceeeern. 2,874 | e 63,876 | 07/02/2002. | 01/15/2021.
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl........coeverererrerermereeerinenieneneens | vereees ...102.552 235,033 ...229,185 230,696 [GITZ:)) (SR OO 8.200 |...... 6.825 |MON... | ccovvceerrs835 | o 18,793 | 04/07/2003. | 11/15/2018.
532621 AQ 2 |Limerock CLO CLO Ser 2014-2A CI BAR......ccouurereerrrinrineeieeiscesseeississssenes | eeeens ...100.753 ...4,533,896 4,500,000 4,500,000 | coooverrereerneinenns [ e [ e | e [ e 3.104 |..... 3.116 | JAJO.. | .0ei29,009 | ... 99,404 | 01/10/2017. | 04/18/2026.
55818P AL 4 |Madison Park Funding LTD CLO 2014-12A AR.. ...100.628 20,125,592 20,000,000 20,000,000 | .oovevrirerirreiinin | e | e | e | e 2623 |...... 2.631 367,858 |01/12/2017. | 07/20/2026.
559537  AA 5 |Magnetite CLO Ltd CLO Ser 2016-18A CI A JUOTR [UUPPROR VR RPN | IOV 1FE] ...........12,000,000 |...100.755 | ... 12,090,625 | .....coe.... 12,000,000 | ........c. 12,000,000 | .coouveerrrrcrierinees [ e | e | e | e 2.816 |..... 2.825 310,296 |09/29/2016. | 11/15/2028.
59549R  AC 8 | Mid State Tr X LBASS Ser 10 CI MT......cvuverrerinirnerierirerisneesesisssinensenirene | overen | oo | veverneenns 4| ... TAM | s 3,344,023 |...107.561 | .....co...c.. 4,277,507 | woovverrenns 3,976,809 3,344,023 | ...ooovverernrinnns [ e [ | e | s 6.280 |...11.123 249,744 | 11/06/2001. | 02/15/2036.
59549W  AB 9 | Mid State Tr LBASS Ser 11 Cl M. ......oviuiieiieeineeeiisesessisessesiseessessnensnns | seeees 2,036,448 |...105.758 2,036,491 2,036,485 | ..o [ e [ e | e | s 5.598 |...... 5.664 114,003 | 06/18/2003. | 07/15/2038.
636516  AB 2 | National Inst of Hith Fishers CTL Pl I B........cc.ccoeurevinrieeiinrienisnessnisniensinnis | veveee | or | evvenien ] [riveinan | i 4,324,858 |...114.680 4,324,858 4,324,858 | ... [ [ e [ [ 7.000 |...... 7.000 302,740 |07/09/2002. | 01/15/2024.
636517  AA 2 |National Inst of Hith Fishers CTL Pl lL........oovierienrrereeneeeseeeneeeeseeeenes | ceveees 1,138,743 |...108.950 1,138,743 138,743 [ s | e | eeveneissenssinens | rereseesssiesseenes | s 7.070 |...... 7.070 | Jdess | 37,124 | i 80,509 | 07/09/2002. | 07/15/2022.
63651P  AA 2 |National Inst Health Twinbrook CTL B Bld [ IR RS 2,339,019 |...102.814 | ... ..2,404,832 | .. 2,339,019 2,339,019 [ .o [ e [ [ | e 5.830 |...... 5.901 136,365 | 02/27/2003. | 01/15/2019.
637432 KT 1 |National Rural Utilities COOp ABS Coll T........covvemrvrerrerenenrinniserinsenenisseesenns | evees | oo | verveeenned [t IFE | s 14,966,550 |...100.271 | ....cc.o.ec. 15,040,710 | ..oovvveneee 15,000,000 | .....coeeee 14,999,643 4,158 | e | e | s 5.450 |...... 5.479 817,500 |01/15/2008. | 02/01/2018.
64129X  AS 8 |Neuberger Berman CLO Ltd CLO Ser2014-16.........cccovuvervivernerrerinniserennsinnes | overs ....20,000,000 |...100.246 20,000,000 20,000,000 | .evevererrenrereirins e | e | e [ e 2.809 |...... 2.819 513,829 |07/08/2016. | 04/15/2026.
64130H AA 9 |Neuberger Berman CLO Ltd CLO Ser 2017-24 (ST U R 6,000,000 |..... 99.933 | ..............5,996,004 | ............. 6,000,000 6,000,000 | ovveveeeerrreerneeins [ e | e | e | e 2.587 |..... 2.595 | JAJO.. | 031,910 | oo 65,669 | 03/31/2017. | 04/16/2030.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gd.........cccovvvurrvmerrcrirerennivernniinns | covvie | oo | vevrerrndh | e L [ 4,669,513 |...104.704 4,669,513 4,669,513 | ..o [ [ [ [ 5.900 |...... 5.901 10/22/2002. | 01/15/2020.
64829H AD 9 |New Residential Mtg Ln Tr RMBS Ser 2016-..........occoveereremrenerieeeseessssnnsnes [ eovnees | [ overrnenndh | e 1FM 5,913,947 |...100.780 5,852,676 5,913,769 (L0 [T RN P 3.250 |...... 3.151 12/14/2017. | 09/25/2056.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1.......covvvvvrvvrerinrseernriennensnnninnns | verenes | oo [rrvniencnn T | i 2FE | oo 5,383,248 |...113.625 5,374,134 5,377,916 (1,140) [ oo e s 7.041 |...... 7.012 378,393 | 08/15/2007. | 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls . ...109.722 4,487,641 AABT BAT | oo [ e [ v [ e [ e 6.500 |...... 6.589 291,939 | 09/19/2002. | 11/07/2023.
67102Q AH 1 |Oak Hill Credit Partners CLO Ser 2012-TA........coovuvivinirerniineseiesiseesnisssnis ...100.854 12,102,524 ..12,000,000 | ... 12,000,000 | ...vovereriniinrennis | e [ e [ e [ 3.045 |..... 3.057 305,241 | 12/09/2016. | 11/20/2027.
67102Q AK 4 | Oak Hill Credit Partners CLO Ser 2012-7A. ...100.908 25,227,023 25,000,000 25,000,000 | ..oocvvmrerererrereens | e | e | e 3236 |...... 3.249 752,596 | 12/09/2016. | 11/20/2027.
67104C  AA 5 | Oak Hill Credit Partners CLO Ser 2013-8A........coovvvmrnernnrneererennnienssisnisnns | veviene | oo | veverenidh | s 1FE ....12,753,442 |..100.187 12,777,303 | ..o 12,753,442 | ........... 12,753,442 | ... | s [ e [ e [ 2483 | ... 2.490 286,257 | 04/17/2013. | 04/20/2025.
67104C AB 3 | Oak Hill Credit Partners CLO Ser 2013-8A........c.ouvuevemernermerecerneenenissssnennns | ovenen | oo | vevereeeeeidh | v 1FE ....10,000,000 |...100.102 10,010,208 | ............10,000,000 | ...........10,000,000 |.....ccccsvuurmmmmirns | corrrmrmnriirrinnins | eevierieninniinnis | e | s 3.013 3.023 278,191 | 04/17/2013. | 04/20/2025.
67109B CC 6 |OHA Loan Funding Ltd CLO Ser 2015-1A Cl.......cococrmmrvemmmvimnnrrnenrnnnrerseeinnens [ evvree | oo | ovvreernidh | e 1FE 15,685,000 |...101.704 15,952,228 | ............15,685,000 | .......... 15,685,000 | ....ooourverirrirrennis [ e | e | e | s 2.826 |.... 2.836 367,308 | 11/29/2016. | 08/15/2029.
67109F  AA 3 [Oak Hill Credit Partners CLO Ser 2015-11.........ccvvveneernneenerneenenrenesenseninnnes | eevenne | oo [ eovernenedh | oo 1FE ....15,000,000 |...101.036 15,155,474 215,000,000 [ ..ovvurvecrierierinns | e | e | s | e 2.863 |...... 2.872 394,474 |10/23/2015. | 10/20/2028.
67575N  AY 9 | Ocwen Master Adv Rec Tr LBASS Ser 2017-T.......cccovmvvvermmrremmreernssinnneinnnnin | eveene | v | cervrreendh | i 1FE 3,499,998 |...100.075 3,499,997 )1 TSI DRI DO 2499 |..... 2512 [MON... | ... 3,887 | e 21,865 | 09/08/2017. | 09/15/2048.
72349B  AJ 3 [Pinnacle Park CLO Ltd CLO Ser 2014-1A Cl........covveveenveenernereeenenisseseninsnnns | eoveene | oo [ eoverrenedh | e 1FE| oo 5,000,000 |...100.250 5,000,000 | ...cverurerrrreirnnens [ erveneneineneinnneen | e | e | e 2619 |..... 2.628 | JAJO.. | .o 28,011 | e 91,507 | 12/12/2016. | 04/15/2026.
73019 AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser. 5,805,734 |...100.065 5,805,734 5,805,734 | oo [ e [ | e | s 3.000 |...... 3.000 174,172 | 02/18/2013.| 09/13/2027.
73019# AB 8 | PNC Equip Finc LLC LBASS Priv PI Nt Ser. ..4,194,266 | ...100.065 4,194,266 A194,266 | ..oovoreceririnenns [ e [ e | e [ 3.000 |...... 3.000 125,828 | 02/18/2013. | 09/13/2027.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Flt Rate ...100.580 ..1,214,403 1,207,400 852,860 | ...t | e 14,354 | oo [ e [ s 2.048 |...... 7.095 |JAJO.. | ...........6,183 | .......... 21,974 | 03/07/2012. | 07/03/2033.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N......cvuevverieeeerserinccisernennennseene [eoveeen | oo | covennendt | el IFE | i 12,230,869 | ... 97.820 15,970,428 | ...........16,326,343 | ........... 12,714,180 | covoovverrerrncenens | s 148,856 | ..oooovveerverrieens [ e 2.093 5.261 275,399 | 10/13/2015. | 09/26/2034.
7T4041E  AC 9 |Preferred Term Sec Ltd VI LBASS MZz Nt........c.coccuvvvnerenneinernncrneennninseninnne | eevvene | oo oo |l TAM| e 274,248 .. 46.770 2,309,996 274,248 | ..o | v | s | | e 2.588 |....68.542 109,092 | 06/25/2012. | 03/23/2035.
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74041N  AA 3 |Preferred Term Sec Ltd VI LBASS S€C Nt.......cccvveerereereriieinnerierieeerseessssines [ voeees [ I 4 ... 1FE| oo 4,276,996 |...100.170 | ..ooceonvennn 4,966,690 | ........c.... 4,958,261 4,397,625 24741 | oo | e | e 2.300 3.954 |MJSD. | ............1,863 | .......... 95,041 | 06/06/2013. | 12/24/2033.
74041N  AB 1 |Preferred Term Sec Ltd VI LBASS TrUSt Pr.........cccomivneiiniineinsiseiieeinesiseins [ s ] ....12,150,000 |...102.410 18,433,800 | ............18,000,000 | ........... 12,606,986 | ....ooooevvirrrriienies | i 189,870 | ovvvevrvirerriees | eevvieneeieeniieennns [ ceeene 2480 |...... 5234 |MJSD. | ...........9,642 | ........ 374,639 | 09/28/2015. | 12/24/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. ..2,435,746 |...100.170 ,725,018 2,720,083 . 40,835 | | e | s 2130 |...... 5.174 ..64,471 | 04/16/2012. | 12/24/2033.
740410  AA 7 |Preferred Term Sec Ltd VI LBASS XIV Sec 2,313,872 |..... 98.280 ...2,887,712 2,418,502 21,381 | o | e | e 2.080 |...... 4.642 49,455 | 06/14/2013. | 06/24/2034.
74041W  AB 1 |Preferred Term Sec Ltd VI LBASS SINt Cll...vvevvueevncvciinsiesiieeiesissssiessisnnies | eovenes | oo | cevviennens | coen TAM | i 7,500,000 |...101.850 10,185,000 7,603,938 | ..o | i 100,421 | oo | e 2505 | ... 4.638 |[MJSD. | ...........5,278 | ........ 203,985 | 12/15/2016. | 09/24/2033.
74042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt s 6,919,888 |..... 96.460 8,725,391 7,242,089 52,984 | ..ooovvverierieres | e | e 2.000 |...... 3517 |[MJSD. | ..........3,016 | ........ 146,241 | 04/17/2013. | 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt R........ovvomeverrencrrnrnerrcrreninersseinnns e | oo | cvveenneeidh | el IFE | i 3,844,982 |..... 96.080 ..5,414217 4,123,935 | ooevecreeriens [ v 49,674 | ..o [ e [ 1.938 |...... 5.747 |MJSD. | ..cce....3,034 | .oecon 86,600 |02/18/2013. | 12/22/2035.
74042)  AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser. [ I B SOOI 1FE| ... 5,438,368 |..... 96.360 | ... ..6,872,671 | .. 5,659,231 33,966 [ ..o [ e | e 1.938 |...... 3.346 |MJSD. | .........3,841 | ... 109,559 | 04/17/2013. | 03/22/2038.
74042M  AE 6 |Preferred Term Sec Ltd LBASS Mezz Nt Cll.........ccouvvvrevereernieiniinerireriscinsines | cvveens [P I 4| ... TAM | s 3,322,438 |..... 77.360 | e 3,627,637 | ..o 4,689,293 3422675 | oo [ e [ | e | s 2218 |..... 7472 |MISD. | .ooieeeerni2,890 | oo 85,377 | 08/20/2008. | 09/22/2036.
74042W  AA 2 |Preferred Term Sec Ltd LBASS FIt RENE C.......cooovrvveiineieinnineincinseneinnnes | vvene | oo | veverneendh | i 1FE 1,413,726 |..... 97.420 2,005,285 1,513,467 | oo | v 16,208 | v | eevvieeeiieeeieneies [ e 1.980 |...... 5514 |MISD. | .52 | e 31,892 | 10/15/2012. | 09/23/2035.
74043A  AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt S€......covivuerimreeeierieeierinerrenirenens | cevees | TAM | s 2,525,929 |..... 94.430 ...3,624,976 3,838,797 2,970,454 34,985 | ..o | e | e 1.788 |...... 5.512 | MJSD. 21907 | 53,156 | 08/20/2008. | 12/22/2036.
74113Y  AC 8 |Prestige Auto Rec Tr LBASS Ser 2017-1A C.....ccoovvveurvvinrrriinniieneieeiesneiienes | eevinne | 1FE ...19,998,822 |..... 99.489 19,897,760 ..20,000,000 | ........... 19,998,924 102 [ oo [ e | e 2.050 |...... 2.061 |[MON... [ .......... 18,222 | ........ 127,556 | 08/16/2017. | 10/15/2021.
741382 AC 9 |Preferred Term Sec Ltd VI ABS COMBO NE P........coourvrerniieinerierieeenceiinins | eveens JO PO IOV 1FE| oo 1,362,746 |..... 41.805 | .cooovereneee 1,088,500 | .. 2,603,780 1,362,746 [ .oovvoevvecrieereeriies | eevverieeissiiisnins | eevieesesisssiennns | cervieens 3.525 |...16.284 |MJSD. | ............ 1,530 | oo 34,968 | 12/09/2004. | 03/23/2035.
75903A AD 9 |Regional Diversified Fdg LBASS St Nt S.......cc.vvvuerenrinerineineiissinesiesinennns | cevnes o e | e dBFE [ [ 50.000 | coooererrrnnen 625,971 | oo 1,251,942 [ oo [ | v | v | e | s 2.687 |..... 2.660 | JAJO.. | o | e 33,338 | 04/25/2012. | 01/25/2036.
75903E  AA 7 |Regional Diversified Fdg LBASS COmbBO Ni..........cccoivemrrnerierenienrinerserinenns | ceve o e | e BFE [ e 12.690 762,568 6,009,203 | ..ooovirrirrereninnriens | e | e | e | e | 3T | s JAJO.. 03/22/2005. | 01/25/2036.
75973L  AA 6 |Renew LBASS Ser 2017-1A ClA......coiiiieeineseierieseeesssiseisessssssssens | eeeens || L AFE 4,026,216 98.810 ...3,979,362 4,027,278 4,026,228 12 | o [ [ e 3.670 |...... 3.700 [MON... | cooervrncs 4516 | .......... 97,844 | 04/21/2017. | 09/20/2052.
76761R  AC 3 |Riserva CLO Ltd CLO Ser 2016-3A ClI B1.......ccccovrvmiviiriieierinnienieneneniniis ...100.878 20,000,000 20,000,000 | ..oovvrrirerirririnin | e | e | e 3.254 3.267 |JAJO.. | oo 135,579 | ........ 514,549 |12/01/2016. | 10/18/2028.
85231C  AA 3 | St Louis Fed Office Bldg Tr CTL GSA Gtd . ...103.670 2,787,340 | oo [ e e | e | e 6.910 |..... 6.912 | JJovis | v 88,812 | ........ 192,605 | 05/20/2002. | 01/15/2019.
85746* DR 8 |State Street Bk & Tr Co ABS SrLEV LEASE..........vvvrvrrireeieirniinsiesisesisninas | cvves . ..101.813 98,358 | ..o [ e | e | e | e 6.840 |...... 6.842 | JJ.oces | e 2,822 | 6,728 | 09/30/2002. | 01/31/2019.
85746* DU 1 |State Street Bk & Tr Co ABS Sr Lev Lease ..101.813 100,301 | covvvevrerrerierinees [ eerreerneinereniens [ e | e | veeens 6.840 |...... 6.835 | JJ....... 10/20/2004. | 01/31/2019.
85746* DX 5 |State Street Bk & Tr Co ABS Sr Lev Lease ..101.813 . 79,849 | oo [ v | v [ e [ e 6.840 |...... 6.835 | JJ....... 10/20/2004. | 01/31/2019.
85746* EA 4 |State Street Bk & Tr Co ABS Sr Lev Lease 79,849 |...101.813 81,297 79,849 79,849 | oo [ et | e | e [ e 6.840 |...... 6.835 | JJ....... 10/20/2004. | 01/31/2019.
90332U  AS 2 | US Airways Pass-Thru Tr ABS Ser 2000-3C 12,708,680 |...110.040 13,984,631 | .. 2,708,680 | ........... 12,708,680 | ...ooveverevrvererece | eeereirenrereinens e e 8.390 |...... 8.386 |MS...... 10/16/2012. | 09/01/2023.
90345W  AB 0 |US Airways LBASS EETC Ser 2012-1B........cocovevmerrererneeneninneenernenssssenseennnns | eovenen | oo | oveeveenens | e 2FE | i 3,872,283 |...108.250 | ..............3,676,971 | .......cc..... 3,396,740 3,596,247 | oo | i (101,593) | covovvereervrinens [ reeereeerneriseisenes [ s 8.000 |...... 2.149 |AO...... | ooveenne 67,935 | ........ 271,739 | 02/25/2015. | 10/01/2019.
90931Q  AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl... ....32,042,427 |...104.750 31,911,878 31,987,664 | ..o [ e (15,701) [ vvrrerereriseirens | ceererrverensseerennns [ s 5.375 |...... 5278 [FA.....| e 647,988 | ..... 1,715,263 | 07/22/2014. | 02/15/2023.
90932P  AB 4 |United Airlines LBASS EETC Ser 2014-1 Cl... voee v [ oo 1| i 2FE | e 7,700,290 |...103.420 | ..............7,963,640 | .............. 7,700,290 7,700,290 | ovooivrerierineernens [ eervnrineieriienines [ e | e | oo 4.750 |.....4.749 |AO..... | ccoe...81,281 | oo 365,764 | 03/24/2014. | 04/11/2022.
91736# AA 4 [United States of America BIA CTL GSA Gtd..........ccovvvevrrvrrverrererneenrncnninens | eveene [ [T 1| s 1,822,459 |...107.866 1,822,459 1,822,459 | ..o | e | e | e | e 5.730 04/09/2003. | 03/15/2024.
91737# AA 3 |United States Govt SS Ls FinTr CTL GSA G 2,447,770 |...101.342 2,455,850 2,455,071 B76 [ .o [ e [ e 4.704 06/24/2003. | 11/15/2018.
92851@ AA 3 | VIVeNndi SPC Tr CTL...ciiiieriieiernesensiesneiennssesessssssssssssesssssssssenssnseees | soenes | oo | eonenvnniee [rvnvirinn | e 1,381,157 |...107.114 1,381,157 1,381,157 | oo | e | v | e | v 6.630 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20 ..1,753,768 |...111.587 1,753,768 1,753,768 JSSSTURRRRRIN PO 6.650 07/28/2002. | 08/01/2027.
94978# AU 1 | Wells Fargo Bank Northwest NA CTL MWRA L.......covvvvrnrnnnnnnnersnnseneniens [ovree [ o | ververeeeedt | v | i 3,851,441 (...1128.018 3,781,327 (5,728) [ covvveverriervnrnne [ eerrveirereniseerenens [ s 7.380 |.....7.019 |MON...]| ..........12,066 | ........ 271,479 | 07/30/2002. | 05/15/2032.
94978#  AX 5 |Wells Fargo Bank Northwest NA CTL CVS CO.....ovvvecverreerveeieesseisssesssennes | evieens | [roverieeen | viricenin2 | v, 3,321,547 |...108.357 KTV 8.7y A ORI ST PRV DSOS OO 6.640 |......6.733 |MON...| ..........12,865 | ........ 220,551 | 10/09/2002. | 10/10/2024.
94978# BC 0 | Wells Fargo Bank Northwest NA CTL........cocvevrveernnnrnrnnssnnnenisnseeniens | ovres oo | vervmrenen T o2 [ s 3,458,301 |...106.923 3,458,301 [ ..o e [ [ | e 6.599 02/26/2003. | 11/01/2022.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31.......cccvvvmmerermrerneernnerersmennenssneseessnnsinens | wovenen | oo | vvvevseeeesd | cveeen3Z | i 5,622,381 |...111.728 5,612,316 (1,130) [ oo | e | vevens 7.338 03/31/2003. | 12/23/2022.
G72212  AA 4 |Preferred Term Secs XIX LBASS Sec Nt ..6,896,074 |..... 96.080 7,393,137 89,352 | .ooovviciierenis | e | s 1.938 02/18/2013. | 12/22/2035.
G7222G  AA 2 |Preferred Term Secs XVII LBASS S€C Nt.........ocvoecveevereveerenieeesesssiessseenss | vevei | oo | cevveeniieidh | it IFE | i 1,179,313 |..... 96.460 1,238,496 [ ...coovvverierincens | e 10,894 | oo [ e [ s 2.000 02/14/2013. | 06/23/2035.
G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt 3,844,156 |..... 96.360 4,085,694 | ...ooovvveerinnins | e A1,856 [ oo | s | s 1.938 02/18/2013. | 03/22/2038.
00908P AA 5 [Air Canada LBASS EETC Ser 2017-1AA........ccccovvvverrmrneennnnsernernernneeseenne | evvenee | Ao 1| ol IFE | i, 1,000,000 |...101.081 . 1,000,000 [ ..oeoueeerrnerienirns | rererreererinerenis | e | e | e 3.300 12/07/2017. | 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A 1,000,000 |..... 99.989 999,885 1,000,000 [ ...eouviniiciierines | e | e | e | e 3.550 12/07/2017. | 07/15/2031.
009090 AB 7 |Air Canada LBASS EETC Ser 2015-1B ..3,376,290 |...101.250 461,765 | .. 3,419,028 3,380,938 4848 | ..o | e | s 3.875 |...... 4.185 |MS...... . .39,010 04/04/2017. | 03/15/2023.
009090 AC 5 | Air Canada LBASS EETC Ser 2015-1C <orvr... 15,000,000 |...102.240 | ... 15,336,000 | .. ..15,000,000 | ........... 15,000,000 75,000 | .o | | | s 5.000 |...... 5.001 [MS......| ........ 220,833 03/11/2015. | 03/15/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMtIES. ... sssesenissinns | v 1,028,139,605 XXX | 1,084,439,411 [ ....... 1,083,266,711 | ...... 1,031,293,609 | ..ocoovvenes 100,657 589,515 0. 0 XXX XXX XXX | e 7,148,220 | ....33,297,149 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........coiiiiiiniiiiiioiiiiisice s | coiens 7,635,326,512 XXX | e 7,791,352,353 | ....... 7,684,233,971 | ..... 7,580,165,334 | ...... (10,262,018) | ...... (8,774,681) | ..... 2,247,329 | oo 735,000 XXX XXX XXX |....62,300,678 |..264,177,847 XXX XXX
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

Showing all Lon
7

1 2 Codes 6 Fair Value 10 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
Hybrid Securities - Other Loan-Backed and Structured Securities
01039X AA 8 |Alabama Power Cap Tr V LBASS Fx-to-FIt G l ....... | l ............ | ...... 1FE| i 1,496,655 |..... 99.250 1,500,000 1,497,312 4 i | s [ 4435 |..... 4.447 [JAJO.. | .o 16,816 | .......... 63,276 | 09/26/2002. | 10/01/2042.
4599999. Hybrid Securities - Other Loan-Backed and Structured Securities 1,496,655 XXX 1,500,000 1,497,312 0 4 0 0 XXX XXX XXX ..63,276 XXX XXX
4899999. Total - Hybrid Securities 1,496,655 XXX 1,500,000 1,497,312 0 4 0 0 XXX XXX XXX | 16,816 | oo 63,276 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAtIONS. ...t nnes | ciian 8,424,098,854 XXX | 8,626,794,908 | ....... 8,224,071,244 | ...... 8,316,570,019 | ........ (3,354,741) | ....(22,623,635) | ..... 1,696,190 | ....... 1,051,557 [ XXX XXX XXX _|....87,002,456 |..305,388,426 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ..............rrmvveirerrscessseeseesseesssssssessssssssessssssssessssssseesssssssesssssseessasssnse | oneees 1,091,267,315 XXX | 1,119,354,356 .1,138,827,455 | ...... 1,095,796,468 | .............38,611 | ....... 1,616,592 | ........ 551,139 | i 0 XXX XXX XXX | .. 2,633,679 |....32,568,141 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMHES. ... ....ruuurriuriireririeisssiseissers et | esnsanes 714,585,018 XXX | s 714,465,114 | ..........686,657,282 | ......... 704,178,475 | o0 | e (3,147,762) 0 0 XXX XXX XXX | ... 2,257,207 | ....25,403,908 XXX XXX
8099999. Total - Other Loan-Backed and StrUCtUIEd SECUIILIES................oo..oveeeveriieeieeeiveeereeieeeeeesseeseessieseeseeesneesseesseesnssnnsenens | cveee 1,151,538,461 XXX | e 1,210,169,867 | ....... 1,202,076,711 | ...... 1,151,103,781 | .ooovvvenes 100,657 | .covvenes 162,034 0 0 XXX XXX XXX | e 9,282,944 | ....39,256,260 XXX XXX
8399999. Grand Total - Bonds...........cccocoeviniinriiniinniins ....11,381,489,648 XXX | ... 11,670,784,245 | ..... 11,251,632,692 | ....11,267,648,743 | ....... (3,215,473) | ....(23,992,771) | ... 2,247,329 | ...... 1,051,557 | XXX XXX XXX |..101,176,286 |..402,616,735 XXX XXX
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE 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 12 1 |Pennsylvania-American Wir C0 9.75% Pfd (......ovvvvveneremieeeineriseiisnins [ e ] 1,780.000 ....178,000 |..... 100.000 192,908 | ..oovvervrineienies | i 13,016 [ v e | e (V1 OO oo P2A | 12/02/1991.
151327 20 2 | Centaur Funding Corp Pfd Stk............... [ 2,000.000 018,710 |..1,137.960 2,275,920 2,099,950 181,600 | ... (81,241) (81,241)] .... 'RP2LFE | 03/18/2008.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)...........coouiiiiiiiiiiiiniiiiisnisisnis .2,196,710 XXX . ...2,453,920 2,292,858 0] s 194,616 . L0 (81,241)| ... (81,241)] .... XXX XXX
8999999, TOtal = PrefErEA SHOCKS............verecerereieiiieiierieees ettt as et ene | eesesieee s st s ettt saessines | oerienssiens 2,196,710 XXX | v 2,453,920 2,292,858 0 194,616 | .oooovvercernee. (V] [T 0. (81,241) | oo (V)] [ (81,241) | oo 0| XXX XXX




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

ci3a

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)
00829 10 7 |Affinity Financial COrp COM..........coeviiiiiimiiniineiienieisessissiesiesessssessissiins | cvienes 2,543.000 26,066 | .....ocoovvernnnes 26,892 0 L | 02/18/2013.
26153* 10 0 [Dream Il HOAINGS LLC COM......cvumrrmrimiriiireieieeieisseisessessssesseesssssssessesssesssenss | cvssenes we | +...1,250,000.000 ,307,500 1,250,000 1,522,750 .. 1,622,750 U | 10/20/2014.
31340# 00 1 |Federal Home Loan Bank Com ClIB........cccccoumiummirimnriincnineniiinnnnes RF.. || e 250,000.000 25,000,000 25,000,000 1,248,795 0 U | 08/16/2017.
62989* 10 5 |NAMIC Com ST RRRIR VRN 540.000 118,997 | oo 75,365 [ oo | crrerineirissienienns | ceriesiesisessisssens | serssssesen s | oo 0 A | 05/08/2003.
691204 10 6 | Owl Rock Capital COMP COM.........vuuuveumriiiriiisiiieseiereieseieseiseseisss e | cvieees N 857,410.830 13,092,663 492,802 240,561 |....... 240,561 L | 06/09/2017.
69562K 10 0 |Pain Therapeutics Inc Com R..... (O 4,085.000 | ..ooovrverrerrnnni2,334 | 0571 | 2,334 5 5 L | 01/10/2001.
88642R 10 9 |Tidewater Inc Com........... cevvenee | eer | 00 137,584.000 ,357,050 3,357,050 | eoveourirnriienriienns | eerenni i | s | s ...(751,481) L | 07/31/2017.
88642R 13 3 | Tidewater INc Warrants (EXP 7/31/42)........cocvuvrvermereinneeiieeeissesisssssssnsssssssssneesns | avevenns 5,384.000 126,362 | ..ooovvrerirnens 158,881 . (32,519) (32,519) U | 07/31/2017.
066800 95 4 |Banro Corporation Com (CAD)...........mweeermeeerreessneessneesseseessesssssssssssessesessssessesns | seenes e | s 99,207.000 ...10,259 ...7,648 2,152 ...(114,552) 459 L | 05/31/2017.
000000 00 0 |Regent Purchaser INV (RGL) COM........cuiieriirimimnirisiiisnriensssesssesssnssssnsssnssesssssesss | eoneeees A.| ...1,396,207.000 . 13,982 [ i | s | s | e | o 13,962 U [ 12/21/2017.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)............cccoeveveiierieiieiieiirs oveieriseresiesiereesssiesssiesnienens | eeneeneennn 44,085,193 | XXX | . 44,055,193 | ............ 42,757 474 0 1,741,597 | .o (L P 1,746,911 | oo 868,185 878,726 459 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates
01922# 10 9 |Allied Holdings (Delaware) INC COM..........cuuuvurrereieiseriseeineisseesseissessesssesessnens | seenns 2,279,934,183 | ..o | i 49,000,000 | ...vovverrereiiniieeiin [ i (76,408,891) | ...voovvrrireircrieninns | e (76,406,891) K| 11/01/2013.
02738# 10 1 |American Marine Underwriters COM...........c.coouuueemmmieriineiireriieesenissisesiessnsesenes. | cneeens v | 20,000 | oo e | s | e | s | s | s | s | 0 K'| 12/31/1998.
04855@ 10 6 |Allied InS CO Of AMEMCA COM.....o.covurvuirenririeieeieiseeisesseesessseessessesssessssnssssins | cesneees 15,000.000 | .............14,367,389 | ....... 957.826 | ..coovvennee 14,367,389 | ...cccoonve. 13,000,000 193,521 | ....... 193,521 K'| 02/13/2013.
22610# 10 2 |Crestbrook Insurance Co Com I I IV [ 90,000.000 | ... ..86,795,165 | ....... 964.391 86,795,165 | .......... 108,084,995 | ....oovvvnvirrieriieriens | ceerierieressesneinsnies | e | e 4,158,021 o....4,158,021 K'| 01/31/2014.
412828 10 5 |Harleysville Life INSUrANCE CO.........cvuurvrmerireirerineiieeiesieesssessssssesssssesssssssssns | seenas IO [ 306,000.000 | ... .46,671,186 | ....... 152.520 | ... 46,671,186 28,074,012 . 2,428,565 ] 2,428,565 K'| 12/01/1994.
45789* 10 2 |Insurance Intermediaries INC COM........c.couvuuivriiiniiierieriereissise s | ceriees e | e 1,615.000 | ..ccoovcrerec 6,498,633 |.....4,023.921 | ... 6,498,633 6,403,341 . 3,408,957 | ..ot | i 3,408,957 K| 12/31/2005.
54228 10 3 |Lone Star General AQY COM.......c.ociumierrereenerieriesisseesesssssssssesssessssessssssssssens | eeenas ol ....8,194,368 8,194.368 9,000,000 163,257 163,257 K'| 06/21/1984.
635264 10 4 |National Casualty CO COM........ccccovrverireririeisrisnissesisessesisssssssesssessssssssssssssens | eneens e 140,773,810 67,442,439 . 2,687,330 | oo | e 2,687,330 K'| 06/30/1997.
63861* 11 4 |Nationwide Agribusingss INS CO COM.........cocuuerumrrirrererinrieiisneesenseeesssssssssessens | cervees O 5,690.000 | ...cooo.e. 191,633,032 |...33,678.916 | ... ..162,714,335 ..1,291,928 K'| 04/30/2017.
63861@ 10 4 |Nationwide Cash MMt CO COM.......c.ucurvermreirmriireeriecsieesiesssssssssesssssssssesnses | arvveoas 100.000 (904,953) | ...(9,049.533) | .... (904,953) e ...(932,049) K| 12/30/1999.
63862@ 10 3 | Nationwide COrp COM........cvumrerierriniiserierieseseessesssess s ssssssssessesssesens | cvsnenes o ..12,992,922.000 | ........ 5,250,198,511 | ....... 404.081 | ........ 5,250,198,511 | ....... 2,566,093,590 | ..ouvvnerirerireirnninens | seereeinnineneninsenens | sevesensnssiessnnesennee | cneene:805,4568,914 | it | e 605,456,914 K| 12/30/2006.
63863* 10 4 |Nationwide General INS CO COM........cvuiriererniiieireriirsisiesssssesssssseessessssssenens | envenes e | e 20,000.000 » .....1,065.285 21,305,708 5,944,422 | ... | e | | LTBTATO) | i | v (1,761,476) K| 04/04/1985.
63864@ 10 1 |Nationwide Ppty & Cas INS CO COM.......uruerrerreririnerineriesereesensssssessesssseessssans | cveeees e | s 60,000.000 ..39,663,146 | ....... 661.052 | .... 39,663,146 27,000,000 (6,098,963) K'| 04/04/1985.
63865@ 10 0 |Nationwide INdemnity CO COM.......cvuuurrermrrerrrirrrirsrisessiseessessisee s | cesvenns [ 28,000.000 | ........1,013,179,696 |...36,184.989 | ........ 1,013,179,69% | ........ 1,119,529,000 ....65,559,833 K | 02/09/1994.
63870@ 10 3 |Nationwide InS CO Of FL COM......cuuureuririirceieiseiieeieesseesesissssessessssesssessseenns | cvsnenes IO [ 10,000.000 | ... ..19,576,835 |..... 1,957.684 | ...cccvonnee 19,576,835 | ........... 219,000,000 . | 4,026,158 K'| 09/08/1998.
63871@ 10 2 |Nationwide Assurance CompPany CoOM........cccovuurerurerererseinernessesessnsessssseesesssnsns | ssveres e | e 1,750.000 | ..cocceunnn 64,955,893 |...37,117.653 | ............. 64,955,893 | ............. 41,750,000 . 2,910,781 | oo | e 2,910,781 K| 05/30/2000.
63872* 10 3 |Nationwide Affinity INS CO Of AMEIICA. ........orvvureerrrereriseierierieeeeeissiseisesiens | ceriis we | +...500,000.000 | .............12,016,062 | ......... 24.032 12,016,062 25,843,431 (722,478) | . ...(722,478) K'| 01/05/2001.
682204 10 7 | On Your Side NW Ins AGENCY INC COM.......vvurivirmrrirrriiiieeeeesesessesesissssisesiinns | cviiens ...12,519.638 1,251,964 | ..coooonne 12,101,000 ..(1,157,623) . ol .(1,157,623) K | 10/30/2017.
81049* 10 3 |Scottsdale INS CO COM......uurirreriririairieriesieesseisssse st esssseseessssssssssssesesnenens | cesiees IV [ 30,136.000 ...24,456.172 LT737,011,190 | oo 180,000,500 | ..vvveveruermriaeireriens | cerveenienienieeesensens | e | eereenes (38,268,992) | .....oovvrrererrerinniis | e (38,268,992) K'| 04/27/1990.
810524 10 3 |Scottsdale Indemnity INS CO COM.........uvuemvermrrireriierieeeieneesessiseseissssssenseens | erienns [ 58,334.000 ..39,661,026 | ....... 679.896 39,661,026 25,865,384 836,746 836,746 K | 05/25/2016.
87267* 10 5 |THIHoldings Inc Com. | .100.000 | ... 167,968,674 |#tH##iH##H| ... 307,289,165 6,000,000 1,845,115 .....1,845,115 K'| 08/01/2003.
92624# 10 9 | Victoria National Ins Co Com ] 1,000,000 | e..........3,598,243 .. 3,598.243 2,500,000 1,098,243 ..1,098,243 K | 09/28/2017.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates. ..o e | o8, 782,003,672 | XXX | ........8,782,003,572 | ........ 7,207,561,023 0 55,000,000 | ..o 0 570,716,897 | ..o | i 570,716,897 | ..o 0 XXX XXX
Common Stocks - Mutual Funds
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv PI ceertere s | s , . , ...1,000 218 L | 12/03/2008.
000000 00 O [Nationwide Fin Serv NIA LLC Clear Adv PI ...1,000 227 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv PI ...1,000 (33) L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv PI el . . - . 230000 | s | | e | e (143) [ [ (143) L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv PI ettt | s ol ..1,000. WA IO , ...1,000 (16) L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv PI et | s ol . . IR ...1,000 202 L | 12/03/2008.
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE 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
000000 00 0 |Nationwide Fin Serv NIA LLC Clear AV Pl............cccooviiriiiereiinreiinniieceneciienens [ v B [ 1,000.000 | .coovvvrcrirerirns 1726 | ........... 1726 | o 1,726 215000 | s | s | s | e 105 |....... 105 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | o | s | e | e 15 |..... 115 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! ...1,000 13 113 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv PI 200000 | i | e | s | s (] (11) L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | s | s | e | e 208 |....... 208 L | 12/03/2008.
000000 00 O [Nationwide Fin Serv NIA LLC Clear Adv PI 15000 | oo | s | e | e 165 |....... 165 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | s | s | s 154 | ... 154 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | | s | s | e 129 129 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | s | e | s 107 |....... 107 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 10000 | i | s | e | s 19 |.... 119 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | s | s | s 104 |....... 104 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 20000 | i | s | e | s 18 |...... 118 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | o | e | e | s 139 139 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 220000 | i | s | e | s 472 | ....... 472 L | 12/03/2008.
000000 00 0 |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | o | e | e | e 16 |....... 116 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 20000 | s | s | e | s 142 |...... 142 L | 12/03/2008.
000000 00 0 |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | e | e | e 135 |....... 135 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 210000 | s | s | e | s 121 | 121 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | e | e | 183 |...... 183 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 210000 | s | s | e | s 174 | ... 174 L | 12/03/2008.
000000 00 0 |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | e | e | o 10 |...... 110 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | e | s | s | e 107 |....... 107 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | e | e | e 130 |....... 130 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! ...1,000 83 | s | e 83 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv PI 1000 | e e | e | e 139 | 139 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | e | s | s | e 157 |...... 157 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! ...1,000 99 | s | s 99 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | e | s | s | ceeeens 140 |....... 140 L | 12/03/2008.
000000 00 O [Nationwide Fin Serv NIA LLC Clear Adv PI 000 | e e | e | e 195 | ... 195 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | e | s | s | e 148 | ... 148 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | s | s | e 148 |....... 148 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | e | s | e | e 214 | ... 214 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv PI 5000 | e | e | e | 209 | ... 209 L | 12/03/2008.
000000 00 O |Nationwide Fin Serv NIA LLC Clear Adv P! 215000 | v | s | e | e M7 . 17 L | 12/03/2008.
000000 00 O [Nationwide Fin Serv NIA LLC Clear AV Pl........c.ccocoevvevevereeiernniesniesiseressssnieins | onveens | eon | erreerenn 1,000,000 | cooioiicveniieenn 1,951 | 1951 [ 1,957 | e 1,000 | e [ e [ eveieeiesesisessssenes | evvens 150 150 L | 12/03/2008.
000000 00 0O |Nationwide Fin Serv NIA LLC Clear Adv P! L1 OO ISP 46 L | 12/03/2008.
63867N 21 6 |Nationwide Dest 2055-C (Seed) 657 2,034 | o | s 2,034 L | 12/20/2017.
63867N 50 5 |Nationwide Dest 2010-INS SVC (Seed)..........coouvvermrrereriiirrerranenes . 646 | ..o | e 622 |..... 622 L | 12/20/2017.
63867R 50 6 |Nationwide Bd Fd-R (S€€d).........cccciiimiiiiiciiiiiicsinicieicsnissesesienins | o 135.310 26 LI RTINS ISR 15 L | 12/29/2017.
63867R 61 3 |Nationwide Fd-R (Seed) . 208.210 433 | e | 395 395 L | 12/18/2017.
63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (Seed)..........cccuurivieriniiiiniiniiicrisciissisniisiines | e B [ 1,073.240 1512 [ e [ s (L TR BN 977) L | 12/18/2017.
63868C 77 1 |Nationwide Ziegler WI TXEX Fd Inst (S€€d............ccoovvuiriviimviirriinciiienissniiniis | cevienns B I 1,135.730 303 | s | s (226) | c.voovvreeriierins | e (226) L | 12/29/2017.
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE 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
63868M 32 4 |Nationwide Var Ins Tr Loring Ward Mod Fd............cccceeermnmnernerenneenneinnerinninens [ eoneees | eoe | ovvenne 114,290.910 | covvvvernene 1,453,780 | ......... 12720 | oo 1,453,780 1,166,973 44,172 . 134,363 | ........... ..134,363 L | 12/15/2017.
63868M 34 0 |Nationwide Var Ins Tr Loring Ward Cap Ap........cciieerimiiisriersesssssisssessersssssess | coneenes o 122,394.320 .. 1577663 | ......... 12.890 1,254,146 45,285 195,112 |........... .195,112 L | 12/15/2017.
9299999. Total - Common Stocks - Mutual FUNGS. ... 3,162,886 XXX ...3,162,886 .2,521,888 0 93,034 336,893 | .. 0 ..336,893 0 XXX XXX
9799999. Total - Common Stock............ ........8,829,221,651 XXX [ 8,829,221,651 | ........ 7,252,840,385 | ...cooooviiiiiiens 0 [ o 56,834,631 | ..o | i 572,800,701 | .oooovvinns 868,185 | ......... 571,932,516 | ..ooovveiariienns 459 XXX XXX
9899999. Total ComMON aNd Preferred SEOCK... ... it sereens st ssnssnens | coneesns 8,831,418,361 XXX | 8,831,675,571 | ........ 7,255,133,243 | ...cvvvrernciniinnd [ 57,029,247 | ..oooovvrririririnnrinnd 0| e 572,800,701 | ..ccoovvvernces 868,185 | ......... 571,851,275 | ..oocvvvrrrcrinens 459 XXX XXX

4, the total $ value (included in Column 8) of all such issues $.....27,447,824.
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 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
36179S  T7 2 | GNMA Pool MA4174  5.000% 11/20/24 01/31/2017........ DIFBCE. ..ttt | erien et 41,719 40,308 84
912810  RL 4 |U S Treasury 02/15/2045 TIPS 12/12/2017 Barclays Capital INC..........c..ciuuiiimiiiiiiiiiii i enes | seesiienas s | s 43,908,150 | ..o 43,200,000 | ..oooeririiees 105,035
912828  2J 8 |USTreasury Nt 1.500% 07/15/20........c.occomvvrremrirerenreirererinnenes 12/18/2017 AlIEA HIAGS DE.........ooveiicieceeeeei et enies | eeeseriessssesenas st nesssensensens | eesestesenesenerenes 989,805 1,000,000 6,359
912828 2L 3 |U S Treasury 07/15/2027 TIPS 11/30/2017........ VIHOUS ...t | bbb 226,998,285 | ....coovvrne. 227,750,000 321,553
912828  S7 6 |U S Treasury Nt 1.125% 07/31/21.. 07/11/2017 Bank of AMEriCa BISD DEAIET............c.ovririieiieiei e senssssenine | reviesssesessesnesessesssssseessesssssensessenes | soeserenes 9,739,877 10,000,000 50,345
912828 U6 5 |U S Treasury Nt 1.750% 11/30/21.. 09/21/2017. CHIGIOUD....vo ettt | etesereb bbbt | eniias 19,969,598 20,000,000 109,016
912828 X7 0 |U S Treasury Nt 2.000% 04/30/24.. 12/18/2017 ATBA HIAGS DE.......ooovveeitiieiecies ettt ssse s esssenssas | sossesssssssesssassssssssssses st sssses 1,969,140 2,000,000 5,304
912828 XU 9 |U S Treasury Nt 1.500% 06/15/20.. 12/18/2017.. Allied Hidgs DE 2,971,407 3,000,000 371
0599999, TOtal - BONAS - U.S. GOVEIMIMENT.......ce. vttt sersesss e st ses s eas ettt se8 s e e eef sk FoeeseEE£0f£eE o8 o0 E SR e fSEE o R e SEEEEfEEE e eEf R eEE RS R 6o EE oL EE R4 E R EE 4R E oL £E SR E oS EE o EE S0 E R seEehE s fE1enE Rttt 306,587,981 | oo 306,990,308 598,067
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Sr Nt 12/05/2017.. Direct 107,375 92,535 3,363
040114  GW 4 | Argentina (Republic of) Sr Nt 04/18/2017. Tax Free Exchange 562,581 525,000 17,646
040114 HK 9 | Argentina (RepUbIiC Of) SFINL........iiiiiii st [ D 12/2712017........ Direct. 1,824,237 1,754,000 | oo 21,092
1099999. Total - Bonds - All Other Government. 2,494,193 2,371,535 42,101
Bonds - U.S. States, Territories and P
604129 NW 2 |Minnesota St GO Trunk Hwy Ser E 12/18/2017 AIEA HIAGS DE.........oovoieiierice ettt sans | ebssssssses s bbb s s sen 1,300,642 1,295,000 | ..voveeicererieeeeees 19,713
837100  3X 4 |South Carolina St GO Ref-St Hwy-Ser A... 12/18/2017.. Allied Hidgs DE 1,010,105 1,000,000 2,361
882722 X8 9 |Texas St GO Wtr Finl Assistance-D Unref. 12/18/2017 AIBA HIAGS DE........oooveociteeceeeeesee s saesssensas | sbsasssasssssesssassasssssss e sses s ssasssesssses 818,550 810,000 15,413
97705L  SJ 7 |Wisconsin St GO Ser A 5.000% 05/01/20............ 12/18/2017........ Allied Hidgs DE 1,003,665 1,000,000 6,528
1799999. Total - Bonds - U.S. States, Territories & Possessions.. 4,132,962 4,105,000 44,015
Bonds - U.S. Political Subdivisions of States
930863 U6 0 |Wake Cnty NC GO Public Impt GO Public Im.........cccocrevnrnciirricierinne 12/18/2017 AIEA HIAGS DE........ooioieirieicice sttt | esbeb bbbt 198,411 195,000 2,898
930863 V5 1 |Wake Cnty NC GO Public Impt GO Pub Impt 12/18/2017.. Allied Hidgs DE 819,080 805,000 11,963
930863 V6 9 | Wake Cnty NC GO Public Impt GO Pub Impt 12/18/2017 AllIB HIAGS DE.......oooovieeitceeee et sassss s ssssssssenssenssns | eessssesssssesssssssssssesssessseessessssssssssaes 342,993 340,000 5,053
2499999. Total - Bonds - U.S. POlItiCal SUDTIVISIONS Of STAIES.........u.uivuuriuiisiiieiiisiertetess s tiessissesss e tesstsssssss e seats eesesesees ke s et EE £ E 80 fEE L8880 E 8 £ 0L f 4L E LR £EE SR £ L8 LEfEE 0L L08Rkt feeb st sttt nninnnes | enisaresas 1,360,484 1,340,000 | ..o 19,914
Bonds - U.S. Special R e and Special A
167593 A2 8 |Chicago IL O'Hare Int Arpt Rev Ref-Gen-S 06/21/2017........ LoOP Capital MArKELS LLC.........cvirririreieieiieieiesissssssse s ssssisssssssssssnsssssenss | nessessssssessessssssessssssssssssessessenssensessnss | soesseses 1,462,238 1,250,000
167593 A3 6 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S 06/21/2017 LOOP Capital MArKELS LLC..........eereieiieicieci sttt nsesanes | aesesssssssesssesesassesses st sesessessesensessesnsnes 1,741,185 1,500,000
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S 06/21/2017. LoOP Capital MArkets LLC..........c.iviurieiieiiiierisiiiieiie it isssienes | seresssenss st sienes 4,040,890 3,500,000
167593  E9 9 | Chicago IL O'Hare Int Arpt Rev Amt-Gen-S 06/21/2017........ L0OOP Capital MArKELS LLC.........uereieeiieiiecie ettt sssssesssssnsesnnes | seseessessessssnsssssesssssssessessnssssassessnsansens | seessanes 1,714,545 1,500,000
167593  F2 3 |Chicago IL O'Hare Int Arpt Rev Amt-Gen-S 06/21/2017. LoOP Capital MArkets LLC..........c..ivirieiiniiiieiriiieiie s isssienes | shresssetsssnsss bbb sienes 1,706,655 1,500,000
167593  F3 1 | Chicago IL O'Hare Int Arpt Rev Amt-Gen-S 06/21/2017 LOOP Capital MArKELS LLC.... ...ttt sssnsessees | sesesssesssesssesessssessesssssssesssssesassessesnnsnes 1,700,100 1,500,000
3138YK  HF 3 |FNMA Pool #AY5629 3.000% 06/25/45 12/18/2017........ NW INSUFANCE CO. Of FIOMTA. .....vveveveeeeveeeeeeseesiseeesesiesse et sseesesesseseesssessessesssessesesseene | eeveessesesessessessssssessesssssesessssesesessessenes | osveesees 1,542,950 1,537,467 2,178
314005 LM 9 | FNMA Pool #BM1231  3.500% 11/25/37......ceuevmriiieiieirereiinriesinsisisesisesesssseessssssseesssssseseninens | sesesererseninee 07/31/2017 Wells Fargo SECUMEIES LLC........c..ovuieiiiiieiicieeice s sensenies | seresssisessesssseesisssssesesssessssesssensessnsenes | soveres 19,093,507 | ..coovvereririrerereeeris 18,321,293 26,719
362762 MQ 6 |Gainesville & Hall Cnty GA Rev Preref NE 02/17/12017 TaX FIEE EXCRANGE. .. ... vttt niens | soetbesses bbb esinines | enrssanes 7,539,553 7,650,000 2,125
362762 MU 7 |Gainesville & Hall Cnty GA Rev Unref NE 02/17/2017........ TaX FIE8 EXCRANGE.......cvucieeieiciicice ettt nsens | sonbtesessses st nsessnenes | enissanes 2,236,159 2,350,000 653
590545 XH 7 |MesaAZ Util Sys Rev Preref. 04/06/2017 TaX FIEE EXCRANGE. .. ... veveeiriiiici bbb | cesesb bbb 507,465 450,000 7,422
590545  XJ 3 |Mesa AZ Util Sys Rev Preref. . 04/06/2017 TaX FIEE EXCRANGE. ... ettt enns | 2aeeseeassessesseesees s e st s s esesse s e 515,105 450,000 7,422
590545 XK 0 |Mesa AZ Uil Sys Rev Preref........cc.ccoconvrinrivniicniiicineninnnns 04/06/2017........ TaX FIEE EXCRANGE. .. ...cvuieiiiitie s ssrens | sbebses s bbbt | ensesisesensenbnes 907,621 785,000 12,947
590545 XL 8 |Mesa AZ Util Sys Rev Unref. 04/06/2017 TaX FIEE EXCRANGE. ......ceeeeiceeeii ettt enne | 2aeeseeassessesseesees e b et s s s ssessennee 2,293,116 2,050,000 33,811
590545 XM 6 |Mesa AZ Util Sys Rev Unref 04/06/2017. TAX FIBE EXCNANGE. ....veevvveisieieieiie ittt bbb | eees et 2,323,709 2,050,000 33,811
590545 XN 4 |Mesa AZ Util Sys Rev Unref. 04/06/2017........ TaX FIE8 EXCRANGE. ... ettt sessssennne | cseeressssessesasesssesssesessssessesssessensesesanss | seseerenas 2,541,847 2,215,000 36,532
613549  KH 6 |Montgomery Cnty OH Rev Preref Catholic H...........c..ccccoouuee. 03/09/2017. TaX FrEE EXCRANGE. ........viuiiiiiiiiii it | etes bbb 3,606,081 3,485,000 65,053
613549 KL 7 |Montgomery Cnty OH Rev Unref Catholic He 03/09/2017 TaX FIEE EXCRANGE. ... vt snne | 2aeesebastens b se s bt 6,444,072 6,515,000 121,613
64971W  6E 5 | NY City NY Trans Fin Auth Rev TXbl-SUD-S.........ccvvvviririiicireeine 06/22/2017........ JP MOrgan SECUMHES LLC.........vuiiriiiieriiiciersisiesie st nssines | ceresssssnssessse s essess s ensesssssensnnes | eeveees 10,001,400 | .ooocvrreveriererceris 10,000,000
930876  BW 6 |Wake Cnty NC ReV PUD IMP......ccovirseseceeeseeee 12/18/2017........ AlIEA HIAGS DE.........ooviiiiiiiriesiei st enins | essebanssess bt sssnesensenanns | soeneaenes 1,029,453 1,000,000 23,194
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
977100 FM 3 |Wisconsin St Gen Fd Rev Preref Ser A 02/01/2017........ TaX Fre@ EXCRANGE. .......cciuiuiiiiiieiciiiccte et ebsnis | coessebeti ettt nnes | enienennes 1,066,674 1,070,000 | coooveevirereeee e 15,381
977100  FV_ 3 | Wisconsin St Gen Fd Rev Unref Ser A 02/01/2017........ TaX Free EXCRaNGE. .. ..t | cerensenssns s sen st nnensnnnes | sensenesenes 9,712,881 9,800,000 140,875
3199999. Total - Bonds - U.S. SPECial REVENUE ANt SPECIal ASSESSMENES. ... .. teitisuiiuiisiterssteserssssesesesssessessssssessersste feessseeessesssee 88 se8 e o888 E8 4081818488144 8 L8 4E 8080848108084 001 £ 08840840 E £ E 84881 £E 840108 E 8401408 E 8L L1 E 0 b E oL E 81 E e E o8 b b eE b ek eE1eebseE et ee b b e bttt nesent et | btbsenssssnssensensnns s enbees 83,727,206 | ............... 80,478,760 529,736
Bonds - Industrial and Mi:

000000 00 O |Norweigan Cruise Line Corp Term Ln B Nt. 10/13/2017........ JP MOrgan SECUMHES LLC........ovuuivuriiiieriiicieriisiesiesess et ssessnes | coresssssssessssss st sssssssessessssssensenses | sessessnenes 1,246,875 1,250,000

000000 00 O |PHNTM Holdings Inc Incremental TErm LN N.........cceueueeiremeeireneeieeeseesese e sessesesseeeenes 12/06/2017. DIFECL. ...ttt etnnne | eesetneenees e et et et ssessneenensessennnns | eseeaseees 1,831,717 1,850,248

000000 00 0 |USFoods Inc Term Ln Nt 1..... 12/01/2017 TaX FIEE EXCRANGE. ... vttt | cbressesbns bbb eninnes | erbeees 19,045,603 | ....oovovrvirirneeis 18,938,415 | oo 4,783
000000 00 0 |Command Alkon Inc 1st Lien Term Ln Nt 1.......... 09/01/2017. Direct 8,853,600 8,977,500

000000 00 O |BeyondTrust Software Sol Inc Term Ln Nt 11/21/2017.. Direct. 8,477,323 8,673,126

000000 00 O [Implementation Mgmt Assistance Term Ln N...........cccc..... 12/13/2017. 1,353,700 1,415,907

000000 00 O |Wrench Group LLC Term Ln Nt 1 12/15/2017 1,082,502 1,108,123

00115A  AE 9 | AEP Transmission Co LLC Sr Nt . | 05/24/2017.. Tax Free Exchange 7,852,305 8,000,000 126,067
00164M DG 5 |ALM Loan Funding CLO Ser 2015-12A A1R 06/08/2017. Goldman Sachs & COMPANY............cuiiiiiiiiiieeis s | eresnssnsie s | erieas 11,000,000 | oo 11,000,000 52,965
00176D  AJ 8 | American Money Mgmt Corp CLO Ser 2013-13 06/23/2017 MUFG SECUMHES INC.....eeveiceicisee ettt sssesssaesnns | sesessesssesssesesassassesssesssessesessssessesansnns | essesasenes 4,500,000 4,500,000

00176  AM 8 | American Money Mgmt Corp CLO Ser 2015-16 03/29/2017.. MUFG Securities Inc. 12,000,000 .12,000,000

00183H  AE 1 |Avenue of Americas CMBS Ser 2015-1177 Cl........ocuuriuerieririeererisssesiessseesssssesseses s 12/18/2017 ATIEA HIAGS DE........oooiieiireiseiseiieiie ettt ssensns | sebsssssesssessseess s ssssse st essssssssssenns | seesesssenes 6,984,411 7,000,000 9,949
00248P AP 1 |AVoce CLO Ltd CLO Ser 2014-1A CI A1R 03/16/2017. Barclays Capital INC..........cuurvuurirmeireiieiieeiieeiseeis e ssse st sssenss | sbesssesssssssssbssss st sssssssesnsenes | coeees 25,000,000 | ..coooevnnees 25,000,000

00449#  AJ 4 |Accruent LLC Incremental 1st Lien DD Nt. 10/31/2017.. Direct. 5,005,037 5,030,188

00449#  AJ 4 |Accruent LLC Incremental 1st Lien DD Nt......... 08/07/2017. Direct 1,925,367 1,944,241

00449#  AK 1 |Accruent LLC Incremental 1st Lien TL 07/28/2017. Direct 4,799,192 4,860,733

00449#  AK 1 |Accruent LLC Incremental 1st Lien TL 07/28/2017.. Direct. 51 51

023135 AU 0 |Amazon.com Inc SrNt 2.400% 02/22/23 08/15/2017. JP MOrgan SECUMHES LLC.........vurivirrireiiiieiesississ st sssen 10,985,920 | ..o 11,000,000

023135  AX 4 |Amazon.com Inc SrNt 2.800% 08/22/24. 08/15/2017. JP MOrgan SECUMHES LLC..........ucvvurereirrrinerieiiesieisesisesis st 6,981,870 7,000,000

02361D AP 5 | Ameren lllinois Co Sr Nt .| 07/24/2017.. Deutsche Bank Capital..... 1,544,235 1,500,000 19,771
02932 AG 2 | American Rock Salt Co 1st Lien Term Ln N 11/30/2017. Tax Free Exchange 20,656,415 | ..cccovuceae 20,711,872 25,847
03040W  AQ 8 | American Water Cap Corp Sr Nt 08/07/2017 JP MOIGan SECUMHES LLC ...t ssss e ssessnes | essessessnssesssssnsssssessessssssessesssssensonsss | seseees 13,953,940 | oovvverirereeeenis 14,000,000

032511 BN 6 |Anadarko Petroleum Corp Sr Nt 05/23/2017. VIIOUS. ...ttt | debeeb sttt | aeninnias 6,741,300 6,000,000 55,731
035242 AP 1 | Anheuser-Busch Inbev Fin Sr Nt 12/06/2017........ COoloNial COUNtY MULUAL.........ovveiriiicireiiisiesie st ss s snsesssessans | eeressesssssessssssssssssessessssssessessssssensnsss | ovssessesssssensnses 771,596 750,000 9,505
03525@ AA 6 | Animal Supply Company TermM LN NE 1.t seesessssssssssssssensns | sevessesssssions 02/06/2017. DIFECE... .o 5,586,000 5,700,000

037833  CU 2 |AppleInc SrNt 2.850% 05/11/24 05/04/2017. Goldman Sachs & COMPANY...........cuiuiiiiiiiieririiss e 6,993,350 7,000,000

04433H  AE 1 |Ashland Global LLC Term Ln B Nt 2 06/19/2017........ CHIGIOUD. .1tttk | eteseeb s bbbttt | eninnenas 1,293,500 1,293,500

049560 AN 5 | Atmos ENergy Corp St NE.........ccivuiieiiiciiiiis st esseninne | sevensieeniens 06/05/2017. Wells Fargo SECUNLIES LLC..........cueiuiiiiiiiriiiciiienieiieeissisiiesienesssssisssiesiesssesssns | sesessiessessesssssssssssssssessesssssssssenns | sessensions 8,975,250 9,000,000

04964K AL 5 |Atrium CDO Corp CLO Ser 9A CI AR 03/30/2017. Credit SUISSE SECUMHES LLC........cvuuvirrircerrieierieeieeisseesesssssssessesssssessssssssssssseesssessss | seeesesssssssssssesssesssssssssssssssessesssesesns | noveons 11,500,000 | coooveuerrcrierieeereeieinne 11,500,000

04964R  AM 8 | Atrium CDO Corp CLO Ser 10A CLAR.......ccoivriiiirnireieresissiesssissesessssssssssesesssssessesssssssssenss | sossssessnssns 05/12/2017........ MUFG SECUNEIES INCevvvvirrieirirriieiseie sttt sensnes | nersesssssessesssssessesssssssensessssssensensnes | evenes 24,469,451 | ooiiiiec e 24,469,451 | oo 68,142
05508T AT 9 |B&G Foods Inc New Term Ln B Nt 1............ 11/20/2017 Tax Free Exchange. 3,819,997 3,789,000

05618D  AJ 3 |Babson CLO Ltd CLO Ser 2014-IA CI A1R 03/07/2017. JP Morgan SECUties LLC...........c.viuiiiiiniiciieii e 4,500,000 4,500,000

05618L  AF 3 |Babson CLO Ltd CLO Ser 2014-1A Cl AR.......cccueieereriirieesserisssisessesssssesssssssssssssessesssssssnss | eevnsssnessens 03/10/2017........ MEITIILLYNCRL .ttt | Hbsentseees bbbt nnni e ntenes | eeenes 10,000,000 | cooovvnrercrrerireireeisninne 10,000,000

06051G GV 5 |Bank of America Corp Sr Nt 12/20/2017. Taxable Exchange 6,015,641 6,036,000

06054M  AC 7 |Banc of America Comm Mtg Tr CMBS S 201.........ouvvueurereerirreeererreeeeeseiseseeeeseseeseeseesessesessssnes | coeesesssenesees 12/18/2017. NW Insurance Co. of Florida 2,009,398 2,000,000 2,851
064229  AA 5 |Bank of The West Auto Tr LBASS Ser 2017-. 10/03/2017........ BNP Paribas SECUMHIES COP......uuivuiurriiiieiuiieiieiisieeiesieisssssssesssss s iesse st ssenss | sersessssssessessssssessssssssesssesssssssensessnnes | oessessnes 8,132,287 8,132,287
06541W  BA 9 | BANK CMBS Ser 2017-BNKS Cl AS.........ccviemriirierierieesseisssiessessesssssesssssssssssssessssssssssnsss. | nesssseesssssons 06/16/2017. MOrgan StaNIEY & CO LLC ..ot ssesssessnas | sosesssesssssssssssssssesssesssssessssssssssessenes | soneees 18,093,420 | oo 17,567,000 | voocvvreererrineiierieeeeernens 49,516
07331Y  AA 8 |Bayview Opport Mast Fund Trust RMBS Ser. 05/23/2017. CHIGIOUP. .| enestsb bbb | e 4,106,534 4,004,175

07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser. 04/28/2017........ Wells Fargo SECUMEIES LLC.........oceueeeieieecirireeieissie e sseeessessesesssssssessessesssnns | eessssesssssssessssnssesnsensssssessesssssssesesnenns | soesseeneans 4,252,527 4,223,910

07332B  AA 7 |Bayview Opport Mast Fund Trust RMBS Ser. 12/18/2017 Allied Hidgs DE 281,816 281,312 469
07386H  NU 1 |Bear Stearns Alt- A Tr RMBS Ser 2004-12..........ccvuevirrerimieinirierienisessesssssssssesssesssssssessssses | nevesneessssiens 01/20/2017. Raymond James USA Ltd..........cc.rvvureerrinirereescesssissrenienes 9,237,634 | ..o 10,132,109

08579 AT 9 |Berry Plastics Corp Term Ln M Nt 1 08/10/2017........ TaX FIEE EXCRANGE. .. ... vuieiiriii st | ceress b s st bbbt enes | eessensesb et enes 543,424 538,863
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08579 AT 9 |Berry Plastics Corp Term Ln M Nt 2 08/10/2017........ TaX FrE8 EXCRANGE........ciieiiiiieicii ettt | betisiess et b bbbttt | eeiennesa et nes 842,845 835,771
08579 AU 6 |Berry Plastics Corp Term Ln NNt 1.............. 09/12/2017........ Bank Of AMEriCa BISD DEAIET............c.ovurererririieieieieieeeiscieeseiseseseeseees s ssesssssesessessssnsenns | seressssessesasssssesssesesssssssessssessessssnssassees | seeeessssssesesnsenes 538,524 534,515
08579 AU 6 |Berry Plastics Corp Term Ln N Nt 1.............. 08/10/2017 TaX FIEE EXCRANGE. ... vttt | coresssssss bbbttt | oeesensnenes 7,656,114 7,607,824
095560  AQ 1 |Blue Hill CLO Ltd CLO Ser 2013-1A CIAR.......cocmvververrererinnines 02/10/2017 MOrgan StaNIEY & CO LLC........cuuuuiiiiieeiceieiserieisessesssise et ess s ssesssessnas | sosesssesssseesssssssssssssesssssessssssssssensenes | soneees 25,000,000 | ..covvvrenees 25,000,000
100743  AK 9 | Boston Gas Company Sr Nt. 07/31/2017........ Goldman Sachs & COMPANY...........ccuiiiiiiiiiiieii st | etestssssbis bbb | esisnioas 3,996,240 4,000,000
124857 AT 0 |CBS Corp SrNt 3.375% 02/15/28 06/27/2017 VAMOUS. ... 9,888,250 | ...ccovvenee. 10,000,000
12515H  AZ 8 | CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad........cvviriiirniiiericiessisississessssiesssssssessees | nevsssssssnnins 07/24/12017 CHIGIOUD......vvrii e 6,694,739 6,500,000 8,673
12532C  BA 2 | CFCRE Comm Mort Trust CMBS Ser 2017-C8 C 05/18/2017 Cantor Fitzgerald & Co... 4,119,986 4,000,000 2,778
12532C  BA 2 | CFCRE Comm Mort Trust CMBS Ser 2017-C8 C 12/18/2017.. Allied Hidgs DE 512,160 500,000 843
12543K  AM 6 | Community Health Systems Inc Term Ln G N.........cc.cc..c.... 08/31/2017 Tax Free Exchange 1,245,778 1,246,706 552
12543K AN 4 | Community Health Systems Inc Term Ln H N 08/31/2017. TaX Fre@ EXCRANGE. ........ciuiiiiiiiiiciic s | eses s | e 2,302,402 2,308,535 1,086
12553H  AA 6 | CIM Trust RMBS Ser 2017-7 CI A. . | 10/04/2017.. Citigroup. 33,452,596 33,157,754 96,710
125896  BS 8 | CMS Energy Corp SrNt  3.450% 08/15/27 04/21/2017. Bank of America BISD DEAIET..............cccuuuiiiiiiiiiniicieiinisiisi s | sessiiesisses s enes | i 1,008,380 1,000,000 6,996
12593Q  BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C 05/04/2017 Bank of America BISD DEEIET............c.couorriiiiiieisscesinee e 4,622,900 4,474,000 3,609
12593Q  BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C 12/18/2017.. Allied Hidgs DE 515,520 500,000 857
12594E  AD 8 |CNT Holdings Il Corp New 1st Lien Term 01/23/2017 TaX FIE8 EXCRANGE. .. ...cvieieiciciei ettt nne | caessesesisssesssesesesseesebessesseneeesansensenanes | eerein 26,670,511 | ovvevereenne 26,875,425
12632B AG 1 | CPl International Inc 15t Lien TermM LN N......c.ovoiiiiceieicceeccecce e ieveneies | coeveninieienas 08/09/2017. UBS Warburg LONON. ........cvuiuiieierieiiieie ettt sssssse s ssnsessessess | assesssssssssesssssssessessssssessessnssnsessessnsnns | sesenes 16,957,500 | oecvvrieeeeeerees 16,957,500
126408 HB 2 |CSX Corp SrNt 3.400% 08/01/24 12/18/2017.. NW Insurance Co. of Florida 1,499,119 1,500,000 19,408
12650Y AG 8 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB 12/18/2017. NW Insurance Co. of Florida 2,033,871 2,000,000 3,719
126700 AB 3 |[CWGSTermLnNt1 4.536% 11/08/23 10/17/2017 TAX FIEE EXCNANGE. ......vovvveiriieiiesises ittt | evssssssssssesssesss s ssssssssssssssenssensnas | eviens 15,792,286 | ..o 15,857,279 | oo 24,663
126700 AB 3 |[CWGSTermLnNt2 5.182% 11/08/23 10/17/2017.. Tax Free Exchange. 88,288 88,651 233
12702#  AA 0 |Bakemark Holdings LLC Term Ln Nt 1. 08/17/2017. ARNENE. ... | eres et | cieesiniie 3,803,276 3,920,903
14041N  FN 6 | Capital One Multi Asset ExecTr LBASS Ser. 10/04/2017 JP MOrgan SECUMHES LLC.........vuuiviiiereiiiiciei st 7,899,389 7,900,000
14149Y  BH 0 |Cardinal Health Inc Sr Nt .| 06/01/2017.. MUFG Securities Inc. 7,000,000 7,000,000
14880B  AE 1 |Catalent Pharma Solutions Inc New Term L........ccccoevieieiviennnne 10/18/2017. Tax Free Exchange 30,475,755 | ccoeverenee 30,288,432
15018L  AJ 0 |Cedar Fair LP Term Ln BNt T......ovvuivriiverersciiciis 05/12/2017. JP MOIGan SECUMHES LLC.........uuivirririirieiiiiiciierisesissie et nsssssnes | eressssesssessssesssessssssssssesssisessenssenenns | oevesneons 2,079,865 2,072,515
15032E  AA 7 | Cedar Funding Ltd CLO Ser 2017-8A Cl AT.......coiiiirieereieisriresesiseesiesesisee e 08/09/2017. Credit SUISSE SECUMHES LLC.........cveiereiiiirieeieiesrieiis e sssensenies | coresssssssesie s essessssesessesssssensenes | eeseees 13,000,000 | ..cooevvrvrirrierenieeerins 13,000,000
15032T  AS 5 | Cedar Funding Ltd CLO Ser 2013-TA ATR.....cc.iiiirieriiieis et 12/18/2017........ AR HIAGS DE........ooiiiiiciiiiie s nises | seresesssbinss sttt | cveesinniaes 4,000,000 4,000,000 2,173
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C.........cc.cocrervrneenee 12/18/2017 AIEA HIAGS DE.........ooveieeirciieiieiceieii ettt nins | esbebanss et s s s s sentenenns | coreniesiesesensenianes 307,846 300,000 498
172967 KA 8 | Citigroup Inc Sub Nt  4.450% 09/29/27 12/20/2017 VTIOUS. ..1oo vttt | abbseess e bbbt ntens | eriins 15,750,550 | w.cvvvvrverirrierenieeenins 15,000,000 | covovvererrerrireiereenis 152,660
172967  KJ 9 | Citigroup Inc Sub Nt  4.600% 03/09/26 12/18/2017........ Barclays Capital INC........c..cuuiuuruuiiieiiricieii et | rereessseeses st enines | reniesianes 5,331,150 5,000,000 64,528
17305E  GB 5 |Citibank Cr Card Issuance Tr LBASS Ser 2.........cccovuunerinrinriinniiniiierierinnenns 09/27/2017. CHIGIOUP....vveveiiii s 4,003,281 4,000,000 35,840
17313J  AF 1 | Citigroup Mtg Loan Trust RMBS Ser 2007-W. 12/18/2017 JP Morgan SECUMtIES LLC.........ceviiiireririicieereiee st 6,951,470 6,749,000 12,839
18449E  AE 0 [Clean Harbors Inc Term Ln Nt 1......coccuiveiiiiieieecceecnae 08/02/2017........ Goldman Sachs & COMPANY..........vuriimirririiererieiesisisesse s essssssensessnsses | coressesssssessssssssassesesssssessessssssessenses | sessenseses 6,003,145 6,005,289
202795  JK 7 |Commonwealth EdiSOn Co 18t MG Bd.........ooevriieiirieiicirieienesieieiseieeeieeseiseesisesesseeessssnens | creeseensennsens 08/16/2017 Wells Fargo SECUMEIES LLC.........ocueereeieieieireisceisis ettt sssss et snsessessssnses | esseesssassessessssssesssssessnsessesanssssessessnss | seveees 10,969,860 | ...eeovoeereriieeeieieens 11,000,000
21870L  AA 4 | Core Industrial Trust CMBS Ser 2015 CALW. 12/18/2017 AIIBA HIAGS DE.......voiieiiniiieieeiie sttt | sebsssbsesssses s ss bbbt enssnns | sessensians 2,036,988 2,000,000 2,871
21870P  AG 2 |Core Industrial Trust CMBS Ser 2015 TEXW. 12/18/2017........ AIE HIAGS DE........ooveiiirceieiieieieie sttt res | fresesssebsss st ens e snsenines | crsesinnine 1,008,770 1,000,000 | ..o 1,572
225340  AA 0 | Credit Accept Auto Loan Tr LBASS Ser 201 10/17/2017 Wells Fargo Securities LLC 6,249,493 6,250,000
23361*  AA 3 |DRB Holdings LLC Term Ln Nt 1.................. 10/06/2017 DIFECL....eoveecee e 5,894,056 6,045,537
23370P AP 3 | StandardAero Aviation Hold Inc Term Ln N 06/20/2017........ VAIIOUS. .....cvveieeve ettt s ettt s st et s s se b s s astesssssesasassssessssesesnsstesnsnsess | evessssessssnsesasssssessssesesesssssesssnsesannns | evesiesenas 8,024,156 7,984,673
24360@ AA 0 |DecoPac Inc Term Ln Nt 1 09/29/2017 DIFBCE. ..ottt | ereees ettt enines | eniernes 6,228,830 6,357,340
24422E  TL 3 |Deere /John/ Cap Corp Sr Nt 01/03/2017. Bank of America BISD DEAIET..............cccuuuiimiiiiiniicicisisisiesi s | soesiinisnssensss s enes | s 14,995,800 | .ooovvuviiiieierininie 15,000,000
25746U  CR 8 | Dominion Resources Inc Sr Nt Ser B. 01/09/2017........ Barclays Capital INC..........oueueeriirieireieceicireiseei ettt ses et snsssinnsens | sesessenssssssssesassessessesssessessessssessessnsnns | seseees 24,964,000 | .o 25,000,000
26138E AW 9 |Dr Pepper Snapple Group Inc Sr Nt................. 08/02/2017. Us Bancorp INVEStMENtS INC...........c.iiiiciiriisiies s 8,713,350 8,500,000 38,429
26441Y  BA 4 | Duke-Weeks Realty LP Sr Nt 12/05/2017 CHIGIOUD......vvvre e 998,480 1,000,000
26443)  AH 1 |Duke Finance LLC New 18t Lien TL Nt 1. ..ot esetesenssesssesesensnens | coeeeniniesenens 08/22/2017........ TaX FIEE EXCRANGE. .. ... cveivirieiit sttt | cbress bbb entnnes | erbeees T1A9IATA | s 12,220,622
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29364D AU 4 |Entergy Arkansas Inc 15t Mg Bd.........ccovviciriinincricniccrceecc 05/09/2017........ JP MOrGgan SECUMHES LLC........ovuuirririieriiiciesiisiesieisssss st ssessses | coressessssssessssssssassessessssssessessssssessenses | sessenseses 7,154,560 7,000,000 30,625
29364D AU 4 |Entergy Arkansas Inc 18t Mtg Bd........ccvveevieririneicncecreseeees 12/06/2017........ COloNial COUNLY MULUAL ...ttt ses s snsesnsenns | ereesssesssssessssessessssssessseessnsessesassessanas | sesessssssssssesnesnnes 775,567 750,000 4,740
29379V BA 0 |Enterprise Products Operations Nt...........ccccoeuiinniinniiiniinniienns 12/14/2017 Morgan Stanley & Co LLC 5,482,200 5,000,000 62,646
30282#  AA 0 |First Watch Restaurants Term Ln Nt 2. 09/22/2017 Tax Free Exchange. ceveren | e 1,471,433 1,508,784
30282#  AA 0 |First Watch Restaurants Term Ln Nt 2. 12/18/2017........ DITBCE. ..cev ettt ettt s et a et et s st s et et s s s aen s eaetens | eesetetesnsetesisaetetes s etesenseaetennaeaesenantes | ebeseneaesesinietenas 164,140 164,140
30282#  AA 0 |First Watch Restaurants Term Ln Nt 1. 08/21/2017 ARNENE. ...t ena | res ettt enies | ereesienine 1,463,709 1,501,240
31428X  BM 7 |Fedex Corp SrNt 3.300% 03/15/27........cccooivinrinriniircrieriens 01/03/2017. Wells Fargo SECUMHES LLC...........couiiiieriiiiiisiicsii e | eresnsssssisssiessse s | onieas 14,939,700 | coooveeriiicrenienie 15,000,000
32007U  BW 8 |First Data Corp Term LN D NE 1. ..ottt senessesensnnes | sesessessnnnne 06/14/2017 TaX FIE8 EXCRANGE. .......ceeeeiceieies et ses et snsesnesesenns | creesetnssessesseesssssesessssessesssssesessessesanss | sesesesones 4,136,184 4,122,863
32007U  BX 6 |First Data Corp New 2024 Term Ln Nt 1 11/15/2017.. Tax Free Exchange . 20,791,236 | .... .21,003,828
35729Q  AS 7 |Fremont Home Loan Tr RMBS Ser 2006-B CI 09/26/2017 Interest Capitalization...................... I [ 429,151 440,075
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt... 09/18/2017 DIFECE...evveei e 5,923,678 6,147,931
36251X  AS 6 | GS Mortgage Securities Trust CMBS Ser 20. 12/18/2017.. NW Insurance Co. of Florida 1,022,659 1,000,000
36252H  AE 1 | GS Mortgage Securities Trust CMBS Ser 20. 12/18/2017 Allied Hidgs DE 2,054,156 2,000,000
36874V AK 4 | Generac Power Systems Inc Replacement Te 12/08/2017. Tax Free Exchange 5,331,274 5,314,246
37946#  AA 3 | Global Franchise Group LLC Term Ln Nt 1 .| 09/15/2017.. 4,785,878 4,834,221
38081E  AA 9 | Golden Bear RMBS Ser 2016-1A CI A .| 04/28/2017. Barclays Capital Inc... 5,835,198 5,838,847 26,153
38082  AA 7 |Golden Bear LBASS Ser 2016-2A CI A 04/27/2017 Barclays Capital INC........c..cvuivririiiciieiiecse sttt | oebiess i sttt eniees | enienines 5,471,642 5,651,109 20,834
38217V AA 8 | Goodgreen Trust LBASS Ser 2017-1A CI A .| 04/21/2017.. Deutsche Bank Capital.. 11,868,485 | .... 11,874,011
40406#  AD 4 |Hai Acquistion Corp Term Ln Nt 1 .| 11/01/2017. DIFECE. ..ttt bbb | bbb eniees | enieniees 8,773,849 9,000,000
404122 AU 7 [HCA Inc Term Ln B8 Nt 1 03/31/2017. Tax Free Exchange. 1,616,866 1,609,387 168
41242* AR 3 |Hardwood Funding LLC SrNt. 03/28/2017.. Cowen & Company LLC 6,077,880 6,000,000 55,685
41781@ AA 5 |Harvey Tool Co LLC 1st Lien Term LN Nt 1. | covessieneriens 10/12/2017 DIFECE....ooicr e 6,942,809 7,103,933
41902@ AA 9 |Sigma Electric Manufact Corp Term Ln A-2 10/31/2017. DIFBCL. ...ttt a ettt sa st nie | eesetntens s e et st es et e st nse s st st nsetennens | esinianeens 5,622,291 5,737,500
446413  AK 2 |Huntington Ingalls Industries Sr Nt 12/18/2017.. Various 10,043,380 | ... .10,000,000 | .... .18,383
452308  AX 7 |lllinois TOOI WOrKS INC SF NL.......ocvuieiieiiciern e 01/05/2017 CHIGIOUD. ...t enies | corebiesbte st entnnes | oenseninenes 8,635,320 9,000,000 41,738
45256#  AB 8 |Impact CIL Parent LLC ABS Revolving Nt S 09/21/2017. DIFBCE. .. | b nes | s 8,475,906 8,475,906
458140  BD 1 |Intel Corp SrNt  2.875% 05/11/24.........oviviiierreeiecrerennen 05/08/2017. Morgan Stanley & Co LLC cevneen | e 14,996,250 | ..oocvoreririrereneeis 15,000,000
465685 AN 5 | ITC Holdings COrp SINL........cvuumiiriieiieriecieesiesiesieseessssisssie s 12119/2017........ VIIOUS. ...t | sttt | i 7,740,123 7,750,000 26,684
49446R AP 4 |Kimco Realty Corp Sr Nt 12/18/2017 Allied Hidgs DE 946,582 1,000,000 5,989
50540R AT 9 |Laboratory Corp of AMENCA ST NL......c.veiiriiiiriiersei e essesssssenss | sessseessnnses 08/15/2017 Bank of AMerica BISD DEAIET..............cc.ccoevivrireriiiieieieicesessisie st e | e 6,984,250 7,000,000
53117C  AQ 5 |Liberty Property LP Sr Nt 08/03/2017........ KEYCOMD .ttt | ereenb et nines | enieianes 4,292,920 4,000,000 | ..ovevrrirerinieeerieeieis 84,578
532621  AQ 2 |Limerock CLO CLO Ser 2014-2A CIBAR.......ccoviriiiriiieisissiersssseessssessssssssssnsssessssssnsens | soesssesessnes 01/10/2017 Credit Suisse SeCUMtIes LLC........ccvvriviirieinineeseensissss e ssssienes 4,500,000 4,500,000
539830 BE 8 |Lockheed Martin Corp Sr Nt . 12/18/2017 THIEHOIAINGS INC...oovove e e | e 249,467 250,000 2,155
552759  AA 0 |MFRA Tr RMBS 2017-RPL1 Cl AT ..o ssssnsenes 06/09/2017........ Credit SUISSE SECUMHES LLC......couvvveireriiieiiniisissie s essssisssesssssssnsns | coressesssssessssssssassessssssssessessssssessonses | sessesseses 6,115,761 6,115,820 4,944
552759  AB 8 |MFRA Tr RMBS 2017-RPL1 CIM1................ 06/09/2017 Credit SUISSE SECUMHES LLC.........cvuiereiiiirieeieieiseietesis et nsenies | coressssnssesiessssssseessessssesessesssssensnenes | eeveees 11,650,605 | ....ocvoreriereceis 11,651,000 | covovoiereireiereeeeieo 46,296
55340# AB 5 | MB2 Dental Solutions LLC Term Ln Nt 1 09/29/2017 Direct cevneen | s 3,452,735 3,496,658
55368  AD 2 |[MSHC Inc TermLnNt1 5.630% 07/31/23 08/14/2017........ ARNBNE. ...t | rer st bbbt enies | ereesienine 6,047,815 6,202,888
55368  AF 7 |MSHC Inc Delayed Draw Term Ln Nt 1 09/27/2017. DITBOE. ...ttt ettt a et s ettt s st n st et es s tennsetetens | eereteternaeses s etetessaetesssetetennaeseninnnaes | eeererirans 1,071,243 1,076,626
55818P AL 4 |Madison Park Funding LTD CLO 2014-12A AR . 01/12/2017 CHIGIOUD......vvei e v | e 20,000,000 | ...ccovvenee. 20,000,000
56081# BE 9 |Major League Baseball Tr Sr Sec Nt Ser A 02/09/2017........ Bank of AMEriCa BISD DEAIET. ..ot ensssssssenis | serssssssessessssssessssssssesssessssssssensessnses | oessessnes 3,000,000 3,000,000
56081#  BF 6 |Major League Baseball Tr Sr Sec Nt Ser B 02/09/2017 Bank of America BISD DEAIET............c.cureurerireirireirieiese e snseens 4,000,000 4,000,000
565849  AK 2 |Marathon Oil Corp Sr Nt 05/31/2017 VIHOUS. ...t ST IS 8,303,435 8,500,000 17,306
565849 AP 1 |Marathon Oil Corp Sr Nt 09/20/2017........ Goldman SAChs & COMPANY.......ceuieierirrireercirireieereeeeseeeessiesseeseseseeseesessssessessesessssesesssans | eressesssssssesssensssssessesassessessesssssssesesanss | seveens 12,226,830 | ..o 12,000,000 | .eovoeeeerereeeereineeeeeseeseeeeene 77,367
579780 AL 1 |McCormick & Co Inc Sr Nt 08/09/2017. Bank of AMerica BISD DEAIET..............ccuuiiriiiiiissiicieisissiisi s sssssiasssiesis | soesiiesissssnsss s sesensssssessseenes | s 10,998,900 | ..o 11,000,000
579780 AM 9 |McCormick & Co Inc Sr Nt 08/09/2017. Bank of America BISD Dealer e | e 6,995,590 7,000,000
59217G  AQ 2 |Met Life Global Funding | Sec Nt 08/18/2017........ JP MOrgan SECUMHES LLC.........vuvriiiieiiicienisiesie st ensessnes | cosessssssssesse s s essessss s essssssssensnnes | seveees 11,752,220 | oo 11,000,000 | cooovveverrirreiereeenis 155,431
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59217G  AX 7 |Met Life Global Funding | Nt 08/02/2017........ MiZUNO SECUMEIES USA INC....vvveieiriieiic ettt sssessesnns | sviessssssessssssessessesssssssesssssnssssessesnsens | evinsansens 4,103,480 4,000,000 9,000
59217G  BY 4 |Met Life Global Funding | Sr Nt 07/28/2017........ GOldMAN SACNS & COMPANY........vuurirrereereiairieriereseeesees st sss et enssensas | etesseessssssessesss s s seessssssesssessensenenns | oesessenas 1,035,030 1,000,000 [ cvooovermerrrineineriereeeereeseeend 4,217
59217G  CD 9 |Met Life Global Funding | Nt 08/02/2017. VIHOUS. .....cvvoveovecsee st s s sssssssnsssssssesssesssnns | svsissssssssesssesssassssssessssssssenssnssassssnns | svinees 17,223,975 | oo 17,000,000 | ..voorerririirieie s 146,413
594918  BP 8 |Microsoft Corp SrNt 1.550% 08/08/21 12/18/2017 THIEHOIGINGS INCevvvvviriiii ettt | eeesees bbb sttt senas | ebsenssesssnensnesins 487,324 500,000 2,799
60367  AA 9 |Ministry Brands LLC Delayed Draw TL Nt 5 11/03/2017........ DITBCE. ..cev ettt ettt s et a et et s st s et et s s s aen s eaetens | eesetetesnsetesisaetetes s etesenseaetennaeaesenantes | ebeseneaesesinietenas 312,306 312,306
60367  AA 9 |Ministry Brands LLC Delayed Draw TL Nt 6. 11/30/2017. Tax Free Exchange 183,224 183,224
60367*  AA 9 |Ministry Brands LLC Delayed Draw TL Nt 1 08/23/2017. AXENENE. ...t 833,278 833,278
60367  AA 9 |Ministry Brands LLC Delayed Draw TL Nt 2 09/20/2017. Direct 191,181 191,181
60367  AA 9 |Ministry Brands LLC Delayed Draw TL Nt 4, 11/01/2017.. Direct 738,621 738,621
615369 AC 9 |Moodys Corp SrNt 4.875% 02/15/24. 08/16/2017. Bank of AMErica BISD DEAIET............ccuueverrereerrieerieriesiseessesssessesssesssssesesssssssessenssesens 7,780,010 7,000,000 5,688
617446 7X 1 |Morgan Stanley Dean Witter Sub Nt 12/19/2017 Stifel Nicolaus & Co INC..........ccccuuerivriierirerinnas 5,466,900 5,000,000 18,750
61746B  DZ 6 |Morgan Stanley SrNt 3.875% 01/27/26 12/06/2017.. Colonial County Mutual 781,831 750,000 10,414
61761Q  AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-C8.........c.couuurrimririreirieiiniiiesieesseessesssssessssesssssnee | eesossisesssnns 12/18/2017 THIHOIGINGS INCevvvvvvririti i 1,004,232 1,000,000 [ cvoovermrereirieiierieeieeisnie 1,275
63636# AA 4 |National Hockey League Sr Nt Ser A. 08/10/2017 CHlIGIOUD. ... v eees 6,000,000 6,000,000
63655@ AA 2 |National Intergovernmental Co New Term L 09/01/2017.. 1,006,469 1,021,796
63655@ AC 8 |National Intergovernmental Co Reallocate............oevceeevieririenereecineinns 09/01/2017 2,041,285 2,072,371
637432 ND 3 |National Rural Utilities Coop Sr Nt 12/18/2017 Allied Hidgs DE 995,305 1,000,000 | .eoovereermeieieiierieeieeieens 11,163
64130H  AA 9 | Neuberger Berman CLO Ltd CLO Ser 2017-24 03/31/2017.. Wells Fargo Securities LLC 6,000,000 6,000,000
64829H AD 9 |New Residential Mtg Ln Tr RMBS Ser 2016- 12/14/2017 JP MOrgan SECUMHES LLC...........cvuuriririiaeiieiieeiscisesiss st 5,913,947 5,852,676 8,982
64830B  AA 5 | New Residential Mtg Ln Tr RMBS Ser 2017-. 10/10/2017 Credit SUiSse SECUMtIES LLC........ovviirriirieisisceiesiseiessiss s 9,789,606 9,470,120 43,142
65339K AT 7 |Nextera Energy Capital Sr Nt 08/10/2017.. Morgan Stanley & Co LLC 6,735,460 6,500,000 66,415
65473Q  BE 2 |NiSource Finance Corp Sr Nt 08/09/2017. VAMOUS. ..ot 5,101,630 5,000,000 36,790
655044  AH 8 |Noble Energy Inc Sr Nt 04/20/2017. VATHOUS ..o ee e s ee e e s es e ee e ee s s s e ee s ees e ee e eeseeeseeeseesseeeseaeene 9,397,473 9,250,000 137,908
666807  BE 1 |Northrop Grumman Corp Sr Nt 12/18/2017.. NW Insurance Co. of Florida 1,530,012 1,500,000 .13,563
67575N  AY 9 | Ocwen Master Adv Rec Tr LBASS Ser 2017-T 09/08/2017. Credit SUISSE SECUMHES LLC.......cvuurvvreereireriseieieeiee e 3,499,998 3,500,000
682134  AC 5 | Omnicom Group Inc Nt  4.450% 08/15/20 12/06/2017 Colonial County MULUL..........c.evrrevmrirrireririsriersisssse s 1,050,605 1,000,000 | oo 13,721
68217F  AA 0 | Omnicom Group Inc Sr Nt 07/19/2017. JP MOrgan SECUMHES LLC..........uevurrererurinirieriesiseesesisssie s sssssssess st 3,549,070 3,500,000 34,650
69362B  AY 8 |PSEG Power LLC SrNt 4.150% 09/15/21 12/18/2017........ AllIEA HIAGS DE........ouiieiieireiiieiie ettt | sebessssessess s assss bbbt ssssssenns | aessensienns 1,041,490 1,000,000 [ ..oovernrerrnirrieieriereeeieens 10,721
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL Ser A 06/27/2017. MESIFOW FINANCIAL INC......vvveveieaieiiieiieeii bbb | sosestsesisees s sssss st sssnsnsentenes | eeenes 18,813,113 | oo 18,673,065
70325E  AC 4 |Pathway Partners Vet Mgmt LLC Term Ln Nt.... 1112412017, DIrECE. ...t 46,436 46,436
70325 AC 4 |Pathway Partners Vet Mgmt LLC Term Ln Nt.... 12/29/2017........ TaX FIEE EXCNANGE........ceveeeeceeeeceecee et ses st ses s s ssssssssssassnsans | snsissasssssssasssssssessssessesessasssssesssssnsnen 74,224 74,224
70325E  AC 4 |Pathway Partners Vet Mgmt LLC Term Ln Nt.... 10/26/2017 DIFECE. ... 2,841,540 2,882,840
713448  CY 2 |PepsicoInc SrNt 3.500% 07/17/25 12/18/2017 Allied Hidgs DE 1,035,682 1,000,000 | .ooovermermrimeinerierieeeieeieens 14,681
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt. 02/17/2017........ CHIGIOUP. ..ottt | etes bbb | i 999,867 992,424
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt 01/27/12017 TaX FIEE EXCRANGE. .....ccvieieiceceic ettt senns | aseesesassessesssessessessseensessessssnsensessesanss | eevsias 12,952,820 | ..o 12,869,017
720198  AD 2 |Piedmont Operating Partnership Sr Nt 07/18/2017. Morgan Stanley & CO LLC..........uiiieiiiiiiiicie s | seesiiesesnes bbb ssssienes | sriesiienes 1,563,495 1,500,000 23,363
72584D  AD 6 | Yum Brands New Term LN B NE 1. ....cciiiiiiieeiscseriesiessesisesssesssssssessessssessessssssnenss. | nevesnessissens 03/21/2017........ TAX FIEE EXCRANGE. ....vvuvvreirceeiieriieieet sttt | eeesess bbbt ns st | eninseenas 6,389,863 6,418,994 2,623
73744G  AJ 1 |Post Holdings Inc Series A INCrEMENtal T........cccviuiiiriiiiiiiieisieesissiesies s ensees 10/19/2017. VMIOUS. ...ttt bbbt bbbt b et ss st nns | ebsessnsensessesnsen s st et st s b s st nsesnnas | beriens 21,109,794 | oo 21,055,641
74005P BN 3 |Praxair Inc SrNt 2.650% 02/05/25 12/18/2017 THIEHOIGINGS INCevvvvvvirrieiii ittt | eeesees s st s st ensssenas | sbressssessensnesans 248,649 250,000 2,448
74113Y  AC 8 |Prestige Auto Rec Tr LBASS Ser 2017-1AC 08/16/2017........ JP MOrgan SECUMHES LLC..........coueiiiiiiiiiiiciei e | eresrssssies s | oriens 19,998,822 | ..ccvovvrianes 20,000,000
74256L AU 3 | Principal LFE GLB FNA 11 Nt.......cvuiiriiieeiiiiieiiesieceseesssise s sssssssessessesssssssssensses | aessssssnessnens 08/17/2017. VIHOUS. ... 1,905,147 1,900,000 | ..oovernerrrireinerierieeeeeieens 18,658
742718 EV 7 |Procter & Gamble Co Sr Nt 08/09/2017. JP Morgan SeCUrities LLC..........cc.oiuiiiiiiiciieciinssisesi s 9,979,300 | ..oveviiiininnei 10,000,000
74966F  AJ 2 |RP Crown Parent New Term Ln Nt 1 10/20/2017........ TaX FIE@ EXCRANGE. ..o ssies | coressesnes et enienes | eereees 24,705,798 | .o 24,651,000
74966U AP 5 [RPIFinance Trust TEM LN 6 NE 1. ...ooooiiiiiiieeicceeeescee ettt sseesesensaens | eereresennannns 04/17/2017. TaX FIEE EXCRANGE. ... vttt | coressesbne bbbt | erbeees 12,589,297 | oo 12,662,335
756109  AS 3 |Realty Income Corp SrNt........... 05/02/2017 Suntrust RODINSON HUMPIEY INC........covuiviiiriiiiirieicistieieieiseiseeie s seessessesenssssssesssenes | seesesssssssessessssssssesssssssesssssssessessesanss | sesesesnnes 2,841,420 3,000,000 27,500
75973L  AA 6 |Renew LBASS Ser 2017-1A CI A 04/21/2017........ INBEIKIS. .11ttt | Hhiebt ettt | sbseesienes 4,026,216 4,027,278
774341 AH 4 | ROCKWEI COllINS SINL......cooivreeriiieiiisrieeiereseisi st ssssnsensensenssne | cevenssaneninens 03/28/2017........ Wells Fargo SECUMLIES LLC..........cvuueririeiieireireiieiieseeees s ssessesesesssssssessessesssesesne | sessssssesssesssessssssssssssssssesssessssssssssenns | seessssenes 3,997,320 4,000,000
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78411E  AC 2 | SCSG EA Acquisition Co INC INItial TEM........ccvvievririiiernriseersieiesisissesse e sssesssssssesessessne | nevssesssssnnens 09/14/2017........ DITBCL. ...ttt sttt sttt s et n et n et en et et en s tenntetetens | eereteterentesen s et et s naesesnaetetennenseninaeaes | eeeresirans 2,937,317 2,952,078
785592  AS 5 |Sabine Pass Liquefaction 15t LIEN Ni.........ccooireirireircrieereseeeseeseeeeseiseeeesesesseeeessssenns | covesesnsensnens 05/11/2017........ TaX FIEE EXCRANGE. ... ...ceeeeecici ettt snsessesessnns | creesetassessesseesssssesessssessesssesesessessenanes | sesesessnes 3,346,834 3,300,000 25,667
785592 AV 8 | Sabine Pass Liquefaction 15t LIEN Nt...........cccviiiiiiniiiceiisesseesesiseeessssssssessens | rensseeensnns 05/11/2017 Tax Free Exchange 2,056,881 1,900,000 | cooovorvereiieieee e 40,619
79546V A* 7 |Sally Beauty Holdings Term Ln B-1 Nt 1......cooviriiirerecceercreeeees 08/30/2017 JP MOrgan SECUMHES LLC........ccvuireeeireei ettt eneees 5,614,230 5,586,298
81211K  AX 8 |Sealed Air Corp Sr Nt 5.500% 09/15/25.........coooeviriiiiriiiissicriernissieies i 03/14/2017........ Nomura SECUtIES INt LLC............viiiiiiiiieiiiiiciesi s | seesiene s ssssienes | svissiienes 6,841,250 6,500,000 1,986
816851  BA 6 |Sempra Energy SrNt 3.250% 06/15/27 06/06/2017. CHIGIOUD. ..o 9,969,400 | ..ovorverrireerrierienies 10,000,000
81726)  AE 1 |Sensata Technologies New 1st Lien Term L. s 11/07/2017 Tax Free Exchange 9,281,789 9,323,658
81760H  AE 2 | ServiceMaster Co Term Ln C NE 1o 07/06/2017 JP MOrgan SECUMHES LLC........ccvuireeireeiceieeees ettt eneeen 3,600,474 3,572,932
83379#  AB 1 |Sodexo Inc Gtd Sr Nt Ser B 04/03/2017.. Stonecastle Securities LLC 8,232,080 8,000,000 22,169
835788 AJ 2 | Sophia LP New Term Ln Nt 1........ocviiiieieeiscseesseses e 03/31/2017. TaX FIEE EXCRANGE. ....vvuvireireericiieti ettt | eessnssssssee st ssn st enssenenns | eeenas 26,131,803 | .o 26,219,011
83612M  AF 4 | Soundview Home Eq Loan Tr RMBS Ser 2006- 06/08/2017 NOMUIA SECUMHES INH LLC.......ovieieiiesieicee ettt ss et ssensens | eesessssssessesssssnsessesssssnsessessnssnsessessnsns | sevenes 24,348,460 | ........cc.... 25,041,000 16,435
84611@ AB 9 | Sovos Compliance LLC AddIIONAl TEMM LN.......c.ovvireririnirrieisirseie s snsesssensans 08/31/2017.. Tax Free Exchange 4,111,412 4,196,783
84611@ AC 7 |Sovos Compliance LLC New Additional Tem..........ccccoucuemiicniiiciiiiiniicnniiniins 08/04/2017. Guggenheim Securities LLC................... 784,965 790,334
86074Q AM 4 | Stillwater Mining Co Sr Nt 06/20/2017. Direct 272,096 275,000
86074Q AN 2 |Stillwater Mining Co Sr Nt 06/20/2017.. 1,206,735 1,225,000
86738  AA 6 |Sigma Electric Manufact Corp Term Ln A-1 10/31/2017. 3,196,989 3,262,500
87305 CH 2 |TTXCoSrNt 3.600% 01/15/25. 12/18/2017 NW Insurance Co. of Florida 1,775,148 1,750,000 26,775
883556  BX 9 | Thermo Fisher Scientific Inc Sr Nt .| 08/10/2017.. JP Morgan Securities LLC 4,963,150 5,000,000
88632N  AJ 9 |Tibco Software Inc New Term Ln B Nt 1 07/28/2017 Tax Free Exchange 14,374,792 | oo 14,589,469
88642R  AA 7 | Tidewater Inc 1st Lien Sr Sec Nt 07/31/2017 Taxable Exchange 2,207,588 1,755,752
89236T DP 7 |Toyota Motor Credit Corp Sr Nt .| 01/04/2017.. Citigroup 9,986,500 10,000,000
89416F AP 2 |Travel Leaders Group LLC Term Ln Nt 1............. 09/06/2017. Morgan Stanley & Co LLC 1,488,769 1,492,500
902494  BC 6 |Tyson Foods INC St Nt 3.550% 0B/02/27..........ccoremermrreneereriesisseisesissssessesssseesssssssssssssessnas | sevsssnessnns 05/23/2017. Morgan Stanley & Co LLC 5,989,980 6,000,000
90276C  AE 1 | UBS Commercial Mtg Tr CMBS Ser 2017-C2 C. 07/31/2017.. UBS Warburg London 8,342,874 8,100,000 12,553
90276E  AE 7 |UBS Commercial Mtg Tr CMBS Ser 2017-C1 C.... 05/31/2017. UBS FiNaANCIal SEIVICES INC......vuuvvrrirciriisiie ittt 26,984,381 | ..cocovvvenee. 26,200,000 27,699
90290M  AB 7 |US Foods Inc SrNt 5.875% 06/15/24 03/29/2017. Deutsche Bank Capital..... 3,380,000 3,250,000 57,281
90346Y  AE 9 |US Shipping Corp Term Ln B2 Nt 2........cccvvevvcrenivnerinns 01/31/2017. Tax Free Exchange. 749,878 751,067
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1 12/12/2017......... VIHOUS 11t st | Hesren bbbttt ntes | ersenienens 7,677,451
904764  AX 5 [Unilever Cap Corp St NL........oiirireicirce ettt st sssensesns | cresssenssessens 05/02/2017 Morgan StaNIEY & CO LLC ...t ssss et sssssesns | aesessesssssessessssessessssssessessessssessessnsnns | seseees 11,880,840
906548 CM 2 | Union Elec Co SrNt 2.950% 06/15/27 06/07/2017. VIIOUS. ..ot bbbttt | ebbsebsee b s s et s bbbt ens | sessnsb sttt 9,986,925 .
91159H  HN 3 {US Bancorp St MT Nt 2.375% 07/22/28...........ocvuevereeeeisienerineriesiseesssessssssssssessessssssssssssses | nevessessassens 12/18/2017........ ATIEA HIAGS DE.......oooieiiieieiseieeete ettt | eebsessess st nnbnns | reesesbnesssnienes 948,058 1,000,000 9,632
913017  CN 7 |United Technologies Corp Sr Nt... 05/01/2017. CHIGIOUP....vveveiiii s 9,979,200 | oooovvieinneise 10,000,000
92826C AC 6 |Visalnc SrNt 2.800% 12/14/22 12/18/2017 Allied Hidgs DE 2,021,510 2,000,000 622
928432  A* 4 |Visual Edge Technology Inc Term Ln Nt 1 08/31/2017........ ANENE. ... | et | i 6,342,813 6,500,000
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... 09/29/2017 Direct 1,000,000 1,000,000
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw... 10/31/2017 Direct 891,000 900,000
928432 A@ 2 |Visual Edge Technology Inc Delayed Draw.............. et 11/30/2017........ DIFECL ..ttt st nas | eeretensess et st e st e et sttt sse st ennennens | essessiansesnenees 594,000 600,000
92939K  AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2..........covvuiiriiiinriirisisissiersssssiessessssisessessssenes | nevsnesonesnnin 05/04/2017. Goldman Sachs & COMPANY..........c.vuriiirririreisieiersi bbb 1,304,543 1,260,000 505
9497EN  AE 3 |Wells Fargo Home Eq Tr RMBS Ser 2005-3 C 12/18/2017 Allied Hidgs DE 1,945,570 2,000,000 2,503
94988M  AA 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT 12/18/2017........ AIEA HIAGS DE........cooioiiiriiiiiie ettt sires | bnesess b s s s bbbt nnsenies | ersessnsine 1,026,085 1,000,000 [ cvoovereereirieiierieseeeineis 1,674
94989  AZ 9 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2 04/04/2017. DEULSCNE BANK CAPItAL..........cvvreeueeeiirerieieeises ettt ssensnas | sosesssessssssssssssss st ssssssssensenes | soeees 11,952,096 | cooovenrrrcrienieeeeeieinne 11,630,000 6,862
95000J AW 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC 12/18/2017 AllIed HIAGS DE........ooiiiiiiiiciiei bbb | sobesbis bbb | e 718,112 700,000 1,152
95001M  AG 5 |Wells Fargo Comm Mtg Tr CMBS Ser 2017-RC........ocuueviririerieinireriesiesessessssssssssessesssssennee | eesssssnerinens 06/27/2017........ Wells Fargo SECUNMHIES LLC..........cvuuervrieieeieireiieriesseeeseessssse st ssssssssessesssssssne | sessssssesssesssesssssssssssssssesssessssssssssenss | seesssssnes 4,480,182 4,350,000 5,314
000000 00 O |Array Canada Inc Term Ln Nt 1 A 07/11/2017 UBS Financial Services Inc 1,665,321 1,682,143
000000 00 O |Burger King Term Ln B3 Nt 2 A 04/13/2017 JP Morgan Securities LLC 4,393,905 4,404,918
000000 00 0 |Burger King Term Ln B3Nt 2......ccvviiviiiiiieieeensnesnnes A 06/30/2017........ TaX FIEE EXCRANGE. .. ... cveivirieiit sttt | cbress bbb entnnes | erbeees 17,397,475 | oo 17,402,883 5,480
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000000 00 O |Burger King Term Ln B3 Nt 1.......cccovvvmrimiieriirinriieinniesienisenns A 04/13/2017........ JP MOrgan SECUMHES LLC...........ovuuriiiiiiiiiiiiiiieriesi it essssssnes | eressssesssasssiessesssssssensssssisessessenenns | oesesesesas 3,016,633 3,024,194
000000 00 O [Burger King Term Ln B3 NE1......cooviiriererceeseeeeeeereeseeeeeees A 02/17/2017........ TaX FIEE EXCRANGE. .. .v.ceieieiceceice ettt esnesesenns | cressesnssnssesssesssssseesesessessessesssessessenanes | eeveen 11,002,783 | oo 10,995,712
000000 00 O |RegentPurchaser Inv (RGL) New Term Ln N... A 12/29/2017 Interest Capitalization..................... 9,008
000000 00 O [RegentPurchaser Inv (RGL) New Term Ln N... A 1212112017, Taxable Exchange 2,303,750 4,503,892
00908P  AA 5 | Air Canada LBASS EETC Ser 2017-1AA A 12/07/2017........ Credit SUISSE SECUMHES LLC........uviiireriiicieniieiie s sssessssssnses | coressesssssesssss st sssessessssssensesses | sessesseses 1,000,000 1,000,000
00908P  AB 3 |Air Canada LBASS PTT Ser 2017-1A A 12/07/2017 Credit Suisse Securities LLC 1,000,000 1,000,000
009090  AB 7 |Air Canada LBASS EETC Ser 2015-1B........ccovuririrririierierisiesissssissssssssssssessessssessssssssessenes A, 04/04/2017 Citigroup 3,376,290 3,419,028 8,096
066800  AE 3 |Banro Corporation 2nd Lien Nt.. A 04/15/2017 Taxable Exchange 1,600,647 1,725,000
136385 AW 1 | Canadian Natural Resources Sr Nt A 05/23/2017.. JP Morgan Securities LLC 8,986,770 9,000,000
136385  AX 9 | Canadian Natural Resources Sr Nt A 05/24/2017 VAMHOUS. ...t 13,508,115 | oo 13,500,000
335934  AK 1 |First Quantum Minerals LTD Sr Nt A 03/24/2017 212,850 215,000 303
335934 AL 9 |First Quantum Minerals LTD Sr Nt A 05/30/2017.. 2,167,129 2,170,000 25,981
000000 00 O |Liquid Telecom Finance SEC Ni........ccoveeerrivieenrinereeniirererineines [N 12/04/2017 2,156,756 2,050,000 58,890
000000 00 O |Puma International Finance Sr Nt 10/03/2017 1,250,000 1,250,000
000000 00 O |Millicom Intl Cellular Sr Nt 12/06/2017.. 662,528 629,000 8,647
02034#  AA 0 |MISYS (Aimonde Inc) Term Ln Nt 1 06/15/2017 Morgan Stanley & CO LLC..........cciiiiiisieeicseee s sisnineses | rereesissssesiess st ssssessensnes | erenes 13,275,083 | ..ooovveereierereeenis 13,300,000
05462G  AJ 3 |Axtel SABde CV SrNt 6.375% 11/14/24 11/09/2017 DIFECE...evvei e 1,025,000 1,025,000
05565Q  DF 2 | BP Capital Markets PLC Sr Nt... . |D. 04/10/2017.. Wells Fargo Securities LLC 1,934,340 2,000,000 14,582
05565Q DH 8 |BP Capital Markets PLC Nt 04/18/2017. CHIGIOUD...... v 2,590,325 2,500,000 36,971
05565Q DM 7 |BP Capital Markets PLC Sr Nt 04/13/2017. Morgan Stanley & Co LLC 2,548,475 2,500,000 16,196
067316  AD 1 |BacardiLTD SrNt 2.750% 07/15/26 12/18/2017.. NW Insurance Co. of Florida 1,442,846 1,500,000 17,531
067687  AC 7 |Barminco Finance Pty LTD Secured Nt 04/18/2017 500,000 500,000
12517M  AA 0 | Cemig Geracao e Transmissao SA Sr Nt 11/30/2017. 567,772 575,000
139612 AE 5 |Capex SA SrNt 6.875% 05/15/24 D. 05/10/2017.. Direct. 500,000 500,000
15238X  AB 5 |Central American Bottling Corp Sr Nt 10/11/2017 Direct 1,246,438 1,175,000 22,365
20445P  AE 5 |Cia Latino Americana Sr Nt 02/06/2017. 813,285 825,000 4,354
22113A  AA 3 |Cosan Ltd SrNt 5.950% 09/20/24 09/13/2017 850,000 850,000
232553  AA 5 |Cydsa SAB de CV SrNt 6.250% 10/04/27 10/11/2017........ DIFBCE. .| bt | e 985,452 1,000,000 430
25152E DT 6 | Deutsche Bank AG London Sr Unsecured Nt. 07/19/2017. DIrECE.....eiveeecceeeceee s 3,300,000 3,300,000
25156P  AY 9 |Deutsche Telekom Nt 2.820% 01/19/22 01/09/2017. Morgan Stanley & Co LLC 9,999,500 | ..o 10,000,000
25156P  BA 0 |Deutsche Telekom Nt 3.600% 01/19/27 Deveeieene 01/09/2017........ Morgan Stanley & CO LLC..........cciiieiiiieieiceie et sensseres | sereessstesesie st ess s sseensenenes | cenieeianes 8,988,750 9,000,000
37255B  AA 7 |Geopark Ltd 1st Lien Nt 09/25/2017. Direct 1,475,000 1,475,000 217
40052C  AC 0 |Grupo Kuo SAB De CV Sr Nt 06/29/2017. 1,300,000 1,300,000
423012 AF 0 |Heineken NV SrNt 3.500% 01/29/28, 08/03/2017........ Jefferies & COMPANY INC......vuvviiriiirii s | ceressessssssessssb st ssssensenses | oessensnenes 5,142,800 5,000,000 4,375
456837  AG 8 |ING Groep NV SrNt 3.150% 03/29/22 03/21/2017 JP MOrgan SECUMHES LLC.........cvueiuriiiierieiicieeirei s ssnes | ceressssnssesie s essessssesessessesssenienes | eeveees 14,971,050 | oo 15,000,000
482637 AB 1 |KOKS OAO SrNt 7.500% 05/04/22 04/26/2017. DIFECL. ..ot | st | sbiesienes 1,625,000 1,625,000
49835L  AB 7 |Klabin Finance SA Sr Nt 09/12/2017........ DIFBCE. ...ttt | ebeen ittt | eererieni e enres 546,777 550,000
566067  AA 2 |Marble Il Pte Ltd Sec Nt.......ccccoevevvivcrieiin. 06/13/2017. 800,000 800,000
59284B  AF 5 | Mexichem SAB DE CV Sr Nt 09/27/2017 322,355 325,000
71647N  AS 8 |Petrobras Global Finance Sr Nt 05/15/2017........ DIFBOL. ...ttt sttt s st n ettt s st n st et es s tennseaetens | eereteserntetes s eteten st etesssetetenneetesenanaes | eeererirans 1,919,333 1,775,000 | oo 37,131
71647TN AW 9 | Petrobras Global Finance Sr Nt 09/18/2017 Direct 575,000 575,000
71675M  AA 4 | Petropaviovsk 2016 Sr Nt......... 11/07/2017 Direct 1,400,000 1,400,000
902133 AR 8 | Tyco Electronics Group Sr Nt Do 08/01/2017........ VBHOUS. ...ttt es s s et sr e es et sne et esas | etarenesenset et et ene s e esesn s e s st ennennanns | sreeeeneans 7,673,294 7,400,000 | oo 1,744
90352  AE 3 |UBS Grp Fdg Switzerland Sr Nt.. 08/07/2017. UBS FINANCIal SEIVICES INC........vovvcvvieceiicieee ettt sae st senssesssesssaess | oesetesesessesesissssesesssssessssesesasnsesssinsnans | evesens 13,999,582 | oeovvieeeeeees 14,000,000
984245 AR 1 |YPF Sociedad Anonima Sr Nt . 12/07/2017 DIFBCE. ..ttt | bt enines | eniernes 1,725,000 1,725,000
A3158#  AB 5 |Hofer Financial Services GmbH Sr Nt Ser. [ 07/25/2017........ JP MOrgan SECUMHES LLC..........coueiiiiiiiiiiiciei e | eressssssia s ssiessessseniens | onieas 18,000,000 | ..o 18,000,000
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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
A3158#  AC 3 |Hofer Financial Services GMbH St Nt Ser........c.covvevimiiniiinniiniieiiecisnsnseiesssssenssnisnies | Do 07/25/2017........ JP MOrgan SECUMHES LLC..........cvuuviriiiiiiiiiiiieiei i enessssnes | eresssssssisss st sssessenssenesns | ovions 23,000,000 | ..cooovvrrnen 23,000,000
G42045  AB 3 | Grupo Aval Ltd SrNt  4.750% 09/26/22...........ccovvvvvveirirerneiriiernnineirerseisseeseseresesesssensssssnsesnns. | Daverereenins 05/24/12017........ DIFBCE. ..ttt | ereees et enines | renieerenes 1,090,588 1,075,000 9,078
G6093#  AA 2 | AptarGroup UK Holdings Ltd Sr Nt SErD.........ccoviuirvinireriinssineisinsersssesesesisseesssssssssnnens | Buvenevieinns 07/19/2017 Bank of America BISD Dealer 8,060,500 8,060,500
G6093# AB 0 |AptarGroup UK Holdings Ltd Sr Nt Ser E 07/19/2017 Bank of America BISD Dealer. 9,212,000 9,212,000
G6764#  AA 0 |Omega Leasing Ltd SrINESEr 9.......c.ciiiiiniiirinieeessscessissessssssensessssssssenesssssenss | Doveeerernnes 04/12/2017........ Bank of AMEriCa BISD DBAIET.............c.cveueviceiieiieeieieseeeceeieeieee e vesseeiesesesesesessssssesssesennees | oeretesesssesesissssesessssssssssssesesssessssssnaes | evevens 18,947,368 | .ecvveeeeeeeeeees 18,947,368
G91235  AB 0 | Tullow Oil Plc Sr Nt 6.250% 04/15/22.... 10/26/2017 Direct 673,313 675,000 1,758
L33634 AP 8 |Evraz Group SA SrNt 6.500% 04/22/20 05/24/2017. Direct 1,649,200 1,550,000 | ©.oooveieireriieeieeeenes 10,635
L6388G  AB 6 | Millicom Intl Cellular Sr Nt. 1211212017 Direct 875,031 875,000 8,624
P19189  AC 6 |Camposol SA 1stLien 10.500% 07/15/21..........ccovvuriiiimiiriiiiinicsissiiessss s 02/16/2017.. Direct. 773,300 740,000 7,986
P7700W  CG 3 | Grupo Famsa SA de CV Sr Nt 03/07/2017 212,500 250,000
Y57657  AA 9 |Marble Il Pte Ltd Sec Nt......cc.ccccoveviiniiiiiicnnianas 11/114/2017.. 868,844 850,000
3899999. Total - Bonds - Industrial and Miscellaneous 1,764,287,504 1,761,349,443
8399997. Total - Bonds - Part 3, 2,162,590,330 2,156,635,046
8399998. Total - Bonds - Summary Item from Part 5....... ...306,163,160 335,455,552 272,075
8399999. Total - Bonds 2,468,753,490 2,492,090,598 ..4,382,616
Common Stocks - Industrial and Miscell
31340# 00 1 |Federal Home Loan Bank Com CI B 08/16/2017. DIFBCE. ..ttt | ebenes e 200.000 ....20,000 XXX
69120# 10 6 | Owl Rock Capital Corp Com 06/09/2017.. Direct 857,410.830 12,852,103 XXX
88642R 10 9 |Tidewater Inc Com 07/31/2017. Taxable EXCRANGE. ..ottt ssennns | eesessesss st sttt naes 137,584.000 XXX
88642R 13 3 | Tidewater Inc Warrants (Exp 7/31/42) .| 07/31/2017. Taxable Exchange ...5,384.000 XXX
066800 95 4 |Banro Corporation Com (CAD) .| 05/31/2017.. Tax Free Exchange .99,207.000 XXX
000000 00 0 |Regent Purchaser Inv (RGL) Com.......c.cccevrnrenncs 12/21/2017 Taxable Exchange .1,396,207.000 XXX
9099999. Total - CommOon StOCKS - INAUSIAl ANA MISCEIBMEOUS. ... cuiuuietesers st tisste sttt ee et ene s st ehs st b ste £ EoeesseeseeseeEeEE e EseE 8oL E s R £EE o888 b8 £EE £ E 8L E R £EE 48 HEE 1 b oEE 88 E 8L E £ EE4EE 81 E 4L E£E £ L8 E 4L E £ b4 EE L E 1L LE L E b s EeEbeEh | fE1eEEseE e enE R bbbt XXX 0
Common Stocks - Parent, Subsidiaries and Affiliates
63861* 11 4 | Nationwide Agribusiness Ins Co Com 04/30/2017........ Capital Contribution...........cc.cccovueeee XXX
68220# 10 7 | On Your Side NW Ins AGENCY INC COM......cvuirrireirririireiresisireeinieesssisessesssnenes 10/30/2017 Capital Contribution.............cco.vvvue XXX
92624# 10 9 | Victoria National Ins Co Com 09/28/2017. Victoria Fire & Cas. Affiliae. .......ccovuririiireinisierssr s XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and AfIlIBEES. ... et XXX 0
Common Stocks - Mutual Funds
63867N 21 6 | Nationwide Dest 2055-C (SEE).........uvrvrrrereriirriririerniseieresissessssssesensenes 12/20/2017........ DIFECE.. v 47.620 XXX
63867N 50 5 | Nationwide Dest 2010-INS SVC (Seed). 12/20/2017........ DIFECE....vtvei e 77.370 XXX
63867R 50 6 | Nationwide Bd Fd-R (Seed) 12/29/2017 2.730 XXX
63867R 61 3 | Nationwide Fd-R (Seed) 12/18/2017 17.560 XXX
63868B 86 4 |Nationwide Bailrd Cog Val Fd Inst (SEE).......overriiermririieierniseierssesenies 12/18/2017........ DIFECE. ..ttt | eebner et 111.070 XXX
63868C 77 1 |Nationwide Ziegler WI TxEx Fd Inst (Seed.... 12/29/2017. Direct 31.300 |.... XXX
63868M 32 4 |Nationwide Var Ins Tr Loring Ward Mod Fd... 12/15/2017 DITBCE. ...ttt a ettt ettt st et n ettt st senntetetens | ebeversesesessietes st et es s aetanan 3,496.320 | oo 44172 XXX
63868M 34 0 | Nationwide Var Ins Tr Loring Ward Cap Ap........ 12/15/2017........ DITECR, ettt ettt s ettt ettt ns st et enternne | eheniessesantessesetintantenneaneees 3,526.240 | oo 45,285 XXX
9299999. Total - Common Stocks - MUtUal FUNGS.............iiiiiiiiiei s 93,034 XXX 0
9799997. Total - Common Stocks - Part 3 . 141,956,901 XXX 0
9799998. Total - CommON Stocks = SUMMANY HEM fTOM PAI 5. ..ttt es e foeeseee o888 s 0 8081088088848 88406818 E 8448108 £E 1L E 8084881 EE 80 E 4818841108 £E 8481081084 E L1 £ 8004084148080 E L E o0 b Ebe0he | L41ehseebeeE s s e b en bbbt en st | foentessssesantsesen s sen s s 1,288,996 XXX
9799999. Total - Common Stocks.........cvvverenrines ...143,245,897 XXX 0
9899999. Total - Preferred and Common Stocks ...143,245,897 XXX 0
9999999. Total - Bonds, Preferred aNd COMMON SEOCKS...............euiiiiireiiiiieieiietieriieeie ettt nes etesessees s es s s s e st es e et s s e st e R ee e bt eL et e e st e Rt eL R Eeee e e s EEee s e e L et ettt et enintare | Lietiatesesseesrases e s nssaes e seesieseessesennees | coresiessnesenisesinnsnensesen 2,611,999,387 XXX | e 4,382,616
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

4] 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
Bonds - U.S. Government
137001 AA 1 |Canal Barge Inc US Govt Gtd Title XI Nt................ .. | 04/01/2017. | Redemption ~ 100.0000...........ooovmmmmreee | O — 5,000 5.050 ..5,015 (15) (15) 0 { s 180 | 04/01/2018.
36202C 4P 5 | GNMA Pool #2630 6.500% 08/20/28 .| 12101/2017. | Paydown... 1,766 1,750 (69) 0 57 | 08/20/2028.
36217D M5 0 | GNMA Pool #190380 7.500% 06/15/17.... .| 04/01/2017. | Paydown... B 187 186 0 3 | 06/15/2017.
36218C HY 4 |GNMA Pool #218147 8.500% 05/15/17 .| 05/01/2017. | Paydown... 1,309 | 1,309 1,302 ..1,304 5 ..1,309 0 05/15/2017.
38377N N7 5 [GNMAREMIC Ser 2010-164 Cl BD o [ [ 1210172017, | PaydOWN......ovoovvveevvniiseviisssssiiisssnnns | 3,521,189 | ....... 3,521,189 | ....... 3,476,227 3,504,709 3,521,189 0 09/20/2037.
38377U PV 4 | GNMAREMIC Ser2011-34 CIPB....occccoccrrsrrere | 12/01/2017. | Paydown 1,872,162 | ...... 1,872,162 | ....... 1,808,132 | .......... 1,851,581 1,872,162 0 08/20/2039.
38377W WS 9 | GNMA REMIC Ser 2011-82 CI LP .| 03/01/2017. | Paydown... 810,405 | ......... 810,405 | ... 826,360 809,828 ...810,405 0 02/20/2037.
38377X NE 8 | GNMA REMIC Ser2011-112 CI GN.... .| 07/01/2017. | Paydown... 2,391,342 2,391,342 | ......2,381,648 2,388,070 2,391,342 0 11/20/2036.
455780 AG 1 |Indonesia (Republic of) AID Sr N.... .| 12101/2017. | Redemption ~ 100.0000.. 100,000 | oo 100,000 | oo 109,000 103,032 0 06/01/2021.
491798 AA 2 |Kenya (Republic of) AID Sr Nt .| 10/15/2017. | Redemption ~ 100.0000.. 7,647 | ........ 17,647 | ........ 128,529 119,483 0 10/15/2018.
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB...... - [12/01/2017. | Paydown.........ooevvvvvnrviiiesssiiniinnans . 548,727 | oo 548,727 | woooo..... 536,685 542,876 0 06/15/2024.
911760 GT 7 |Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z........ .| 12/01/2017. | Paydown... 363,163 363,163 | ..o 373,273 367,314 0 09/15/2025.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ .| 12/01/2017. | Paydown... 410,816 410,816 408,774 409,161 0. 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1...... . [12/01/2017. | Paydown...........ccoovrvinriiriisncsniie . 363,893 363,893 | oo 382,088 372,810 ....363,893 0. 13,039 | 06/15/2028.
912810 FS 2 |U S Treasury 01/15/2026 TIPS.......cccoccccccccvvvnn - | 11/30/2017. | Various.... ...139,161,880 |....100,000,000 |....102,866,038 | ....... 120,359,982 | (16,472,019) ...(16,357,578) N 104,002,403 .| 35,159,477 |...35,159,477 | ..3,383,424 |01/15/2026.
912810 PS 1 |U S Treasury 01/15/2027 TIPS.... | 1112712017. | Barclays Capital INC.......ooovvvovesvessenes | 34,935,766 | .....24,495,000 | ....26,498,794 | ........ 29,942,648 | ..(3,766,968) | ........ (41,596) | coovecccccverns | e (3,808,564) | ..ovvveereeecrcc | e 26,134,085 .| ..8,801,681 |....8,801,681 | ....964,255 |01/15/2027.
912810 PV 4 |U S Treasury 01/15/2028 TIPS - | 1112712017. | Barclays Capital INC.....vveeovveesvvesoeeen | 52,070,150 | ..... 39,500,000 | ..... 38,057,016 | ........ 38,306,258 | ..... (147,614) | ....... 496,959 349345 | oo | oo 38,655,603 .| 13,414,546 |...13,414,546 | ..1,102,906 | 01/15/2028.
912810 QF 8 |U S Treasury 02/15/2040 TIPS.... | 11/30/2017. | Morgan Stanley & COLLC...o.cvevvvsen | L 22,311,015 | ....15,500,000 | ....17,232,074 7,503,450 | .....(280,462) (285,412) . 7,218,038 5,092,977 |....5,092,977 | .....480,866 | 02/15/2040.
912810 QV 3 |U S Treasury 02/15/2042 TIPS.... | 08/29/2017. | Nationwide MutUal Fire.......ooocovesvveesvenc | L 17,622,421 | ..... 15,000,000 | ..... 17,622,421 | ....... 17,565,486 | .....(822,135) (835,269) 17,622,421 | 892,204 | ... 892,204 | ....... 74,111 | 02/15/2042.
912810 RA 8 |U S Treasury 02/15/2043 TIPS.... | 1211212017. | Wells Fargo Securities LLC........cooocoee | ] L 21,528,068 | .....21,000,000 | ....17,246,636 | ........ 18,333,406 | .....(694,521) (585,385) | oo | o 17,748,021 .| 3,780,047 |....3,780,047 | .....184,722 | 02115/2043.
912810 RR 1 |U S Treasury 02/15/2046 TIPS........ccocooomrrvvvernns .. | 03/29/2017. | Nationwide Mutual Fire...........ccoooovrmvmmmrs | 40,640,992 | ..... 36,000,000 | ... 40,640,979 | ......... 40,506,180 | ..... (156,655) ....... (28,164) oon(184,819) | 40,640,979 ..]....319,618 | ... 319,618 | ..... 226,162 | 02/15/2046.
0599999. Total - Bonds - U.S. Government......... ..338,777,812 |...262,002,520 |....270,602,979 | ....... 292,994,529 | (22,340,374) | ...... 663,002 | oveeee 0 |...(21,677,282) | .ccoooooccen 0] ... 272,529,070 | oo 0 | 67,460,550 |...67,460,550 | ..6,654,778 | XXX
Bonds - All Other Government
000000 00 0O |Province of Neuguen Nt 01/20/2017. | DIFECL.......vvvvvvvvvsssssnenesissivsssssssssnsssssii | 1,322,250 | ....... 1,250,000 | ....... 1,281,500 | vovveenenn. 1,281,226 (198) | ooervveeieeeees | eveveeeeeene(198) [ oo | eerereenn 1,281,027 | e | e 41223 | ......... 41,223 | ....... 21,862 | 05/12/2028.
040114 GS 3 |Argentina (Republic of) SrN 02/13/2017. | Direct...... 955,800 | ......... 900,000 | .......... 950,435 | ... 927,500 | 000 29,180 | covvvverrrnnn(493) | oo [ eeeeeennnnnn20,887 [ | e 948,188 | i [ e 7612 | oo 7612 | ....... 21,375 | 04/22/2026.
040114 GS 3 |Argentina (Republic of) Sr Nt... D| 04/18/2017. | Tax Free Exchange..........cccccvuvunriinrinnns 478183 | oo 425,000 | ......... 480,548 X 0 15,583 | 04/22/2026.
74409A AA 7 |Province of Santa Fe SrNt.... - |D| 06/21/2017. | Direct...... 753,000 | .......... 750,000 | .......... 750,000 | oo 705,000 | ........ 45,000 | oo | ceeeeeen 3,000 3,000 29,200 | 11/01/2027.
G1981@ AA 0 |Cayman Islands (Govt of) Gtd Sr Nt.... 12/01/2017. | Redemption ~ 100.0000..........ccevveurrene 712,287 | o 712,287 | ... 712,287 712,287 ..712,287 0. 21,736 | 03/01/2019.
1099999. Total - Bonds - All OEr GOVEMMENL.........cvvvvvvvrvririiisisisisiis ittt ot | 4221520 | ....... 4,037,287 | ....... 4174770 | ........... 4,072,263 | ........ 99,428 | ........ [P [ 087,422 |0 | s 4,169,685 | ..........o.... 0 | 51,835 | ......... 51,835 | ..... 109,756 XXX
Bonds - U.S. States, Territories and Possessions
010410 6E 3 |Alabama St GO Cap Impt Ser D.. o | OBI01/2017. | MUY oo | 2,000,000 | ... 2,000,000 | .. 2,132,064 2,011,886 | .ovvvevivrrriscrs | covees (11,886) | oovovvrrrrres [ v, (11,886) | oo | o 2,000,000 0 [ 40,000 | 06/01/2017.
341150 XN 5 |Florida St GO Dept of Trans.... .. | 07/01/2017. | Redemption ~ 101.0000.. 606,000 | .......... 600,000 636,162 602,348 3,652 (V1 I 31,500 |07/01/2019.
341150 XP 0 |Florida St GO Dept of Trans.... - 07/01/2017. | Redemption  101.0000....oovccvvvemscecee | 1,010,000 | ....... 1,000,000 | ....... 1,017,829 | ..o 1,003,231 6,769 0 52,500 | 07/01/2020.
373384 DS 2 |Georgia St GO SerE  5.000% 08/01/23 .. | 08/01/2017. | Redemption  100.0000..........ccooevemmvrc | 10,000,000 | ... 10,000,000 | ..... 10,527,000 | ......... 10,037,621 | covvvveerecern | oo (37,621) | oo | v, [T A-72) ) [ I 10,000,000 0. 500,000 |08/01/2023.
419791 ZY 7 |Hawaii St GO SerDJ  5.000% 04/01/20.... - | 04101/2017. | Call - 100.0000 900,000 | ......... 900,000 | ......... 966,187 10X RO IO 1 ) | BT I (2,634) ...900,000 0 22,500 | 04/01/2020.
419791 ZZ 4 |Hawaii St GO SerDJ 5.000% 04/01/20 .| 04/01/2017. [ Call  100.0000. 100,000 | .......... 100,000 | .......... 107,354 100,293 (293) ....100,000 0 2,500 | 04/01/2020.
677520 YA 0 |Ohio St GO Infrastructure Impt Ser A.. - 03/01/2017.| Call 100.0000 3,045,000 | ... 3,045,000 | .. 3,158,266 | ......... 3,049,433 (CR5%)) I — 3,045,000 0o 76,125 | 09/01/2021.
677520 YD 4 | Ohio St GO Infrastructure Impt Ser A... - 03/01/2017.{ Call - 100.0000........ovvemsvvvvemsscivveennas | 7,955,000 | ...... 7,955,000 | ...... 8,307,963 | ......... 7,962,348 | covoveveeceeeeccc | oeeeeenns(7,388) | o | TE X)) (S 7,955,000 0 |....198,875 | 09/01/2024.
677520 YE 2 |Ohio St GO Infrastructure Impt Ser A .. 103/01/2017. | Call  100.0000...........ccmssmvveeremsrriissnns | 8,360,000 | ....... 8,360,000 | ....... 8,711,204 8,367,321 | covvveevereceeeeces | eereeeedT,32) | oo | oo 732D) e | v, 8,360,000 0 ... 209,000 | 09/01/2025.
686088 CV 8 | Oregon St GO Dept Admin Svcs Opport Ser.......... | .. | 12/01/2017. | MAHUIIY.........ccccovvvvvenssscsvvnvnneenssssssi | 1,000,000 | ....... 1,000,000 | ....... 1,156,840 | ... 1,020,629 o (20,629) | oo | e 1,000,000 0 ... 50,000 | 12/01/2017.
70914P AT 9 |Pennsylvania St GO First Ser A.........cccocvvvvvrieninne .. [ 11/01/2017. | Redemption ~ 100.0000..........coovvrrvemrena | 11,905,000 | ..... 11,905,000 | ..... 12,049,646 | ........ 11,920,485 IEICTE:1:) ) S R 11,905,000 0 ... 595,250 | 11/01/2025.
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882722 TT 8 |Texas StGOSerB 5.000% 10/0117............. | 10/01/2017. | Maturity. 4,500,000 | ....... 4,500,000 | ....... 4,819,629 | oo 4577732 | o | o (77,732) (T7,732) R [ 4,500,000 0 |....225,000 | 10/01/2017.
917542 QN 5 |Utah StGO SerC  5.000% O7/01M7.cccvvvce -+ | 07/01/2017. | Maturity " | 4,000,000 | ......4,000,000 | .....4481,943 | .......... 4,049,870 | .. O - (49,870) e (49,870) I 4,000,000 0 |....200,000 | 07/01/2017.
93974B N7 3 | Washington St GO Ser A | 07/01/2017. | Redemption  100.0000.......coovesvvcve . | e 9,500,000 | ...... 9,500,000 | ....... 9,517,540 | ..o 9,513,462 [ ovvovvrcrriens | covenn [EXTo7 1 — e (13,462) N [— 9,500,000 0 |....475,000 | 07/01/2020.
956553 XE 6 |West Virginia St GO Unref Ref Infrastruc. .. |..102/13/2017. | Call 100.0000. 3,655,000 | .......3,655,000 | ....... 3,745,099 3,655,000 | ..ovvveerreeres | oo e | e, 0. .3,655,000 0 1,779 | 11/01/2020.
1799999, Total - Bonds - U.S. States, Territories & Possessions. | .....68,536,000 | ....68,520,000 | .....71,334,726 68,774,293 0] .(238,293) | e 0 (238,293) | o0 | 68,536,000 | ... L E— [ E— 0].2,730,029 | XXX
Bonds - U.S. Political Subdivisions of States
074347 TT 2 |Beaufort Cnty SC GO Ref SerB........covvvvsvvens o [ 0210112017 | MBI ..o | 1,135,000 | ....... 1,135,000 | ....... 1,166,985 | ........... 1,136,118 | oo | oo (IR T B [CIREE:)) P B 1,135,000 0 28,375 | 02/01/2017.
123547 2N 0 |Butler Cnty OH GO Ref 5.250% 12/01/26........... - | 11127/2017. | RBC Capital Markets LLC.....ooooveeeccens | L 11,282,739 | ....... 9,350,000 | .....10,804,673 | ......... 10,226,084 | ovvovcersecers | e (66,472) ..(66,472) e 10,159,612 | .ovvrccre 1123127 |...1,123,127 | ....488,148 | 12/01/2026.
145628 VS 9 |Carrolliton TX Fmrs Brh ISD GO Preref Sch........... .. 102/15/2017. | Call  100.0000.............. 2,095,000 | ......2,095,000 | ....... 2,106,029 2,096,258 .(1,258)] . (1,258)]. 2,095,000 0. 47,138 | 02/15/2018.
145628 WD 1 | Carrollton TX Fmrs Brh ISD GO Unref Sch............ - |02/15/2017.| Call  100.0000 . N 2,905,000 | ... 2,905,000 | ... 2,919,353 DX N O IO C I :) | DS (1,638) I — 2,905,000 0 65,363 | 02/15/2018.
158843 TY 8 |Chandler AZ GO Unltd 5.000% 07/01/20............ .. 1 07/01/2017. | Redemption ~ 100.0000..........cccrurvrnnee . . 3,000,000 | ...... 3,000,000 | ...... 3,064,749 | .......... 3,007,349 (7,349) N 3,000,000 0l.. 150,000 | 07/01/2020.
167485 QW 4 |Chicago IL GO Proj & Ref Ser Ao .| 03/03/2017. | Call  100.0000 ) o 5000,000 | ... 5.000,000 5 305 350 5,000,000 1 5.000,000 0| ...168.056 | 01/01/2019.
181059 MM 5 | Clark Cnty NV Sch Dist GO Ltd Tax BIdg S.......... | 12/15/2017. | Redemption 100.0000.. . 9,150,000 | ..... 9,150,000 | ..... 9,440,146 9,228,873 9,150,000 0 |...457,500 | 06/15/2019.
251093 S5 0 |Detroit Mich GO Dist St Aid..........ccccoeveviveriiiirenane ..| 03/01/2017. | Redemption ~ 103.0000.. 7,725,000 | .......7,500,000 | ....... 7,381,050 7,408,101 7,725,000 0. 125,000 | 11/01/2030.
346766 LB 2 |Fort Bend Cnty TX GO RD .| 03/01/2017.| Call  100.0000 2,000,000 | ... 2,000,000 | ...... 2,062,644 2,004,105 | vovvvereeeeerecccc | coveeeeens(8,105) | oo | (4,105) 2,000,000 0 50,000 | 03/01/2019.
412486 2T 8 |Harford Cnty MD GO Cons Pub Impt... - 12/01/2017.| Redemption  100.0000.....oseccevovmseeccce | 5,250,000 | ..... 5,250,000 | ..... 5,414,171 5,297,238 ..(47,238) I 5,250,000 0 |....262,500 | 12/01/2018.
414004 3L 3 |Harris Cnty TX GO Ref Ser C | 08/15/2017. | Maturity. . | ....16,610,000 | .....16,610,000 | .....17,699,616 | ......... 16,691,666 ...(81,666) I 16,610,000 0 |...830,500 | 08/15/2017.
442402 6U 2 |Houston TXISD GO Ref Ser B - | 06/12/2017. 1 Call  100.0000.. N 9,500,000 | ... 9,500,000 | .....10,117,025 | .......... 9,508,294 | .ovvovceveccceens | eeveeres(8,298) | oo | e (8,294) R 9,500,000 0 |...391,875 | 02/15/2020.
442402 6W 8 |Houston TX ISD GO Ref SerB.... - | 06/12/2017. | Call  100.0000...... 10,000,000 | .....10,000,000 | .....10,157,900 | .........10,002,627 (2.627)]. 0,000,000 0 |...412,500 | 02/15/2024.
524786 WA 4 |Lehigh Cnty PA GO SerA... | 06/15/2017. | Tax Free EXChaNge.....c.coovvesssvesseenen | L 11,915,446 | .....11,855,000 | .....12,344,195 | ......... 11,959,327 ..(43,881) 11,915,446 0 |...296,375 | 11/15/2017.
524786 WC 0 |Lehigh Cnty PA GO SerA... <]+ | 11715/2017. | Redemption  100.0000.. | ....12,260,000 | ..... 12,260,000 | ..... 12,636,703 | ......... 12,351,272 ..(91,272) N 12,260,000 0 |....613,000 | 11/15/2019.
592112 JW 7 | Met Govt Nashville & D Cnty GO Ser A Pre........... | .| 05/15/2017. | Call  100.0000 N 410,000 | ... 410,000 | ... 464,331 18,070 | ovveeereeeees | ool 070) | e | e (4,070) 410,000 0| 10,250 | 05/15/2020.
592112 KB 1 |Met Govt Nashville & D Cnty GO Ser A Unr. - 05/15/2017.| Call  100.0000 . 6,825,000 | ... 6,825,000 | ... 7,369,989 | ........ 6,871,647 N 6,825,000 0 |...170,625 | 05/15/2020.
64966L G6 2 | New York NY City GO Unref Ser G - | -] 08/01/2017. | Maturity. N 5,000 | ccooerriirns 5,000 5,027 ...5,000 N 5,000 0 250 | 08/01/2017.
718814 XQ 4 |Phoenix AZ GO Var Purp SerA.........cccvvirnns - | 07101/2017. | Redemption  100.0000......covvsvevscccee | 7,895,000 | ..... 7,895,000 | ..... 8,143,909 | ... 7,937,259 | oo | oo (42,259) | oo | e (42,259) | oo | v 7,895,000 0 |...394,750 | 07/01/2018.
741701 VJ 2 |Prince Georges Cnty MD GO Cons Pub Impt........ | 07/15/2017. | Redemption  100.0000.. i — 5,960,000 | ... 5,960,000 | ..... 6,251,835 | ....... 5,992,041 | .ovvocerrers | oo (32,041) ..(32,041) N 5,960,000 0 |....298,000 |07/15/2019.
849476 JQ 0 |Spring Branch TX Sch Dist GO Ltd Tax... - 0200172017, | Call - 100.0000.....0.ccvvssvvrrrrernrences . . 7,090,000 | ... 7,090,000 | ... 7,337,583 | oo 7,092,879 |.... N — (2,879) e (2,879) N 7,090,000 0 |...186,113 | 02/01/2027.
879709 ZY 2 |Tempe AZ GORef 5.000% 07/01/17.... o [ OTIONI2017. | MBI oo | 1,550,000 | ....... 1,550,000 | ....... 1,703,884 | .......... 1,558,820 | ..ooovvereccrroens | e [CE:10 ) (O S (8,820) N 1,550,000 0o 77,500 | 07/01/2017.
952347 RF 1 |West Contra Costa CA GO Uni Sch Dist Cab........ .| 08/01/2017. | Maturity. . . 2,000,000 | ... 2,000,000 | ... 1,170,280 | ........ 1,047,638 52362 | | 59 362 ol 2,000,000 0 08/01/2017.
2499999, Total - Bonds - U.S. Political SUbAIVISIONS Of StAtES......o...ccvvsivvrssiivrssis oottt ...141,563,185 |...139,345,000 |...145,087,427 | ...... 140,643,304 | ...ooovo 0]... (203,246) | ..o 0 | (203,246) [ .o 0. 140,440,058 | ............. 0|.1,123127 |...1,123127 | 5523818 | XXX
Bonds - U.S. Special Revenue and Special Assessment
090929 GH 7 |Birmingham AL SPLCare Fing Rev Ref-Child........ - 12/01/2017. | Wells Fargo Securities LLC... N I 2,383,520 | ... 2,090,000 | ... 2,379,674 2,345,733 | oooveceere | e (24,782) | coovvecceereec |, (24,782) | oo | v 2,320,951 | .oovvvccreeess | o 62,569 | ........ 62,569 | .....105,661 | 06/01/2029.
090929 GK 0 |Birmingham AL SPLCare Fing Rev Rev Ref-C.......| .. | 11/30/2017. | Wells Fargo Securities LLC.......ooccoweeeen | 14,262,589 | .....12,625,000 | .....14,273,951 | ........ 14,081,452 | oo | o (140,216) (140,216) I 13,941,236 ] 321,352 | 321,352 | ....636,510 | 06/01/2030.
13033W KX 0 | California | & E Dev Bk Rev Bay Area Tol............. - | 12/19/2017. | Siebert Cisneros Shank & Co... B 9,786,400 | ... 8,000,000 | ... 8,366,320 8,211,668 | .ovvvoccceeercc | v (20,222) ..(20,222) B 8,191,446 |.... .| 1,594,954 |....1,594,954 | .....588,889 | 07/01/2025.
13033W LA 9 |California | & E Dev Bk Rev Bay Area Tol... | 12/19/2017. | Mesirow Financial Inc B IO B 6,352,500 | ....... 5,000,000 | ....... 4,937,700 | ........ 4,958,277 2,823 VX7 N R 4,961,100 | oovovcren 1,391,400 |....1,391,400 | .....368,056 | 07/01/2033.
167593 QK 1 |Chicago IL O'Hare Int Arpt Rev Ref-Amt-A.. -| 11/29/2017. | Raymond James USA Ltd. . | ..13,644,000 | .....12,000,000 | .....13,197,720 | ........ 13,061,826 | ..ovvvvcoveerrs | e (106,399) ,(106,399) i 12,955,426 | ...ooovvcreee | oo 688,574 | ... 688,574 | .....850,000 | 01/01/2029.
181006 EA 1 |Clark Cnty NV Passenger Rev AMT Fac Las......... | . | 07/01/2017.| Call  100.0000 . N 5,000,000 | ...... 5,000,000 | ....... 5,233,630 5,014,105 | voovcrevcrsin | oo (14,105) ..(14,105) N — 5,000,000 0 ]....250,000 | 07/01/2023.
186398 JX 2 |Cleveland OH Pub Pwr Sys Rev Unref Ser .1 01/13/2017. | Call  100.0000 . 3,210,000 | ...... 3,210,000 | ...... 3,241,197 | oo 3,210,000 o 3,210,000 0 25,858 | 11/15/2018.
186398 KD 4 |Cleveland OH Pub Pwr Sys Rev Unref Ser A.........| .. | 01/13/2017.| Call - 100.0000 . o 3,885,000 | ....... 3,885,000 | ....... 3,909,325 3,885,000 N — 3,885,000 0 31,206 | 11/15/2024.
196797 B2 9 | Colorado Wir ResPwrDevAuth Rev Nt Ser A......... | | 09/01/2017. | MAMUIItY....cooosovvesvvessvenssessssessses | 105,000 | ......... 105,000 | ......... 112,823 L1050 (0 OO O DO VN ) I SRS I 105,000 0 5,906 | 09/01/2017.
20774y XB 8 | Conn St Hith & Ed Facs Auth Rev Quinnipi............ | . | 11/29/2017. | Jefferies & Company Inc | ...16,783,729 | ....14,810,000 | .....16,466,202 | ......... 16,281,025 | ovvevrsernn | oo (137,830) N 16,143,194 | 640,534 | ... 640,534 | ..1,049,042 | 07/01/2031.
235241 EX 0 |Dallas TX Area Rapid Tr Rev SrLien.................... - | 11129/2017. | Raymond James USALtd..........o.oovvvv. . | 12,511,000 | ....10,000,000 | .....11,470,600 | ... 10,965,666 | ....oovoccccccrrr | o (58,317) e 10,907,349 .| .1,603,651 |....1,603,651 |....525,000 | 12/01/2028.
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235241 EY 8 |Dallas TX Area Rapid TrRev SrLien.........oo........ - | 11/2712017.| Raymond James USALtd............coo...... v | 015,804,426 | ....12,495,000 | ..... 14,363,502 | ......... 13,765,133 [ oovvvccvcrrres | oo (68,720) (68,720) [ v | e 13,696,414 | ..oovvrrrrene 2,108,012 |....2,108,012 | .....652,343 | 12/01/2029.
249181 5G9 |Denver CO City & Cnty Arpt Rev AMT Sys S......... - [ 1212172017, Call - 100.0000.....o0cvomsevessvvenssvene | 10,000,000 | ....10,000,000 | ... 10,359,100 | ......... 10,037,698 | .covveverrrorers | v (37,698) (37,698) | oo | e 10,000,000 0 |...577,500 | 11/15/2021.
249181 5H 7 |Denver CO City & Cnty Arpt Rev AMT Sys S......... - [ 1212172017, Call  100.0000..........oovvomvesscscsiceeens | 3,380,000 | ......3,380,000 | ... 3,493,095 | .. 3,391,885 | vovvveveecccccns | v AL | P— - (11,885) | e | o 13,380,000 0 |....195,195 | 11/15/2022.
3128F2 EB 7 |FHLMC Gold PC Pool #D62830.............ccooocoveeer .| 12/01/2017. | Paydown 1,249 1,259 23 0 08/15/2025.
3128F2 FX 8 |FHLMC Gold PC Pool #D62882 .| 12/01/2017. | Paydown... 4,008 ..4,044 71 0 08/15/2025.
3128NE A5 9 |FHLMC Pool #1A0028 3.960% 10/25/35.. .. [ 12/01/2017. | Paydown... 19,022 (138) 0 10/25/2035.
312903 HR 1 |FHLMC REMIC Ser 113-C  8.500% 05/15/21...... .| 12115/2017. | Paydown 27,988 (43) 0 05/15/2021.
312905 E4 0 |FHLMC REMIC Ser 1085 CI G .| 12/01/2017. | Paydown... 6,940 ...6,947 32 0 05/15/2021.
312905 YJ 5 |FHLMC REMIC Ser 1077-E .| 12/01/2017. | Paydown... 20,820 (582) 0 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA. .| 12/01/2017. | Paydown... 10,849 123 0 08/15/2021.
312913 ZE 9 |FHLMC REMIC Ser 1437-HD - [12/01/2017. | Paydown.........ovvvvennervisssensissssesnisans | A A09 | o 24809 | 25,037 24,683 (274) 0 12/15/2022.
312915 UF 6 |FHLMC REMIC Ser 1504 Z..........cccovvvivrernrircnnns . [ 12/01/2017. | Paydown..........ocevvvvmnevviissnsesiissssssiisens | L 456437 | 456437 | 160,609 158,084 | evvooevvveeeerceins | e [T Y0 ) I— 0 05/15/2023.
31292G PB 6 |FHLMC Gold PC Pool #C00418 .. | 12/01/2017. | Paydown... 1,325 ..1,334 27 0 08/15/2025.
31326K ZN 9 |FHLMC Pool #Q04649 3.500% 11/15/41.. .| 12101/2017. | Paydown... 5489949 | .. 5,706,080 5,697,128 | oo | o (207,179) . (207,179) | 0 586 | 11/15/2041.
31326L  XT 6 |FGLMC Pool #Q05490  3.500% 01/15/42.. | 12/01/2017. | Paydown... 2,154,256 | ...... 2,154,256 2,238,752 2,234,436 | oo | oo (80,180) ..(80,180) 0 38,472 | 01/15/2042.
3132GR AS 0 |FGLMC Pool #Q06017  3.500% 02/15/42.. .| 12/01/2017. | Paydown... 2,170,172 | ....... 2,170,172 2,255,464 2,251,079 | vovoveveveverererene | e (80,906) ...(80,906) . 0 ... 38,703 | 02/15/2042.
3132GR  ZW 4 |FGLMC Pool #Q06757  3.500% 03/15/42.. | 12/01/2017. | Paydown... 344,252 | ........ 344,252 | oo 354,807 354,606 | oo [ o (10,354) erneenne(10,354) ....344,252 0 7,327 | 03/15/2042.
3132GT GV 3 |FHLMC Pool #Q08012  3.500% 04/15/42.. .| 12/01/2017. | Paydow 3,237,032 3,237,032 3,363,757 3,357,057 | vovvvvvereverererens | o (120,025) | oo [ e (120,025) | ccccocvevevereecii | o 3,237,032 0 ... 54,039 | 04/15/2042.
31335G  EC 5 |FHLMC Gold PC Pool #C80131 .. | 12/01/2017. | Paydown... 15,450 ..15,095 15,220 0 396 | 03/15/2024.
31339D KD 9 |FHLMC REMIC Ser 2415 CE.. o[+ [ 0210172017, | PAYAOWN. ....ovvvvvvrnviisnsssiisssnssiissssnnn | 3,087 3188 ...3,082 0 16 | 02/15/2017.
3133T3  KF 4 |FHLMC REMIC Ser 1628-KZ... | 1210172017, | PaYAOWN.....vvevvvvvvnsssssssssssssssiissssssns [ G642 | o BABAD | 67,912 65,822 0 [ s 2,097 | 12/15/2023.
313373 Q2 7 |FHLMC REMIC Ser 1674-Z o [ 1210172017, | PaydOWN.....coovvvceevvesccscenecscccceccseces | L 400490 | oo 100490 | oo 103,968 101,964 0 3,077 | 02/15/2024.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z. . [12/01/2017. | Paydown..........oovvvvvvmsevvvienecsicsssnniieens | L 470479 | o ATOATY | 171,549 170,620 0 5,655 | 02/15/2024.
313376 M4 0 |FHLMC REMIC Ser 1837-Z .. [12/01/2017. | Paydown..........ccooeemveecriiecrvecsiisciieen | 20216 | i 70216 | 72,389 71,254 0 2,324 | 04/15/2026.
3133TA  CQ 3 |FHLMC REMIC Ser 1967-BA. | 120172017, | Paydown....ccoccovvvvovisvsscsnisnisieens | | gggag | oeag | 18,102 17,751 0 660 | 06/17/2027.
3133TC 6P 8 |FHLMC Structured Ser 2008 M.... wor |- | 120172017 | PaydOwn.........cvooevveeeeieceiecsissciisee | L 185546 | ... 185546 | . 192,653 189,530 0 6,502 | 11/20/2027.
3133TH RV 1 |FHLMC REMIC Ser 2120 CIPC....occcococoorrrrvve | 12/01/2017. | Paydown....cccccovvvvevmsvssmssnsscseens | | gpaan | ssaag0 | 552,749 552,940 0. 16,995 | 01/15/2019.
31340Y GR 4 |FHLMC REMIC Ser 22-C  9.500% 04/15/20.. .| 12115/2017. | Paydow 6,091 ..5,860 0 296 | 04/15/2020.
31342A P4 5 |FHLMC Pool #780443 2.813% 03/25/33............. . [12/01/2017. | Paydown..........oovvvvvvmnevviissncnviissssiiiiens | 76449 | o 76449 | 76,372 76,332 0 [ 1,168 | 03/25/2033.
31356B CJ 7 |FHLMC Gold PC Pool #D49973.. .| 12/01/2017. | Paydown... 5,572 ..5815 0 206 | 03/15/2024.
31358E MW 9 |FNMA REMIC Ser 1990-64Z .| 12/01/2017. | Paydown... 32.035 (| 1,505 | 06/25/2020.
31358E RK 0 |FNMA REMIC Ser 1990-72B... .| 12/01/2017. | Paydown... 19,520 0 979 | 07/25/2020.
31358E XG 2 |FNMA REMIC Ser 1990-83A... .| 12/01/2017. | Paydow 15,194 (1] I 722 | 07/25/2020.
31358G PP 6 |FNMA REMIC Ser 1991-39J.... .| 12/01/2017. | Paydown... 13,720 (289) 0 599 | 05/25/2021.
31358G X4 4 |FNMA REMIC Ser 1991-56G... .| 12/01/2017. | Paydown... ..8,439 75 (| 426 | 06/25/2021.
31358H GT 6 |FNMAREMIC Ser 1991-73A... .| 12/01/2017. | Paydown... ..3,334 44 (| 141 | 07/25/2021.
31358H XU 4 |FNMAREMIC Ser 1991-92Z... .| 12/01/2017. | Paydown... 19,216 (158) 0 881 | 07/25/2021.
31358M P4 0 |FNMA REMIC Ser 1992-71X... .| 12/01/2017. | Paydow! 24,393 (236) 0 986 | 05/25/2022.
31358M WZ 3 |FNMA REMIC Ser 1992-49 CI L.. .| 12/01/2017. | Paydown... 19,879 285 (1 I 751 | 04/25/2022.
31358N 5B 4 |FNMA REMIC Ser 1992-124 PZ.. . [12/01/2017. | PaydOWN. ... | 30,851 | v 30,851 | v 31,741 31,140 (289) (| 1,171 | 07/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G. o [+ [ 1210172017, | PaYAOWN. ....ovovvvivrviessviissessiiisssnnn | 6,538 6.443 ..6,479 59 (| 189 | 07/25/2023.
31359B  ZK 6 |FNMA REMIC Ser 1993-119GA........oovvvoseerecccren < [ 1210172017 | PaYdOWN.....cooeecveenscvvensccsconscssc | L 27900 | o 77200 | 76,187 76,689 511 0 2,634 | 07/25/2023.
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31350K 2K 2 |FNMA REMIC Ser 1996-M7 Cl Z..........cececereren... .| 10/01/2017. | Paydown 78,983 971 971 0 05/17/2036.
31359P  DJ 2 |FNMA ACES Ser 1997-M2 Cl Z...........ooomrrrrrrricens .| 12101/2017. | Paydown 55253 54240 | oo | o (R0 [ S (2,768) 0 01/17/2037.
313590Q LQ 5 |FNMA REMIC Ser 1997-63 ZA .| 12/01/2017. | Paydown... 215,012 216,647 2,686 2,686 219,333 0 09/18/2027.
31359V BH 5 |FNMA REMIC Ser 1998-73 Cl MZ... .| 12101/2017. | Paydown... 6,847 8,773 (94) 6,678 0 10/17/2038.
313602 3E 2 |FNMA REMIC Ser 1989-67D... o [ 120012017 | PAYOWN. ..o | L g | qage | 13,09 13,069 74 0 10/25/2019.
313602 W4 2 |FNMA REMIC Ser 1989-62G... w || 120012017, | PAYAOWN....oooevovvveessssssssiinnrneens | 40,095 | 10,995 | 10,579 10,875 121 0 10/25/2019.
313603 2H 4 |FNMA REMIC Ser 1990-35E..........oooovovvrrrrrrrrrrr. .| 12/01/2017. | Paydown 3,748 3731 20 0 04/25/2020.
313603 5J 7 |FNMAREMIC Ser 1990-41D... - [12/01/2017. | Paydown.........ovvvvvvmnervissnnsissssssiiisens | 73364 | 73364 | 80,055 75,385 | vovvoeeereeeneenns | oo (X2} ) E— 0 04/25/2020.
313603 GW 6 |FNMA REMIC Ser 1989-86E... .| 12/01/2017. | Paydown... 5,062 5170 53 0 11/25/2019.
313603 JJ 2 |FNMA REMIC Ser 1989-90E... .| 12/01/2017. | Paydown... 5746 5758 30 0 12/25/2019.
313603 QH 8 |FNMA REMIC Ser 1990-1D .| .| 12/01/2017. | Paydown... 2694 L2718 21 0 01/25/2020.
313603 TW 2 |FNMA REMIC Ser 1990-4Z.......oovvvvverereeerereeee. [ 1210172017, | PaydOWN.....ccovevccveeecsccscscssiiieeessons | | geoag | geoag| 94,829 87,725 | vovveooorereeees | eeeeris (LT ) — 0 01/25/2020.
31373U ZC 4 |FNMA Pool #304139  9.000% 01/25/25............... .| 12/01/2017. | Paydown... ..670 658 (20) 0 01/25/2025.
31377H VB 5 |FNMA DUS Pool #377810 7.500% 05/25/27....... .| 12/01/2017. | Paydown... 17 17 2 0 5 | 05/25/2027.
31377M AP 6 |FNMA DUS Pool #380814  6.030% 12/25/19....... .| 12/01/2017. | Paydown... 248,416 234,220 | oo | (2,766) | v 0 7,636 | 12125/2019.
31377T BE 5 |FNMA DUS Pool #386237 4.950% 06/25/19....... .| 12/01/2017. | Paydown... 36,836 (172) 0 992 | 06/25/2019.
3137A2 NK 3 |FHLMC REMIC Ser 3756 CI PB .| 12/01/2017. | Paydown... 19,716 19,376 341 (O 789 | 12/15/2037.
3137A3 HS 1 |FHLMC REMIC Ser 3751 CI MC. < [ 1200172017, | PAYdOWN. ..o | 1,738,392 | 1,738,392 | ... 1,741,522 | oo 1,736,511 ..1,880 . 0 32,866 | 07/15/2037.
3137A5 R7 1 |FHLMC REMIC Ser 3786 CI EB .| 12/01/2017. | Paydown... 323,155 | ....... 1,350,714 1,326,242 .(3,087)|. (3,087)|. 0. 28,126 | 08/15/2035.
31381L  NY 9 |FNMA Pool #464007 6.650% 01/25/28 o [ 1200112017, | PaydOWN...ccccovccvecsceerscvmcssinssiinesi || ggagg | 38337 | .o 49,065 47,589 | o o(9.252) | o L (9,252) 0 | 1,396 | 01/25/2028.
3138A8 F4 3 |FNMA Pool #AH6486 4.000% 03/25/41.... .| 12/01/2017. | Paydown... 886,167 | .......... 886,167 | ......... 892,144 892,111 [ oo | corereenn(5,984) | e | e (5,944) 0. 16,877 | 03/25/2041.
3138AE  J8 7 |FNMA Pool #AI1186  4.000% 04/25/41 [ 1200172017 | PAYAOWN. .. | 2,113,318 | ....... 2,113,318 | ....... 2,127,560 2,127,481 ..(14,164) 0 | 42,048 | 04/25/2041.
3138MC  3U 6 |FNMA Pool #AP8910  3.500% 10/25/42 | 12101/2017. | Paydow 1,160,681 | ....... 1,160,681 | ....... 1,172,288 | .......... 1,171,639 | oo ..(10,958) 0. 20,110 | 10/25/2042.
3138W9 GP 9 |FNMA Pool #AS0205 3.000% 08/25/43.... .| 12/01/2017. | Paydown... 249216 | .......... 249,216 236,327 237,024 ..12,192 (R - 4,015 | 08/25/2043.
3138W9 KQ 2 |FNMA Pool #AS0302 3.000% 08/25/43.... .| 12101/2017. | Paydown... 1,199,032 | ...... 1,199,032 | ... 1,137,020 | o 1,140,621 0. 19,929 | 08/25/2043.
3138W9 LM 0 |FNMA Pool #AS0331 3.000% 08/25/43.... .| 12/01/2017. | Paydown... 389,182 | oo 389,182 | oo 369,054 370,224 . 0. 6,411 | 08/25/2043.
3138WE NA 3 |FNMA Pool #AS4884 3.000% 05/25/45.... . [ 12/01/2017. | Paydown.........cooevvvvmsnvvviienseviisssssniiiiens | 6,269,818 | ....... 6,269,818 6,334,966 6.333.044 | ool (63,225) ...(63,225) 0 ... 103,928 | 05/25/2045.
3138WE RA 9 |FNMA Pool #AS4980  3.000% 05/25/45. [ 1200172017 | PAYAOWN. .. | 3,825,269 | ...... 3,825,269 | ...... 3,844,956 3,844,397 | coovvoveeeccrs | e (19,128) ..(19,128) 0 ... 67,318 | 05/25/2045.
3138WE VB 2 |FNMA Pool #AS5109  3.500% 06/25/45.... .. 12/01/2017. | Paydown... 5,713,609 | ...... 5,713,609 | ....... 5,912,692 5,907,868 | .ovovrrrvererererers | oo (194,260) onennnn(194,260) 0| ....110,954 | 06/25/2045.
3138WF  B6 2 |FNMA Pool #AS5460  3.500% 07/25/45.... .| 12/01/2017. | Paydown... 5112,729 | ....... 5112,729 | ....... 5,327,623 | .......... 5,322,812 | ooveereeeeececei | e (209,683) | ..oovvvvveerrer | corres (209,683) 0 |....110,030 | 07/25/2045.
3138WF  NY 8 |FNMA Pool #AS5806 3.000% 09/25/45.... .| 12/01/2017. | Paydown... 1,487,584 | ... 1,487,584 | ... 1,500,484 | .......... 1,500,115 | cocovevevevevevereis | o (12,531) (12,531) 0 23,607 | 09/25/2045.
3138WW BR 9 |FNMA Pool #AT8147  3.000% 07/25/43.... .| 12/01/2017. | Paydown... 243977 | .......... 243977 236,315 236,614 | .ooovovevers | e 7,364 7,364 0 3,366 | 07/25/2043.
3138X0 Y2 8 |FNMA Pool #AU1628 3.000% 07/25/43 .| 12/01/2017. | Paydow 572,998 | .......... 572,998 | ... 543,363 544,988 28.010 | oo | 28.010 (| 9,727 | 07/25/2043.
3138X0 Y5 1 | FNMA Pool #AU1631  3.000% 07/25/43.... .| 12/01/2017. | Paydown... 541745 | .......... 541,745 524,731 525,688 | ...oooooeeeeeeninns | oo 16,057 | coovvvevevevereees | cereeereeee 16,057 | oo | e ..541,745 0. 8,723 | 07/25/2043.
3138X0 Y6 9 |FNMA Pool #AU1632 3.000% 07/25/43.... - | 12/0172017. | PaydOWn......ooovvvvvvvvvvvvvsrsvsssssssssssssssssnssnnns | 2,783,682 | ... 2,783,682 | ... 2,658,712 2,665,582 | ...cocoovererrreris | o ERER TVOTN I IR 118,100 | oevvvvvvvecrrrens | v 2,783,682 0 | v 44,415 | 07/25/2043.
3138X2 VU 5 | FNMA Pool #AU3326  3.500% 07/25/43.... - 12/01/2017. | Paydown... 1,681,972 | ...... 1,681,972 | ....... 1,698,792 | .......... 1,697,016 | .coceveceverererec | o (15,044) (15,044 | oo | e 1,681,972 0 ... 32,757 | 07/25/2043.
3138X3  CJ 9 |FNMA Pool #AU3672  3.500% 07/25/43.... - | 12101/2017. | Paydown... 176,679 | ..oooe. 176,679 | ..oooe. 178,446 178,276 | covvereeeer | oo (1,597) | oovereeeesn [ e (1,597) 176,679 0 [ 2,760 | 07/25/2043.
3138X3  EJ 7 |FNMA Pool #AU3736  3.000% 08/25/43 | 12/01/2017. | Paydow 2,172,313 | ...... 2,172,313 | ....... 2,104,089 2,107,964 84,349 | [ 2,172,313 0| 35,285 | 08/25/2043.
3138YH U2 4 |FNMA Pool #AY4200 3.000% 05/25/45.... - [ 1210172017 | PaydOwN.....cccccovocevvvvnensnssssssivnnnnensns | 3,053,787 | ....... 3,053,787 | ....... 3,070,964 3,070,277 (16491) | o | 3,053,787 0]....... 49,717 | 05/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... .. [ 02/01/2017. | PaydOWN. ..o | 346,246 | .......... 346,246 | .......... 351,765 351,612 [ oo | ceeereena(5,365) | oo | e (5,365) | ooevvvererrrins | e 346,246 (18 I 1,019 | 05/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... .1 03/01/2017. | Nationwide Mutual Fire............cccoovcvevmmwn | L 24,144,783 | ..... 23,777,180 | ..... 24,156,129 | ......... 24145631 | oo | e (848) oo | e (848) | .voorreerreeeennns | e 24,144,783 0. 178,329 | 05/25/2045.
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3138YY DT 7 |FNMA Pool #AZ6413  3.000% 11/25/45............. | 0210172017, [Paydown..occccvorececrs | | 188735 | .. 188735 | ... 191278 191,261 (2,525) (2,525) 188,735 0 535 | 11/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45............. .| 03/01/2017. | Nationwide Mutual Fife...............c..rvce.e N 14,100,361 | ... 13,914,799 | ... 14102.274 | . 14,100.977 (616) R 14,100,361 0 |...104,361 | 11/25/2045.
313920 XA 3 |FNMA REMIC Ser 2001-47 ZK .| 12/01/2017. | Paydown... . 37,512 (630) 36,883 0 1,122 | 09/25/2031.
313920 XZ 8 |FNMAREMIC Ser 2001-W2 CI AF6.... . [ 12/01/2017. | Paydown..........ocvvvvvesevvvssnsssiissssisicisens | | 90456 | ... 29156 | ... ..28,983 29,262 (105) 0 .1,001 | 10/25/2031.
31392E 6A 3 |FNMA REMIC Ser 2002-67 CI AN... ..|10/01/2017. | Paydown 203,898 203,675 633 0 4,022 | 11/25/2017.
31392E 6A 3 |FNMA REMIC Ser 2002-67 CI AN... .. | 11/25/2017. | Maturity. ..242 242 1 0 10 | 11/25/2017.
31392E FL 9 |FNMA REMIC Ser 2002-55 CI GC..........cccrvvrerenee ..| 06/01/2017. | Paydown 6,374 ...6,159 12 0 36 | 09/25/2017.
31392E  SX 9 |FNMA REMIC Ser 2002-59 CI B.. ..| 08/01/2017. | Paydown... 903 0 9 | 09/25/2017.
31392R  YX 3 |FHLMC REMIC Ser 2489 CI PE.. .| 12/01/2017. | Paydown... 176,439 791 0 08/15/2032.
31392T WT 0 |FHLMC REMIC Ser 2478 JF... .| 12/01/2017. | Paydown... 61,743 (665) 0 08/15/2022.
313920 KL 7 [FHLMC REMIC Ser 2504 N.... .. |..|09/01/2017. | Paydown... 28,915 14 0 09/15/2017.
313920 MQ 4 |[FHLMC REMIC Ser 2503 BH........ccccovvvirerviiinnes .| 09/01/2017. | Paydown 59,141 1 0 09/15/2017.
313920 RH 9 |FHLMC REMIC Ser 2501 AN .|..109/01/2017. | Paydown... ..9,410 3 0 09/15/2017.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP... .| 12/01/2017. | Paydown... 376,112 368,797 0 05/25/2023.
31393B T4 7 |FNMAREMIC Tr Ser 2003-W6 1A41 .| 1210172017, | PaydOWN....cocesesvvvvvvvvvssssssssnnsvissssiissssssns | | 368776 | o 358776 | oo, 361,579 359,694 0 10/25/2042.
31394W CK 2 |FHLMC REMIC Ser 2773 CI CD o [ 1200172017, | PAYdOWN. .o | 441345 | 11,345 | 100,890 106,835 0 04/15/2024.
313978 KV 5 |FNMA REMIC Ser 2011-30 CI LC .. | 12/01/2017. | Paydown..........ccoocvvvvmsnvvvveisssevvsvssnnnsiceens | | 3553905 | 3553005 | 3,505,039 | .......... 3,537,690 | ..ovovvreeerens 0 12/25/2036.
31403A WY 7 |FNMA Pool #743263 3.500% 10/25/18. [ 1200172017, | PaydowN........ccovesevcvnnsssecenessssiisnssss | L 38649 | 38619 | 36,012 37,930 0 10/25/2018.
31408G KD 8 |FNMA Pool #850892 5.000% 10/01/35. .. | 12/01/2017. | Paydown... 276,738 276,738 0 10/01/2035.
31408) BM 2 |FNMA Pool #852444 5.000% 10/01/35. [ 1200112017, | PaYAOWN. ..o | 03646 | o 23616 | 23,616 23,616 0 10/01/2035.
31409Y L6 2 |FNMA Pool #882449 5.000% 01/25/36. .. | 12/01/2017. | Paydown... 9,522 ..9,522 0 01/25/2036.
3140E2 4V 0 |FNMA Pool #AZ9835 3.000% 09/25/45.... [ 1200172017 | PAYAOWN .. | 1,800,513 | ......1,800,513 | .. 1,816,127 | ..ocoo. 1,815,719 [ oo | e (L0 | P— ...(15,205) 0 09/25/2045.
3140E6 WA 6 |FNMA Pool #BA2440 3.000% 11/25/45. .. | 12/01/2017. | Paydow 2178619 | ......2,178,619 | ...... 2,218,277 2,217,490 | oo | e (38,871) ..(38,871) 0 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... .| 02/01/2017. | Paydown... 560,117 | .........560,117 | .......... 570,313 570,104 | ..o | e (9,987) | oo [ erveirerins (9,987) 0 2,099 |11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45.... .. | 03/01/2017. | Nationwide Mutual Fire...........cccocovccevmmmc | L 14,213,192 | ....13,964,672 | ..... 14,218,873 | ........ 14,213,669 (477) 0 ... 104,735 | 11/25/2045.
31412W  TB 2 |FNMA Pool #937146 6.500% 05/25/37 .| 12/01/2017. | Paydown N 1,554 1,583 1582 (28) 0 52 | 05/25/2037.
31413H G3 6 |FNMA Pool #945818 6.000% 07/25/37. .| 12/01/2017. | Paydown... 284,185 285,162 285.049 (864) [V 8,130 | 07/25/2037.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42 | 12/01/2017. | Paydown.....c.coovvvvsvsvsvssiise || 2,691,056 | ....2.691,056 | ... 2,815,517 2812591 | oo | (121,535) 0 52,896 | 10/25/2042.
31417G  ZX 7 |FNMA Pool #AB9757 3.500% 06/25/43.... o [ 1200172017, | PAYOWN. ..o | 15,422,977 | ....15422,977 | ...A5577,207 | ......... 15,568,159 | ..ovvvrececceerrr | e (145,182) N 15,422,977 0 |...271,228 | 06/25/2043.
31418 SY 3 |FNMA Pool # MA2334  3.500% 07/25/45.. [ 1200172017 | PAYAOWN. .. | 1,636,793 | ... 1,636,793 | ... 1,690,116 | vovvve.. 1,688,846 | .....ooovvvererernns | e T7X0L) | RN DO (7.1 1) | ISR I 1,636,793 0 ... 34,108 | 07/25/2045.
31419B  CT 0 |FNMA Pool #AE0981 3.500% 03/25/41.... .| 12/01/2017. | Paydown... 842,657 | .......... 842,657 | .......... 867,370 867,264 | ...ovveeeerceeer | e (24,606) 0. 15,000 |03/25/2041.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40.............. - [ 12/01/2017. | Paydown.........ovvvvvvvniriinnssiiisiinnnns 505,130 | .......... 505,130 | .......... 530,126 530,016 | .voovrerrrerernns | voverenn (24,886) I ....505,130 (I 9,763 | 11/25/2040.
34073N  5X 4 | Florida Hsng Fin Corp Rev LBASS AMT SF H....... | .. | 08/01/2017. | Call  100.0000.......ccccoocommsscvvvvmssssins | 1,320,000 | ....... 1,320,000 | ....... 1,320,000 | .......... 1,320,000 N 1,320,000 0. 77,935 | 07/01/2023.
343246 DU 5 |Florida St Wtr Poll Control Ser A o [ OTABI2017 | MBI oo | 10,800,000 | .....10,800,000 | ....12,182,202 | ......... 10,958,421 | ovvvvccveerrs | e (LT A) ) E— S B 10,800,000 0 |....540,000 |07/15/2017.
362762 JZ 0 |Gainesville & Hall Cnty GA Rev Northeast .| 02/17/2017. | Tax Free Exchange.............wwwveveveveveven | 9,775,712 | ..... 10,000,000 | ....... 9,704,700 | ........... N AZT: 30 IR 1,529 [ covvvveeccrienens | oo 1,529 [ oo | v 9,775,712 0 ... 252,778 | 02/15/2030.
389532 GZ 9 |Grays Hrbr Cnty WA Pub UtilRev PrerefRe........... | . | 01/01/2017. [Call  100.0000 100,000 | ......... 100,000 | ......... 105,189 100,000 ..100,000 0 2,500 | 07/01/2017.
389532 JK 9 | Grays Hrbr Cnty WA Pub UtilRev Preref Re ..|01/01/2017. [ Call  100.0000. 335,000 | oo 335,000 | .......... 341,524 335.000 ....335,000 0 8,375 | 07/01/2017.
389532 JR 4 |Grays Hrbr Cnty WA Pub UtilRev Unref Ref. ..|01/01/2017. [ Call ~ 100.0000. 1,065,000 | ....... 1,065,000 | ....... 1,081,057 | ..o 1,065,000 co | s 1,065,000 0 [ 26,625 | 07/01/2017.
41415W  AX 0 [Harris Cnty TX Rev Hosp Dist Ref Sr Lien - 102/15/2017. Call - 100.0000........cvvevssvvvemsscivveennes | 3,860,000 | ...... 3,860,000 | ..... 3,905,818 3,860,730 N — 3,860,000 0 ... 96,500 | 02/15/2019.
41415W AY 8 |Harris Cnty TX Rev Hosp Dist Ref Sr Lien .. 102/15/2017. | Call  100.0000...........ccmssvvveeressrriissenn | 3,750,000 | ....... 3,750,000 | ....... 3,780,450 | ..., 3,750,485 | ovvvoeeveeeeecrs | eerrreeeened(885) | oo | v a(485) [ oo | e 3,750,000 0. 93,750 |02/15/2020.
452024 DF 6 |lllinois Mun Elec Agy Supp Rev Ser A o | 0200172017 Call - 100.0000........oovvsccveensveeesscc | 5,000,000 | ... 5,000,000 5,206,800 X047 T N .:1: ) | BV D (2,258) N 5,000,000 0 |....131,250 | 02/01/2022.
455141  RX 1 |Indiana Trans Fin Auth Hwy Rev Ref Ser C.......... o [ 1201912017, | CItIGrOUD.....cvvvvevvv 6,197,400 | ....... 5,000,000 | ....... 5,553,050 5,333,573 ...(30,106) N —— 5,303,468 | ..covoerrrrrens | o 893,932 | ....... 893,932 | ..... 290,278 | 12/01/2025.
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462590 JJ 0 |lowa Student Ln Liq Corp Rev LBASS AMT S....... ..112/01/2017. [ Call ~ 100.0000..........ccoeverrrrerrrirerrirnene . . 1,010,000 | ....... 1,010,000 | ....... 1,010,000 | vovvoeveee. 1,010,000 N 1,010,000 0| 40,015 | 12/01/2023.
462590 JK 7 |lowa Student Ln Liq Corp Rev LBASS AMTSS...... - [12101/2017.| Call  100.0000 . . 435,000 | ... 435,000 | ... 435,000 435,000 435,000 0| 17,550 | 12/01/2024.
462590 KC 3 |lowa Student Ln Lig Corp Rev LBASS AMT S....... .. 112/01/2017. | Call ~ 100.0000.........ccceerrrrerererrrererennns . 490,000 490,000 | oo 546,115 538,774 | oo | v, (3.312) | coovveereeeeerers [ errreeeee(3,312) | e | evrreerrr 535,462 | v | 00 (45,462) | ......(45,462) | ....... 19,375 | 12/01/2026.
462590 KD 1 |lowa Student Ln Liq Corp Rev LBASS AMTS....... .. | 12/01/2017.| Call  100.0000 ..465,000 465,000 | . 462,722 462,967 106 ... 14,700 |12/01/2027.
462590 KE 9 |lowa Student Ln Liq Corp Rev LBASS AMTS....... .| 12101/2017. | Call  100.0000.............coorrrrrecrrrrrrereee ) B 815,000 | ... 815,000 | .o 798,928 800,181 563 il 800,744 | oo | 0 14,256 | o 14256 | 26,709 | 12/01/2030.
462590 KF 6 |lowa Student Ln Liq Corp Rev LBASS AMTSS...... - |12101/2017.| Call - 100.0000 . N 1,210,000 | ....... 1,210,000 | ....... 1,202,183 | oo 1,202,638 193 R 1,202,831 | coocoosvccerci | e 7,169 | 7,169 | o 43,200 | 12/01/2034.
49151E XA 6 |Kentucky St Ppty & Bldgs Rev LBASS Commn...... .| 10/01/2017. | Maturity. . . 5,650,000 | ....... 5,650,000 | ....... 5,990,017 | vovoooves 5,679,967 (29,967) o 5,650,000 0 ... 282,500 | 10/01/2017.
54627A DA 2 |Louisiana Hsg Fin Agy Mtg Rev LBASS AMT........ - | 06/01/2017. | Call  100.0000 . N 1,405,000 | ....... 1,405,000 | ....... 1,406,939 | oo 1,405,117 (17 B 1,405,000 0| 36,179 | 06/01/2029.
56036Y DE 2 |Main St Natural Gas Inc GA Rev Gas Proj... .. | 12/18/2017. | Goldman Sachs & Company.............c...... 4,672,400 | ......4,000,000 | ....... 3,530,520 | .. 3,734,051 |.... ol 31,477 3,765,528 | ....coccevvn. | .....906,872 | ......906,872 | ..... 278,056 | 09/15/2023.
56036Y DF 9 |Main St Natural Gas Inc GA Rev Gas Proj... .. | 12/18/2017. | Goldman Sachs & Company........ccoeeeee | 5,941,450 | ....... 5,000,000 | ....... 4.364,700 | ........... 4,612,513 38,419 | oo | 38,419 | | 004,650,932 | s | 1,290,518 1,290,518 | ..... 347,569 | 09/15/2024.
57429L AL 0 |Maryland St Trans Auth Rev Ltd Oblg Txbl.. .| 07/01/2017. | Call  100.0000 . 200,000 | .......... 200,000 200,000 200,000 0 ... 12,960 | 07/01/2022.
575579 DU 8 |Massachusetts Bay Tr Auth Rev MS Sales T....... | 12/12/2017. | Wells Fargo Securities LLC..................... . o 7,058,089 | ...... 6,110,000 | ...... 6,802,691 | .......... 6,395,861 [ ..ovcccrsccrris | oo (A4811) | oo | oo B.811) | e | 08,351,050 | e | 707,038 | ... 707,038 | ....466,015 | 07/01/2022.
576002 DH 9 |Massachusetts St Spl Oblig Rev Ref. .+ | 12/05/2017.  CIIGrOUP. e . o 20,444,120 | ..... 15,180,000 | ..... 16,469,845 | ......... 16,197,126 | ..oovvveeveceen | e (36,737) .| .4,283,732 |..... 4,283,732 | ..1,196,690 | 01/01/2034.
576047 RE 6 |Massachusetts StWrRs Aut Rev Prerefund.......... | .. | 08/01/2017. | Call  100.0000 4,180,000 | .......4,180,000 | ....... 4,707,480 | .........4,296,906 (42,464) | . (74,442) (74,442) | ....198,550 | 08/01/2018.
576049 V7 2 |Massachusetts St WrRs Aut Rev Rev Gen S........ .| 11/27/2017. | Wells Fargo Securities LLC... 12,413,500 | ....10,000,000 | .....11,446,200 | ......... 10,854,261 |.... O (67,476) .| 1,626,715 |....1,626,715 | .....697,083 | 08/01/2026.
576049 V8 0 |Massachusetts St Wr Rs Aut Rev Ref Gen S........ | 12105/2017. | Wells Fargo Securities LLC........wwweeea | 1 6,396,800 | ....... 5,000,000 | ...... 5,443,650 5,282,781 | ooovoveveverererene | o (19,846) I 5,262,935 ...]..1,133,865 |.....1,133,865 | ....354,375 | 08/01/2027.
576049 V9 8 |Massachusetts St Wr Rs Aut Rev Ref Gen S........ .. | 12/05/2017. | Wells Fargo Securities LLC.........ccoowweea | | 12,958,500 | ..... 10,000,000 | ..... 11,400,100 | ......... 10,907,298 | ..voooerevecreeens | corirenn (57,810) R I — 10,849,488 | .... o ].2,109,012 |..... 2,109,012 | ..... 708,750 |08/01/2028.
576049 W5 5 |Massachusetts St Wr Rs Aut Rev Ref Gen S.. .. | 12/05/2017. | Wells Fargo Securities LL - 19,902,900 | ..... 15,000,000 | ..... 17,330,100 | ......... 16,714,876 | vvvvoeevereccreenns | v (74,135) sy N 16,640,741 | ..oocovvrvvrornn ..3,262,159 |.....3,262,159 | ..1,063,125 | 08/01/2032.
590545 QF 9 |MesaAZ Util Sys Rev  6.250% 07/01/23............. .. | 04/06/2017. | Tax Free Exchange.............. 2,800,581 | .......2,500,000 | ....... 3,145,375 2,811,708 (11,128)|. 12,800,581 0 ... 119,358 | 07/01/2023.
590545 QG 7 |MesaAZ Util SysRev 6.250% 07/01/24... | 04106/2017. | Tax Free EXChaNGe......ovoovvvssvvessvees | 2,838,813 | ....... 2,500,000 | ... 3,166,250 2,849,391 | oo | v (10,578) I — 2,838,813 0 |...119,358 | 07/01/2024.
590545 QH 5 |Mesa AZ Util Sys Rev 6.250% 07/01/25... | 04/06/2017. | Tax Free Exchange 3,449,468 | ... 3,000,000 | ... 3,822,420 3,461,528 | ..oooovrrrsrrin | v (12,060) R [P 3,449,468 0 |....143,229 | 07/01/2025.
592041 QA 8 |Nashville & Davidson Rev Ref Vanderbil.............. .. [ 10/01/2017. | Maturity. . ol 10,000,000 | ... 10,000,000 | ..... 10,542,722 | oo 10,073,549 | .ovvooevevecererens | o, (73,549) I 10,000,000 0 ... 500,000 |10/01/2017.
592597 3) 5 |Metropolitan Trans Auth NY Rev Svc Contr. | 01/01/2017. Call 100.0000 . 1,730,000 | ....... 1,730,000 | ....... 1,979,656 | ... 1,742,806 I — 1,742,806 [ coerrvvrrrrns | (12,806) | ... (12,806) | ......47,575 | 07/01/2017.
5092597 3J 5 |Metropolitan Trans Auth NY Rev Svc Contr........... .| 07/01/2017. | Maturity . i 1,770,000 | ....... 1,770,000 | ...... 2,025,429 | ....... 1,783,102 | cooooeveveveciceiee | e (13,102) N 1,770,000 0 ... 97,350 | 07/01/2017.
594610 T6 4 |Michigan St Enviro Protn Rev Grant Antic .. | 09/15/2017. | Redemption ~ 100.0000...........ocoovmmmmmcee | | 9,000,000 | ....... 9,000,000 | ....... 9,370,440 | ........... 9,031,866 | ...ovvveeeeerrrees | v (31,866) | oevereeeerenes | eereeernnnn(31,866) [ v | e 9,000,000 0 ... 472,500 | 09/15/2023.
594636 RC 8 |Michigan St Comp Trans Rev Ref e | o+ | 051152017, | MALUIIY.orsevvrvevesevrrsiressirrssiresse | | 5,035,000 | ...... 5,035,000 | ..... 5602,319 | ... 5,060,047 (25,047) I 5,035,000 0 |.....132,169 | 05/15/2017.
60636P RZ 5 |Missouri St Env Impt Engy Rev St Revolvi........... .| 01/01/2017. | Maturity 5,000,000 | ... 5,000,000 | ... 5,413,850 5,000,000 N 5,000,000 0 |....131,250 | 01/01/2017.
610749 CA 9 | Monroe Cnty NY Auth Aprt Rev Ref AMT Gre. .| 01/01/2017. | Maturity . N 4,645,000 | ....... 4,645,000 | ....... 5,086,275 | ........... 4,645,000 I 4,645,000 0 |....136,447 | 01/01/2017.
613549 HW 7 | Montgomery Cnty OH Rev Catholic Health S......... | 03/09/2017. | Tax Free EXChange.........c.o.ovvvesivvsvnss . .| ....10,050,153 | .....10,000,000 | .....10,186,600 | ........ 10,054,234 [ oo | e (4,081) N 10,050,153 0 |...186,667 | 05/01/2029.
618027 AV 8 |Morris Cnty NJ Impt Auth Lease LBASS Gtd......... .. [ 08/15/2017. | MatUrity.......covoocveeecveceecesecvsscsisan | 475,000 | oo 475,000 | ......... 475,000 475,000 | oovveeeeeeeences | eeereereeeeeseniens | eevrereereennnes | eenerereesiensnen0 e | e 475,000 0 .. 19,789 | 08/15/2017.
646065 B8 4 |New Jersey StEd Facs Auth Rev Princeton........ | 07/01/2017. | Maturity 3,000,000 | ..... 3,000,000 | ..... 3,345,900 3,041,502 [ oo | o (41,502) o — 3,000,000 0 |....157,500 | 07/01/2017.
646135 QZ 9 |New Jersey St Trans Auth Rev Trans Sys S.... .| 06/15/2017. | Maturity. . N 1,985,000 | ....... 1,985,000 | ...... 2,284,437 | .......... 1,997,950 [ .o | e (12,950) . I 1,985,000 0 ... 57,069 | 06/15/2017.
64711M 5V 5 |New Mexico Fin Auth Rev Sub Lien Pub PJ .| 07/24/2017. | Call  100.0000 . ] 3,235,000 | ... 3,235,000 | ... 3,424,086 3245775 | ovovoeoeeerser | v (10,775) ..(10,775) I — 3,235,000 0| 95,896 | 06/15/2019.
649085 AA 5 |New Valley Generation Il Ser 2001........c...c.coocnee. - 05/01/2017. | Redemption  100.0000.........ccc.corcvvv . N 1,110,250 | ....... 1,110,250 | ....... 1,137,852 | oo 1,118,693 | oo | v (8,443) e (8,443) I 1,110,250 0. 30,932 | 05/01/2020.
649876 E8 8 |New York St LocGovtAsstCorpRev Ref SerE........ .. 1 04/01/2017. | Call  100.0000............ccrmmmvvrvvvmsmvniisenns | L 45.000 | 45,000 | oo 49,656 46,571 (84) . [C:Z) ) O I 46,487 | .o | e (1,487) | .......... (1,487) | ......... 1,125 {04/01/2021.
649876 NZ 8 |New York St LocGovtAsstCorpRev Ref MBIA-....... .| 04/01/2017.| Call  100.0000 . | 85,000 | oo 65,000 | coovor. 70,651 66,968 (105) crmrmrnneneno108) [ covececececececeiee [ covrrrrersssesi 86,863 | oo | e TRRTX) N — [Tk — 1,625 | 04/01/2021.
650028 MC 4 |New York St Twy Auth Rev St Pers Inc Tax........... .. | 09/15/2017.| Call  100.0000 . R 3,250,000 | ....... 3,250,000 | ....... 3,470,935 3.268,647 | oo |, TREX Y0 ) I— N 0 ... 162,500 | 03/15/2018.
658207 FY 6 |North Carolina Hsg Fin Agy Rev LBASS AMT. ..[01/01/2017. | Call ~ 100.0000...... 4,050,000 | ....... 4,050,000 | ...... 3,984,228 | ........... 4,004,914 | oo oo Lo | e 0 4,004,914 | oo | 45,086 | ......... 45,086 | ..... 103,275 | 07/01/2028.
658207 HG 3 |North Carolina Hsg Fin Agy Rev LBASS AMT .| 07/01/2017. | Redemption  100.0000... . 225000 | ....... 225,000 224,561 204717 283 225,000 0. 11,475 | 07/01/2027.
67766W GQ 9 |Ohio St Wtr Dev Auth Rev Ref Wir Quality.. < [ 1200172017 | MBUFY ..o | 1,000,000 | ....... 1,000,000 | ....... 1,120,840 | ........... 1,010,923 | oo | e (10,923) [ cooveeveseresirens | o (10,923) [ ccocvevevevevereren | cvvvrrre 1,000,000 0 52,500 | 12/01/2017.
717817 KD 1 |Philadelphia PA Airport Rev AMT Ser A .. | .| 12/20/2017. | Call  100.0000 . o 11,060,000 | ... 11,060,000 | ..... 11,213,623 | ..o..... 11,068,725 | voovvveeeereceeen | evereeeia(8,725) | oo | e (8,725) N 11,060,000 0. 560,681 | 06/15/2023.
717817 KE 9 |Philadelphia PA Airport Rev AMT SerA................. .1 12/120/2017. [ Call ~ 100.0000..........ccoevervrrerrrierriinne . . 12,195,000 | ... 12,195,000 | ..... 12,316,828 | ......... 12,201,921 N 12,195,000 0. 618,219 | 06/15/2025.
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759136 ML 5 |Regional Tran Dist CO Sale Rev Tax Ref S.......... - | 11/29/2017.| RBC Capital Markets LLC...................... . o] 10,237,621 | ... 8,650,000 | ... 9,964,022 | ........ 9,296,105 | .ovvvccovveescis | v TEGKG:E)) p— N — 9,219,417 | ooovvccrrroe, 1,018,204 |....1,018,204 | ....491,969 | 11/01/2023.
762238 BT 9 |Rhode Island St Econ Dev Rev Corp Mtr Fu.......... .| 12115/2017.| Call  100.0000 . ] 3,100,000 | ...... 3,100,000 | ...... 3,100,000 3,100,000 N 3,100,000 0 |....155,000 | 06/15/2026.
785138 AU 2 | SAEnergy Acq Fac Corp Rev TX Gas Supply....... - | 1212/2017.| Goldman Sachs & Company.................... [ B 12,099,600 | ..... 10,000,000 | ....... 9,349,800 | ......... 9,569,349 32,544 N 9,601,893 | ..ovvvvvrerrcses 2,497,707 |.....2,497,707 | .....753,194 | 08/01/2026.
791638 WX 3 | StLouis MO Arpt Rev Ref AMT Lambert Ser......... .| 07/01/2017. [ Call  100.0000. 2 220,000 2220000 | ....... 2,347,517 2,227,589 (7,589) . 2.220.000 0 ... 111,000 | 07/01/2022.
812643 DQ 4 |Seattle WA Mun Lt & Pwr Rev Ref & Impt-S.... .| 02/01/2017. | Maturity. [ B 1,000,000 | ....... 1,000,000 | ....... 1,126,660 | ........... 1,001,744 | .coococcvivcvenn. .(1,744) 1,000,000 0 25,000 | 02/01/2017.
83712D PY 6 |South Carolina St Hsg Fin Rev LBASS AMT, .101/01/2017. [ Call  100.0000. . B 990,000 | .......... 990,000 | .......... 990,000 990,000 990,000 0 26,235 | 07/01/2023.
843146 U5 8 |Southem IL Univ Rev Hsg & Auxiliary Fac............. | 04/01/2017. | Maturity . . 1,100,000 | ....... 1,100,000 | ....... 1,184,854 | ........... 1,102,392 [ oo | i (K72 ) DO— cenennnr(2,392) I — 1,100,000 0 04/01/2017.
85732G UE 8 |State Public Sch Bldg Auth PAL Const Bds........... .. | 03/01/2017. | Nationwide Mutual Fire.............ccccoceuvunce . N 11,407,452 | ... 10,000,000 | ..... 11,442,800 | oo 11,427,208 | oo | o, (19,753) ..(19,753) N 11,407,452 0 06/01/2030.
874441 BA 5 |Tallahassee FL BluePrint Rev 2000 Interg............. .. 1 10/01/2017. | Maturity. 1,500,000 | .......1,500,000 | ...... 1,617,675 . 10,571) . 10,571) |. 11,500,000 0 10/01/2017.
87638T AH 6 |Tarrant Cnty TX Rev Cultural Ed Facs Fin - | 02/15/2017. | Maturity . o 5,000,000 | ....... 5,000,000 | ....... 5,311,700 5,004,720 | ooovoercceccs | o [ 72)) F B (4,720) o — 5,000,000 0 02/15/2017.
87971H EK 6 |Tempe AZ Excise Tax Rev Ref-Obligs v | 107/01/2017. [ Call  100.0000..........ccmrerererrrrrerereerenns . . 1,810,000 | ....... 1,810,000 | ....... 1,975,000 | vovooenenn. 1,819,496 N 1,810,000 0 07/01/2018.
88256C AS 8 |Texas Gas Acq & Supply Rev Gas Supply Sr........ | 121212017, [ CIGIOUP. e . - 12,432,000 | ... 10,500,000 | ...... 8,760,885 | ........... 9,357,034 | ... B — 9,448,087 | ..vvverrrennes ..2,983,913 |.....2,983,913 12/15/2025.
915115 Y3 7 |University TX Perm Univ Fd Rev Ref Ser B........... .. | 11/27/2017. | Raymond James USA Ltd............cccc....... T 17,469,850 | ..... 13,670,000 | ..... 15,758,776 | v.ovvo... 15,122,510 [ coveeereeerecceenns | eoreeees(TAA33) | oo | eereeerenn(T4433) | oo | 100 15,048,077 | e L2,421773 ... 2,421,773 | ..1,012,719 | 07/01/2030.
915137  F3 2 |University TXRev Sys SerF........ccccccovuvvvrinnis .. | 02/15/2017.| Call ~ 100.0000 3,745,000 | .......3,745,000 | ....... 4,039,582 3,749,309 0 .....93,625 | 08/15/2019.
92817L DT 7 |Virginia St Res Clean Wtr Rev St Revolvi.... .| 10/01/2017. | Maturity. 2,905,000 | ....... 2,905,000 | ...... 3,111,081 2,923,165 ..(18,165) 0 | ....145,250 | 10/01/2017.
977100 BZ 8 |Wisconsin St Gen Fd Rev Ser A .| 02/01/2017. | Tax Free Exchange . 10,779,556 | ... 10,870,000 | ..... 10,757,713 | oo, 10,779,267 288 0 ... 156,256 | 05/01/2033.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt +|....603,827,804 |....556,171,990 |....587,267,006 | ....... 573,056,118 | .cooooorrsenns, 0 | ..(2,707,176) | oo 0 ... (2,707,176 | o0 | .......570,348,938 | ....oovvvvvenn 0 | 33,478,864 |...33,478,864 | 23,207,428 XXX
Bonds - Industrial and Miscellaneous
00115A  AA 7 |AEP Transmission Co LLC SrNt.........cccccoverrrnnnes .. | 05/24/12017. | Tax Free EXChange........cccovrvurnvvrirnrennns . . 5,289 . 5,289 0 ... 126,067 | 12/01/2026.
001192 AM 5 |AGL Capital Corp Sr Nt - 1 03/29/2017. | Nationwide Mutual Fire.......ooovvsveeeec | ] 10,206,144 | .....10,000,000 | .....10,310,480 | .........10,302,853 | .eovvocrcrovicrs | v (R (0L)| T (6,709) 0. 93,889 | 06/15/2026.
00162F AC 4 |Apple Leisure Group 1st Lien Term Ln Nt.... +| 03/31/2017. | Redemption 100.0000.. 10,694,752 | ....10,694,752 | ....10,592,804 | ......... 10,652,685 | .ovvvrvrocs | o 42,067 [ oo | oo 42,067 0 |....189,238 | 02/28/2019.
00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 Cl....... [ 02/2712017. | PaydOwN......oovcvccceveeessccccecrssciieeeeees | | g7 15,678 | oo 10,027 7,230 2,797 5,652 . 8,449 0 16 | 07/25/2036.
00441X AD 6 | ACE Securities Corp RMBS Ser 2006-NC2 Cl. - | 03/01/2017. | Nationwide Mutual Fire. 2,080,987 | ... 4,400,155 | ....... 2,813,974 | ... 2,028,986 | .....784,988 | ..oocccrrroerrri | conrnrsirnien | creeern 784,988 | [ e 2,813,974 [ (732,987 | ......(732,987) | ........ 7,154 | 07/25/2036.
004421 VE 0 |ACE Securities Corp RMBS Ser 2006-SL1 Cl........ .| 12126/2017. | Paydown . 214,560 | .......... 214,560 | .......... 140,265 140,265 . . 0 | 1,415 | 09/25/2035.
00764M BT 3 |Aegis ABS Trust RMBS Ser 2004-2 Cl M1 - | 1212612017, | PaydOWN....osvevvevvvvvesissssssesssssississssssss [ 548742 | oo 548,742 | .......... 502,099 511,358 [ oo | eereree37,384 | oo | e 37,384 | o | v, 548,742 (I 5,423 | 06/25/2034.
00817Y AL 2 |Aetnalnc SrNt 1.500% 11/15/17 .| 11/15/2017. | Maturity. . i 8,090,000 | ...... 8,090,000 | ...... 8,061,274 8,084,582 I 8,090,000 0 ....121,350 | 11/15/2017.
00817Y AU 2 | Aetna Inc SrNt 2.400% 06/15/21. -| 03/16/2017.| Call  100.0000 | .-10,000,000 | .....10,000,000 | ....... 9,999,000 | .......... 9,999,128 o — 9,999,166 | .ooovvrrerrcs | o 834 | o 834 | ....160,667 | 06/15/2021.
00817Y AW 8 |Aetnalnc SrNt 3.200% 06/15/26. -|03/16/2017.| Call - 100.0000...... N 2,000,000 | ... 2,000,000 | ...... 1,992,520 | .ooooo... 1,992,888 I 1,993,020 6,980 6,980 | ...... 36,178 | 06/15/2026.
00913@ AA 2 | Air Newco LLC 2nd Lien TL Nt 1 - | 05/16/2017. | Morgan Stanley & Co LLC.... . 9,225,000 | .....10,000,000 | ....... 9,500,000 | ........... 9,012,500 | ...... 561,655 | ........ 13,387 | oo | oo 575,002 B — 9,587,502 | .oovvereree .(362,502) | ......(362,502) | ....416,418 | 02/13/2023.
00913M AF 4 |Air Newco LLC 1st Lien TL Nt 1... .| 06/09/2017. | Goldman Sachs & Company. P R R 2,548,017 | ....... 2,606,667 | ....... 2,585,575 | oo 2,486,108 | ...... 103,912 | oo R4 T I 105,083 | oovvvveeeerreeers | erneeeen 2,591,191 | e [ e (43,174)] ........ (43,174)] ....... 94,722 |02/13/2022.
00913M  AF 4 |Air Newco LLC 1st Lien TL Nt 1... .| 06/31/2017. | Redemption ~ 100.0000...........ooooveemmrreee | 13,333 | covve. 13,333 | covve. 13,225 12,7117 532 85 617 0 350 |02/13/2022.
009503 AD 5 |Airspeed Ltd LBASS VitesseAir Hdg TrCtfS. . [ 02/08/2017. | PaydOWN...........ccvverrrecrerc o . (27,397) (27,397) (1,740) | ....... (25,857) | oo | o 0 06/15/2047.
010392 EW 4 |Alabama Power Co Sr Nt Ser 07A... .| 02/01/2017. | Maturity. . o 9,500,000 | ...... 9,500,000 | ....... 9,485,105 | ........... 9,499,659 341 0. 263,625 | 02/01/2017.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.. - || 12/15/2017. | Redemption ~ 100.0000..........cc...0.ooev.. . . 391,658 | ......... 391,658 | ......... 415,157 399,729 | .oovvvereccioens | e [CXip) p— . 0o 16,093 | 06/15/2021.
01448Y AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl....... .. | 03/01/2017. | Nationwide Mutual Fire [ T 778170 | ....... 5,734,344 | ..., 778,170 AT (TN T EOSTTR IOTTOTOORN ISP o N DO ISV 778,170 0 [ 27,053 |07/23/2035.
01877K  AB 9 |Alliance Pipeline LP SrNt........cccovvrrvnrrerirennees .. | 06/30/2017. | Redemption  100.0000.. . . (594,527) | ....... (594,527) | ......... (615,864) | .. ..(594,527) . (594,527) (| 4,198 | 12/31/2019.
018890 16 0 |Preferred Term Secs XIX LBASS Sec Nt Ser. .| 12/28/2017. | Call  100.0000 . R 1,651,555 | ...... 1,651,555 | ...... 1218476 | oo 1,267,317 | oo | oo 14,567 | oo B IO 1,281,885 | .ovvvvvvvvvvrins | o 369,671 | ....... 369,671 | ....... 29,139 | 03/24/2034.
018890 16 0 |Preferred Term Secs XIX LBASS Sec Nt Se - | 09/24/2017. | Paydown.. 1,977,547 | ... 1,977,547 | ... 1,458,985 | ..occ... 1,517,466 | .oovovvvccricrn [ o 460,081 | 1covererrreen B 1,977,547 0 [ 21,804 | 03/24/2034.
02150F AA 8 |Countrywide Alternative Ln Tr RMBS Ser 2........... .. | 12/01/2017. | Paydown... . 153,903 | oo, 174,017 | oo, 148,342 148,342 . 148,342 5,561 5,561 5,039 | 05/25/2037.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2........... .. [ 12/01/2017. | Paydown I T 4613741 | ... 4,898,384 | ...... 4,569,862 | .......... 4,569,862 [ ..o | eeverereeenecenneens | eoererenrcessieens | ceerereresniienees0 oo | e 4,569,862 | ..oovvvrrrrrns | crrenn 43,880 | ......... 43,880 | ....... 70,523 | 03/25/2047.
02361D AP 5 |Ameren Illinois CO St Nt......c.oovvvivvniiriiciienis .. | 03/29/2017. | Nationwide Mutual Fire. o 10,721,523 | ..... 10,000,000 | ..... 10,779,500 | ......... 10,741,346 | oo o, 10,721,523 0 ... 187,778 | 03/01/2025.
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201......... ..| 07/15/2017. | Redemption ~ 100.0000..........cocrvrenenee . . 405714 | oo 405,714 | oo 418,261 413,357 405,714 0 16,612 | 07/15/2020.
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023772 AB 2 | American Airlines Inc LBASS EETC Ser 201........ ~ [0715/2017. |Redemption  100.0000.................. B 247,234 | .......... 247,234 234,849 237,468 9,767 . 9,767 ...247234 0 7,403 | 07/15/2025.
02377B  AC 0 |American Airlines Inc LBASS EETC Ser 201......... .. | 09/22/2017. | Redemption ~ 100.0000...............ccc0evvvee ol 1,239,968 | ...... 1,239,968 | ....... 1,239,968 | ........... LIPX T N DR DO R 0. | 1,239,968 0 |.....40,469 | 03/22/2025.
02377U AB 0 |American Airlines Inc LBASS PTC Ser 2013 .. | 07/15/2017. | Redemption  100.0000. P I 1,227,372 | ... 1,227,372 | ... 1,235,003 | oo, IPX7 22 3 T (ISR ) S R (XK I B 1,227,372 0 [ 44,205 | 01/15/2023.
02665W BH 3 |American Honda Finance Sr Nt - | 03/01/2017. | Nationwide Mutual Fire o 3,988,436 | ... 4,000,000 | ....... 3,987,920 | oo 3,988,260 176 176 3,988,436 0| 43,956 | 09/09/2026.
02932) AG 2 |American Rock Salt Co 1st Lien Term Ln N........... .. | 12/29/2017. | Redemption ~ 100.0000...........ccrvrerenec o 235,966 | .......... 235,966 234,787 232,722 2,455 789 . 3244 | ... - ....235,966 0 6,642 | 05/20/2021.
02932) AG 2 | American Rock Salt Co 1st Lien Term Ln N .| 11/30/2017. | Tax Free Exchange..........ccocceevvvvmvssssennc | ] 20,656,415 | ..... 20,711,872 | ... 20,608,313 | ......... 20,427,084 | ...... 216,487 | ......... 12,844 | oo | e 2o I O 20,656,415 0 ... 969,798 | 05/20/2021.
03040W  AK 1 | American Water Cap Corp Sr Nt - | 03/29/2017. | Nationwide Mutual Fire. B 1,107,737 | ... 1,000,000 | ....... 1,117,920 | .......... 1L75 | 1,107,737 0 22,244 | 03/01/2024.
03040W AL 9 |American Water Cap Corp SrNt........cccooocvvrerinnnee. .. | 03/29/2017. | Nationwide Mutual Fire.............cccccoceeruuee ol 3,779,200 | ....... 3,500,000 | ...... 3,801,595 3,786,857 13,779,200 0 ... 68,756 | 03/01/2025.
030728  KH 7 |Ameriquest Mtg Sec Inc RMBS Ser 2003-10.. .. [ 12/26/2017. | Paydown... I T B 1,784,325 | ....... 1,784,325 | ....... 1,724,705 | ..o 1,735,133 | covvvecrreerrrinnn, 0. 15,761 | 12/25/2033.
03072 ZK 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-X1......... | . | 12/26/2017. | Paydown... o 1408661 | .. 1,408,661 | ... 1.356.717 .1.361.928 0 15,648 | 03/25/2035.
031162 BM 1 |Amgeninc SrNt 3.875% 11/15/21.........cocvvenee. .| 03/01/2017. | Nationwide Mutual Fire..........cccccovrernnnnes ol 14,734,328 | ..... 14,500,000 | ..... 14,844,143 | ........14,741,788 0 ... 165,441 | 11/15/2021.
03215P BN 8 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199...... .. [ 12/01/2017. | Paydown... N, 46,240 | oo 46,240 | ... 45,611 45,999 (VN 1,876 | 03/25/2027.
03215P DN 6 |Amresco Resdtl Sec Mtg Loan RMBS PTC Ser..... |.. | 12/01/2017. | Paydown... g o | 852 | 452 452 450 0 13 | 08/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL...ooccoooorc.c .| 12115/2017. | Redemption ~ 100.0000.......c.....crc... 210,940 | ........210,940 210,940 210,940 e 0| 7,314 | 02/15/2025.
037833 BZ 2 |Apple Inc SrNt 2.450% 08/04/26. .. | 03/01/2017. | Nationwide Mutual Fire 9,974,080 | ..... 10,000,000 | ....... 9,972,700 | ..., 9,973,687 303 393 | oo | e 9,974,080 0 ... 140,875 | 08/04/2026.
039483 BL 5 |Archer-Daniels-Midland Co Sr Nt.. | 03/01/2017. | Nationwide Mutual Fire e ...30,856,140 | ....31,000,000 | ....30,849,750 30,853,894 2,247 . 2,247 30,856,140 0 |...430,556 | 08/11/2026.
040104 MF 5 |Argent Securities Inc RMBS Ser 2004-W11........... . [ 1212612017, | Paydown.........coovvvvvrrviiiencriiesionans ol 3,139,635 | ....... 3,139,635 | ....... 2,994,922 | ....oe..3,035,447 | oo | e 104,188 | covveeeeceeeees | e, 104,188 | ... . 3,139,635 0 35,524 | 11/25/2034.
04541G AL 6 |Asset Backed Securities Corp RMBS Ser 19......... .. [ 03/21/2017. | Paydown... B T I 8,385 | cooovrrrr 8,385 8,385 . 8,385 8,385 0 70 | 06/21/2029.
04541G  GB 2 |Asset Backed Securities Corp RMBS Ser 20......... .. | 12/26/2017. | Paydown... . o 2,101,366 | ....... 2,101,366 | ....... 2,017,880 2,028,840 | ..ooooreeeereerrere | e 72,526 [ oo, 0 23,045 | 11/25/2033.
04541G  UN 0 |Asset Backed Securities Corp RMBS Ser 20......... o [ 1212612017, | Paydown.........ooevvvvvnriiinssiisinsnns N 6,790,429 | ...... 6,790,429 | ....... 5,873,721 6,261,037 529,391 0 [ 47,816 | 11/25/2035.
05491L AE 8 |Barclays Commercial Mtg Sec CMBS Ser 201....... | 03/01/2017. | Nationwide Mutual Fire.........ccoocewccens | 7,200,288 | ... 7,000,000 | ... 7.209,999 | ..o 7,203,420 | ooovvcoereee | e [RREL)) — 0o 56,705 | 08/14/2036.
055017 AC 3 | TGGT Holdings (Azure) LLC 1st Lien Term.......... | 12/28/2017. | Redemption 100.0000. B 1,072,745 | ...... 1,072,745 | ...... 1,056,653 986,925 | ....... 79,087 | ... 6,732 | oo 1,072,745 0] ....42,345 | 11/18/2018.
05508T AP 7 |B&G Foods Inc Term Ln BNt 1.......cvevveviinirins .. | 03/30/2017. | Tax Free Exchange...........ccccccvevererernnene o 795,596 | oo, 789,000 | coo..... 795,904 | . 795,707 145 (255) A ....795,596 0].....8,780 | 11/02/2022.
05531F AV 5 |BB&T Corp SrNt 2.050% 05/10/21.. o [ TVAO2017. | VAOUS .o | 8,426,655 | ...... 8,500,000 | ....... 8,491,160 8,492,248 | ....oovvvevvvevees | e 1,488 | .oovoveveveveveres [ eerereeeennsn 1488 | i | e 8,493,736 | ..oovovvvvvrrreenns | o (67,081) | ........ (67,081)| .....176,186 | 05/10/2021.
05538B  AH 8 | BE Aerospace Inc Term Ln Nt 1 oo |- | 0411312017 | Redemption  100.0000.......oovsvemsccce | 2,230,303 2,230,303 2,233,634 2,232,468 Y — (AT ) O PO (2,165)] ... 2,230,303 0 39,942 | 11/21/2021.
05538B AH 8 |BE Aerospace Inc Term L Nt 2........c.cevevvrirnnnes .. | 04/13/2017. | Redemption ~ 100.0000.........coovvcvmmmeea | 2,230,303 2,230,303 2,233,634 2,232,468 550 (2,715) (2,165) | ... . 2,230,303 0. 32,784 | 11/21/2021.
055388 AH 8 |BE Aerospace Inc Term Ln Nt 3, .. | 04/13/2017. | Redemption  100.0000.........evvvvvvvvcens [ 2,230,303 2,230,303 2,236,134 2,234,098 961 | cooveenn (€474 ) R IO (3,796) | veoorvveerrriernns | e 2,230,303 (I 47,064 | 11/21/2021.
05549@ 3 | BJs Wholesale Club Inc CTL (HG Bowie Rea. .. | 12/15/2017. | Redemption  100.0000. 279,606 282,303 280,639 | ..o | e [(ROSK) ) I )| .. ....279,606 05/15/2022.
05565S AA 2 |Burlington Northern PTC Ser 2006-2 ..110/01/2017. | Redemption ~ 100.0000..........ccoccvmemmce | 347769 | . 347769 | 347,769 347,769 ....347,769 04/01/2024.
05568D 2 | BNSF Railway Co ABS PTC Ser 2006-3. .| 04/01/2017. | Redemption  100.0000. 433,823 433,823 433,823 ...433,823 04/01/2024.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 20 wr | .. | 02/01/2017. | Paydown . . . .342,113 11,667 s . 11,667 353,779 .| ....(124,434) 01/25/2036.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200.......... .. | 03/01/2017. | Nationwide Mutual Fire........cccccooovvcveeea | | 6048706 | ... 6,423,573 rrernn£,065,748 | ... 206,854 206,854 | ... e 16,272,602 .| ....(223,896) 01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser. .. | 03/01/2017. | Paydown... 44,234 41,806 [0 I n|.. e 41,799 [ oo | e 1,951 11/20/2046.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser............ | .. | 03/29/2017. | Nationwide Mutual Fire. 519,875 491,336 (49) 11/20/2046.
059512 AE 3 |Banc of America Comm Mtg Inc CMBS Ser 20...... .. [ 02/01/2017. | Paydown..........coovvvvvinrniiinsssiiensinnnns il 12779395 | 12,779,395 | ..... 12,540,886 | ......... 12,540,957 238,439 06/10/2049.
06050T KN 1 | Bank of America NA Sub Nt. | 03/15/2017. | Maturity ceeeemsireessssireeens | 0000223,000,000 | ... 3,000,000 | ... 3,269,729 | .....oo0. 3,021,118 | covvveveeesecs | v [P AIREE:)) DO— . 03/15/2017.
06051G EX 3 |Bank of America Corp Nt .| 12/20/2017. | Taxable EXChange........ccouvernreerrreeenns 015,883 5.990 000 5993 576 5,991,701 (797) 5,990,904 | .oovveorcer | e, 24979 | ... 24,979 | .....222,795 | 01/15/2019.
06406F AE 3 |Bank NY ColInc SrNt 2.450% 08/17/26 .| 03/01/2017. | Nationwide Mutual Fire..........cooocovvme| | 8,966,830 | ......9,000,000 | . 8,965,170 8.966.330 500 8,966,830 0 |...119,438 | 08/17/2026.
07331Q  AA 5 |Bayview Opport Mast Fund Trust RMBS Ser.. o [ 1212812017, | Paydown.........oevvvvvsnvvvisssssiissssiniiiens | 2,925,021 | ......2,925,021 | ....... 3,010,141 3,010,131 (85,110) 2,925,021 0 63,557 | 06/28/2053.
07384M 7C 0 |Bear Stearns Adj Rate Mtg RMBS Ser 2005-......... .. | 12/01/2017. | Paydown... . 434,161 437,983 .(3,822)].... ...434,161 0 |.....7,071 | 03/25/2035.
07386H MD 0 |Bear Stearns Alt- A Tr RMBS Ser 2004-10............. [ 1212612017, | Paydown..........ooovvvvvsnrniiinsssiensinians 087,461 | .......1,087,461 | ...... 1,025,617 | oo, 1,025,617 | oo 61,844 11,087,461 0 1,399 | 09/25/2034.
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07388Q AG 4 |Bear Stearns Comml Mtg Sec CMBS Ser 2007..... .. [ 09/01/2017. | PaydOWN..........ooevvrerieniiscisesisssiisans | 25,300,000 | ..... 25,300,000 | ..... 25,437,604 25,273,760 26,240 [ ..oovvvcreercens | . 26,240 o 25,300,000 0 ... 946,947 | 06/11/2050.
07388Q AH 2 |Bear Stearns Comml Mtg Sec CMBS Ser 2007..... | .. | 12/01/2017. | Paydown..........ccoovvvvvvvvvvvvnvnvnvsvsvnssnssssnnnnns | 13,018,538 | ..... 13,018,538 | ..... 11,621,201 | oo 11,621,201 | ooovevevevevereie | o 1,397,337 | oo | o 1,397,337 i —— 13,018,538 0 |....591,328 | 06/11/2050.
07401P AA 2 |Bear Stearns Mtg Tr RMBS Ser 2007-SL1 Cl......... [ 1212612017, | PaydoWn........coovevvvvvrnnevissssessissssssisss [ 477,327 | v 57,981 | v, 25,190 25,190 25,190 | 452,138 | ... 452,138 | ......... 3,089 | 03/25/2037.
075887 AU 3 |Becton Dickinson & CO ST NE........covcvvevccicivirs - 06/19/2017.| Call 100.0000 2,030,000 | .......2,030,000 | ....... 2,378,551 2,167,616 (26,491) . 26,491) | 2,141,124 L(111,124)| .....(111,124) | ....187 463 | 05/15/2019.
075887 AW 9 |Becton Dickinson & Co Sr Nt | 04/27/2017. | Nationwide Agribusiness... 5,090,745 | ...... 5,000,000 | ...... 5,315,250 | .......... 5,163,695 | ...vvvvvveverererens | s (13,013) (13,013) | s | e 5,150,682 e (59,937) | ... (59,937) | ....... 74,479 | 11/12/2020.
087634 AV 3 |Betony CLO Ltd CLO Ser 2015-1A CI BR.... .. | 03/01/2017. | Nationwide Mutual Fire...........cccccovccmvemmns | 32,000,000 | .... 32,000,000 | ..... 32,000,000 32,000,000 04/15/2027.
09062X AB 9 |Biogen Inc SrNt 6.875% 03/01/18........cccvervveene .| 11/21/2017. | Call ~ 100.0000.........coveeererrerrrerreereinnnns 1,000,000 | ....... 1,000,000 | ....... 1,204,753 | v, 1,049,576 03/01/2018.
09062X AB 9 |Biogen Inc SrNt 6.875% 03/01/18.... .| 04/27/2017. | Nationwide Agribusingss............cccoeeeeeeeees | 7,299,404 | ....... 7,000,000 | ....... 8429633 | ........... 7,345,525 03/01/2018.
092113 AM 1 |Black Hills Corp Sr Nt .. 1 03/29/2017. | Nationwide Mutual Fire 15,597,520 | ... 15,550,000 | ..... 15,600,210 | .. 5,598,546 01/15/2027.
10112R  AY 0 |Boston Properties LP Sr Nt .. 1 03/01/2017. | Nationwide Mutual Fire 10,427,202 | ... 10,500,000 | ..... 10,423,455 | ......... 10,425,976 10/01/2026.
11283# AA 9 |Brookfield Pwr New York Fin LP Sr Nt. .| .. [ 12/18/2017. | Maturity. 1,000,000 | ....... 1,000,000 | ....... 1,048,410 | ..oooouee. 1,018,850 12/18/2017.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 10/15/2017. | Redemption ~ 100.0000 313,892 | oo 313,892 | oo 313,892 313,892 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 08/15/2017. | Redemption ~ 100.0000.. 614,918 614,918 | ... 614,918 614,918 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ ..| 07/15/2017. | Redemption  100.0000.. ..456,903 456,903 456,903 456,903 01/15/2024.
12189P AH 5 |Burlington Northern Santa Fe LBASS ETC S........ .. | 07/15/2017. | Paydown 604,784 604,784 | ......... 691,461 615,012 01/15/2020.
124857 AD 5 |CBSCorp CoGtdNt 5.750% 04/15/20............... .| 11/30/2017. | Call  100.0000.........ocooeveveveveverivmvmrmninnn | 1,000,000 | ...... 1,000,000 | ..oooo... 999,400 999,606 04/15/2020.
124857 AR 4 [CBSCorp SrNt 2.900% 01/15/27.......cccvovvrrinnnee .. | 03/01/2017. | Nationwide Mutual Fire. 7,382,679 | ...... 7,500,000 | ...... 7,376,250 | ... 7,381,024 01/15/2027.
12508F AC 2 |CDGJ Commercial Mortgage Trust CMBS Ser. - 071512017, | PaYAOWN...cooeovveecsssssiinivineeens | 3,000,000 | ....... 3,000,000 | ...... 2,972,184 2,982,159 12/15/2027.
12543K AJ 3 | Community Health Systems Inc Term Ln AN........ .. | 05/12/2017. | Redemption ~ 100.0000.. 182,770 | ...... ....180,571 01/27/2019.
12543K  AJ 3 | Community Health Systems Inc Term Ln AN........ .| 05/12/2017. | Redemption  100.0000.......cccoooewwvvwcucees | f 9323648 | .. 2323648 | ... 2,312,029 2,288,212 01/27/2019.
12543K  AJ 3 | Community Health Systems Inc Term Ln AN........ .. | 02/28/2017. | Tax Free Exchange 280,498 277,609 01/27/2019.
12543K AL 8 | Community Health Systems Inc Term Ln F N........ .| 03/16/2017. | Redemption  100.0000.........coovvvvevewcews [ o 45476 | e ABATE | 15,476 15,203 12/31/2018.
12543K AL 8 | Community Health Systems Inc Term Ln F N.. .| 03/16/2017. | Redemption  100.0000.......ccoovvvvvvvvvcwese | o ABBG2T | o 453627 | 453,627 | coovererrrer 445617 12/31/2018.
12543K AL 8 | Community Health Systems Inc Term Ln F N........ .. | 02/28/2017. | Tax Free Exchange........ccocvvecvcvevvceann | 45028 | o 45028 | 45,028 44,233 12/31/2018.
12543K AM 6 | Community Health Systems Inc Term Ln G N........ .| 07/07/2017. | Redemption  100.0000........coeevvvvvevecens [ 49233 | 19233 | 19,233 18,590 12/31/2019.
12543K  AM 6 | Community Health Systems Inc Term Ln G N........ .. | 08/31/2017. | Tax Free Exchange........ccoocvvecvcvececeenn | 68522 | o 68522 | 68,522 66,231 12/31/2019.
12543K  AM 6 | Community Health Systems Inc Term Ln G N......... .. | 11/03/2017. | Redemption  100.0000.. 680,485 680,485 | .......... 677,772 | cooverrr. 657,731 ’ 12/31/2019.
12543K  AM 6 | Community Health Systems Inc Term Ln G N. .| 07/31/2017. | Tax Free Exchange........cccocoovevvcvevvceenn | 1,674,504 | ....... 1,675,839 | ....... 1,673,509 | .....co.e. 1,619,803 0 [ 21,571 | 12/31/2019.
12543K AN 4 | Community Health Systems Inc Term Ln H N........ .. | 07/07/2017. | Redemption ~ 100.0000..........cooeveemmmce | o TATR 7173 7,150 .6,918 (V1 I 151 | 01/27/2021.
12543K AN 4 | Community Health Systems Inc Term Ln H N........ .. | 08/31/2017. | Tax Free Exchange........ccocovevvvvevvceeen | 96783 | 26,854 | oo 26,769 25.900 (| 741 | 01/27/2021.
12543K AN 4 | Community Health Systems Inc Term Ln H N........ .. | 11/03/2017. | Redemption  100.0000.. 1,240,749 | ... 1,240,749 | ... 1,238,011 | oo 1,196,658 I 1,240,749 0 83,971 | 01/27/2021.
12543K AN 4 | Community Health Systems Inc Term Ln H N........ | .. | 07/31/2017. | Tax Free Exchange............ocooooocovccoens | 0 0 3,184,724 | ....... 3,193,926 | ...... 3,180,386 | ......... 3,080,427 N 3,184,724 0 ... 42,756 | 01/27/2021.
12566U AN 4 |Citimortgage Alternative Ln Tr RMBS Ser.... .. | 12/01/2017. | Paydown.. 246,856 | ........ 327,136 265,038 265,038 02/25/2037.
12566U AT 1 |Citimortgage Alternative Ln Tr RMBS Ser.... [ 1200172017 | PAYOWN...eeenssseesss | 423,573 | 423,573 | .......... 411,792 417,669 193 3 , | 02/25/2022.
12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.... | 0310112017, | PAYAOWN. .o | 12,658 | 15414 | oo LTI 3N — 13,257 | .......... 1,768 | oo | eoevererererenenes | eerrrreenseen ] 768 | oo | o 15,026 | s | e (2,367) | vovvveo (V270 ) — 88 | 03/25/2022.
12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.............. | . | 03/29/2017. | Nationwide Mutual Fire. 953423 | ....... 1,129,096 | ....... 1,097,693 | oo 971,114 | ... 129,532 N 1,100,646 | ......oovvceeee ...(147,223) | .....(147,223) | .......20,355 | 03/25/2022.
125896 BP 4 |CMS Energy Corp SrNt 3.600% 11/15/25.......... .. | 03/29/2017. | Nationwide Mutual Fire..........ccccoooveemmwa | 3,157,267 | ....... 3,000,000 | ....... 3,169,170 3,161,110 I 3,157,267 0 [ 40,200 |11/15/2025.
125896 BQ 2 |CMS Energy Corp SrNt 3.000% 05/15/26 | 03/29/2017. | Nationwide Mutual Fire...........oooovovececccc | L 4,035,346 | ....... 4,000,000 | ....... 4,037,760 | ........... 4,036,158 N 4,035,346 0|...... 44,667 | 05/15/2026.
125910 AG 8 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C... | .. | 12/01/2017. | Paydown...........cccoevvvvvmsvvvvvvsmscrviissnnnns | b i i 91,625 63,014 (V18 I 7,881 | 03/10/2047.
12594E  AC 0 |CNT Holdings Il Corp 1st Lien Term Ln N... .. | 01/23/2017. | Tax Free Exchange........cccocoovevvvvevvivenn | 26,939,828 | ..... 27,146,894 | ..... 26,911,467 | ........ 26,937,962 | covvoven 123 | oo AT | i e 1,867 | | e 0 ... 95,014 | 01/15/2023.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007- .. | .. 102/01/2017. | Paydown 468 | o, 66,468 | ............ 37,222 37,222 (0[N 171 | 04/25/2037.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007-.......... .. | 03/01/2017. | Nationwide Mutual Fire..............ccccooouven. 2,600,406 | ...... 4643582 | ... 2,600,406 2,600,406 | ..ooovvveeeererees | eevreseesreesneenes | eerreereeessrines | ereeeseriesssnend 0. 39,072 | 04/25/2037.
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126410 LM 9 |CSX Transportation Inc Co Gtd Nt...........ccovevrneee. .. | 07/15/2017. | Redemption 150,395 | .......... 150,395 | .......... 150,395 150,395 0 01/15/2023.
12644@ BG 9 |CTL Cap Tr CTLSer 2002-1 CIA1Great Sprin........ .| 11/15/2017. | Redemption ~ 100.0000..............cvcvv. ) 276,416 | oo 276,416 276,416 276,416 0 05/15/2018.
12644@ BQ 7 |CTL Cap Tr CTL Ser 2002-34 CI A Walgreen...... .| 12/15/2017. | Redemption  100.0000... 118,201 118,201 | ......o. 118,201 118,201 0 07/15/2022.
12644@ BR 5 |CTL Cap Tr CTLSer 2002-21Aurora Heathcar...... .| 12115/2017. | Redemption  100.0000.. 255,550 255,550 255 550 255 550 0. 0 10/15/2022.
12644@ BS 3 |CTL Cap Tr CTL Walgreens..........cccccoovvvrurveerennnes .. [ 12115/2017. | Redemption ~ 100.0000..........covvorssmmmreee [ 107,289 | oo, 107,289 | oo, 108,362 107,726 (436) ....(436) 0 01/15/2023.
12646U AM 0 |Credit Suisse Comm Mtg Tr RMBS Ser 2013-....... [ 12/01/2017. | Paydown.........ooevvvvvsevviisnsssissssisiisans | 2,780,994 | ....... 2,780,994 2,859,210 2,843,321 | oo | e (62,327) ...(62,327) 0 03/25/2043.
126650 BP 4 |CVS Health Corp LBASS PTC Nt......coovvvvvevrirnnee .. | 12/10/2017. | Redemption  100.0000. 197,068 | .......... 197,068 229,414 221,898 | oo | e (24,829) ..(24,829) 0 12/10/2028.
126650 BQ 2 |CVS Health Corp LBASS PTC Nt.... .. | 12/10/2017. | Redemption  100.0000.. 556,607 | .......... 556,607 561,586 562,739 | vooevereeereeeenns | e (IR K O I (6,133) 0 01/10/2030.
126650 BS 8 |CVS Health Corp LBASS PTC Nt.... .| 12/10/2017. | Redemption ~ 100.0000.. 120,939 120,939 | oo 157,319 150,329 (29,390) 0 01/10/2032.
126650 AA 2 |CVS Health Corp ABS PTC Nt | 12110/2017. | Redemption ~ 100.0000.....cccccvirsvene | | 304,694 304,694 304,694 0 01/10/2036.
126670 FB 9 | CWABS Inc RMBS Ser 2005-IM2 CI A3.. wor |+ | 0202712017 | PaydOWN........oovvvvircriecisscsssciissn | L 4850 | o TAB50 | 72,889 72,889 1,662 0 01/25/2036.
126671 6B 7 | CWABS Inc RMBS Ser 2004-5 Cl 1A.........ccoevnnvne .| 12/127/2017. | Paydown 289.198 289 508 17,028 0 10/25/2034.
126673 VE 9 | CWABS Inc RMBS Ser 2004-U CI 2A o [ 1211512017 | PAYAOWN. ... | 838,085 | .......... 838,085 | .......... 349,494 349,494 | oo | 488,591 | oo [ e 488,591 0 03/15/2034.
12667G W7 4 |Countrywide Alternative Ln Tr RMBS Ser 2. .| 12/01/2017. | Paydown... 1171171 AT1AT1 RN Z T — 1,161,245 9,926 9,926 0 09/25/2035.
126686 AC 8 |CWABS Inc RMBS Ser 2006-H Cl 2A1B .| 12/15/2017. | Paydown... 416,310 | ....... 416,310 | ..o..... 144,126 144126 | oo | o 272,183 | oo | o 0 11/15/2036.
12668A YS 8 | Countrywide Alternative Ln Tr RMBS Ser 2. - | 12001/2017. | Paydown... 126,853 | v, 135,351 | v, 113,235 LR -3 TN AN DO SV ) I DNSRION NN I < < T DO B 13618 | ... 13,618 12/25/2035.
126694 NS 3 |CWHL Inc RMBS Ser 2005-27 Cl 1A3 .| 12/01/2017. | Paydown... 281,292 | ......... 281,292 | ......... 273,776 | oo 258,317 | ... 18,788 | ........... VR E:7 A 0 12/25/2035.
126694 WE 4 |CWHL Inc RMBS Ser 2006-HYB1 Cl 1A1 - [ 1210172017 | PaydOWN......cccoccvovvvveensnsssssirvrnnensns | 1,087,966 | ....... 1,211,728 | .......... 910,918 910,918 | oo | eevevereveieiereieies [ eomeeeresssesiiins | eeveeesesesesenesn | oo | 910,918 [ o | 177,048 | ....... 177,048 03/20/2036.
12669F T2 9 |CWHL Inc RMBS Ser 2004-14 Cl 2A5 .| 12101/2017. | Paydown... 752390 752390 738,342 742,653 0 08/25/2034.
12669G R3 7 |Countrywide Home Loans RMBS Ser 2005-15....... .| 12/01/2017. | Paydown 183,234 182,093 | ..., 179219 | oo, 166,551 ....180,426 2,809 2,809 5,540 |08/25/2035.
126700 AB 3 |CWGSTermLnNt1 4.536% 11/08/23............... .. | 04/07/2017. | Tax Free Exchange..........ccccocvveeevmvcvvcenens | L 13,293,030 | ..... 13,357,000 | ..... 13,290,215 | oo 13,290,751 I 13,293,030 0. 214,538 | 11/08/2023.
130789 T# 7 |California Wtr Svc Co 1st Mtg Bd Ser JJJ .. 1 05/01/2017. | Redemption  100.0000.. 181,800 | ..o....... 181,800 | .......... 183,694 182,182 0 181,800 (| 4,945 | 05/01/2018.
131347 BY 1 |Calpine Corp 1st Lien HY Nt ..103/06/2017. | Call ~ 100.0000.............comemmmreevmrmrmiieens | L 14,988,000 | ..... 14,988,000 | ..... 16,490,520 | ......... 15,624,990 I 16,122,263 | covoevereeennane .(1,134,263) | ...(1,134,263) | ..1,347,590 | 01/15/2023.
13134M  BE 2 | Calpine Corp Term Ln Nt 1 . [12111/2017. | Redemption ~ 100.0000.....cc.ccsrvcrsi | | 9,850,000 | ... 9,850,000 | ... 9,790,750 | ..o 9,802,500 N 9,850,000 0 |...371,626 | 05/27/2022.
134429 AV 1 |Campbell Soup Co Sr Nt | OTABI2017 | MUY ..o | 4,000,000 | . 1,000,000 | .......... 998,119 e e T R IS B IO SO Il DO 1,000,000 0 30,500 | 07/15/2017.
140420 NB 2 |Capital One Bank USA NA Sub Nt... - | 1112712017. | Morgan Stanley & COLLC....vvvovvveseenn | 10,131,600 | ... 10,000,000 | ....... 9,428,700 | ..ooovnn 9,507,944 0% [P 9,651,583 | .covvvrsrivrnrs [ o 480,017 | ... 480,017 | .....435,000 | 02/15/2023.
14042E  4A 5 |Capital One NA SrNt 2.400% 09/05/19.... .. | 04/27/2017. | Nationwide Agribusiness.............cccoouwes | | 6017544 | .....6.000000 | ...... 5,977,860 5,987,824 N 5,989,230 28,314 28,314 | ....... 92,800 | 09/05/2019.
14070K AB 7 |Capstone Logistics Acq 1st Lien Term Ln.... .. | 04/24/2017. |Redemption ~ 100.0000.......cooomvevemeea | 16318 | e 16318 | 16,227 16,114 0 513 | 10/07/2021.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... .. | 12/127/12017. | Paydown 523,408 | .........523,408 | .......... 464,851 464,851 ; 0 3,533 | 02/25/2037.
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt............ .. [ 09/29/2017. | Redemption ~ 100.0000.........coomvevummeea | 126,812 | 0000 126,812 | oo, 127,483 | oo, 127,400 66 (51555 ) SRS S [(SLETe) ) — 0 2,236 | 05/20/2021.
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt............ .. | 10/18/2017. | Tax Free Exchange..........ccooocovovvmvvvvcieens | L 14,167,753 | ..... 14,107,074 | ..... 14,181,728 | ......... 14172544 | ... 7,380 | ... TGT T4} ) I B (4,791) . 14,167,753 0... 502,589 |05/20/2021.
14912L 3K 5 |Caterpillar Finl Svcs Corp MT Nt SerF................. [ 0910172017, | MBIUIIY...ovvcvvevrcvnsevnssinnssinnss | 7,003,000 | ... 7,003,000 | ... 7,286,972 | ......... 7,031,054 (28,054) ...(28,054) B 7,003,000 0 |...409,676 |09/01/2017.
15189@ AA 7 |Centerpoint Anchorage Tr CTL PTC Lease B........ | .. | 11/28/2017. | Call  100.0000 S B 2,394,973 | ...... 2,394,973 | ...... 2,683,232 2,493,132 | oo | (14,705) ..(14,705) 2478428 | oo | o (83455) | ... (83,455) | .....511,889 | 09/15/2022.
15189@ AA 7 | Centerpoint Anchorage Tr CTL PTC Lease B........ | 11/15/2017. | Redemption  100.0000.......cesvesvveve . 360,115 | ..oo.o 360,115 | ..o 403,458 KTC. 775 I B (14,760) ...(14,760) . ..360,115 0] 14,378 | 09/15/2022.
15200W AB 1 |Centerpoint Energy Transition LBASS Ser............. . [ 10/15/2017. | Paydown..........covvvvvemnnevissssvsissssisiesss | 338,688 | .......... 338,688 338.695 338687 | oo A i A il i 338,688 (| 7,076 | 10/15/2020.
152314 NB 2 | Centex Home Equity Loan Tr RMBS Ser 2005....... - | 12126/2017. | Paydown... 1,136,535 | ....... 1,136,535 | ....... 1,047,210 | oo 1,067,698 | ....cccccrererrnne Y —— 1,136,535 0. 12,976 | 03/25/2035.
152314 NU 0 |Centex Home Equity Loan Tr RMBS Ser 2005....... [ 1212612017, | Paydown.........cooevvvvvsiriiinsssiisiinnans T 2439819 | ... 2,439,819 2,291,143 2,325,887 I 2,439,819 (I [ 21,233 | 06/25/2035.
156361G AR 6 |Central Hudson Gas & Elec Corp Sr MT Nt. .| 09/01/2017. | Maturity. . 3,000,000 | ...... 3,000,000 | ...... 3,000,000 3,000,000 | e 3,000,000 0. 150,700 | 09/01/2017.
161571 CC 6 |Chase Issuance Tr LBASS Ser 2007-A12 Cl .. | 08/15/2017. | Paydown..........coovvvvvvrrviiinscriisssinians T 10,000,000 | ... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 B 10,000,000 0 [ 66,780 | 08/15/2019.
16163Y AC 8 |Chase Mortgage Finance Corpora RMBS Ser........ .. [ 02/01/2017. | PaydOWN. ..o | 579,122 | woooooo.. 579,122 | voovovoens 586,250 586,215 [ .eovvvererrrcreen | coeereees7,092) | oo | eereeneeenn7,092) | oo | e 579,122 (V18 I 2,491 | 04/25/2045.
16163Y AC 8 |Chase Mortgage Finance Corpora RMBS Ser........ | 03/01/2017. | Nationwide Mutual Fire.......o.ccoevevcoeeeveec | 19,118,531 | .....18,888,642 | .....19,121,134 | ........ 19,119,966 | ..ovvovorrrrer. N 19,118,531 0 |...177,081 | 04/25/2045.
16165M AD 0 |Chaseflex Tr RMBS Ser 2006-2 Cl A2B................. . [ 12126/2017. | PaydOWN..........ooovvivriciicia . 196,200 | .......... 226,987 | oo 173,734 185,553 186,249 | covooveeveirces | e 9,951 | coooeee. 9,951 | .ooeveee 1,571 | 09/25/2036.
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16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI 2A9................. ..| 03/01/2017. | Paydown 17768 | 23928 | 19,611 17,811 2353 3 . 2.356 (2,400) | .......... (2,400) 02/25/2037.
16165V AM 0 | Chaseflex Tr RMBS Ser 2007-1 CI 2A9................ - | 03/29/2017. | Nationwide Mutual Fife............co.covvscvee . . 884,959 | ......1,202,221 | ... 985,317 | oo 894,888 | ... 118,228 | oo 538 | oo | oo 118,766 |...(128,696) | ......(128,696) 02/25/2037.
162765 AS 0 |CHEC Loan Trust RMBS Ser 2004-2 Cl A3........... | 09/25/2017. | PAYAOWN....ccccvvrssvvvvvrsssvsssesssssssessss | L 41509062 | ... 1509962 | ...... 1,540,144 | ...... 1,547,275 52,687 52,687 0 07/25/2034.
17025Q AC 1 |Countrywide Home Loans RMBS Ser 2007-J3....... | .. | 12/01/2017. | Paydown... .179,685 e 164,663 ....155,626 ..168,570 |.... I - 1415 | oo 11,115 07/25/2037.
17275R  AK 8 |Cisco Sys Inc SrNt 3.150% 03/14/17... .. | 03/14/2017. | Maturity . . 1,000,000 | .......1,000,000 | ......... 998,373 999,917 I I 1,000,000 0 03/14/2017.
17275R  BH 4 |Cisco Sys Inc SrNt  2.200% 09/20/23... .. | 03/01/2017. | Nationwide Mutual Fire..................cccoervnen. . 12,974.811 | ... 13,000,000 | ..... 12,973,220 | ......... 12,974,232 R 12,974,811 0 09/20/2023.
17311Q  BK 5 | Citigroup Comm Mtg Tr CMBS Ser 2007-C6 C...... | .. [ 06/01/2017. | PAYAOWN........oovvvvvrrsiicsivvvvensnsssscic | 19,000,000 | ..... 19,000,000 | ..... 18,739,673 | ......... 18,965,526 | ....oovvvvverrrnns I — 19,000,000 0 12/10/2049.
17323M  AA 3 |Citigroup Mtg Loan Tr RMBS Ser 2015A CI o [ 1200112017, | PAYAOWN. .o | 2,664,567 | ... 2,664,567 | ... 2,700,416 2,698,125 N 2,664,567 0 06/25/2058.
17324V AH 7 | Citigroup Mtg Loan Trust RMBS Ser 2015-P | 12/01/2017. | Paydown... 4,376,453 4,376,453 | ... 4447534 | ... 4,444,027 4,376,453 0. 09/25/2042.
184496 AJ 6 |Clean Harbors Inc Sr Nt .| 08/01/2017. | Call  100.0000 910,000 | ........ 910,000 | ... 935,025 925,387 923,054 | e | o (13,054) | ........ (13,054) 08/01/2020.
18976G AZ 9 |Citimortgage Alternative Ln Tr RMBS Ser. .. |..112/01/2017. | Paydown B 525,393 | .oooooo.. 525,393 | ... 493,907 509,283 525,393 0 06/25/2022.
191216 BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26................ .. | 03/01/2017. | Nationwide Mutual Fire...........c..ccooevven. . o 23,896,423 | ..... 24,500,000 | ..... 23,881,180 23,887,313 N 23,896,423 0 09/01/2026.
19416Q DX 5 |Colgate-Palmolive Co MT Sr Nt | 01/15/2017. | Maturity . 2,000,000 | ...... 2,000,000 | ...... 1,991,816 1,999,918 2,000,000 0 01/15/2017.
20030N  AM 3 |Comcast Corp Gtd Nt  6.450% 03/15/37.... o [ 1211312017, | CHIGrOUP......vvovvvrvvisriniisii 13,453,700 | ... 10,000,000 | ..... 10,300,600 0,264,766 0,258,258 .| ..3,195,442 |..... 3,195,442 03/15/2037.
20030N BV 2 |Comcast Corp SrNt 1.625% 01/15/22 .. | 03/01/2017. | Nationwide Mutual Fire 9,991,157 | ..... 10,000,000 | ....... 9,990,100 9,990,874 9,991,157 0 01/15/2022.
20030N BW 0 |Comcast Corp SrNt 2.350% 01/15/27 .. | 03/01/2017. | Nationwide Mutual Fire...........c.ccooovvemmwa | 9,996,502 | ..... 10,000,000 | ....... 9,996,325 | .......... 9,996,452 I 9,996,502 0 01/15/2027.
207597 DW 2 | Connecticut Lt & Pwr Co 1st Mtg Bd.... | 03/01/2017. | Maturity . . 6,000,000 | ... 6,000,000 | ... 5,992,078 | oo 5,999,656 N [P 6,000,000 0 03/01/2017.
20825C AR 5 | Conocophillips Nt~ 5.750% 02/01/19.. -|08/01/2017.| Call  100.0000.. .| .....25,000,000 | .....25,000,000 | .....25,588,350 25,152,671 | coovvevccceeeens | e (35,895) N 25,116,775 | n(116,775) | ......(116,775) | ..2,865,124 | 02/01/2019.
20825C AU 8 | Conocophilips Co Gtd Nt o [+ | 0612172017 | Call - 100.0000...wsvvosvesvsvsevsssesne | 24,500,000 | .....24,500,000 | .....25552,158 | ........ 24,865,153 | ... (53,010) . 24,812,143 (312,143) | .....(312,143) | ..3,929,065 | 01/15/2020.
21036P AF 5 | Constellation Brands Inc Co Gtd Nt < [ 0511512017 | MAUIIY....ooseeeeseeseese | 5,000,000 | ..... 5,000,000 | ...... 5,087,500 5,005,843 | coooovvvcecciciins | o (5,843) N I 5,000,000 0 |....181,250 | 05/15/2017.
21079R  AA 0 | Continental Airlines Inc LBASS EETC Ser... .| 10119/2017. | Paydown 2,270,436 | ... 2,270,436 | ...... 2,364,497 2,366,288 | .oovvoccceeers | v (95,852) N [P 2,270,436 0 |....114,046 | 10/19/2023.
210805 BU 0 |Continental Airlines Inc LBASS EETC Ser... [ 121812017 | PaydOWN....ccccccvensssrenensss | 2,079,467 | ....... 2,079,467 | ....... 2,055,898 2,078,574 893 N 2,079,467 0. 74,026 | 07/02/2019.
210805 CB 1 |Continental Airlines Inc LBASS EETC Ser .| 09/15/2017. | Paydown... 617,331 | ... 617,331 | ..o 579,383 614,832 2,499 ..617,331 0 ... 25,712 | 03/15/2019.
212168 AA 6 |Continental Wind Sr Nt ..| 08/31/2017. | Redemption ~ 100.0000.. 509,490 | .......... 509,490 | ......... 509,490 509,490 ....509,490 0 22,523 | 02/28/2033.
02149D AJ 8 |Countrywide Alternative Ln Tr RMBS Ser 2. .. | 08/31/2017. | Interest Only...........ooevvvvvvvemvvvvcvsscvciienns | 0 860 | 01/25/2047.
224044 BS 5 | Cox Communications Inc Sr Nt | 08/08/2017. | Call - 100.0000...0cosvesvvssvssvnssenss | 22,500,000 | ....22,500,000 | .....24,383,050 22,875,734 | covcerreersins | o (156,551) S [ 22,719,183 | coovvrvrirns .(219,183) | ......(219,183) | ..1,808,369 | 06/01/2018.
233331 AR 8 |DTE Energy Co SrNt 3.850% 12/01/23.... .. | 03/01/2017. | Nationwide Mutual Fire...........cccocovccevummc | 10,922,511 | ... 10,000,000 | .... 10,984,300 | ......... 10,942,947 | covooovereveccreeens | o (20,436) I 10,922,511 0. 96,250 | 12/01/2023.
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24 .. | 03/29/2017. | Nationwide Mutual Fire........ccccoovevvcvemrenn | 1,998,781 | ....... 2,000,000 | ...... 1,998,672 | ... 1,998,746 36 I 1,998,781 0 22,944 | 06/01/2024.
24422 RL 5 |Deere /John/ Cap Corp Sr Nt || 01/13/2017. | Maturity . o | 001,500,000 | ... 1,500,000 | ....... 1,498,574 | woov 1,499,989 1 ) 1,500,000 (-~ 15,000 | 01/13/2017.
251510 AW 3 |Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS........ .. | 12/01/2017. | Paydown... P I B 49,527 | oo 49,527 | vovvvvvn 49,517 49,492 35 (VN I 1,240 |09/25/2033.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl......... - | 12101/2017. | Paydown... . 140,375 | cooc.. 140,375 | v 140,335 141,663 | oo | v L) | p—— 0 | o 4,337 | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl . [12/01/2017. | PaydOWN. ... . . 183,810 | oo 183,810 | oo 183,766 186,256 (2,446) 0 5,626 | 01/25/2034.
251591 AV 5 |Developers Diversified Realty Sr Nt. - 09/09/2017. | Call  100.0000 . ] 2,644,000 | ... 2,644,000 | ... 3,343,994 3,008,978 | .ooovoceceeerser | v (CRKL)) — o] .(300,548) | ......(300,548) | .....663,935 | 09/01/2020.
254010 AC 5 |Dignity Health Nt~ 2.637% 11/01/19... - | 04/27/2017. | Nationwide AGribUSINeSS.............cccccoevv.s . ] 4,017,476 | ....... 4,000,000 | ....... 4,000,000 | ... 4,000,000 N 4,000,000 | ... N 17,476 | ......... 17,476 | ....... 51,568 | 11/01/2019.
25468P DM 5 |Disney Walt Co SrNt 1.850% 07/30/26 .. | 03/01/2017. | Nationwide Mutual Fire...........cccccovccmvuwrc | 24,504,366 | ..... 25,000,000 | ..... 24474250 | ......... 24,496,635 | .vvoovveoereeoins | o 0 &< 7 IO IO O &< 2N IOl 24,504,366 0... 294,201 | 07/30/2026.
254709 AD 0 |Discover Financial Svcs Inc Sr Nt | 06/12/2017. | Maturity 9,600,000 | ....... 9,600,000 | ...... 8,096,314 | ......... 9,495,628 | ....vvvovevvvvrrrens | v 104,372 | coovereeeeee I — 9,600,000 0 |....309,600 | 06/12/2017.
25674D AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1 .| 01/20/2017. | Redemption  100.0000........ccocvvcvwcsccrccc | 0 3,011,392 | ....... 3,011,392 | ....... 3,011,367 3,011,368 24 I 3,011,392 0 ... 8,141 | 07/06/2022.
25674D AJ 2 |Dollar Tree Inc Term Ln B-3 Nt 1. .| 01/20/2017. | Redemption  100.0000.. 1,545,455 | ... 1,545,455 | ... 1,542,031 | ....o.... 1,542,180 3,275 I 1,545,455 (R - 4,194 | 07/06/2022.
25746U  CK 3 | Dominion Resources Inc Sr Nt | 03/29/2017. | Nationwide Mutual Fire e 1,099,345 | ... 2,000,000 | ... 1,999,300 | .......... 1,999,329 16 N 1,999,345 0o 36,417 | 08/15/2026.
26138E  AH 2 |Dr Pepper Snapple Group Inc Gtd Sr Nt.. .. | 07/06/2017. | Call  100.0000 N T B 2,426,000 | ....... 2,426,000 | ....... 2,447,151 Y.V i< T NN I (7,020) | cocvevereereereres [ eerreeeeer(7,020) | oo | e 2437719 | oo | e (11,719) | ........ (11,719) | .....213,085 | 05/01/2018.
26138E AU 3 |Dr Pepper Snapple Group Inc Sr Nt .. | .| 03/01/2017. | Nationwide Mutual Fire N 6,978,235 | ....... 7,000,000 | ...... 6,977,320 6,977,910 325 I 6,978,235 0 81,813 | 09/15/2026.
26249B  AC 5 |Dryden SrLnFd CLO Ser2013-30ACIB.............. o [ 111512017, | Paydown........oorvviriicisiinnnns . o 11,000,000 | .... 11,000,000 | ..... 10,963,370 | ......... 10,976,747 23,253 N 11,000,000 0. 318,974 | 11/15/2025.
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26440# AA 7 |Duke Finance LLC 1stLien TLNt1.....covvvvvrirnnee .. | 02/21/2017. | Tax Free Exchange........cccocoovevvvvevviienn | 11,301,211 | ..... 12,406,015 | ..... 11,165,414 | ........ 11,275,012 26,199 ...26,199 o 11,301,211 0 ... 251,911 | 10/28/2021.
26441C AD 7 |Duke Energy Corp ST Nt....c.ccvvvvsivvnssvrssion - | 04127/2017. | Nationwide Agribusiness........................ S B 1,066,017 | ...... 1,000,000 | ....... 1,075,364 | oo 1,055,747 | oo | o (70} N (6,347) N 1,049,399 | oo | o 16,618 | ......... 16,618 | ...... 31,142 | 09/15/2019.
26441C  AK 1 |Duke Energy Corp Sr Nt | 04127/2017. | Nationwide Agribusiness... 5,017,930 | ...... 5,000,000 | ... 4,994,550 4,998,359 356 4,998,715 | oovvveveeeecccc | oo 19,215 | ......... 19,215 | ... 38,500 | 06/15/2018.
26441C AS 4 |Duke Energy Corp Sr Nt ..| 03/01/2017. | Nationwide Mutual Fire..... 11,064,942 | ... 12,000,000 | ..... 11,963,040 | .. 1,964,344 597 1,964,942 0 ... 175,783 | 09/01/2026.
26441Y  AZ 0 |Duke-Weeks Realty LP Sr Nt | 03/29/2017. | Nationwide Mutual Fire 3,561,293 | .. 3,500,000 | ... 3,565,370 | ....oo0c 3,562,666 | ..oovoccrrerers | coverrns [T p— 3,561,203 0o 28,122 | 06/30/2026.
268617 BH 9 |Enterprise Mtg Accept Co ABS Frch Ln Ow o || 1211612017 [ Interest OnlY.......cocvvvveevvvivssiviiseennn | 0 ... 340,676 | 01/15/2027.
278865 AV 2 |EcolabInc SrNt 2.700% 11/01/26...........cccvvenene .| 03/29/2017. | Nationwide Mutual Fire...........ccccoovurernnnnes R 8,972,790 | ....... 9,000,000 | ....... 8,971,650 8,972,140 651 . 8,972,790 0 ... 108,675 | 11/01/2026.
281020 AJ 6 |Edison International Sr Nt .. | 04/27/2017. | Nationwide Agribusiness..............ccoewwws | 3,530,163 | ....... 3,500,000 | ....... 3,497,725 3,497,788 161 161 N 3,497,949 32,214 32,214 63,671 | 03/15/2023.
29103D AD 8 |Emera US Finance LP SrNt.... .| 01/17/12017. | Tax Free Exchange.......... 4,995,685 | .......5,000,000 | ....... 4,995,150 | ...........4,995 645 41 4,995,685 0 |....12,000 |06/15/2021.
29273R  AE 9 |Energy Transfer Partners SrNt..........coocoovreee | 02/15/2017. | Maturity. B B 5,000,000 | ....... 5,000,000 | ....... 4,985,700 | ......... 4,999,757 243 | e fereeeies283 | | 5,000,000 0|...153,125 | 02/15/2017.
293374 AA 7 |Enhanced Cap CT Fund Ill LLC ABS CAPCON.... |.. | 12/15/2017. | Redemption ~ 100.0000.........ccc........... 499,633 | .......... 499,633 | .......... 499,633 499,633 0 ... 19,953 | 12/15/2020.
29364D AQ 3 |Entergy Arkansas Inc 15t Mtg Bd......c.o..ocsvvrves | 04/2712017. | Nationwide AgribUSINeSS.........c...ovrvvv. B B 2311274 | ...... 2,200,000 | ....... 2,371,886 2,351,897 [ oo | oo (11,301) | oo (11,301 | e | 000 2.340,596 | s | o (29,322) ] ....... (29,322) | ......57,750 | 02/15/2021.
29364D AS 9 |Entergy Arkansas Inc 1st Mortgage Bond .. | 03/01/2017. | Nationwide Mutual Fire..........cccooovvccevmmmc | L 22,913,981 | ..... 21,600,000 | ..... 23,001,062 22,940,684 (26,703) ...(26,703) 0. 199,800 | 06/01/2024.
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd . | 04/27/2017. | Nationwide Agribusiness... 3,079,353 | .......3,000,000 | ....... 3,043,380 3,039,783 L(1,175)]. (1,175) . ......60,083 | 04/01/2026.
29364D AU 4 | Entergy Arkansas InG 15t Mtg Bd...........coocvvvvvrnss | 03/29/2017. | Nationwide Mutual Fire. 3,780,993 | ... 3,500,000 | ... 3,798,990 | ..ooo... 3,787,606 | .oovvvvrrrrrnn. 1)) P (6,613) 0. 60,569 | 04/01/2026.
29365Y AA 1 |Entergy AR Restoration Fdg LLC LBASS Ser........ o | TUOV2017 PYAOWN. s | 1,110,753 | ...... 1,110,753 | ...... 1,110,515 | oo 1,110,626 127 127 0 19,254 | 08/01/2021.
29379V AA 1 |Enterprise Products Operations Co Gtd Nt.. | 09/15/2017. | Maturity. 2,000,000 | ... 2,000,000 | ... 1,948,660 | ........... 1,994,526 5474 5,474 0 |...126,000 |09/15/2017.
30161M AE 3 |Exelon Generation Co LLC Sr Nt..... + [ 10/01/2017. | MaRUFitY....ooooovevviiriseneiisseesissssisiiissnns | 8,000,000 | ...... 8,000,000 | ...... 8,004,730 8,000,473 (473) 0 ... 496,000 | 10/01/2017.
301965 CE 7 |FFCA Sec Lending Corp LBASS Frnch Ln Ser....... .. [ 09/01/2017. | Paydown.........ccoevvvvvvnrviiiescsiiesnsiinans ...566,428 566,428 | .........560,007 563,766 2,662 0 |.....28,667 |05/18/2026.
30219G AE 8 |Express Scripts Hidg Co Sr Nt. .. [ 11/08/2017. | Various.... T 10,756,140 | ..... 10,000,000 | ..... 10,750,400 | ......... 10,599,336 | ..oovvververrrinnns | e (98,338) | coovevvvereererns | o (98,338) | 000en10,500,998 | oo | 255,142 | ... 255,142 | ..... 468,403 | 11/15/2021.
30219G AG 3 |Express Scripts Hidg Co Sr Nt. .. | 1112712017 | Credit Suisse Securities LLC..........cocooeees | | 12,096,100 | ..... 10,000,000 | ..... 10,892,454 | ........ 10,836,645 | ovvvvvevececrerres | v (14,793) ..(14,793) R 10,821,852 | 1,274,248 | ..... 1,274,248 | ..... 636,319 | 11/15/2041.
302567 AA 0 |FPL Energy American Wind LLC Sr Nt.... | 12/2812017. 1 Call - 100.0000..c0cosvesvnscesvssens | 5,825,894 | .. 5,825,894 | ..... 6,012,921 5,965,730 | ..oovovvrsverrs | covrn (18,669) ...(18,669) S (P 5,947,060 | (121,166) | ......(121,166) | ..1,237,097 | 06/20/2023.
302567 AA 0 |FPL Energy American Wind LLC Sr Nt | 06/20/2017. | Redemption  100.0000.. 1,020,998 | ....... 1,020,998 | ....... 1,053,775 | vovc.... 1,045,505 | oovorreseeenns | o (24,506) ( N 1,020,998 0. 67,784 | 06/20/2023.
30260@ AA 8 |FMV Smithtown Assoc CTL .. 1 12/01/2017. | Redemption ~ 100.0000.. 810,217 | v 810,217 | v 842,626 816,115 | veoevereerereenne | v, (5,898) 810,217 0. 34,189 | 10/04/2019.
31331F  AX 9 |Fedex Corp ABS PTC Ser 1998-1A < [ 011512017, | PAYAOWN. ... | 259244 | .......... 259,244 256,903 258,209 | oo | oo 1,035 259,244 [ 8,711 | 07/15/2023.
31331F AY 7 |Fedex Corp ABS PTC Ser 1998-1 CI B.... [ 01/15/2017. | PaYdOWN.....covoeseveveescsevocssssicinenssces | | ogops | 218,255 218,255 218,255 N 218,255 O — 7,470 | 01/115/2019.
316773 CF 5 |Fifth Third Bancorp Sub Bk Nt o | OABI2017. | MAUIIY .o | 26,000,000 | o 25,000,000 | .....25,427,453 25,004,739 | coovvvreerrrsnes | cenees () ) — N 25,000,000 01/15/2017.
32007U BR 9 |First Data Corp 1st Lien New Ext Term L | 04/26/2017. | Tax Free Exchange..........ooooococvceeennc | L 14,329,808 | ..... 14,597,745 | ..... 14,297,191 | ....... 14,310,148 | .cooooooveieiiiiieis | e LT — 03/24/2021.
32007U BS 7 |First Data Corp New Term Ln B Nt 1 .. | .| 06/17/2017. | Redemption ~ 100.0000...........commwmmvceeee | | 33523 | 33,523 | oo 33,468 33,468 56 07/10/2022.
32007U BS 7 |First Data Corp New TermLn B Nt 1.......cccovcvvnvee. .. | 06/14/2017. | Tax Free Exchange........cccocoovevvvvevvceenn | 1,829,564 | ....... 1,832,384 | ....... 1,829,337 | oo 1,829,343 221 07/10/2022.
32052E  AA 7 |First Horizon Mtg PT Tr RMBS Ser 2006-AR......... .| 12/01/2017. | Paydown 458894 | ... 412,516 412,516 N 15,403 11/25/2036.
32052W  AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.......... .| 02/01/2017. | Paydown e BTATO | 49,850 | ............... 45,148 | ........ /30720 FO DO 4,702 N (8,764) ) 08/25/2037.
32052W AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA | 03/01/2017. | Nationwide Mutual Fire. e 1,725,056 | ....... 2,207,8% | ... 1,915,175 | .........1,734,528 | ... 180,647 180,647 N 1,915,175 | oo ..(190,119) | ......(190,119) | ......34,498 | 08/25/2037.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199 | 03/01/2017. | Paydown N — 8,100 | ccocccrrinns 8,100 | coocorrrrnns 8,280 | .o 3,969 | oo 4,122 e /K T I 8,100 0 97 | 12/10/2024.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199........ .| 03/29/2017. | Nationwide Mutual Fire...........ccooowwvsscscuueea| 120,711 | oo 248390 | .......... 253901 | oo, 121,711 | oo 126,398 | ovovvveereas(96) | e | e LK 02 I I 248,014 | oo ....(126,303) | ...... (126,303) | ......... 6,114 | 12/10/2024.
341081 EY 9 |Florida Pwr &Lt Co 1st Mg Bd......cccoorrvvvsisiinnns | 12/13/2017. | Bank of America BISD Dealer............... | 1 13,031,600 | ..... 10,000,000 | ..... 10,732,300 | ......... 10,635,628 | ....oovvveverrre. ..(17,064) N 10,618,564 .| .2,413,036 |....2,413,036 | ....656,500 |05/01/2037.
341081 FJ 1 |Florida Pwr &Lt Co 1st Mtg Bd.... | 04/27/2017. | Nationwide AGribUSINESS......o.ccoccvvrsccvcee | 2,527,803 | ...... 2,500,000 | ... 2,553,885 2,551,347 | eoovveveeeeerecc | oo (2,382) | cooveeseerecs | e (2,382) o 2,548,964 (21,162 ] (21,162)] ....... 27,882 | 06/01/2023.
341081 FK 8 |Florida Pwr &Lt Co 1st Mtg Bd | 03/29/2017. | Nationwide Mutual Fire.......o.cccooeveceveeenn | 15,065,928 | ..... 14,000,000 | ..... 15,163,260 | ......... 15,008,787 | ..oovovvveerrecscic | e (32,859) ..(32,859) N 15,065,928 0 |.....149,139 | 06/01/2024.
341081 FM 4 |Florida Pwr & Lt Co Nt | 03/29/2017. | Nationwide Mutual Fire........cccoewevovecceenc | 5,321,404 | ...... 5,000,000 | ..... 5,342,350 5,329,395 | coooccorrvcrr | oo [ ED ) I (7.99) | oo | o 5,321,404 0| 51,215 | 12/01/2025.
34347@ AA 7 |Flowchem LLC Sr Term Ln.. .| 06/15/2017. | Redemption  100.0000........ccowwvucucuueea | 16,835,610 | ..... 16,835,610 | ..... 16,835,610 | ......... 16,835,610 | covvvvvvvevecreress | eoveeveresssseeennes | eoeesesenessssee | eoreeereeseeniens [0 I B 16,835,610 0. 611,710 | 12/01/2018.
345397 WY 5 |Ford Motor Cr Co Sr Nt . | 04/27/2017. | Nationwide Agribusiness...............ccoeewwe | | 2,008,326 | ....... 2,000,000 | ....... 2,000,000 p200100 0100 1 TR OO IO IS (1 ORI I 2,000,000 8,326 8,326 | ...... 24,960 | 11/04/2019.




cl’via

Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

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

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
35671D AZ 8 |Freeport-McMoran Copper & Gold Sr Nt................ .| 12/18/2017. | Barclays Capital INC.............ocovvevevevererenens [ B 1,455,625 | ... 1,500,000 | ....... 1,359,375 4,362,783 [ oo | i SR I O I 11,648 1,374,431 | oo | 081,194 | 81,194 | ...... 53,249 | 03/15/2023.
356710 AZ 8 |Freeport-McMoran Copper & Gold Sr Nt.............. - | 03/29/2017. | Nationwide Mutual Fife............co.covvscvee S DU 2,630,851 | ...... 2,900,000 | ..... 2,867,375 2,660,750 | ... 214,343 850 215,193 2,875,943 | o | .(245,002) | ... (245,092) | .......60,558 | 03/15/2023.
35729Q AS 7 |Fremont Home Loan Tr RMBS Ser 2006-B Cl........ .. [12/26/2017. |Redemption ~ 32.6155.......ccvovvvieeceanc | 51,828 | vvovvvns 158,905 | ..voovvvnnn. 11,336 12,908 | covvveveevcvenrers | 000e39,799 | 1,572 | 38,227 | e | i 51,136 | cvoeeveeveeniiens | eerrerereenn892 | o, 692 | ... 23,410 | 08/25/2036.
35729Q AS 7 |Fremont Home Loan Tr RMBS Ser 2006-B Cl........ .| 12/126/2017. | Capital Distribution . 102,522 102,522 102,522 | oo | 0000 10,232 | 10,232 | oo 08/25/2036.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006.... | .. | 02/27/2017. | Paydown.........c..cccouvvunrinniiiniinniiincinens 24,308 roreeen 15,075 12,195 2,880 9,233 . 2,113 e 24,308 0 29 | 10/25/2036.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006.... | .. | 03/01/2017. | Nationwide Mutual Fire.........ccccccoooeecececeia| 1,836,873 | ....... 3,571,292 | ....... 2214749 | ........... 1,791,667 | ...... X X0): 720 N SO I 423,082 | .covveveeneennnnenns | v 2,214,749 | .oovvvevvvvrerenens ...(377,876) | ......(377,876) | ........ 5,807 | 10/25/2036.
36242D  7Q 0 | GS Mortgage Securities Corp RMBS Ser 200........ .| 12/01/2017. | Paydown SR B 128,636 | ......... 128,636 | ......... 122,244 125,449 3,187 3,187 ...128,636 06/25/2035.
369550 AU 2 | General Dynamics Corp SrNt........cccoccvvvciiininnce. .. | 04/27/2017. | Nationwide Agribusiness...............cccc...... I B 2971797 | ..., 3,000,000 | ...... 3,011,280 3,011,046 (591) 3,010,455 | oovveeereenie | oo (38,658) 11/15/2022.
36962G 2G 8 |General Elec Cap Corp MT Nt. o [ 02/15/2017. | MALUFtY.......cvovevicvsceevsseissciieen | 5,000,000 | ....... 5,000,000 | ....... 4,991,142 | cooooo...e. 4,999,704 297 0 02/15/2017.
375558 BM 4 |Gilead Sciences Inc Sr Nt weer | .| 03/29/2017. | Nationwide Mutual Fire.............cccccoevunncee. T R 3,098,967 | ....... 4,000,000 3.098 960 3,998,960 7 0 03/01/2027.
38081E AA 9 |Golden Bear RMBS Ser 2016-1A CIA................... .. [ 09/20/2017. | PaYdOWN.........oooorvircricicsisiis R 1,335,534 | ....... 1,335,534 | ....... 1,335,534 | ..o 1,335,534 0 09/20/2047.
39539M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-......... | .. | 02/27/2017. | PaYOWN........coosvvvvvvveemmsssssssenevvsensissssss [ 113,482 | oo, 113,482 | oo, 105,926 105,926 [ vovvvvveeerereenns | coerereinns 7,556 | .vooeeerra. 0 06/25/2037.
39539M AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-......... .. | 03/01/2017. | Nationwide Mutual Fire. R 3,775,401 | ....... 4044716 | ...... 3,775,401 ..3,775,401 0 06/25/2037.
404122 AT 0 |HCAInc TermLnB7 Nt 1 ..o .. | 03/31/2017. | Tax Free Exchange.........cccc.courviinrriinanee T R 1,629,084 | ....... 1,621,549 | ... 1,629,362 ..1,629,318 (234) 0 02/09/2024.
41164T  AA 0 |Harborview Mtg Loan Tr RMBS Ser 2007-AC....... o | 1211972017 | PaydOWn.....ooovvvvevevevevevevevevevsvsssssnssssssnnnnns | L AR 30a | 510,271 | coovornn 96,951 96,951 | voeereereevee [ eeveeeveeeeiesessens | coerereensnnenns | ceeveenisneniennennd (0 ORI SO 96,951 | ..oorreesrrrrerins | e 384,353 | ...... 384,353 06/21/2037.
41164Y AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4C....... .| 02119/2017. | Paydown... 64412 63,328 0 07/19/2047.
41164Y AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C........ .. | 03/01/2017. | Nationwide Mutual Fire 3,482,623 | ......3,394,469 | ... 3,424,004 . . 0 07/19/2047.
42770L  AA 1 |Hero Funding Trust LBASS Ser 2015-1A Cl........... - | 1212012017, [ PAYAOWN......oovrervvecennssssssnesssseessssssssns [ 2,462,180 | ....... 2,462,180 | ...... 2,461,067 2,461,371 | oo | o809 [ e | ceveriiereesnn809 | e [ e 2,462,180 0 09/21/2040.
42770Q AA 0 |Hero Funding Trust LBASS Ser 2014-2ACl........... | 09/20/2017. | PaYdOWN....cvecvvvvevevnessssivencssscsrnnessens | | 2,818,218 | ...... 2818218 | ...... 2,823,367 2,823,114 2,818,218 0 09/21/2040.
42770R  AA 8 |Hero Funding Trust LBASS Ser 2014-1A Cl........... .. [ 09/20/2017. | PaydOWN........coevvvvvnrvisssnsssiissssssiisans | 2,604,553 | ....... 2,604,553 | ....... 2,610,718 2,609,816 . .2,604,553 0 09/20/2038.
427700  AA 1 |Hero Funding Trust LBASS Ser 2015-2A CL.......... | .. | 12/20/2017. | Paydown..........c...coouevevvvmmsvvvvessmnvsiciisnnnn | | 2813457 | ....... 2813457 | ....... 2,813,139 2,813,173 | oo | ceverenceein288 | oot | o288 | oo | e 2,813,457 0 09/20/2040.
42771T  AA 3 |Hero Funding Trust LBASS Ser 2015-3A Cl........... .. [ 12/20/2017. | Paydown... I T B 2452491 | ... 2,452,491 | ... 2,452,407 2,452,408 2,452,491 0 09/20/2041.
43534# AA 9 |Hollander Sleep Products LLC Term Ln................ .| 05/09/2017. | Redemption ~ 100.0000...................... R 337,520 | ... 337,520 | ........ 337,520 337,520 eerrennnn337,520 0 10/21/2020.
43534# AA 9 |Hollander Sleep Products LLC Term Ln | 06/09/2017. | Redemption  100.0000.....ooecevvemseeccee | 9,378,200 | ...... 9,378,200 | ...... 9,378,200 | ........ 9,378,200 | vovvvvvesceeccvec | oveeeeerssesiseis | eoveereesssseii | eeeeeesessesiiinsd | eeveesseseseirees | oveeeeens 9,378,200 0 |.....684,749 | 10/21/2020.
437076 BN 1 |Home Depot Inc SrNt 2.125% 09/15/26.. .| 03/01/2017. | Nationwide Mutual Fire T 5,936,962 | ....... 6,000,000 | ....... 5,934,240 | ......... 5,936,001 5,936,962 0 58,792 | 09/15/2026.
438516 BL 9 |Honeywell International INC S Nt.........vvoovvnrreeennn. .. | 03/29/2017. | Nationwide Mutual Fire..................ccoomrrrees I 8,048,235 | ....... 9,000,000 | ....... 8,946,280 8,947,091 | 8,948,235 0 [ 93,125 | 11/01/2026.
44320E  AC 5 |HSI Asset Loan Obligation RMBS Ser 2007-.. . [12/01/2017. | Paydown.........vvvvevenevvesssennisessesiiiesns | 711,258 | oo, 711,005 | ... 431,998 431,998 | ooovooeeeeeeeces | oo | oo | o0 e | e 431,998 | ..o | o 279,260 | ....... 279,260 | ...... 12,515 | 09/25/2037.
446413 AG 1 |Huntington Ingalls Industries St Nt...............cc....... - [ 1211712017, Gall 100.0000....ovvvesvvvesssveense | 11,132,000 | ..... 11,132,000 | ..... 11,344,300 | ......... 11,303,290 | ..oooovvveeerere. 11,272,955 | oo ...(140,955) | .....(140,955) | .....837,992 | 12/15/2021.
44701P  AX 2 |Huntsman International Inc 2015 Extended. .. | 08/08/2017. | Redemption ~ 100.0000...........cooeesmmmmc | L 834,316 | ..o....... 834,316 | .......... 829,769 830,203 ....834,316 0. 22,162 | 04/19/2019.
44701P  AX 2 |Huntsman International Inc 2015 Extended. .. [ 01/31/2017. | Tax Free Exchange........cccocoovevvvvevvceenn | 5,396,774 | ....... 5,443,805 | ....... 5,375,758 | ....ccvuu 5,395,117 | oo 5,396,774 0. 36,774 | 04/19/2019.
44701P  AZ 7 |Huntsman International Inc New TL B Nt 2 .. | 08/08/2017. | Redemption  100.0000. 894,824 894,824 818,379 6,819,026 16,894,824 0 ... 170,595 | 10/01/2021.
44701P  AZ 7 |Huntsman International Inc New TL B Nt 2. ..| 05/31/2017. | Tax Free Exchange...........ccccoeuvuvvrunrenec. 17136 | 17,324 17,140 17,142 17,136 0 292 | 10/01/2021.
44923Q AB 0 |Hyundai Capital America Sr Nt o | 0610812017, | MUY ...ocroeeeensesseessses | 7,000,000 | ... 7,000,000 | ... 7524419 | ..........7,055,083 7,000,000 0 |.....140,000 | 06/08/2017.
449230 AD 6 |Hyundai Capital America St Nt.... | 10002/2017. | MatUFHY ..o || 10,000,000 | .....10,000,000 | .....10,039,350 | ....... 10,006,649 0 |...212,500 |10/02/2017.
44984M  AA 7 |I-Preferred Term Sec Ltd LBASS Residual. | 0B/26/2017. | DIr€CH.......oovssscsssssssssssssssssssssssssssssssssss | 429,279 51,513 06/24/2034.
45254N MY 0 |IMPAC CMB Tr RMBS Ser 20052 Cl 1A1.. .| 02/2712017. | Paydown... ..T7,018 75,003 04/25/2035.
45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1.. .. | 03/01/2017. | Nationwide Mutual Fire. 333,478 2,272,431 04/25/2035.
45256# AB 8 |Impact CIL Parent LLC ABS Revolving Nt S... .. [ 12/28/2017. |Redemption ~ 100.0000........ccomvvcvemea | 314615 | 311,615 311,615 10/25/2056.
45256H AA 6 |Impact Funding LLC CMBS Ctf Tranche A.. .. | 06/01/2017. | Paydown... 354,745 364,693 355,448 07/01/2022.
45256H AC 2 |Impact Funding LLC CMBS Ctf Tranche B............ | . | 12/01/2017. | Paydown... 281,427 289,319 282,746 12/01/2022.
452574 AA 9 |Impact Childcare LLC CDO Revol Nt Ser200......... .| 07117/2017. | Call  100.4806 417,880 | oo, 417,880 | v 378,368 11/28/2018.
45257# AA 9 |Impact Childcare LLC CDO Revol Nt Ser200.. .| 04/30/2017. | Redemption  100.0000.......cccovvvene || aoagua| 323,008 | ......... 323,008 | ... 293,873 11/28/2018.
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4525TH AA 5 |Impact Funding LLC CMBS Ser 2010-1 CI Af........ .. | 12101/2017. | Paydown 904,040 | .........904,040 | .......... 904,529 904,196 (156) ....(156) 0 01/25/2051.
456652 AA 4 |Indymac Indx Mg Ln Tr RMBS Ser 2007-Af......... - | 02101/2017. | Paydown 101,015 | ........100,836 | .......... 101,120 | oo 75,109 | 025,830 | oo | e 25,830 75 75 08/25/2037.
456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-Af......... | 03/01/2017. | Nationwide Mutual Fire. 1,658,514 | .......2,005,299 | ... 2,010,939 | .ovoee. 1,617,551 389,788 2,007,340 | oovvorere ....(348,825) | ......(348,825) 08/25/2037.
45668) AD 8 |Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR3....... .. [ 02/01/2017. | Paydown...................... ..374,490 375,181 374,450 (16)]. ..374434 56 56 01/25/2037.
45668) AD 8 |Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR3....... .. 1 03/01/2017. | Nationwide Mutual Fire 1,488,775 | ......1,489,034 | ....... 1,491,783 | ., 1,488,874 (99) 1,488,775 0 01/25/2037.
457187 AB 8 |Ingredion Inc SrNt 3.200% 10/01/26.................. .. | 03/29/2017. | Nationwide Mutual Fire..........ccccoooveemmva | 3,067,848 | ....... 3,000,000 | ....... 3,070,470 3,069,283 BGI5c1:) ) O R 3,067,848 0 10/01/2026.
459200 GJ 4 |International Bus Machs Corp St Nt..........cocovvcccees | 09/14/2017. | Maturity 4,000,000 | ....... 4,000,000 | ....... 3,986,160 | ......... 3,998,761 e 1,239 [ | e 4,000,000 0 09/14/2017.
465685 AE 5 |ITC Holdings COmM St Nt.....ccc.vvvoevrivesscnsiinsen | 12114720171 Call - 100.0000..c0cosvesvvesvesvvsseens | 4,000,000 | ....... 4,000,000 | ....... 4,663,264 4151832 | o | 200n(133,383) [ s | e (133,383) 01/31/2018.
466247 H8 9 |JP Morgan Mtg Tr RMBS Ser 2006-A2 Cl 1A1....... . [12101/2017. | PaYdOWN.........ooovriierieiciis 134,306 35,601 31,692 (2 3,771 . 04/25/2036.
46628F AM 3 |JP Morgan Chase Comm Mtg Secs CMBS Ser 2... | .. | 11/01/2017. | Paydown..........c..oovvveemeveemeiinnriieneins . 444,458 | .........444,458 444,458 ...444 458 04/15/2045.
48121C YK 6 |JPMorgan Chase SUb BK ..o | 10/01/2017. | Maturity TSSOSO 13,250,000 | ..... 13,250,000 | ..... 13,867,316 | ......... 13,399,922 | .ooovevvvereris | o (149,922) | covvvvvrrerece [ erreere(149,922) | oo | o 13,250,000 0 10/01/2017.
49446R AR 0 |Kimco Realty Corp SrNt........ccovvviereiiriercics ..| 03/01/2017. | Nationwide Mutual Fire...........ccccovvererninnes T R 8,955,580 | ...... 9,000,000 8,954,010 8,954,745 834 | oo o838 | i 8,955,580 0 03/01/2024.
49803X AA 1 |Kite Realty Group LP Sr Nt .. | 03/01/2017. | Nationwide Mutual Fire.............ccccovverenec . 16,032,924 | ..... 16,000,000 | ..... 16,033,940 | ........ 16,033,335 (411) 16,032,924 0. 275,556 | 10/01/2026.
50076Q AY 2 [Kraft Foods Inc SrNt 2.250% 06/05/17 .| .. | 06/05/2017. | Maturity 5,000,000 | .......5,000,000 | ...... 4,992,099 809 0 6,250 | 06/05/2017.
50177A  AE 9 |LB Commercial Mig Tr CMBS Ser 2007-C3 Cl....... | .. | 06/11/2017. | Paydown 15,790,140 | ....15,790,140 | ....15,856,492 | ........15,782451 | oo | v P45 T P 0 |....372,107 | 07/15/2044.
50540R  AK 8 |Laboratory Corp of America St Nt...........coeeiveres o | 08232017 | MBHUIHY oo | 9,984,000 | ...... 9,984,000 | ....10,142,857 | ... 10,006,320 | oovoorrcers | o (22,320) | oo 0|....219,648 | 08/23/2017.
52109P AE 5 |LB-UBS Comm Mtg Tr CMBS Ser 2007-C6 Cl A... | .. | 06/11/2017. | PaydOWN.....ccc.ccovvvrmmsscsvmmmssisimeseens | | 7,456,524 | ...... 7,456,524 | ...... 7,493,803 | .......... 7,453,517 3,007 0 |....175,035 | 07/15/2040.
52465# BF 1 |Legg Mason Mtg Cap Corp LBASS Ser 2001-C..... | .. | 04/10/2017. | Redemption ~ 100.0000.. 62,221 62,249 (28) 0 613 | 04/10/2017.
52465# BH 7 |Legg Mason Mtg Cap Corp LBASS Ser 2002-C..... .. | 04/10/2017. | Redemption ~ 100.0000.. 35,175 35,291 (117) 0 337 | 04/10/2017.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL.....c.ovcvvrrernrernenns .. | 12115/2017. | Redemption  100.0000..........ccovervsmmmrs [ 230,646 | ... 241,897 233,609 | .eooverereeeenne | e, [PXTX) ) I— 0 9,681 | 01/15/2021.
52467@ BC 8 |Legg Mason Mtg Cap Corp CTL Ser 2003 Cl......... ..| 12/15/2017. | Redemption ~ 100.0000.. 225,338 | coov 225,338 247,845 298470 | oo | (IR k) P— 0l 10,299 | 11/15/2018.
52520M  GQ 0 |Lehman Mtg Tr RMBS Ser 2006-2 Cl 6A1 - | 12101/2017. | Paydown 118,464 | ......... 118,464 | ......... 118,538 118,330 134 .. 118,464 0| e 4,148 | 04/25/2036.
52736R  BD 3 |Levi Strauss & Co SrNt.. | 051012017 Call 100.0000..csvesvvsvvesvesvssvenns | 20,000,000 | .....20,000,000 | ....21,412,500 | ......... 20,950,000 | ... 100,492 | ........ (56,271) [ ooveeersires | covreeeen 220 | e | e 20,994,221 | coovevcreeens ....(994,221) 05/01/2022.
53117C  AS 1 |Liberty Property LP SrNt. | 03/29/2017. | Nationwide Mutual Fire...........oooovovwcccccc | 8 1,011,223 | ... 1,000,000 | ....... 1,011,710 | oo 1,011,456 (238) [ oo | ccreeenssni(238) | e | e 1,011,223 10/01/2026.
542514 GW 8 |Long Beach Mtg Loan Tr RMBS Ser 2004-5 C .. [ 1212612017, | Paydown.........coccvvvvmnvvvvvienseviissssiniinens | 1,641,374 | ....... 1,641,374 | ...... 1,534,684 | ......... 1,558,211 83,163 09/25/2034.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd .. | .. | 04/27/2017. | Nationwide Agribusiness..........ccccoewceewe | 1 3,551,023 | ....... 3,500,000 | ....... 3,498,495 3,498,666 42 52,315 10/01/2025.
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC....... .. | 02/127/2017. | Paydown 42,400 | oo 42,400 | oo 24,107 P2 1A I LRIk — 08/25/2036.
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC .. | 03/01/2017. | Nationwide Mutual Fire........ccccoovevvevemrean | 1,910,589 | ....... 3,360,373 | ... FEC L — 1,910,589 08/25/2036.
552758 AR 1 |MASTR Altemative Loans Tr RMBS Ser 2007....... .. [ 02/01/2017. | Paydown..........coocvvvsevvvvissssvvsissnnsiienns | k44742 | 14742 | oo, 13,320 11,770 2976 Ao eeereeeen2.280 | oo | oo 14,050 [ oo | e, 693 11/25/2021.
552758 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007....... .. | 03/01/2017. | Nationwide Mutual Fire..........c.cooowwwevvwvcc | 1,193,604 | ...... 1,509,611 | ....... 1,363,959 | e, 1,205,236 | ..... 233,081 | v LKL T O O 234,934 | oo | e 1,440,170 | .ooovvvvvvvenne. ....(246,566) 11/25/2021.
55313K AE 1 |Merrill Lynch/Cntrywd Com Mtg CMBS Ser 2........ - | 06/01/2017. | Paydown . 7725118 | ....... 7,725,118 | ....... 7,322,266 | .......... 7,699,547 25,571 | coovevevererereiis | 25,571 | o | oo 7,725,118 06/12/2050.
565849 AL 0 |Marathon Oil Corp Sr Nt - | 09/20/2017. | Goldman Sachs & Company................... SN 11,956,830 | ..... 12,000,000 | ..... 11,972,520 | ......... 11,636,772 | ...... 339,295 | ........... 1,734 [ | 341,029 | | e 11,977,800 | .ovvvvvvveveeeres | e (20,970) 06/01/2025.
579780 AF 4 |McCormick & Co Inc SrN .. | 12115/2017. | Maturity. T 12,000,000 | ..... 12,000,000 | ..... 11,975,650 | ......... 11,997,073 2927 oo o927 il 12,000,000 12/15/2017.
579780 AK 3 |McCormick & Co Inc SrNt... | 04127/2017. | Nationwide AgriDUSINESS........c..vssvrsere SR 7,000,091 | ...... 7,000,000 | ...... 6,948,410 | .......... 6,953,566 [ ..oocrrcnrrrens | v 1449 | v [ 1849 [ [ 6,955,015 [ ovoevriverres | o 45,076 11115/2025.
58013M EB 6 |McDonalds Corp MT Nt Ser | o | 1011572017 | MARUIIY. ..o | 2,000,000 | ....... 2,000,000 | ....... 1,997,838 | vovveerenn. 1,999,628 Y2 ISR DR v 070 DO S 2,000,000 10/15/2017.
585055 AS 5 |Medtronic Inc SrNt 4.450% 03/15/20. | 04127/2017. | Nationwide Agribusiness 5427477 | ....... 5,080,000 | ...... 5,830,316 | ........... 5,431,758 | .oovvvvevevereverene | e TEKIR: :10) ) N DU tc - ) N ISV B 5,397,867 29,610 03/15/2020.
589929  5F 1 |Merill Lynch Mtg Investors RMBS Ser 200.. < [ 1202612017, | PAYAOWN. ..o | 2,777,228 | ....... 2,777,228 2,550,643 2,589,356 | ..oovovoeees | oo 187,873 | oo | e 187,873 | o | e 2,777,228 07/25/2034.
590200 P7 4 |Merrill Lynch Crd Bse A'S & S RMBS Ser 2. [ 1210172017, | PaydOWN......coccoevvvvvvvvennssssssssssssssennsnsss | AR | 194 ..189 192 2 0 2 | 08/25/2036.
59023W AA 6 |Merrill Lynch Mortgage Inv Tr RMBS Ser 2 o [ 1202612017 | PAYAOWN..oooeoeeessesvenssess | 19,621,093 | .....19,621,093 | .....17,356,864 | ........ 18,644,757 | v | o 976,336 | v | crreer 976,336 | oo | e 19,621,093 0 |...124,762 | 08/25/2036.
594918 BQ 6 |Microsoft Corp SrNt 2.000% 08/08/23 | 08/01/2017. | Nationwide MUtUal Fire.........cccessvvessvens | L 16,105,315 | .....16,150,000 | .....16,101,712 | ......... 16,104,271 | covvvvevirreres | s 1,044 | oo | v 1,084 [ | o 16,105,315 0 |...182,136 | 08/08/2023.
594918 BR 4 |Microsoft Corp SrNt 2.400% 08/08/26 ...| .. | 03/29/2017. | Nationwide Mutual Fire..........ccccoovvemmmva | L 6,987,718 | ....... 7,000,000 6,986,980 6,987,440 278 0. 107,800 | 08/08/2026.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1.......ccccovvvrnnce. .. | 12/15/2017. | Paydown.........cccoovvvnvirininrisnieciens . 418,936 | .oooo... 418,936 | oo 352,275 352,275 | oo | e 66,661 | ...oovvvernenn. 0. 14,368 | 02/15/2036.
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59549W AB 9 |Mid State Tr LBASS Ser 11 CIM1.....cc.ccvvivinnene o [12/15/2017. | PaydOWN.........oooerieicriciccas T B 240,404 | .......... 240,404 240,399 240,403 LI TN IO 1 ....240,404 (1N I 7,068 | 07/15/2038.
60662W AJ 1 |Mitchell International Inc 1st Lien TL N.................. .[12/01/2017. | Redemption ~ 100.0000..........cooooveemmmre | 13,056,145 | ... 13,056,145 | ..... 13,020,143 | ......... 13,025,220 | .......... 7,243 23682 | oo | 30,925 . 3,056,145 01.. 668,383 | 10/11/2020.
60662W AJ 1 |Mitchell International Inc 1st Lien TL N .. [ 10/31/2017. | Tax Free Exchange........ccocoovevvvvecvceann | 131,841 | oo, 132,183 | oo, 131,522 131,799 % 2 TN DS L. 2 T I 131,841 0 3,851 | 10/11/2020.
60871R  AG 5 |Molson Coors Brewing Co Sr Nt ... | .| 03/01/2017. | Nationwide Mutual Fire. T 23,529,714 | ..... 23,500,000 23,534,825 23,530,191 (G470} SRS IR (Y | IS I 23,529,714 0 ... 458,250 | 07/15/2026.
617446  8C 6 |Morgan Stanley Dean Witter St Nt.........cocccccco. - | 04/2712017. | Nationwide AQribusiness.............cco......... S 2,586,780 | ... 2,500,000 | ... 2,588,425 2,579,249 | oovvcceeeereii | eoereeeii2552) | oo | eerveieienn(2552) e | eeieireenn 2,576,697 | oo | o 10,083 | ........ 10,083 | ....... 76,111 | 07/23/2025.
61744C FB 7 |Morgan Stanley Cap | RMBS Ser 2004-HE6 C...... . [ 1212612017, | Paydown.........ovvvvennvvvvssssssissssisiisssns | 878,000 | .......... 878,000 807,760 818,311 0 8,048 | 08/25/2034.
61745M VW 0 |Morgan Stanley Cap | RMBS Ser 2004-1Cl........... .| 12/01/2017. | Paydown... ..23,668 ....23,668 ....23,668 23,668 0 597 | 11/25/2018.
61748H LC 3 |Morgan Stanley Mtg Tr RMBS Ser 2005-5AR........ - | 12101/2017. | Paydown 21,088,542 | ......1,088,963 | .......967,068 967,068 s 9BT,088 | e | e 121,474 | ...... 121474 | ...... 21,760 | 09/25/2035.
61749T AA 2 |Morgan Stanley Mtg Ln Tr RMBS Ser 2006-1........ |.. | 12/26/2017. | Paydown............coovvvvemvvremvvssmsisscsisanns | 412,387 | oo 412,387 | oo 82,106 82,106 | ..oovvveerercrien | 200e330,281 | e | 0000 330,281 | e | e 412,387 (V1N I 1,696 |08/25/2036.
61755Y AF 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q15......... .. | 06/01/2017. | Paydown... R 10,383,272 | ... 10,383,272 | ..... 10,300,791 10,363,444 10,383,272 0 ... 248,283 | 06/11/2049.
61756U AE 1 |Morgan Stanley Cap | CMBS Ser 2007-1Q16......... .+ | 08/01/2017. | PaydOWN. ... T 8,609,968 | ....... 8,609,968 | ....... 9,785,795 ..8,780,128 . 8,609,968 0 ... 221,615 | 12/12/2049.
61757L  AF 7 |Morgan Stanley Cap | CMBS Ser 2008-T29C....... + [ 120172017, | Paydown.........coevvvvvsevviisssssiissssisiisans | 2,992,006 | ....... 2,992,006 | ....... 2,659,006 2,939,562 | covovereverernrenns | e 52,884 | oo | e 52,884 | | e 2,992,006 0 ... 190,979 | 01/11/2043.
617638 AS 3 |Morgan Stanley BAML Tr CMBS Ser 2013-C13..... | . | 04/04/2017. | Morgan Stanley & Co LLC S B 11,589,527 | .....11,100,000 | ....11,432,919 | ........ 11,298,408 | ..oovvvrcvvereres ) 11,286,005 | ..ocovvrcrerrrr | o 303,522 | ....... 303,522 | ....138,189 | 11/15/2046.
61763X BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..... | .. | 03/01/2017. | Nationwide Mutual Fire...........c..c..ccoeoueeee. R 22,382,054 | ... 22,400,000 | ..... 22,382,816 22,382,326 (271) 22,382,054 0 ... 209,944 | 08/15/2031.
61764) AD 8 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP. -1 03/01/2017. | Nationwide Mutual Fire.........o.oveocvcewece| 13,762,990 | .....13,500,000 | .....13,788,734 | ......... 13,772,627 ) 13,762,990 0 |...124,639 | 08/11/2029.
620076 AK 5 |Motorola Solutions INC Deb............cccvressssivevrrrrnn .| 11/27/2017. | Deutsche Bank Capital SSS IO, 7,977,690 | ...... 7,000,000 | ..... 7,141,610 ..7,096,561 )| .... 7,088,683 | ..oooovrescccnns | o 889,007 | ....... 889,007 | ....566,222 | 09/01/2025.
626717 AE 2 |Murphy Oil Corp SrNt  3.500% 12/01/17............. ..109/05/2017. [ Call ~ 100.0000..........ccrervrerrererrrirnrnnens T 10,000,000 | ..... 10,000,000 | ..... 10,028,127 110,005,809 )] ... . 10,001,521 | weoovveverecceeene | ceeen(1,521) | e (1,521)] ..... 319,589 | 12/01/2017.
626717 AE 2 |Murphy Oil Corp SrNt 3.500% 12/01/17.. .. | 04/27/2017. | Nationwide Agribusiness.............ccooewwwee | 4,032,520 | ....... 4,000,000 | ....... 4,001,675 | vovvvvrenn. 4,001,481 ) [OOSR UOPRRRRUROON (-1 k ) | OSSOSO IS 4,000,970 | .ovvorvverrins | o 31,550 | ........ 31,550 | ....... 56,778 |12/01/2017.
626717 AF 9 |Murphy Oil Corp SrNt  4.700% 12/01/22.. | 03/01/2017. | Nationwide Mutual Fire S 15,823,163 | .....16,105,000 | .....15,548,788 | ......... 15,514,670 | ...... 190,103 | ......... 9,397 | oo | e00ere 199500 | oo | ceeeee 15714470 | | o 108,993 | ....... 108,993 | .....189,234 | 12/01/2022.
62927# AD 8 |NFL Ventures LP Sr Gtd Nt Ser 2015-ATr............. .. [ 10/15/2017. | Redemption ~ 100.0000..........ccccorrreren. S 2,582,521 | ....... 2,582,521 | ... 2,582,521 2,582,521 0. 54,942 | 03/31/2024.
629377 BS 0 |NRGEnergy Inc SrNt 7.875% 05/15/21............. .. [10/16/2017. | Call ~ 100.0000.............omsmmmrvrvmmmriivienne | 4,062,000 | ....... 4,062,000 | ....... 4,216,898 | ........... 4,187,704 (20,001) | coovvvvveeeereres | e (20,001) | oo | e 4.167,703 | oo ...(105,703) | ...... (105,703) | .....400,742 | 05/15/2021.
62946U AF 7 |New Res Adv Rec Tr LBASS Ser 2016-T5 Cl........ | .. | 03/01/2017. | Nationwide Mutual Fire. T 24,999,974 | ... 25,000,000 | ..... 24,999,998 | ......... 24,999,974 0 ... 175,792 | 12/15/2051.
636516 AB 2 |National Inst of Hith Fishers CTL PI1IB.................. .| 07/15/2017. | Redemption ~ 100.0000....................... R 264,001 | ... 264,001 264,001 264,001 0| 14,053 | 01/15/2024.
636517 AA 2 |National Inst of Hith Fishers CTL Pl Il .| 07/15/2017. | Redemption ~ 100.0000.....ccccrccevcec | | 163,847 | oo 163,847 | oo 163,847 163 847 0 8,840 | 07/15/2022.
63651P AA 2 |National Inst Health Twinbrook CTL B Bld.. .| 12/15/2017. | Redemption  100.0000............coveuvvreea | 364,462 | .......... 364,462 | .......... 364,462 364,462 ....364,462 0. 11,629 | 01/15/2019.
637071 AL 5 | National Oilwell Varco In¢ SriNt.............cccccccevee. [ 120012017 | MAIUIY ..o | 5,000,000 | ... 5,000,000 | ... 4,994,200 | ......... 4,998,869 | ....oovvvvvvrecrcie | o LIRS — rrnn5,000,000 0 ... 67,500 | 12/01/2017.
637417 AB 2 |National Retail Properties Inc Sr Nt . [ 10/15/2017. | Maturity..........coovvvvvvesevvissesesiisssssniiisens | 15,000,000 | .... 15,000,000 | .... 14,947,350 | ......... 14,994,705 5,295 | oo | oo 5,295 [ ovoereeercerins | e 15,000,000 0 |..1,031,250 | 10/15/2017.
637432 NJ 0 |National Rural Utilities Coop ABS Coll T. .| 04/127/2017. | Nationwide Agribusiness..............ccocuevenee R 2,989,176 | ....... 3,000,000 | ....... 2,991,810 2,992,782 2,993,129 | .ovvvevers 02/15/2023.
63860H AC 3 |Nationstar Home Equity Loan Tr RMBS Ser... .. | 08/25/2017. | Paydown..........oocvvvvnnvvveensesiissssniiiens | 3,314,226 | ....... 3,314,226 | ....... 3,036,929 3,240,228 .3,314,226 03/25/2037.
63860H AD 1 |Nationstar Home Equity Loan Tr RMBS Ser... . [ 121252017, | PaydOWN. ..o | 1,032,929 | ....... 1,032,929 886,700 11,032,929 03/25/2037.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .. | 07/15/2017. | Redemption  100.0000. 599,138 599,138 599,138 01/15/2020.
651229 AW 6 |Newell Rubbermaid Inc Sr Nt.. .| 03/29/2017. | Nationwide Mutual Fire.......ccccooovcvevceeucee | | 8749546 | 8,000,000 8,736,031 8,719,546 04/01/2026.
651715 AK 0 |NewPage Corp SrNt... .. | 08/19/2017. | Interest Only.. 12/31/2014.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1...... .| 12/01/2017. | Paydown 62,132 61,956 ..62,132 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2...... .| 03/127/2017. | Paydown o 48,775 14,617 46,775 04/25/2036.
65535V  US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR .. | 03/29/2017. | Nationwide Mutual Fire........ccococooovvcveeea | L 526454 | ... 1,683,753 526,154 ...526,154 04/25/2036.
659298 AC 7 |North End CLO Ltd CLO Ser 2013-1A CIB............ .. | 03/01/2017. | Nationwide Mutual Fire..........ccocooccovemmec | | 9061406 | ..... 10,000,000 ..9,960,403 19,961,406 . 07/17/2025.
665772 CK 3 |Northern States Pwr Co MN 1st Mtg Bd.. | 04127/2017. | Nationwide AGribusiness...............ccce | L 2,001,894 | ....... 2,000,000 2,001,830 2,001,742 | oo | e -7 I 152 | ....... 23,400 | 05/15/2023.
666807 BG 6 |Northrop Grumman Corp St Nt.... | 03/01/2017. | Nationwide Mutual Fire. 59,424,533 | ....57,500,000 | .....59,388,060 | ........ 59,469,419 | oo | o (44,887) | oo 0 |..1,090,104 | 08/01/2023.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001- .| 10/01/2017. | Paydown ..58,345 ..58,345 ..58,444 58,398 (53) . 0 10/01/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls .. [ 12/07/2017. | Redemption  100.0000. . rornnn 802,554 602,554 602,554 | voovveeereeereeres | eveemreeeeeeeeesn | eeereeeeeeseesi | eeveerreesressid 0 o ....602,554 0 11/07/2023.
67104C AA 5 |Oak Hill Credit Partners CLO Ser 2013-8A. . [10720/2017. | PaydOWN.........ooovvvrrieiisciisscsisssiisans | 1,746,558 | ...... 1,746,558 | ....... 1,746,558 | ........... 1,746,558 | cvvooevveeeeeceees | oo | eeeeeecreeecons | e (1 N R 1,746,558 0. 32,725 | 04/20/2025.
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68389X BM 6 |Oracle Corp SrNt 2.650% 07/15/26..........ccoveuen .. 1 03/29/2017. | Nationwide Mutual Fire . 9,964,832 | ..... 10,000,000 | ....... 9,962,400 | ..., 9,964,028 804 804 I 9,964,832 0 ... 192,861 | 07/15/2026.
693304 AT 4 |Peco Energy Co 18t Mg Bd..........ccoovvvvvrerrriver .. | 03/01/2017. | Nationwide Mutual Fire.............ccoocvvernnnnen. . . 20,546,087 | ..... 20,000,000 | ..... 20,579,350 20,555,310 | covvveeeeveerecrs | e (22— I IO 20,546,087 0... 238,000 | 10/15/2025.
694308 HP 5 |Pacific Gas & Elec Co Sr Nt ... | .. [ 10/25/2017. | Various.... . o 8,802,102 | ....... 9,000,000 | ....... 8,983,476 8,984,681 | ovvooevvceercrs | e LIS [V . [ 8,985,872 [ (183,77) | (183,771) | ..... 304,657 |03/01/2026.
695114 BZ 0 |Pacificorp 1stMigBd 5.250% 06/15/35 | 12/13/2017. | Bank of America BISD Dealer 16,381,311 | ... 13,495,000 | ....13,502,017 | ......... 13,501,310 (199) 3,501,111 | ... .| 2,880,200 |.....2,880,200 | .....708,488 | 06/15/2035.
70069F CH 8 |Park Place Securities Inc RMBS Ser 2004-.. [ 1212612017 | PaYAOWN....ccccceensinnvcennesns | 841,353 | ......... 841,353 | ........ 808,225 811,460 29,892 I 841,353 [ 7,485 | 10/25/2034.
71579U  AB 1 |Petco Animal Supplies Term Ln B-1 Nt 1 - |- | 01/27/2017. | Tax Free Exchange.. N 3,018,293 | ....... 3,000,000 | ....... 3,018,750 3,018,501 (209) N 3,018,293 0 ... 23,750 | 01/26/2023.
71579U AE 5 |Petco Animal Supplies Term Ln B-2 Nt 1............... .| 01/27/2017. | Tax Free Exchange................cccccccvveenes . | .....10,086,430 | ..... 10,000,000 | ..... 10,067,500 | ......... 10,060,366 | .......... (4T ((EL)) P——— 0. 51,261 | 01/26/2023.
71677TH AG 0 |PetSmart Inc Term Ln B2 Nt 1 .. |..|10/31/2017. | Redemption ~ 100.0000............ccovvvvreve . . 330,050 | .......... 330,050 330,763 330,738 (688) 0 9,055 | 03/10/2022.
717081 DQ 3 |PfizerInc SrNt 6.050% 03/30/17.. .. | 03/30/2017. | Maturity. 5,107,000 | .......5,107,000 | ....... 5,331,660 | ........... 5,144,295 | ... RO (37,295) 0 ... 154,487 | 03/30/2017.
72584D AD 6 |Yum Brands Term Ln B Nt 1 .. | 03/21/2017. | Tax Free Exchange..........ccocccoovvemmvvciveans | 6,438,149 | ... 6,467,500 | ...... 6,435,163 6,437,269 880 0. 125,411 | 06/16/2023.
73019%# AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser........... |.. | 09/13/2017. | Redemption  100.0000.. . 580,573 | cooc..e. 580,573 | coocc... 580,573 580,573 0 ... 13,063 | 09/13/2027.
73019 AB 8 |PNC Equip Finc LLC LBASS Priv PI Nt Ser.......... .| 09/13/2017. | Redemption ~ 100.0000....................... . . 49,427 | oo 49,427 | oo 419,427 419,427 0 | v 9,437 | 09/13/2027.
73020 AD 5 |PNG Companies LLC Sr Sec Nt Ser A [ 121192017, | Maturity.........coovvvvveseeevvcissevviisssscsceisne | L 90000.000 | ... 20,000,000 | ..... 20,000,000 20,000,000 0. 486,000 | 12/19/2017.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt.. .| 12/31/2017. | Redemption  100.0000 ..504,000 | . 504,000 504,000 0]....18,585 | 12/31/2018.
737446 AE 4 | Post Holdings Inc Sr Nt... | 03/08/2017.  Call 100.0000..vvvsvsvsvsvesvssvsvns | 5,000,000 | . 5,000,000 | ... 5,250,000 | oo R TZ 7N DO B (X312 — r] 5,168,829 | v .:(168,829) | ......(168,829) | ....451,197 | 12/01/2021.
737446  AH 7 |PostHoldings Inc Sr Nt... .. | 06/07/2017. | Call  100.0000.........c..cmmsmrvveremsiriissnns | 3,550,000 | ....... 3,550,000 | ....... 3,573,680 3,570,927 (965) I 3,569,962 | ..ovvoovrieriins | e (19,962) | ........ (19,962) | .....673,208 | 03/15/2024.
737679 DG 2 |Potomac Elec Pwr Co 1st Mortgage Bond... .. | 03/01/2017. | Nationwide Mutual Fire..........cccoooovccevmmmc | L 30,142,065 | ..... 27,857,000 | ..... 30,341,680 | ........ 30,190,545 | ovvooevvceeeecrs | e (48,480) | ...ovvvvv I 30,142,065 0. 462,426 | 03/15/2024.
74040X AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt CI. | 03/01/2017. | Nationwide MUtUal Fire.......occcesevvveeevens | 7,208,250 | .....17,500,000 | .....13,642,283 | .......... 7,385,000 |....6,257,283 | ..ooccvccerrnee N 13,642,283 | ..ooovvvrre (6,434,033) | ...(6,434,033) | .....196,339 | 04/03/2033.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Flt Rate .. [ 10/03/2017. | Paydown..........c.co.c..c.. . 142,118 156,661 . ...225584 0 07/03/2033.
74041A  AA 1 |Preferred Term Sec Ltd VI LBASS Fit Rt N.. . [12/28/2017. | Call - 100.0000...........ccmmmmvvvesemsiriiisanne | L 4067.572 | 067572 | 759,057 803,699 9,391 . ) 813,000 | o | 254,482 | ... 254,482 03/24/2034.
74041A  AA 1 |Preferred Term Sec Ltd VI LBASS Fit Rt N.. .| 09/25/2017. | Paydown . 1278294 | ... 1,278,294 | ........ 908,883 962,336 | ..ooooveveerrerees | oo 315,958 1,278,294 0 03/24/2034.
74041C  AA 7 |Preferred Term Sec Ltd VI LBASS FIt Rt N.. .| 09/26/2017. | Paydown I 626,614 | .......... 626,614 | .......... 469,427 482,264 | .oooovvocceeiciis | . 144,350 B I 626,614 0 09/26/2034.
74041C  AB 5 |Preferred Term Sec Ltd VI LBASS Nt Ser A. .. | 03/01/2017. | Nationwide Mutual Fire. 6,694,493 | ....... 7,500,000 | ...... 6,694,493 | .......... 6,694,493 I | N EE 16,694,493 0 09/26/2034.
7404IN  AA 3 |Preferred Term Sec Ltd VI LBASS Sec Nt... .| 12/26/2017. | Paydown 356,277 | .......... 356,277 | oo 307,325 314,215 | oo | e 42,062 | coovoveern. ....356,277 0 12/24/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser .. | 12/26/2017. | Paydown... 267,208 | .......... 267,208 | .......... 175,021 192,518 | vovvveeeeervecerins | oo 74,690 | ..coovvvennenn. 0 12/24/2033.
74041U  AA 7 |Preferred Term Sec Ltd VI LBASS XIV Sec. .| 12/26/2017. | Paydown... 848,221 | .......... 848221 | .......... 667,974 692,007 | .oooovveerrerirnnns | v 156,214 | covvoveveeeeeeeees | e, 156,214 0 06/24/2034.
T4042E  AA 2 |Preferred Term Sec Ltd LBASS XVII Sr Nt .. | 09/25/2017. | Redemption  100.0000...........coocesmmmrc | L 987,807 | .......... 987,807 | coov...... 755,672 785,072 202,735 202,735 0 06/23/2035.
74042E  AB 0 |Preferred Term Sec Ltd LBASS Sr Nt Ser A. .. | 03/01/2017. | Nationwide Mutual Fire........ccccoovevvevemeaa | 9,710,602 | ..... 11,000,000 | ....... 9,710,602 | ooevov.... 9,710,602 0 06/23/2035.
74042H AA 5 |Preferred Term Sec Ltd LBASS XIX FIt Rt............. . [ 1212212017, | Paydown.........cocvvvvcennvvissseeviisssnisiiiens | 0BOA6 | 250,116 | .......... 170,661 180,837 69,279 0 12/22/2035.
740420 AA 1 |Preferred Term Sec Ltd LBASS XXI Nt Ser.. .| 12122/2017. | Redemption ~ 100.0000.....ccccocrvvceecc | | 151,690 | .ooove. 151,690 | ..ooove. 115,664 119,639 32,051 0 03/22/2038.
74042M  AE 6 |Preferred Term Sec Ltd LBASS Mezz Nt CI. [ 1212212017, | Paydown..........coocvvvsevvviisssssviissssisieens | L 78608 | 78,628 | ............ 55,709 57,390 0 09/22/2036.
74042W  AA 2 |Preferred Term Sec Ltd LBASS FIt Rt Nt C.. [ 1202612017 | PAYAOWN. .. | 1,490,181 | ... 1,490,181 | ... 1,050,577 | vovvve. 1,112,653 | oo, 0 09/23/2035.
74042W AB 0 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P. .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoooveemmua | 7734554 | ... 8,692,063 | ....... 7,734,554 | oo, 7,734,554 0 09/23/2035.
T4043A  AC 5 |Preferred Term Sec Ltd LBASS XXIII Nt Se.......... | .. | 12/22/2017. | Paydown 160,140 | ......... 160,140 | .......... 105,372 122,456 | covveveeeeeeeeeeeees | e 37,683 | oo, 0 12/22/2036.
74044W  A* 3 |Pregis Holding | Corp 1stLien TLB Nt 1............... - | 02123/2017. | Barclays Capital INC......oooovvvvsveescoeene | 13,932,484 | ..... 13,900,796 | ..... 13,884,039 | ... 13,823,340 | ........ 64,576 | covvvove. 354 | oo | 88,930 | oo | 0000 13,888,270 [ o | 44214 | ... 44,214 05/20/2021.
741382 AC 9 |Preferred Term Sec Ltd VI ABS Combo Nt P......... .| 06/19/2017. | Redemption ~ 44.9072... 283,529 | .......... 631,367 | ..oov.... 330,440 330,440 | .oovvvvverrresere | o [CE e ER ) | — ....283,529 0 |...(282,684) | 03/23/2035.
74160M KU 5 | Prime Mortgage Tr RMBS Ser 2005-4 CI 2A9........ - | 12101/2017. | Paydown 552,441 | ......... 594,999 | .......... 484,603 574,164 5657 8,195 588,016 | oo | o (35,575) | ... (35,575) | ..o 11,961 | 10/25/2035.
74340X AV 3 |Prologis LP SrNt 2.750% 02/15/19.. .. 1 06/30/2017. | Call ~ 100.0000.. 8,000,000 | ...... 8,000,000 | ...... 7,997,200 | ...ooveeee 7,998,870 258 co | s 7,999,128 | oo | e 872 | oo 872 | ... 351,070 |02/15/2019.
74824D AG 5 |Queens Center Mtg Tr CMBS Ser 2013-QCA C..... | .. | 03/01/2017. | Nationwide Mutual Fire...........c.ccoocooeemmva | 1 8,150,266 | ....... 8,800,000 | ....... 8,120,112 8,138,958 | ovvvvereerrri | e 11,308 | .ovvveeerrs I 8,150,266 0. 74,272 | 01/11/2037.
74924D AA 7 |Residential Accredit Loans Inc RMBS Ser... . [12/01/2017. | PaydOWN. ... | 353,525 | ... 490,649 | ......... 355,414 355414 [ oo | eeeeeeeeeeeeereenes | coeeerienereesene | eeeeeressseiannd (0 1 TR IS 355,414 | oo | e (1,889) | .....oc.. (1,889) | ....... 18,322 | 09/25/2037.
74937T AA 7 |RCO Mtg LLC RMBS Ser 2016-SFR1 A. . [12/01/2017. | Paydown..........vvvvvvnevvisssensissssssiisens | 1,381,392 | ....... 1,381,392 | ....... 1,379,220 | coovvoo... 1,379,215 2177 . 2 4 I 1,381,392 0. 34,956 | 11/25/2051.
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74966F AJ 2 |RP Crown Parent Term LN Nt 1., [ 0972912017, | Redemption  100.0000..................... B 186,750 | ......... 186,750 | ......... 187,217 187,212 (462) (O 4,052 | 10/12/2023.
74966F AJ 2 |RP Crown Parent Term Ln Nt 1...oooocoocooccvvrnnnnns .| 10/20/2017. | Tax Free EXChange..............ccococevvenrens ST 24,768,186 | .....24,713,250 | ....24,775,033 | ........ b Y ;72 DO O (IRI1) ) — 0 |....927,065 | 10/12/2023.
74966U AN 0 |RPIFinance Trust Term Ln 5 Nt 1... .. [ 03/31/2017. | Redemption ~ 100.0000.........coovvevmmreea | 32,334 | oo, 32,334 | v 32,173 32,162 172 0 282 | 10/05/2022.
74966U AN 0 |RPIFinance Trust Term Ln 5 Nt 1... .| 04/17/2017. | Tax Free Exchange | 12,794,790 | ... 12,869,020 | ... 12,804,675 | ......... 12,800,446 | ...oovvveeerveecci | e (T4 — . 0 |....135,134 | 10/05/2022.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser............. . [ 02127/2017. | PaydOWN.........ooooviecc N 44,827 | oo 44,427 | ... 38,075 38,075 6,351 08/25/2037.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser. .. | 03/01/2017. | Nationwide Mutual Fire...........ccccoooveemmva | 3,450,331 | ....... 4,025,876 | ....... 3,450,331 3,450,331 08/25/2037.
75406B AE 7 |Residential Asset Secs Corp RMBS Ser 200......... | .. | 12/26/2017. | Paydown ...93,204 293,204 | s 80,389 84,343 8,861 . - 03/25/2036.
755920 AG 0 |Receipts on Corp Sec Tr ABS Coll Tr Ser.............. ..| 08/01/2017. | Redemption ~ 100.0000..........covereverenee 260,813 | ..........260,813 284,690 262.017 | oo, (1,208) | oo e ...260,813 08/01/2017.
756109 AR 5 |Realty Income Corp Sr Nt.... | 03/29/2017. | Nationwide Mutual Fire...........oooovovececccc | L 1,084,704 | ... 1,000,000 | ...... 1,089,340 | ..o 1,086,656 | ...ccoveverrrereesr | oo TCICESX) ) — 1,084,704 10/15/2026.
756109 AS 3 |Realty Income Corp Sr Nt.... .| 03/29/2017. | Nationwide Mutual Fire ol 6,910,345 | ....... 7,000,000 | ....... 6,906,970 6,908,501 01/15/2027.
760759 AR 1 |Republic Services InC SrNt..........ccooovvriiiiriianns .. | 03/29/2017. | Nationwide Mutual Fire..............ccccooovnven. ol 1,019,495 | ....... 1,000,000 | ....... 1,020,830 | vovvvevenn. 1,019,942 e 07/01/2026.
760985 GQ 8 |Residential Asset Mtg Prod Inc RMBS Ser. [ 120172017, | Paydown.........oovvvvevennvviissnnssisssssssiisans | 695487 | oo 695,187 | ......... 695,023 694,107 | oovveoevierienes | eevereeneenn935 | i | eevierieenenn 935 | e | i 695,042 01/25/2032.
760985 ST 9 |Residential Asset Mtg Prod Inc RMBS Ser. we | [ 11/01/2017. | Paydown... . N oo 461,629 433,931 442,724 ...461,629 11/25/2032.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A.......... .. [02/01/2017. | PaydOwN...........ccvverrireeceeceienniiia 20,282 | 14813 | 13,734 . 1,079 | ... e 14,813 09/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A .| 03/01/2017. | Nationwide Mutual Fire...........cocovewsceecric | 2,323,843 | ....... 3,458,856 | ....... 2,531,185 | .......... 2,346,782 | ... 184,403 | ..oooooeeeeees | o | i 184,403 | oo | oviininen 2,531,185 | ..ooovvvvrerrienens ...(207,343) | ......(207,343) | ....... 58,779 | 09/25/2037.
76126C BB 7 |RACERS TrABS Ser 1997-S-7-1 Cl A1 .| 11115/2017. | Maturity. S DR D 2,638,140 103,334 0 |...142,500 |11/15/2017.
761713 AT 3 |Reynolds American Inc Co Gtd Nt..........c.covvvvernnce o [ 1112712017, | CHIGROUP......vooovvvvvvvvveevii T 1,512,577 | ....... 1,100,000 | ....... 1,374,494 | .......... 1,348,556 | covvveerererrecrins | correrced(B,287) oo [ eveerrcceesns8,287) | oo | v 1,382,310 | oo | o 170,267 | ...... 170,267 | ....... 76,206 | 06/15/2037.
761713 BR 6 |Reynolds American Inc Sr Nt... | 0812172017, [ MAUFItY.......reveveveennnssssseeenececinssssssssens [ 5,000,000 | ....... 5,000,000 | ....... 4,997,450 | .......... 4,999,037 0. 115,000 | 08/21/2017.
761713 BW 5 |Reynolds American Inc Sr Nt... o [ 1112712017, | CHIGROUP......vvoovvvvivvcrvicssiiiii ol 1,350,140 | ....... 1,000,000 | ....... 1,150,134 | ...........1,147,527 | 205,152 | ....... 205,152 | ....... 92,361 | 08/04/2041.
78412F AL 8 |SESILLC SrNt 6.375% 05/01/19.....occcrrecrveres .| 09/18/2017. [Call  100.0000......ccccocrcorvrrrrrerrererres R 2,800,000 | ... 2,800,000 | ... 2,975,000 | ..........2,800,000 . e (54523) | (54,523) | .....157,179 | 05/01/2019.
78412F AL 8 |SESILLCSrNt 6.375% 05/01/19... | 0328/2017. | Nationwide Mutual Fire.......c.oooccoeens | 3,267,000 | ....... 3,300,000 | ....... 3,517,000 | oo 3,300,000 | ... 94,044 | .oooo(9,183) | oo [ s B4861 [ | 3,384,867 [ oo (117,861) | .....(117,861) | .......86,488 | 05/01/2019.
78412F AP 9 |SESILLC SrNt 7.125% 12/15/21.... - | - | 08/01/2017. | Nationwide Mutual Fire v | 14,970,675 | ....14,570,000 | .....16,033,438 14,824,975 | .....681,503 | ........(26,937) | oovocvvccrsces | cr0rei854,566 | oo | errrrn 15,479,540 | oo, ....(508,865) | ......(508,865) | .....219,157 | 12/15/2021.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.......... .. | 03/01/2017. | Nationwide Mutual Fire.............ccccourerenee ol 3,932,890 | ....... 3,933,973 | ....... 3,931,724 | ...........3,932,871 03/15/2033.
785592 AP 1 |Sabine Pass Liquefaction Hgh Yid Corp 1s. | 05/11/2017. | Tax Free Exchange... I O 2,056,881 | ... 1,900,000 | ....... 2,065,500 | ...ooo... 2,041,832 06/30/2026.
785592 AR 7 |Sabine Pass Liquefaction High Yield Corp............ | . [ 05/11/2017. | Tax Free Exchange... . e | 3,346,834 | ...... 3,300,000 | ......3,348,750 | ........ 3,313,125 | ....... 35,015 | oo [ ) E— 3,346,834 03/15/2027.
785811 AA 8 |SACO | Tr RMBS Ser 2006-5 Cl 1A...........cccoonnrvens o | 1212612017, [ PAYAOWN......oovrrrvevcensissnsseenssss I 193,335 | oo, 186,695 | ............64,410 64,437 . o 64,437 | .ocoooercriciennns | o 128,898 04/25/2036.
79546V AJ 5 |Sally Holdings SrNt  5.750% 06/01/22 | 04/27/2017. | Nationwide Agribusiness.............ccoeweceweec [ b 1,547,813 | ....... 1,500,000 | ...... 1,563,750 | ........... 1,551,498 | ... 1,407 | oo [P K1:) ) IR I (7 IS I 1,550,165 | ..coovvvvveeiernns [ o (2,353) 06/01/2022.
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 2.... | 0211472017 | Redemption  100.0000...c.coosvesvcs | 1,732,301 | ... 1,732,301 | ....... 1,728,096 | oo 1,728,489 3,812 . 3,812 1,732,301 10/01/2021.
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 2.... .. | 02/14/2017. | Tax Free Exchange..........ccoccoovevmmvvvcoveens | 6,320,806 | ....... 6,334,446 | ....... 6,319,073 6,320,507 299 299 .6,320,806 10/01/2021.
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 7 .| 02/14/2017. | Redemption ~ 100.0000.....cccovccrvvceec | | 3,118,141 | ...... 3,118,141 | ...... 3,112,176 | ...........3,112,231 5,910 . 5,910 3,118,141 10/01/2021.
80875A AK 7 |Scientific Games Corp Term Ln B-2 Nt 7.... .. | 02/14/2017. | Tax Free Exchange..........ccooocvvvvvmevvvcinens | L 11,380,981 | ..... 11,402,002 | ... 11,380,189 | ......... 11,380,391 590 1,380,981 10/01/2021.
81726 AE 1 |Sensata Technologies 1st Lien Term Ln B.. .. [ 02/13/2017. | Redemption ~ 100.0000.........coovvevemmeea | 100,493 | .......... 100,493 | ...coooue 99,787 99,954 539 100,493 10/14/2021.
81726) AE 1 |Sensata Technologies 1st Lien Term Ln B.. .. | 11/07/2017. | Tax Free Exchange... ...9,281,789 | .......9,323,658 | .......9,258,195 | ........... 9,273,655 8,134 .9,281,789 10/14/2021.
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 .| 12/29/2017. | Redemption  100.0000. 60,000 60,000 | ...........60,000 60,000 ..60,000 11/07/2023.
82570 AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt.. .. [ 12/29/2017. | Redemption ~ 100.0000. cernn 271,885 | ..........271,885 270,135 270,899 986 ....271,885 11/23/2019.
82967N  AJ 7 |Sirius XM Radio Inc Nt. - 0712712017 Call 100.0000...w-ooveeesoveemsveeene | 5,625,000 | ... 5,625,000 | ... 5,426,563 5,515,018 | oo | e 17,314 | oo 5,532,331 92,669 05/15/2020.
833034 AE 1 |Snap-Onlinc Nt 5.500% 01/15/17. .| 01/15/2017. | Maturity. 500,000 500,000 499477 | ..........1,499,995 5 11,500,000 0. 1,250 | 01/15/2017.
83416W AA 1 |Solar Star Funding LLC Sr Nt.. .| 12/30/2017. | Redemption ~ 100.0000.....ccccrvvcecc | | 505,950 | ... 505,950 | ... 505,950 505,950 ....505,950 0. 26,206 | 06/30/2035.
835788 AH 6 |Sophia LP Term Ln Nt1.. .| 03/31/2017. | Redemption ~ 100.0000.....cc.cocrmsiece | | 276,071 | ........ 276,071 274,925 275117 953 ..276,071 0 3,035 | 09/21/2022.
835788 AH 6 |SophiaLP Term Ln Nt 1.. - | 03/31/2017. | Tax Free EXChange.......ooocoooveecevvvemeee | 26,615,967 | .....26,704,791 | ..... 26,593,935 26,612,561 3,406 26,615,967 0 |.....293,567 |09/21/2022.
842434 CQ 3 |Southem CA Gas Co 1st Mig | 03/29/2017. | Nationwide Mutual Fire [ 845902 | .......... 825,000 | .......... 847,235 846,389 (487) ....845,902 (o 6,197 | 06/15/2026.
842587 CV 7 |Southern Co SrNt 3.250% 07/01/26 .| 03/01/2017. | Nationwide Mutual Fire. N O 19,932,901 | ... 20,000,000 | ..... 19,927,600 | ......... 19,931,897 | .ovvoeveevvvcciens | v LI 19,932,901 0. 500,139 | 07/01/2026.
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84611@ AB 9 |Sovos Compliance LLC Additional Term Ln.......... . [06/30/2017. | Redemption  100.0000...................... | 21,287 ..21,287 ..20,772 20,803 484 0 670 | 03/01/2022.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln........... .. | 08/04/2017. | Tax Free Exchange...........ccccccocuueiunnnens 4131102 | ....4,218,070 116,133 | oo 4,122,224 8.878 0. 217,530 |03/01/2022.
85231C AA 3 |StLouis Fed Office Bidg Tr CTL GSA Gtd.. .| 07/15/2017. | Redemption ~ 100.0000......cccsrsiic | | 425750 | .......... 425,750 425,750 0. 22,188 | 01/15/2019.
85746* DR 8 |State Street Bk & Tr Co ABS Sr Lev Lease............ | .. | 01/31/2017. | Redemption ~ 100.0000. | 53,055 ....53,055 53,055 0.....1,814 | 01/31/2019.
85746* DU 1 |State Street Bk & Tr Co ABS Sr Lev Lease............ .| 01/31/2017. | Redemption ~ 100.0000........................ e | e 52,426 | ...........52,426 52,426 0 4,754 | 01/31/2019.
85746* DX 5 |State Street Bk & Tr Co ABS Sr Lev Lease. .. | 01/31/2017. | Redemption ~ 100.0000..........ocoooreemmrres | 51,827 | oo 51,827 51,827 01/31/2019.
85746 EA 4 |State Street Bk & Tr Co ABS Sr Lev Lease............ | .. | 01/31/2017. | Redemption ~ 100.0000. 51827 ..51,827 51,827 01/31/2019.
863576 DG 6 |Structured Asset Sec Corp RMBS Ser 2005-......... . [12126/2017. | Paydown..........cccoovrviereieceienecniian 03,204,739 3,051,223 | coovvoeecreerers | o LN [ — 3,204,739 11/25/2035.
86358E CL 8 |Structured Asset Inv Ln Tr RMBS Ser 2003.... .. [ 12126/2017. | PaydOWN............cvvvrvienriensissnsissciisan | 4 068,053 | . 1,068,053 997,327 | oo | o 70,726 | .ooovvvvvernaen. 1,068,053 07/25/2033.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-......... | .. | 12/01/2017. | Paydown... - ...35,938 ....35,938 ...35,933 35,897 42 35,938 03/25/2034.
86363G AJ 3 |Structured Asset Sec Corp RMBS Ser 2007-......... . [12101/2017. | PaydOWN.........ooomviviricriccia o] e 1,044.485 | 1,963,742 | ... 1,772,478 | e 1,772,178 ATT2178 | | 172,007 04/25/2047.
872227 AA 1 | TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1.... | .. | 02/01/2017. [ PaYdOWN.........rnrevvvvvveensssssssnnseiveeisssss [ VAR Y — VAR X — 52,546 727 O 19,435 | .ovvrvvvreveeenns 07/25/2037.
872227 AA 1 |TBW Mtg Backed RMBS PTC Ser 2007-2 CI A1.... | . | 03/01/2017. | Nationwide Mutual Fire. o 3745363 | .. 5130634 | .. 3,745,363 | ... 3,745,363 . . 07/25/2037.
87246A AE 8 |TIAA Real Estate CDO Ltd CMBS Ser 2007-C....... .. [ 12110/2017. | Paydown.........coovvvvvnnnnvicieensicienniinians ol 229,093 | ... 229,093 227,646 228,911 182 182 |... | 229,093 0].....6496 |08/15/2039.
87264A AK 1 |T-Mobile USA Inc Hgh Yid Nt < | | 0410172017, Call  100.0000........ccvvvvvvvsssssisiverrrneens | 17,500,000 | ..... 17,500,000 | ..... 18,221,913 | .o 18,015,282 | ....... 23,316 | ....... (P37 I P— [CRT0E ) SRS I EH0LT0 ;72 E— ...(510,782) | ......(510,782) | ..1,093,750 | 04/01/2021.
881561 VC 5 |Terwin Mortgage Trust RMBS Ser 05-10HE C....... | .. | 12/26/2017. [ PaydOWN.......oovrmrvvvvvveerissseneeevivsviiisissns | 883,681 | .......... 883,681 839,773 854,741 28,940 | .eovervieeins | 28,940 ....883,681 (U I 7,902 | 06/25/2036.
88632Q A* 4 |Tibco Software Inc Term Ln Nt 1.......cvvervrcrnrnnne ..| 01/18/2017. | Tax Free Exchange o 14,491,430 | ... 14,737,500 | ..... 14,387,484 | ........ 14,488,844 2585 . 2585 4,491,430 0 50,557 | 11/25/2020.
88643@ AP 1 |Tidewater Inc Sr Nt Ser 2013-B | 07131/2017. | Taxable EXChaNGe..ooo.vvvsvovesovessveesn | 7,561,189 | .....10,000,000 | ... 5,300,000 5,300,000 5,300,000 [ ...oorvvrrrne 2,261,189 |....2,261,189 | ..ooovcrrrren 11/15/2023.
887315 BJ 7 |Time Warmner Companies Inc Deb... wer |+ | 10/15/2017. | Maturity. . 6,450,000 | ... 6,450,000 | ... 7,525,030 | .oooo.. 6,577,599 | .ovvovvererrrn 6,450,000 0 |...467,625 | 10/15/2017.
88732 AH 1 | Time Warer Cable Inc Co Gtd Nt.......c.cccvvevnence .| 04/10/2017. [ Call ~ 100.0000..........crmrerrrerrrrerirrrinnene ol 3,000,000 | ...... 3,000,000 | ....... 3,134,160 3,006,893 13,001,206 | vvooveeriee | v (1,206) | .......... (1,206) | ....... 85,919 | 05/01/2017.
89233P 5S 1 |Toyota Motor Credit Corp MT Nit. o [ 011122017, | Maturity........oovvvevevenevvessenevssssscvsiiseens | 1,500,000 | ...... 1,500,000 | ...... 1,498,049 | .......... 1,499,985 1,500,000 0. 15,375 | 01/12/2017.
89233 6D 3 |Toyota Motor Credit Corp Sr Nt... < |-+ | 052212017 | Maturity. v | 212,000,000 | ..... 12,000,000 | ..... 11,962,362 | ......... 11,996,452 3,548 . 3,548 12,000,000 0 |....105,000 | 05/22/2017.
89233P 6S 0 |Toyota Motor Credit Corp St Nt......ocoovvvvvrvircrrrs | 10/05/2017. | Maturity o] 22,550,000 | ... 22,550,000 | ... 22,464,265 22,535,620 | coooovveeeeeeeeeeees | oo 14,380 | coovoveverereeeees | v, 14,380 | ... . 22,550,000 0 |....281,875 | 10/05/2017.
89236T AY 1 | Toyota Motor Credit Corp Sr Nt «o || 11/110/2017. | Barclays Capital INC.......ovvvvvvvvvvvvvvvvvvvnn | 19,538,870 | ..... 19,500,000 | ..... 19,495,320 | ......... 19,498,252 830 LK T S 19,499,082 [ .oovvvvvvecrreens | e 39,788 | ......... 39,788 | ....411,667 | 10/24/2018.
89440*  AA 9 |Travel Leaders Group LLC Term Ln BNt 1............ | . | 01/25/2017. | Redemption  100.0000. | 16479521 | ... 16,479,521 | ... 16,464,107 | ........ 16,366,224 | ...... 103,102 | w.oooo. 10,194 | oo 113,206 16,479,521 0 83,313 | 12/05/2020.
902638 HF 8 |UCFC Home Equity Loans RMBS Ser 1998-D C... |.. | 05/01/2017. | Paydown.........c..oovvvrrvirereiiierriieneies T D 29,258 | 1o 27,727 ..3,145 25,399 22 25,421 | . N 28,566 | ....oovveeerrreens | o (28,566) | ........ (28,566) | ........... 437 | 04/15/2030.
90270R AC 8 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | .. | 12/01/2017. | Paydown... N T D D B 415,038 264,441 | oo | o (264,480 | oo | e (264,441 | oo, 0 ... 47,278 | 12/10/2045.
90270R BC 7 |UBS-Barclays Comm Mort Tr CMBS Ser 2012...... . [12/01/2017. | PaydOWN. ..o | 235190 | .......... 235,190 234,860 234,914 276 276 ....235,190 0 5,957 |12/10/2045.
903320 AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C .. | 09/01/2017. | Redemption ~ 100.0000...........oooormemmrcee | | 1,460,345 | ...... 1,460,345 | ...... 1,460,345 | .......... 1,460,345 | ovooovveeeeeceoes | oo oo | oo 0].. 1,460,345 0. 69,498 | 09/01/2023.
90345W  AB 0 |US Airways LBASS EETC Ser 2012-1B.. < [ 100172017, | PAYAOWN. ..o | 379,614 | .......... 379,614 | .......... 432,760 413265 | oo | e TRRTCIST) ) P P (33,650) | ... 0 22,689 | 10/01/2019.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 2 « |- | 11/20/2017. | Stifel Nicolaus & Co Inc 119,329 577,032 579,901 4,325,295 | .....254,134 (408) 253,726 | ....(459,692) | ......(459,692) | ....214,573 | 05/27/2021.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 2. w || 0812712017, | Redemption  100.0000..........ccomwvveemewees | 807,501 | .......... 807,501 | .......... 808,408 763,088 | ........ 45172 ) S IR 44,413 0 ... 10,451 | 05/27/2021.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 1. | 01/31/2017. | Tax Free EXChange.......ccvvevvvsvcvsvenn | 824231 | ... 825538 | .......... 829,666 | .............780,133 44,278 ) 44,098 0 3,853 | 05/27/2021.
90351H AB 4 |US Foods Inc Term Ln Nt 1 .| 02/17/2017. | Tax Free Exchange.........ccocoovevvvvevveeann | | 16,241,126 | ..... 16,138,202 | ..... 16,245,312 | ........ 16,242,954 ) 0 06/27/2023.
90363@ AA 8 |USTA Natl Tennis Ctr Inc Sr Sec Nt Ser A............. | .. | 07/08/2017. | Redemption ~ 100.0000. ol 908,003 | .......... 908,003 | .......... 908,003 908,003 0 09/08/2024.
90783T AA 8 |Union Pacific RR PTC Ser 2004-1... .| 01/02/2017. | Redemption ~ 100.0000. o — 311,964 | ......... 311,964 | ......... 311,964 311,964 0 07/02/2025.
90931Q  AA 5 |United Airlines LBASS EETC 2013-1 Ser Cl... .. | 08/15/2017. | Paydown . 056,286 056,286 072,880 | .oovre 8,067,914 | oo | e (11,629)| ... 0 02/15/2023.
90932P AB 4 |United Airlines LBASS EETC Ser 2014-1 Cl o [10/11/2017. | PaydOWN.........oooorr o 908,287 | .......... 908,287 | .......... 908,287 908,287 0 32,345 | 04/11/2022.
91019P  CS 9 |UDRIncSrNt 4.250% 06/01/18.. - 12/29/2017.| Call 100.0000 o 4,000,000 | ....... 4,000,000 | ....... 4,392,768 B109,757 | oo | e (76,588) | .... (76,588) | oo | v 033,169 | oo | 000(33,169) | ........(33,169) | ..... 223,982 | 06/01/2018.
911312 AK 2 |United Parcel Service Sr Nt .. | 04/27/2017. | Nationwide Agribusiness...............cccc...... 903,568 600,000 339,220 | . 898,789 |. o (41,420) (41,420) .....134,901 | 04/01/2019.
911312 AQ 9 |United Parcel Service Sr Nt .| 04/27/2017. | Nationwide Agribusiness... o 2,015122 | ....... 2,000,000 | ... 1,997,600 | ...........1,997,633 149 149 [ oo | e 1,997,782 | s | 000 17,340 | ... 17,340 | e 28,039 | 10/01/2022.
913017 CH 0 |United Technologies Corp Sr Nt.. .| 03/01/2017. | Nationwide Mutual Fire. S T 14,970,728 | ... 15,000,000 | ..... 14,969,850 | ......... 14,970,297 432 432 | oo | e 18,970,728 | e | e | ceeeerenneienn0 | 132,500 | 11/01/2026.
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91736# AA 4 |United States of America BIA CTL GSA Gtd.......... .. | 09/15/2017. | Redemption ~ 100.0000...........cccooevrvveee 225,005 | .......... 225,005 225,005 225,005 | ovvoeeererreees | eveereeeeeeeseeeee | eeereeeereeienn | oo 0 ....225,005 (V] I 9,716 | 03/15/2024.
91737# AA 3 |United States Govt SS Ls FinTr CTL GSA G......... .. | 12/15/2017. | Redemption ~ 100.0000...........cccocrureneee I B 1,071,319 | ...... 1,071,319 | ...... 1,067,79% | oo 1,070,684 1,071,319 0 ... 27,493 | 11/15/2018.
91827TM  AA 9 | Vericrest Opportunity Ln Trans RMBS Ser... | 03/22/2017. | Paydown... 4,715,674 | ....... 4,715,674 | ....... 4,715,674 | ........... 4,715,674 4,715,674 0 ... 39,839 | 10/25/2057.
91830D AJ 5 |Vericrest Opportunity Ln Trans RMBS Ser... .. | 11/06/2017. | Paydown... 2,085,180 | ......2,085,180 | ....... 2,083,016 2,083,707 12,085,180 0 50,231 | 04/25/2055.
91830J  AJ 2 | Vericrest Opportunity Ln Trans RMBS Ser... | 11/06/2017. | Paydown... 4,289,898 | ....... 4,289,898 | ....... 4285371 | oo 4,286,284 4,289,898 0| ....110,917 | 02/25/2055.
91830L AJ 7 | Vericrest Opportunity Ln Trans RMBS Sefr............. | .. | 12/25/2017. | Paydown..........ccccvvvessvvmssvvsssssessns | 1,762,976 | ....... 1,762,976 | ....... 1,761,027 | oo 1,761,222 R 1,762,976 0| 48,331 | 06/26/2045.
91830V AA 4 |Vericrest Opportunity Ln Trans RMBS Ser............. .. | 09/19/2017. | Paydown 8,133,443 | ....... 8,133,443 | ....... 8,125,244 8,125,855 [ 8,133,443 0. 181,364 | 03/25/2055.
91911K  B# 8 |Valeant Pharmaceuticals Inc Term Ln B Se........... .. | 03/03/2017. | Redemption  100.0000..........oocrvemmmrrces | 1,368,811 | ...... 1,368,811 | ....... 1,355,600 | voooooo... 1,356,886 N 1,368,811 0. 20,820 | 08/05/2020.
91911K B# 8 |Valeant Pharmaceuticals Inc Term Ln B Se........... .. | 03/08/2017. | Tax Free Exchange.......... 11,024,321 | ..... 11,116,759 | ..... 11,009,465 | .. 1,019,912 1,024,321 0 ... 146,264 | 08/05/2020.
92343V DD 3 |Verizon Communications Inc Sr Nt .. 1 03/01/2017. | Nationwide Mutual Fire 14,963,790 | ..... 15,000,000 | ..... 14,961,750 | ......... 14,963,201 0 ... 229,688 | 08/15/2026.
92851@ AA 3 |VivendiSPC TrCTL 6.630% 04/15/22.. .. |..| 12115/2017. | Redemption ~ 100.0000.. 266,344 | .......... 266,344 266,344 266,344 0| 9,662 | 04/15/2022.
92871E  AA 0 |Vericrest Opportunity Ln Trans RMBS Ser............. . [ 0411172017, | Paydown.........ooevvvvvnriiinssiiinnans I 3,701,004 | ....... 3,701,004 | ....... 3,697,013 3,697,470 3,534 0 [ 34,623 |02/25/2055.
92871K  AA 6 |Vericrest Opportunity Ln Trans RMBS Ser... .. | 12/25/2017. | Paydown... 8,540,444 | ...... 8,540,444 | ...... 8,533,953 8,536,866 3,579 0. 216,828 | 11/27/2045.
92871L  AA 4 | Vericrest Opportunity Ln Trans RMBS Ser... o [+ [ 0513172017, | PaydOWN. .....ooovvverniisevvissssssiissssnns | 6,969,397 | ....... 6,969,397 | ....... 6,961,714 6,963,815 5,582 0]... 120,416 | 03/26/2046.
92976W BH 8 [Wachovia Corp ST Nt........vvveeeeeececcvsevveeeessesns .| 01/31/2017. | Interest OnlY.......cocccocrvvscescessssicmeeeses | 0 .. 44,329 | 02/01/2018.
92978N  AE 4 | Wachovia Bank Comm Mtg Tr CMBS Ser 2007-.... | .. | 05/01/2017. | Paydown...........ccooousveevevecemmssmsssssensvncnss [ 7327614 | ... 7,327,614 | ... 7,254,008 | ........... 7,308,134 | oo | e, 19,480 | oovvvvvcere, N 7,327,614 0. 105,238 | 02/15/2051.
931142 CG 6 |Wal-Mart Stores Inc Nt -~ | 04/05/2017. | Maturity 5,000,000 | ....... 5,000,000 | ....... 4,991,062 | ..o 4,999,409 591 I — 5,000,000 0 | ....134,375 | 04/05/2017.
931427 AN 8 |Walgreens Boots Alliance Sr N .| 04/27/2017. | Nationwide Agribusingss...........ccccceeeeeeees | 7,025,200 | ....... 7,000,000 6,996,080 6,996,513 239 N 6,996,752 | ..ooovoooc | e 28448 | ... 28,448 | ... 73,811 | 06/01/2021.
931899 9A 8 |Walkers SPV Priv PINt .| 11/30/2017. | Direct...... 3,341,872 | .....3,341,872 12/31/2019.
931899 9A 8 |Walkers SPV Priv PINt... .| 01/01/2017. | Redemption ~ 1.5733 N 8,483 | oo 539,177 8,483 ..8,483 12/31/2019.
931899 9A 8 |Walkers SPV Priv PINt... ...|.. | 01/01/2017. | Capital Distribution T X0): 720 I 403,087 403,087 0 12/31/2019.
93362F AB 9 |Washington Mutual Mtg RMBS Ser 2006-ARS....... |.. [ 12/01/2017. | PaydOWN.......ccocvvesvmssvvssesssmnsssssensss | 1,120,111 | ......1,166,862 | ....... 1,040,937 | oo 1,040,937 | cocoevceeccere | eocerecessensis | coesiensieni | orsiesinssin | eoveniessioen | eevieesn 1,040,937 | oo | o 79475 | o 79175 | ... 18,578 | 08/25/2046.
93363E AB 1 |Washington Mutual Mtg RMBS Ser 2006-AR10. .. [ 12/01/2017. | Paydown..........ccovvvvemsvvvvoisnscvviissnnniieens || 80395 | 86710 | 86835 | oo 79778 | o 6915 | oo M o 6909 86687 | 036D | (4,362) | ......... 1,346 | 09/25/2036.
93363N AA 3 |Washington Mutual Mtg RMBS Ser 2006-AR12..... .| 12/01/2017. | Paydown... 119046 | o 119,404 103,774 | oo 15,496 | oo sT) | oo | e 15,489 [ e | 119,263 | e | eerveenn(8,600) | v (8,600) | ....... 1,772 | 10/25/2036.
93363P AA 8 |Washington Mutual Mtg RMBS Ser 2006-AR14..... . [12/01/2017. | Paydown.........oevvvvveennvvissenesiissssssiiians | 0BG ARO | 280,012 256,938 256,938 [ ..o | eveeeeereeeeessenes | coeeeeenenesenne | eeeneeereneieeen0 | oo | eeverenrernn 256,938 | e | 1,522 | 1522 | ......... 3,759 | 11/25/2036.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... .. [12/01/2017. | Paydown...........ccooevvvevemviiemsivecsissciiean | L 958508 | 1,075,940 827,075 827,075 s 131,453 | ....... 131,453 | ......... 9,043 | 04/25/2037.
94106L AV 1 |Waste Management Inc Co Gtd Nt .. [ 12112/2017. | Jefferies & Company ING........cocvvvvvemmcrs | 4,704,453 | ... 3,595,000 | ....... 3,603,448 3602910 1,101,700 | ..... 1,101,700 | ..... 228,757 | 11/30/2039.
942683 AE 3 |Watson Pharmaceuticals Inc Sr Nt.. - [ 113012017, Call 100.0000..w-coveeesveemssveeenen | 3,230,000 | ...... 3,230,000 | ...... 3,904,201 3,516,005 ...(188,576) | ......(188,576) | ....471,821 | 08/15/2019.
942683 AG 8 |Watson Pharmaceuticals Inc Sr Nt .| 06/29/2017. | Call - 100.0000.........cemmrvvvvvvvvvissssnsennn | 22,000,000 | ..... 22,000,000 | ... 22,022,987 22,003,878 I I 22,001,337 | covvvveverere [ eeeeenne(1,337) | (1,337) | ..... 343,823 | 10/01/2017.
942683 AG 8 | Watson Pharmaceuticals Inc Sr Nt | 04127/2017. | Nationwide AQDUSINESS....o...vvvssevessees | 5,003,995 | ... 5,000,000 | ... 4,997,760 | .......... 4,999,157 | ooovveerees | eoeresieni358 | oo | creeesieessnn358 | oo | oo 4,999,515 | .oovccceecien | 100 8,480 | o 4480 | ...... 53,646 | 10/01/2017.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... | .. | 12/01/2017. | Redemption ~ 100.0000.. 125,261 | oo 125,261 | oo 125,261 125,261 0 [ 4,558 | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRALL..... .. | 12/15/2017. | Redemption  100.0000.. 138,178 | oo, 138,178 | oo, 144,671 VY313 S O (UX12:)) — 0 5,586 | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... | .. | 12/10/2017. | Redemption ~ 100.0000.. 371,924 | ..., 371,924 | ..., 371,924 371,924 0 13,512 | 10/10/2024.
94978# BC 0 |Wells Fargo Bank Northwest NA CTL..........ccovuveee .. | 12/01/2017. | Redemption  100.0000.. 540,477 | oo 540,477 | v 540,477 BA0ATT [ eooeevvoeeeecrenees | eveeerereesriessenes | coeeerirsesrienens | veveerersesieeend | eeeeeveesesseseins | ovvees ....540,477 0 ... 19,551 | 11/01/2022.
94983C AS 6 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2........ | 12/0172017. | PaydOWn.....covovvvvvvvvvvvvvsrsvssssssssssssssssssssnnns | 1,154,550 | ....... 1,154,550 | ...... 1,171,869 | vovveerene. 1,161,904 | oo | s (7,358) | coovevereeerereies [ eenrereenre7,354) | v | e, 1,154,550 0 | e 18,623 | 06/25/2035.
966244 AA 3 | Whitewave Foods Co SrNt........ccccooverveveriirnnenen. .. [ 11/22/2017. | Call  100.0000.. 4,900,000 | ....... 4,900,000 | ....... 4,998,000 | ........... 4,980,874 | eovvvvereeerrciies | e (11,238) I I 4,969,636 | ..ovoovvverrris | e (69,636) | ........ (69,636) | ..1,509,123 | 10/01/2022.
96950H AD 2 | Wiliams Partners LP Sr Nt o | 020012017 | MUY oo | 6,000,000 | ... 6,000,000 | ...... 6,836,640 6,012,328 | ..oooorrrcrre | corrn (12,328) R [P 6,000,000 0 |...217,500 |02/01/2017.
98212B AD 5 |WPXEnergy Inc SrNt 6.000% 01/15/2 | 03/01/2017. | Nationwide Mutual Fire...........oooooococcccc | 26,892,576 | ... 26,333,000 | ... 27,194,933 | ......... 26,825,791 | ...... 113,184 | ... (17,201) Y 26,921,773 eeeen(29,197) (29,197) | .....991,876 | 01/15/2022.
98212B  AE 3 |WPXEnergy Inc SrNt 5.250% 09/15/24... | 03/29/2017. | Nationwide Mutual Fire S I R 3,820,000 | ... 4,000,000 | ....... 4,000,000 | ........... 3,880,000 | ... 120,000 | .covverrrrsrs B 4,000,000 |...(180,000) | ......(180,000) | .....113,167 | 09/15/2024.
984121 BW 2 |Xerox Corp SrNt 6.350% 05/15/18... .| 101212017, [ Call  100.0000..........msevvrevevemmssssssnnene [ 674,000 | ......... 674,000 | .......... 706,081 (07257 A O (15,997) | coovevrrerrrereres [ e (15,997) | oeevvvvieeerins | e 686,440 | ...ovvvvveieeners [ o (12,440) | ........ (12,440)| ....... 57,141 | 05/15/2018.
984121 CF 8 |Xerox Corp SrNt 2.950% 03/15/17... |~ | 03/15/2017. | Maturity. S B 6,152,000 | ...... 6,152,000 | ..... 6,260,752 8,157,627 | ovvvoereverres | wovvin (X720 ) B (5,627) 0. 90,742 | 03/15/2017.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31.................. .| 07/15/2017. | Redemption ~ 100.0000...................... ) 348,258 | ... 348,258 | ... 349372 348817 (559) 0 12,778 | 12/23/2022.
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G72212 AA 4 [Preferred Term Secs XIX LBASS Sec Nt.............. .. | 1212212017, | Paydown 451,561 | ... 451,561 | .......... 306,084 324,180 127,380 0 12/22/2035.
G7222G  AA 2 |Preferred Term Secs XVII LBASS Sec Nt.............. .. | 12/126/2017. | Paydown 201,728 | oo 201,728 | oo 153,314 159,591 e 42,137 0 06/23/2035.
G7222R  AA 8 |Preferred Term Secs XVII LBASS Sec Nt.... .| 12/2212017. | Paydown 119,386 | .......... 119,386 | ....o..... 81,731 85,976 | oooveeveeeereeseess | e KIS TV IR DO 33,410 0 03/22/2038.
U1065P AA 9 |Braskem SASrNt 7.125% 07/22/41 .| 04/07/2017. | Direct...... 1,052,200 | .......1,000,000 | . 803,688 805.634 565 565 |. o 246,001 | ....... 246,001 07/22/2041.
000000 00 O |BurgerKing Term Ln B2 Nt 1 02/17/2017. | Tax Free Exchange.. 28,675,886 | ..... 28,674,280 | ..... 28,672,623 28,675,931 (45) . (45) 0 12/12/2021.
066800 AA 1 |Banro Corporation 2nd Lien Nt.... | A| 04/15/2017. | Taxable EXChANGE......ooovvvssvvessveessens | 1,729.313 | ... 1,725,000 | ....... 1,234,068 | oo 1,328,250 | ...... 340,829 55,921 396,750 I 4313 | oo 4313 04/15/2017.
73755L  AH 0 |Potash Corp Saskatchewan Inc Sr Nt.................... A [ 11/08/2017. | KeyCorp 9,484,420 | ...... 9,000,000 | ....... 9,971,980 | ........... 9,514,617 | .ovvvvveveverererens | e (131,075) | v [ e (GRIKZE)) [ 9,383,541 |.... o] 100,879 | ....... 100,879 03/30/2020.
878742 AS 4 |Teck Cominco Ltd Sr Nt - | 01/30/2017. | Morgan Stanley & COLLC.....vvvevveveee | 1,600,000 | ....... 1,600,000 | ....... 1471544 | ooooooooo. ATA544 | e e e | 0 | i | v T AT 544 | | e 128,456 | ...... 128,456 08/15/2040.
C7740G AB 7 |Regent Purchaser Inv (RGL) Term Ln Nt 1.. A|09/29/2017. | Redemption  100.0000. woeee 187,500 | ............35,318 37,500 0 08/13/2021.
C7740G  AB 7 |Regent Purchaser Inv (RGL) Term Ln Nt 1.. A|12/21/2017. | Taxable EXChANGE.....ooccovvsverssvonsinenn | 2,303,750 | ... 24,250,000 | ...... 4,003,432 | ........... 4,850,000 | .cocoevevevevevece oo | 000..846,568 | .........(846,568) | coovovvorveereeerns | e 4003432 | oo .(1,699,682) | ...(1,699,682) 08/13/2021.
000000 00 O |Petra Diamonds LLC Sr Nt D| 04/12/2017.| Call  100.0000 . . 400,000 | .......... 400,000 | .......... 413,750 11434 | 1,823 | (1,420 | | o803 [ | e 1,837 | | (11,837)] ........ (11,837) 05/31/2020.
000000 00 O |Turkiye IS Bankasi AS Sub Nt.........ccoooomrrrrrrrvvrrnens D | 07/25/2017. | Direct...... . . 202,250 | oo 200,000 | ... 199,080 ..190,758 2,975 2,975 10/06/2021.
000000 00 O |Credito Real Sab De CV St Nt.....ooovvvrvvvrrirrviinrinns D| 10/26/2017. | Direct...... . . 1,044,188 | ...... 1,000,000 | ......... 993,260 993,598 | ..oveveevevieies | erereeneeeT5 | e i T8 | e | 994,073 [ | e 50,115 | ......... 50,115 07/20/2023.
00164M AC 7 |ALM Loan Funding CLO Ser 2015-12A CIA1........ C | 06/20/2017. | PaydOWN.........ccvvvermnnriossessisssssisiisssnnns | | 4,000,000 | ....... 4,000,000 3,990,495 3,990,878 0 04/16/2027.
001749 AL 4 | American Money Mgmt Corp CLO Ser 2011-9A..... | C | 07/17/2017. | Paydown... . 11,175,000 | ..... 11,175,000 | ... 11,175,000 | ..o 11,175,000 0 01/15/2022.
00176D AB 5 |American Money Mgmt Corp CLO Ser 2013-13..... | C| 07/24/2017. | PaYAOWN.......ccconvvvvsvrsvnssenssvessnssnes | | 5,000,000 | ....... 5,000,000 | ....... 4,842,969 | ......... 4,885,355 | ...ooocoeeen o — 5,000,000 0 01/26/2026.
00176J AD 8 |American Money Mgmt Corp CLO Ser 2015-16..... C | 04/17/2017. | PaydOWN.........ccvvvvvrnnvvveseensissssnssiiisnnns | | 12,000,000 | .... 12,000,000 | ..... 12,000,000 | ......... 12,000,000 o ——— 12,000,000 0 04/14/2027.
00191D AM 2 |ARES CLO Ltd Inc CLO Ser 2012-3A CIBR 05/23/2017. | Paydow! .| .....20,000,000 | .....20,000,000 | .....20,000,000 | ......... 20,000,000 B - 20,000,000 0 01/17/2024.
00248P AA 4 |AVoce CLO Ltd CLO Ser 2014-1A CI A1A. 04/04/2017. | PaYAOWN......oovvcvvvvnscsvvonssssssnssssinns | 25,000,000 | ... 25,000,000 | ... 24,975,000 | .........24,982,190 25,000,000 0 07/15/2026.
00507U AF 8 |Actavis Funding SCS Sr Nt 04/27/2017. | Nationwide Agribusiness............coccccovmwees | 0 f 3,074,178 | ... 3,000,000 | ....... 3,066,630 3,055,281 I 3,053,200 20,978 20,978 06/15/2024.
03763R AH 4 |Apidos CLO CLO Ser2012-9AR CIBR 04/17/2017. [ Paydown..............covvvvvvvemsevvvessneessisssnns | 13,900,000 | ..... 13,900,000 | ..... 13,900,000 | ......... 13,900,000 o 13,900,000 0 ... 196,818 | 07/15/2023.
03764H AA 0 |Apidos CLO CLO Ser 2013-14A CIA... 09/11/2017. | PaydOWN.....covvoernrveeennssssssssessesvennsns [ 25,000,000 | ..... 25,000,000 | ..... 25,000,000 25,000,000 I 25,000,000 0 ... 506,816 | 04/15/2025.
03764H AC 6 |Apidos CLO CLO Ser 2013-14A CIB1. 09/11/2017. | Paydow 5,000,000 | ...... 5,000,000 | ....... 5,000,000 | .....c.... 5,000,000 o — 5,000,000 0 |....126,495 | 04/15/2025.
03764Q AC 6 |Apidos CLO CLO Ser2013-15A Cl A2A.. ... | €| 03/07/2017. | Paydown... | +....13,000,000 | ..... 13,000,000 | ..... 13,000,000 | ......... 13,000,000 ) — 13,000,000 0. 136,087 | 10/20/2025.
03938L AM 6 |ArcelorMittal SrNt 10.600% 06/01/19.................. C| 04/03/2017. | Call  100.0000.. B T 1,000,000 | ...... 1,000,000 | .......... 937,500 953,314 2874 | oo | e 2878 | i | e 956,188 | ....oocvvverrrerrns | e 43812 | ......... 43,812 | ..... 222,623 | 06/01/2019.
04013Y AQ 5 |ARES CLO Ltd Inc CLO Ser 2012-2A CI B1R........ C| 041212017, | PaydOWN...oooocovveseesssvneesssseensn | 20,350,000 | .....20,350,000 | .....20,350,000 | ......... 20,350,000 I 20,350,000 0 |.....287,561 | 10/12/2023.
04015B AC 4 |ARES CLO Ltd Inc CLO Ser 2014-31A Cl A2......... C | 02/28/2017. | PaydOwN..........covvvvmvvvvennnvisssssssiissnnns | | 15,000,000 | .... 15,000,000 | .... 14,770,500 | ......... 14,834,697 | .ooooooevevecreeens | o 165,303 | vovoovverrrs I 15,000,000 0. 110,671 | 08/28/2025.
04964K  AA 9 | Atrium CDO Corp CLO Ser 9ACIA. . | €| 04/20/2017. | PAYAOWN.......ooooeveeeveemvemvevmmsmmmmmmiimiiiis | | 3,200,000 | ...... 3,200,000 3,200,000 3,200,000 | 3,200,000 0 28,966 | 02/28/2024.
04964K AC 5 |Atrium CDO Corp CLO Ser 9A CIB1... C [ 04/20/2017. | PaydOWN..........ccooovmmmsmnennnvvvvsisssssssnnnnn | 11,500,000 | ..... 11,500,000 | .... 11,425,250 | ......... 11,454,589 | .ovvvoooeeevvcerins | e 45411 | oo N 11,500,000 0 .. 140,640 | 02/28/2024.
04964R  AA 4 | Atrium CDO Corp CLO Ser 10A CI A C 1 05/31/2017. | PYAOWN. .ovs oo | 25,000,000 | .....25,000,000 | .....24,962,500 | ........ 24,982,519 | oo | e 17,481 | | e 17,881 | i | s 25,000,000 0 |....331,345 | 07/16/2025.
04964R AC 0 |Atrium CDO Corp CLO Ser 10A CI B1 C | 05/31/2017. | PaydOwn. .........ovvvvveervvsnnnsisssssssiissnnns | | 16,800,000 | ..... 16,800,000 | .... 16,800,000 | ......... 16,800,000 I 16,800,000 0. 278,561 | 07/16/2025.
05565Q CC 0 |BP Capital Markets PLC Sr Nt. 11/06/2017. | MALUFY.....oooveeeeesssiineens | 10,000,000 | ..... 10,000,000 | ....... 9,977,250 | .......... 9,995,823 | ..vovovovevvviririns | e AATT | o, I — 10,000,000 0 |....137,500 | 11/06/2017.
05565Q CG 1 |BP Capital Markets PLC Nt. 11/09/2017. | CItIGrOUP....vvvvevevevevevevevevevevevesevesevevssinenenns | 29,122,670 | ..... 29,000,000 | ..... 29,222,300 | ......... 29,080,772 | oveeereeererer | v (39,984) | ccooovrrrrree I 29,040,789 | ..oooovvverrrrrens | o 81,881 | ......... 81,881 | ... 734,737 | 09/26/2018.
05616G AL 3 |Babson CLO Ltd CLO Ser 2012-2A CI A2R. 06/23/2017. | PaYAOWN. ...oovvseeesvvenssssenssssens | 42,000,000 | .....42,000,000 | .....42,000,000 | ......... 42,000,000 N 42,000,000 0 |....710,596 | 05/15/2023.
05618D AA 2 |Babson CLO Ltd CLO Ser 2014-1A CI A1. 03/22/2017. | PaYAOWN. .o | 5,550,000 | ....... 5,550,000 5,535,570 5,537,691 | coovvvrrsvrrrsre | cervne 12,309 | cvvvrrerrrss | cererrrnn 12,309 | v | o 5,550,000 0| 57,331 | 07/20/2025.
05618D AC 8 |Babson CLO Ltd CLO Ser 2014-1A CI A2. 03/22/2017. | Paydown... 5,000,000 | ... 5,000,000 | ... 4,900,000 | ....... 4,925,983 N 5,000,000 0 ... 60,362 | 07/20/2025.
05618L AA 4 |Babson CLO Ltd CLO Ser 2014-IIA CI A.. 04/05/2017. [ Paydown............coovvvvvvesevvvssnsssiisssnnnns | 10,000,000 | ..... 10,000,000 | ....... 9,918,000 | .......... 9,929,266 | ... I 10,000,000 0. 110,296 | 10/17/2026.
06849U AD 7 |Barrick Australia Finance Gtd Nt.. 11/28/2017. |Morgan Stanley & Co LLC......c.coocoovveeee | 18,518,100 | ..... 15,000,000 | ..... 15,588,150 | ......... 15,525,660 | ..vvoooevereereeens | corerenn (10,660) | ..o o ——— 15,515,000 | covooeverrierinne ..3,003,100 |..... 3,003,100 | ..1,003,236 | 10/15/2039.
095560 AC 2 |Betony CLO Ltd CLO Ser 2013-1A Cl 02/28/2017. | Paydown o 25,000,000 | ..... 25,000,000 | ..... 24,960,000 | ......... 24,977,986 22,014 [ oo | . 22,014 I 25,000,000 0... 223,787 | 01/15/2026.
095560 AE 8 |Betony CLO Ltd CLO Ser 2013-1A CIA... 02/28/2017. | Paydown B I 10,000,000 | .... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 | +.voovereeeeriees [ eererrereesreenies | eveerecesneseies | evvereesniesiennd (1 [ O I 10,000,000 0 ... 107,009 | 01/15/2026.
11042A  AA 2 |British Airways Plc PTC 12/20/2017. | Redemption  100.0000........cccoooereverererc f 826,468 | ......... 826,468 | ......... 835,608 832,780 | ..o | e (372 ) (S N (6,312) | coverererrrvvevoinns | vevvvvririnnns 826,468 0] 24,189 | 06/20/2024.
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11042B  AA 0 |British Airways PIC PTC...........viviviririririnininens D| 12/20/2017. | Redemption ~ 100.0000..............cccvvrvce. . 2,376,803 | ....... 2,376,803 | ....... 2,407,798 2,392,479 | oo | e (15,376) I 2,376,803 0 83,560 | 06/20/2020.
22303Q  AG 5 |Covidien Intemational Fin SA Gtd Nt............oecce. C | 10/15/2017. | Maturity 10,000,000 | .....10,000,000 | .....10,050,600 | ......... 10,005,503 | covvcveecers | v (5,503) R — 10,000,000 0 |....600,000 | 10/15/2017.
26250A AM 1 | Dryden SrLn Fd XXII CLO Ser 2011-22A CI O1ATI2017. | PAYAOWN. ..o | 6,850,000 | ...... 6,850,000 | ...... 6,850,000 6,850,000 6,850,000 0|....... 46,040 | 01/15/2022.
400489 AH 3 | Grupo Posadas SAB CV Sr Nt 07/26/2017. | Direct...... 2,276,491 | .....2,190,000 | ...... 2,242,501 2,168,100 .(3,608)|. 2,235,568 ) ...T4,582 | 06/30/2022.
423012 AB 9 |Heineken NV SrNt 1.400% 10/01/17 05/24/2017. 1 Call - 100.0000-..0.cosvvssvvesvcsvssenss | 10,000,000 | .....10,000,000 | ...... 9,918,010 | ......... 9,986,345 | .oovccerrree JOSPUN 5 V"  UORO IOy A 71 SO 9993492 | ..oovcccceviers | 100 6,508 | e 6,508 | ... 99,311 | 10/01/2017.
44920 AD 0 |Hyundai Capital Services Sr Nt - |G| 09/13/2017. | Maturity. B B 30,493,000 | ....30,493,000 | ....32,162,471 | ........ 30,757,837 | ccocrvvcrrris | oo (264,837) | v | e n(268,837) | | 30,493,000 0 |..1,067,255 |09/13/2017.
44984R  AE 8 |I-Preferred Term Sec Ltd LBASS Mezz Nt S......... C|06/26/2017. | Redemption ~ 100.0000..........covervvrvrnene . 7,200,000 | ...... 7,200,000 | ....... 7,063,500 | .......... 7,099,766 | ..ovvoveve | v 100,234 | oo | 00000000 100,234 | o | e, 7,200,000 0. 102,217 | 06/24/2034.
532621 AC 3 |Limerock CLO LBASS Ser 2014 CI 2A O118/2017. | PaYAOWN. oo | 5,000,000 | ....... 5,000,000 | ....... 4983750 | ......... 4,988,778 | oo | e 11,222 | oo | oo 11,222 || o 5,000,000 0 38,099 | 04/18/2026.
55818K AG 6 |Madison Park Funding Ltd CLO Ser 2013-11......... |C| 09/07/2017. | Paydown... 16,000,000 | .....16,000,000 | .....16,000,000 6,000,000 6,000,000 0 |....397,997 | 10/23/2025.
55818P AA 8 | Madison Park Funding Ltd CLO Ser 2014-12........ C | 0112012017 | PAYAOWN. ..o | 20,000,000 | ....20,000,000 | .....20,026,000 20,018,583 20,000,000 0 |...121,707 | 07/20/2026.
65504L  AG 2 | Noble Hldg Intl CO Gtd Nb..ooocovvsvvesrrsns C|03/01/2017. | Nationwide Mutual Fire. 8,339,375 | .....11,000,000 | .....11,043,450 | ........... 7,590,000 |....3,451,763 | covcccccens(126) | oo | e 3,451,637 N 11,041,637 .| (2.702,262) | ...(2,702,262) | .....332,750 | 03/01/2041.
65504L AJ 6 |Noble Hidg Intl SrNt 3.950% 03/15/22............. C|03/01/2017. | Nationwide MUtual Fire............coovewwveeecc | 4,462,500 | ....... 5,000,000 | ... 4,928,500 | ... 4,625,000 | ...... 327,977 | oo 1,319 [ | e 329,296 | ..ooovverevreen | oo 4,954,296 | ....(491,796) | ......(491,796) | ....... 91,069 | 03/15/2022.
71654Q BG 6 |Petroleos Mexicanos St Nt........coocveevernrirnirncennns D | 03/29/2017. | Nationwide Mutual Fire. 9,982,867 | ..... 10,000,000 | ....... 9,973,762 | ........ 9,982,237 630 || 9,982,867 0 232.361 | 01/30/2023.
723498 AA 2 |Pinnacle Park CLO Ltd CLO Ser 2014-1ACl......... C|01/17/2017. | Paydown..............cceewews 5,000,000 | .......5,000,000 | ....... 5,007,813 5,004,825 (4,825)]. 5,000,000 0 ... 30,411 | 04/15/2026.
767201 AH 9 |Rio Tinto Finance USA Ltd Co Gtd Nt 06/21/2017. Call  100.0000...0..ovsvessovesvvsvessoens | ] 18,000,000 | .....18,000,000 | .....18,121,330 | ........ 18,038,121 | covveereren cerenenn{7,115) R 18,031,008 | oovverers | o (31,006) | ....... (31,006) | ..3,385,744 | 05/01/2019.
823832 AS 9 |Sheridan Square Ltd CLO Ser 2013-1A CI A 08/11/2017. | PaYOWN. oo | 35,000,000 | .....35,000,000 | .....34,740,000 | ........ 34,870,200 | oo | 00 129,800 [ o | e 129,800 0 |...429,594 | 04/15/2025.
82481L AB 5 |Shire Acq Inv Ireland DA SrNt.... 03/01/2017. | Nationwide Mutual Fire.......coooveveeeen | ] 19,980,196 | .....20,000,000 | .....19,978,400 | ......... 19,979,530 667 667 0]....210,667 | 09/23/2021.
82481L AC 3 | Shire Acq Inv Ireland DA Sr Nt 03/01/2017. | Nationwide Mutual Fire............cccoowwvveieenn | 28,637,567 | ..... 29,000,000 | ..... 28,623,990 28,629,427 8,139 8.139 0. 365,924 | 09/23/2023.
82481L AD 1 |Shire Acq Inv Ireland DA Sr Nt.... . 03/29/2017. | Nationwide Mutual Fire..... 4,003,233 | .......4,000,000 | ....... 4,003,320 (46) (8)]. 0l 66,133 | 09/23/2026.
830505 AT 0 |Skandinaviska Enskilda Banken Sr Nt D | 03/01/2017. | Nationwide Mutual Fire..........c...cooewmvveens | | 24,902,784 | ..... 25,000,000 | .... 24,893,250 3,329 . 3329 0. 218,750 | 09/13/2021.
853250 AB 4 |Standard Chartered Bank Sub Bk Nt C | 0912612017, | MBHUIIHY ..o | 10,000,000 | .....10,000,000 | .....10,992,500 | ......... 10,116,974 | oo | o (16,974) | oo [ e (116,974) R 10,000,000 0 |....640,000 | 09/26/2017.
85771P  AB 8 |Statoil ASA Co Gtd Nt 3.125% 08/17/17... C| 08712017, | MAMUIiLY....ooveseesvesssneesssnens | 2,000,000 | ... 2,000,000 | ...... 1,997,090 | ...oooo. 1,999,570 430 20 Y 2,000,000 0 ... 62,500 | 08/17/2017.
86280A AA 5 |Stratford CLO Ser 2007-1A CI A1 05/01/2017. | Paydown... 2,664,476 | ....... 2,664,476 2,291,450 2,556,202 [ oo | o 108,185 | covoroerccr | e 108,185 | oo | e 2,664,476 0| 11,448 | 11/01/2021.
88167A AC 5 |TevaPharmaceuticals NE Sr Nt 03/01/2017. | Nationwide Mutual Fire........c.oovveesveeeec | 7,988,328 | ... 8,000,000 | ... 7,986,800 | ....... 7,987,919 410 ATV IS 7,988,328 0 |...107,556 | 07/21/2021.
88167A AD 3 |TevaPharmaceuticals NE Sr Nt 03/01/2017. | Nationwide Mutual Fire........c.covveveveeecc | 7,975,398 | ... 8,000,000 | ... 7,973,280 | ..o 7,974,829 569 I TN IS 7,975,398 0 |...136,889 | 07/21/2023.
88167A AE 1 |TevaPharmaceuticals NE Sr Nt C|03/01/2017. | Nationwide Mutual Fire........co.uvveeevveee | 7,980,180 | ... 8,000,000 | ... 7,978,720 | oo 7,979,647 532 X7 2 I 7,980,180 0 |....154,000 |10/01/2026.
893830 AY 5 | Transocean Sedco Forex Inc Co Gtd Nt.. 06/27/2017. | Call  100.0000.......cccersvvrrivvrsirerces 2,000,000 | ... 2,000,000 | ... 2,322,686 | ... 1,980,000 | ...... 193,858 | ... PV —— I 2,153,432 | oo, ..(153,432) | .....(153,432) | .....195,167 | 11/15/2020.
AB688@ AA 7 | TIWAG - Tiroler Wasserkraft AG Sr Nt 121812017, | MBI | 21,500,000 | .....21,500,000 | ....21,500,000 | ......... 21,500,000 I 21,500,000 0 |.....627,023 | 12/18/2017.
G0977* AE 2 |Belron Fin Ltd Sr Nt Ser B 11/07/2017. | Call ~ 100.0000...........ccevvvvveremrvrievisnn | | 14,000,000 | ..... 14,000,000 | ..... 14,000,000 | ......... 14,000,000 R 14,000,000 0| .1,278,821 | 09/26/2020.
G2300T AA 0 |Comcel Trust SrNt 6.875% 02/06/24... T A 1V Rl I B 1,361,940 | ... 1,322,000 | ... 1,249,109 | .......... 1,247,723 | ......... 7780 | oo 6,467 | oo | coreenen 14287 | | e, 1,261,970 | oo | v 99,970 | ........ 99,970 | .....122,321 | 02/06/2024.
G2370Y AB 2 |Consolidated Minerals LTD st Lien Nt.... -|D|08/23/2017.| Call - 100.0000 2,406,560 | ....... 2,406,560 | ......... 954,303 954,303 954,303 | oo 1,452,258 |....1,452,258 | .....124,606 | 05/15/2020.
G2615* AB 2 |DCC plc Gtd Sr Nt Ser B D| 04/01/2017. | MALUIiRY.....oovesveoesevesssvnensssnens | 3,500,000 | ... 3,500,000 | ...... 3,799,740 3,526,057 | voovvvveeeccreces | oo (L0 4 | — 13,500,000 0. 86,284 | 04/01/2017.
G5963# AC 7 |Meggitt plc SrNt 4.620% 10/05/17 + | D[ 1010572017 | MUY oo | 1,500,000 | ... 1,500,000 | ... 1,610,295 | oo 1,525,250 | coocoreescen | o (25,250) | oo | eeverer(25,250) | o | e 1,500,000 0 69,300 | 10/05/2017.
G6037A  AA 2 | Metalloinvest Finance LT Nt D| 06/05/2017. | Call  100.0000...........coovvvmemresscsvivn | 2,325,000 2,325,000 2,259,719 2,287,084 618 3,326 [ oo | e 3,984 [ | e, 2,291,028 | .eooovoveees | o 33,972 | oo 33,972 | ....223,055 | 04/17/2020.
L6388F AL 6 | Millicom Intl Cellular Sr Nt 10/15/2017. | Call - 100.0000.......ovvevvvemsvvessvvensne | 732,000 | ......... 732,000 | ......... 783,240 771356 | oo | oeeeesdB,790) | | coerseecn(5,790) | o | e 765,565 | e [ (33,565) | ... (33,565) | .......72,746 | 10/15/2021.
L78043 AA 1 |Puma Energy Holdings SrN - |D{10/04/2017. | Call  100.0000...........cooorrrrrcrcrermrrrrs 2,037,000 | ...... 2,037,000 | ....... 2,114,638 | ... 2,097,889 | .oovoe000o899 | 1o (10,390) [ oo | oo (9,49 | e | 1000000022,088,399) [ e | e (51,399) | ........ (51,399) | .....161,560 | 02/01/2021.
L9116P AE 3 |Tonon Luxembourg SA 1st Lien Nt D|09/14/2017. | Redemption ~ 58.5800 450,725 | ..oooo 769,417 | oo 400,964 .324.214 0 05/14/2024.
L9116P AE 3 |Tonon Luxembourg SA 1st Lien Nt.. . | D| 09/14/2017. | Capital Distribution.... 318,693 | oo | cerereis 318,693 318,693 0 05/14/2024.
L9183V AD 0 |TMKOAOSrNt 6.750% 04/03/20.... D[ O7/8I2017. | DI ..oovvvesvvssvessvsvsssssssosssesn | 1,634,975 | .......1,550,000 | ....... 1,332,375 | v 1,395,381 | oo | oo 19913 | oo AA15,294 | o | 219,681 | ....... 219,681 | ...... 76,538 | 04/03/2020.
MB933F AF 4 | Turkiye IS Bankasi AS Sub Nt. 0712812017, | DIFECL...vvsvvvesvvessvsessssssssssssssssnsssnss | 505,625 | .......... 500,000 | .......... 503,750 | ....oooo.. 476,875 26,166 (258) | oo | s 25,912 | s | e, 502,787 2,838 2,838 |....... 22,750 | 10/24/2022.
N3386# AM 1 |Fugro NV Gtd Sr Nt Ser A < [D 1111072017, Call - 100.0000..c0 oo | 1,716,782 | ...... 1,716,782 | ...... 1,512,164 | oo 1,585,792 66,606 | oo | orrrress 86,608 | oo | e 1,652,398 | cooccerversin | o 64,384 | ........ 64,384 | ....126,257 | 08/17/2018.
N54468 AD 0 |MARFRIG Holding EUrope SrNt.......cooovessvvvesns D] 04/05/2017. | Direct...... 1,305,680 | ....... 1,275,000 | ... 1,146,838 | .......... 1,193,017 | oo | o L2074 OO IRy 41 <1 A8 DTN IO 1,200,115 | e | e 105,565 | ... 105,565 | ... 23,883 | 06/24/2019.
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P19157 AR 0 |Cablevision SASrNt 6.500% 06/15/21.............. D|11/21/2017. | Direct...... 772198 | o 725000 | ..o 757,625 | oo 734425 | ... 21799 | oo (5702 16,097 | o o 750,522 | | 21,676 | 21,676 | ... 44,376 | 06/15/2021.
P2253T JE 0 |Cemex SABDE CV 1stLien Nt.....cccccovvviinrrrurenees D|01/11/2017. | Direct...... 208,500 | .......... 300,000 263,340 265,895 | ..o | v 135 | e oo 135 | | 000 266,031 | oo | 100 32,469 | oo 32,469 | ......... 8,835 |01/11/2025.
P2894N  AC 1 |Columbus Intl Inc Sr Nt 09/18/2017. [ Call  100.0000..........crvveeerrrererrrrrinens 1,050,000 | ....... 1,050,000 | ....... 1,121,083 | ...ooooneee 1,089,900 | ......17,401 | .ccc0ooes(8,270) | cooovvirvrrrns [ e 131 | | oo 1,099,031 [ s | 1 (49,031) | e (49,031)| .....143,836 | 03/30/2021.
P3642B BF 2 |Grupo Elektra Sab De CV SrN . 02/21/2017.| Call ~ 100.0000 ..384,000 384,000 399322 385,152 E 21,963 | 08/06/2018.
P4833J AA 4 | Geopark Latin Amer Chile 1st Lien Nt.. D|09/21/2017.| Call  100.0000 830,000 830,000 | .......... T48217 | o 749,696 | .......... 7,860 | .o 14,522 | i [0 22,382 | e | e 772,079 [ | 00 57,921 | i 57,921 | ... 119,154 | 02/11/2020.
P7700W CG 3 |Grupo Famsa SA de CV Sr Nt D| 11/16/2017. | Direct...... 635,834 | ..o 662,000 | .......... 561,526 53,229 36,304 | 06/01/2020.
P7700W CG 3 |Grupo Famsa SAde CV SrNt......ovooocrrrcrroe D|09/08/2017. | Call  100.0000..........ccoooeorrrccerrre 510,000 | oo 510,000 | ... 435218 | oo 350,625 | .....88420 | 12,045 | oo | 100465 | oo | o 454,090 [ | 58,910 | o 58910 | ... 46,938 | 06/01/2020.
P8704L AA 6 |Sixsigma Networks Mexico Sr Nt. 12/29/2017.| Call ~ 100.0000 588,000 | .......... 588,000 | ......... 623,280 (24,863) | ........ (24,863) | ....... 91,902 | 11/07/2021.
P98OMJ  AY 7 | YPF Sociedad Anonima Sr Nt 07117/2017. | Direct...... ..2,256,225 | ... 2,010,000 | ...... 2,138,895 | .........2,062,603 | ........ 69,543 2,123,456 132,769 132,769 | .....139,234 | 04/04/2024.
3899999, Total - Bonds - Industrial and Miscellaneous...................... 3,264,406,431 |.3,298,710,485 | .3,265,412,742 | ....3,233,794,726 |..18,472,750 |.....6,446,945 |.....850,322 | .....24,069,373 ....3,257,866,097 .0 | .6,542,337 |....5,542,337 | 91,445,395 | XXX
8399997. Total - Bonds - Part 4. |.4,421,332,752 | 4,328,787,282 | 4,343,879,650 | ...4,313,335,233 | .(3,768,196) |....3,950,316 |....850,322 | .......(659,202) ..4,313,889,848 0[] 108,656,713 [ XXX
8399998. Total - Bonds - SUMMAIY M fTOM PAIES...oo.ocs ittt it s ..306,171,723 |....335,455,552 |....306,163,160 | ...oooccomscviorscsions | o | i (G| - 49 | 1iriree(80,775) | coovvvnssvrrssne | cevns 306,082,388 | ... | 00089,336 | oo 89,336 | .4,824467 | XXX
8399999, TORBL = BONS.....cvvvrrrreseneierere R 4,727 504475 | 4,664,242,834 | 4,650,042,810 | ....4,313,335,233 | ..(3,768,196) | .....3,878,590 |....850,371 |......... (739,977) | oo 0 | ...4,619,972,236 #) 108,746,049 [t XXX
Preferred Stocks - Industrial and Miscellaneous
67716* 13 8 ‘Ohio-American Wtr Co 5.5% Cum Pfd (Mario........ | . | 08/31/2017. | Income only 0 248 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous......... XXX 0 0 0 0 0 0 0 248 XXX
8999997. Total - Preferred Stocks - Part 4...... XXX 0 0 0 0 0 0 0 248 XXX
8999999. Total - Preferred Stocks XXX 0 0 0 0 0 | i (V)] I {1 I (V] [ 0 0 0 248 XXX
Common Stocks - Industrial and Miscellaneous
31340# 00 1 |Federal Home Loan Bank Com CI B.... .1 09/25/2017. | Direct...... XXX |, 20,000 20,000 | covvoeevvereerrcrens | eveveeeeresseneene [ oereereereesiees | eeeereserirssereenss0 | oveeeseeseeseees | eveeeeieeseons 20,000 (| 722 XXX
494550 10 6 |Kinder Morgan Energy - LP Com .| 08/24/2017. | Income only XXX 0| 2,444 XXX
74257V 10 2 |Principal Financial Group Com.... - | 06122/2017.| TIM Capital 10,282.000 | ... XXX [ | e 54917 | L (594,917) N USSR PR IO 644,042 | ... 644,042 | ......... 9357 | XXX
92531L 20 7 |Verso Corp Com CIA.. - | 11/21/2017. | Stifel Nicolaus & Co Inc 122,838.000 | ....... 1,177,289 XXX | 1,252,384 | ..o00...... 872,150 | ... 380,234 | oo | cvornrsesneens | rrreeere380,234 | oo | e 1,252,384 | cocoersscciiens | o (75,095)| ........ [l I— XXX
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS...........ccc..oerviiiees v | 1,841,331 XXX | 1,272,384 | ........ 1,487,067 | ..... (214,683) | cooovvvcieenn0 | o0 | (214,683) | o0 | s 1,272,384 | ..o 0 | 568,947 | ....... 568,947 XXX
Common Stocks - Parent, Subsidiaries and Affiliates
63865@ 10 0 |Nationwide Indemnity Co Com........... - [122972017 | Capital Distribution. oo | | 50,000,000 XXX | 50,000,000 | ......... 50,000,000 N 50,000,000 0 XXX
63870@ 10 3 |Nationwide Ins Co of FL Com.. . [ 12/31/2017. | Capital Distribution..............ccoocvvvvveemvvcens | L 18,000,000 XXX | 18,000,000 | ......... 18,000,000 N 18,000,000 0 XXX
87267 10 5 |THIHoldings Inc Com..... . | 09/28/2017. | Capital Distribution............cccocovvevvciveceaa | 3,581,005 XXX 3,581,005 3,581,005 | ..o e [ | cnninisnnenn0 | | 3,581,005 0 XXX
9199999. Total - Common Stocks - Parent, Subsidiaries and Affillates...............c. evovioieiiviiinciii s | 71,581,005 XXX | 71,581,005 | ......... 71,581,005 0 0 [\ T B I N 71,581,005 | ............... 0 0 0 0 XXX
Common Stocks - Mutual Funds
63867R 24 1 |Nationwide Growth Fd-R SV (Seed)..........cccceuuuueee .. | 06/22/2017. | Direct...... XXX 1,784 .2,239 (454) XXX
63867V 24 2 |Nationwide Alt Alloc Fund Cl Ins Sv(Seed............. .| 08/11/2017. | Direct...... XXX 9,607 9,140 468 XXX
9299999. Total - Common Stocks - Mutual FUNAS.............ccvirivrrniieriirieiis XXX | 11,391 11,379 14 0 0 XXX
9799997. Total - COMMON StOCKS - PAI 4.....ovvssvresvessssnssssss st ssssssi svssisssssssssssssssssss s || 73,434,353 XXX e 72,864,780 | ... 73,079,451 | ..... [PAN:LE)) I () — 0 | (214,669) | i | e 72,864,780 20 | 569,572 | ....... 569,572 XXX
9799998 Total - Common Stocks - Summary [fem from Part 5. v | 1,290,067 XXX | 1,288,996 | ..vvoooooeveeceeescrceiess oo | covereveisneesiiies | eeesseensiisinnee | covevreissseesienns (V| Y [P 1,288,996 |...oooovverriinns | corieeees 1,071 | o 1,071 XXX
9799999. Total - COMMON SHOCKS..os-vsvvrsvvsvssssessssssssssssssssesssssessssssssssisss s | 74,724,420 XXX | 74,153,776 | oot 73,079,451 | ....(214,669) | . 0 | s [ onee(214,669) |0 | e 74,153,776 | .00 | o 570,643 | ...... 570,643 XXX
9899999 Total - Preferred and COMMON SIOCKS......osvvssvesorsvnssioss st sissssnss st | 74,724,420 XXX | 74,153,776 | ......... 73,079,451 | .....(214,669) | . 0 0 , O 74,153,776 .0 |...570,643 | ..... 570,643 XXX
9999999. Total - Bonds, Preferred and Common Stocks 4,802,228,895 XXX 4,724,196,586 | ....4,386,414,684 | ..(3,982,865)|.....3,878,590 |.....850,371 | ........ (954,646) | ............... 0] ...4,694,126,012 |...ccoovveveennd O [#Ht#HH#HHHH] 100,316,602 [### XXX
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

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

1 2 3 4 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
361798 17 2 ‘ GNMA Pool MA4174  5.000% 11/20/24.. | . ‘ 01/31/2017 | Direct 12/01/2017 | Paydown 4,172 .4,318 4,172 4,172 (146) | ..... . 0 96 9
0599999. Total - BONAS = U.S. GOVEIMIMENL. ....ivuuieeiestessiris s sis s smiss | eebsssss st 4172 .4,318 4,172 4,172 0 (146) ] <ovovvvcrennd 0 0 0 0 0 96 9
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Sr Nt... 02/16/2017 | Direct 04/18/2017 | Tax Free Exchange.. ..525,000 563,850 562,581 562,581 . 0. 17,646 |..... 12,031
000000 00 O |Provincia de Buenos Aires Sr Nt. 02/08/2017 | Direct 02/09/2017 | Direct ..225,000 221,697 223,538 220,697 | oo | e | e | enreninnnnnnens0 e [ | s 1,841 | ... 1,841 | ....... 2,953 | ... 2,953
000000 00 O |Argentina (Republic of) Sr Nt... 12/05/2017 | Direct. 12/28/2017 | Direct. 917,570 923,141 917,453 | oo | v (118) [ | e (T18) | s [ | s 5,688 | ... 5,688 |...... 30,963 |..... 28,736
040114 GX 2 |Argentina (Republic of) Sr Nt... . 04/18/2017 | Tax Free Exchange..........ccc.couvverervvnnnnns 08/11/2017 | Direct 425,000 | ............ 478,183 | .....ccc...c 454113 | o 476,680 |......cocovverns (22,567) | ... (22,567) | ...... 26,031 |.... 15,583
040114 HJ 2 |Argentina (Republic of) Sr Nt.........ccccouuuee D| 01/19/2017 | Direct 04/18/2017 | Tax Free EXChange..........ccceveevveenenes | covenens 1,550,000 | ........ 1,536,236 | ......... 1,536,457 | ......... 1,536,457 221 ... . 0. 24273 | .o,
040114 HK 9 |Argentina (Republic of) Sr Nt... .| D| 08/11/2017 | Direct 12/05/2017 | Direct. 932,970 961,005 931,422 | .oovvvcireirnes | e (1,548) | ..o 29,583 | ...... 29,583 |...... 18,586 | ...... 2,838
040114 HL 7 |Argentina (Republic of) Sr Nt... ..|D| 04/18/2017 | Tax Free Exchange..........ccccuvveervnrrinens 08/10/2017 | Direct v 1,550,000 | ... 1,536,457 | ......... 1,683,325 | ........ 1,537,000 544 | oo [ 54 | i | | s 46,325 | ...... 46,325 |...... 58,905 |..... 24,273
418097 AJ 0 |Jordan (Kingdom of) SrNt........ccccouenerineee D| 10/02/2017 | Direct 10/10/2017 | DIFECL.......cvevevieriereeeiieserieesiieeenes | cevieneiens 275,000 270,919 279,469 270,919 | oo [ e | e 0 8,550 | ........ 8,550 | .ovene 113 | e
682051 AF 4 |Oman Gov Interntl Bond Sr Nt.......cccouvenes D| 03/01/2017 | Direct 07/28/2017 | Direct 400,000 ....397,440 420,000 397,451 1M ] 22,549 22,549 |..... 10,400 [ ..o
1099999. Total - BONAS = All OthEr GOVEIMIMENL. .....c.uiesirseiiseisieristisiees | eeessemssssss st sees sk bbb ...6,648,749 ...6,943,629 | ......... 6,851,660 | ..ocoovnrinnnn 0 | s (3,661) | overerennens 0 [ooreeennn(3,661) | o 0 [ s 0. 91,969 | ... 91,969 |...189,870 | ..... 86,414
Bonds - U.S. States, Territories and Pc
604129 NW 2 |Minnesota St GO Trunk Hwy SerE.......... .| 12/18/2017 | Allied Hldgs DE... 12/18/2017 | Basis Adjustment 1,295,000 46,288 46,288 46,288 | ..o | s | e 0 0
837100 3X 4 |South Carolina St GO Ref-St Hwy-Ser A.. | .. | 12/18/2017 | Allied Hidgs DE... 12/18/2017 | Basis Adjustment 1,000,000 ..6,845 6,845 6,845 | ..o [ [ e 0 0
882722 X8 9 |Texas St GO Wtr Finl Assistance-D Unref | .. | 12/18/2017 | Allied HIdgs DE.........ccccoeveererneernneernernnens 12/18/2017 | Basis AJUStMENt...........ocveeerrerncrrcriiens [ v 810,000 36,818 36,818 36,818 | ..o [ e [ e 0 0
Wisconsin St GO Ser A 5.000%
97705L  SJ 7 [05/01/20 12/18/2017 | Allied Hidgs DE........c.coouinirinriiniissiiinnins 12/18/2017 | Basis Adjustment..........cocovrinrrineniscnnens | coviinnns 1,000,000 ..9,695 9,695 9,695 | oo o | s 0 . 0
1799999. Total - Bonds - U.S. States, TErMHOrIES & POSSESSIONS. ........iiis  werieiiisiiissiisese e stesstaessssssess s es bbbkttt | cnbsnees 4,105,000 99,646 99,646 99,646 0 0 | i 0 0 0 0 0 0 0 0
Bonds - U.S. Political Subdivisions of States
524786 YW 4 |Lehigh Cnty PA GO Preref Ser A.............. .| 05/15/2017 | Tax Free Exchange..........c.cooeuevenrieirinns 11/15/2017 | Maturity 2,835,000 2,848,393 2,835,000 2,835,000 | .coovrvenrriverires | e (13,393) [ oo | s (13,393) 0. 70,875 | oo,
524786 YX 2 |Lehigh Cnty PA GO Unref SerA............... .| 05/15/2017 | Tax Free EXChange..........ccoueeueverneererenns 1171512017 [ MAULIY......vvoveeerieceeiseieieriscenens | e 9,020,000 | ......... 9,067,053 | ........ 9,020,000 | ......... 9,020,000 | .eveevveerieries | e [CYAVK) | R DR (47,053) 0 {....225,500 | .coovvrerirnnee
Wake Cnty NC GO Public Impt GO Public
930863 U6 0 |Im 12/18/2017 | Allied HIdgs DE..........cocenevierireineirinninns 12/18/2017 | Basis AJUStMENt............ccvveeevevverncriienes [ o 195,000 .4,863 4,863 4,863 | oo [ v [ e 0 0
Wake Cnty NC GO Public Impt GO Pub
930863 V5 1 |Impt 12/18/2017 | Allied HIdgs DE...........cocovereerirneirneirnnins 12/18/2017 | Basis AJUStMENt...........occrvevrrvrericriienes [ v 805,000 20,076 20,076 20,076 | .oooevereereninns [ e [ e 0 0
Wake Cnty NC GO Public Impt GO Pub
930863 V6 9 |Impt 12/18/2017 | Allied Hidgs DE... 12/18/2017 | Basis Adjustment..... . ..340,000 11,433 11,433 11,433 0 N 0
2499999. Total - Bonds - U.S. Political SUDIVISIONS Of SES. ......cvuuiiiis otk | s 13,195,000 | ....... 11,951,818 | ...... 11,891,372 | ....... 11,891,372 | v 0 ....(60446) | ..cccoccee0 | (60,446) 0 0 0 0 [....296,375 | ..o 0
Bonds - U.S. Special Revenue and Special A it
314005 LM 9 |FNMA Pool #BM1231 3.500% 11/25/31 | .. | 07/31/2017 | Wells Fargo Securities LLC..............c...... 12/01/2017 | PaYAOWN.........ooorverrrierienrieseiseniies | e 1,678,707 | ......... 1,749,462 | ......... 1,678,707 | ......... 1,678,707 | ..o | s QA TR B (70,755) 0 ... 11,640 | ...... 2,448
930876  BW 6 |Wake Cnty NC Rev Pub Imp......ccoocerens .. | 12/18/2017 | Allied HIdgs DE.........ccoovviiinnirinnirnnirnnens 12/18/2017 | Basis Adjustment..........cocovnerinnriscnnens | corvinens 1,000,000 41,417 41,417 AT [ | i [ 0 . 0
3199999, Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES .......iuiuiuirirsieersessssesesssssasesesssasssssse s ass et sss st st s bbbt enensanssnns | srssssas 2,678,707 | ......... 1,790,879 | ......... 1720124 | ......... 1,720,124 | ................. 0. (70,755) | ovooverevrnns 0 [ (70,755) 0 0 0 0 ... 11,640 | ...... 2,448
Bonds - Industrial and Miscellaneous
Valeant Pharmaceuticals Inc Term Ln B
000000 00 O |Se 03/08/2017 | Tax Free EXChange............c.oeevveveererncens 05/31/2017 [ VAIIOUS.......coureerrrerirerireerereeesiensenssees | cernenens 7,712,924 | ... 7,648,800 | ......... 7,745,859 | ... 7,650,651 | .ovovvecrierene | e 1,851 | s [ v 1,851 [ [ [ e 95,208 | ...... 95,208 |...... 78,393 | .o
Valeant Pharmaceuticals Inc Term Ln B
000000 00 O |Se 03/08/2017 | Tax Free EXChange............c.oeevveerevernens 04/28/2017 | Redemption ~ 100.0000..........ccvvrvrrrvree | cerrnens 3,403,835 | ......... 3,375,522 | ......... 3,403,835 | ......... 3,403,835 | ......oovvrveeni | e 28,313 | oo [ e 28,313 0 . 9,235 | ooverirenns
PHNTM Holdings Inc Incremental Term
000000 00 O |LnN 12/06/2017 | Direct. 12/29/2017 | Redemption ~ 100.0000 4,637 .4,591 4,637 4,637 A8 [ oo [ 46 (V1 I 19 [,
000000 00 O |US Foods Inc Term Ln Nt 1......cccovvvvennneee .. | 12/01/2017 | Tax Free Exchange..........ccc.ccouvevrmrrennnens 12/29/2017 | Redemption ~ 100.0000...........coovverurve | crvevrrrrienns 48,067 48,339 48,067 48,067 (VA7) T I (272) 0| oo 149 | 12
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange |  Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
000000 00 O |1 .| 09/01/2017 | Direct 12/01/2017 | Tax Free EXchange.........ccoocvvevevervneeinens | ovevvviinnes 22,500 22,189 22,200 22,200 N (TR DR 11 0
00449 AJ 4 |Accruent LLC Incremental 1st Lien DD Nt | .. | 08/07/2017 | Direct 11/13/2017 | Tax Free Exchange 4,873 .4,825 4,827 4,827 2 ... 2 0
00449%# AJ 4 |Accruent LLC Incremental 1st Lien DD Nt | .. | 11/13/2017 | Tax Free Exchange.........c.ccocovueerereencnnnne 12/29/2017 | Redemption ~ 100.0000 4,873 4,873 46 |..... 0
00449# AK 1 |Accruent LLC Incremental 1st Lien TL...... .. | 07/28/2017 | Direct 12/29/2017 | Redemption ~ 100.0000.... ...24,426 24,426 309 |..... 0
03525@ AA 6 |Animal Supply Company Term Ln Nt 1... 02/06/2017 | Direct 06/30/2017 | Redemption  100.0000. ..150,000 ....150,000 3,000 |..... 0
03525@ AA 6 |Animal Supply Company Term Ln Nt 1..... .. | 02/06/2017 | Direct. 10/31/2017 | Tax Free Exchange . ..150,000 ....147,303 303 |..... 0
03525@ AA 6 |Animal Supply Company Term Ln Nt 2..... .. | 10/31/2017 | Tax Free Exchange..........ccccocoveeunveninenne 12/29/2017 | Redemption ~ 100.0000..........corvererene | wovererrenne 150,000 150,000 2,697 |..... 0
04433H AE 1 |Ashland Global LLC Term Ln BNt 2......... .| 06/19/2017 | Citigroup 12/29/2017 | Redemption  100.0000 6,500 ..6,500 6,500 6,500 | oo [ e [ e 0
04964R AM 8 |Atrium CDO Corp CLO Ser 10A CI AR..... .| 05/12/2017 | MUFG Securities INC............coceeeverrernennne 10/16/2017 [ PaYAOWN.........cvvvvenrierirerereerenisniieriens | vveneniens 530,549 530,549 530,549 530,549 | ..o | e [ 0 0
05508T AR 3 |B&G Foods Inc Term Ln BNt 1... 08/18/2017 | Credit Suisse Securities LLC 11/20/2017 | Tax Free Exchange.. ...3,000,000 .3,026,250 ...3,025,085 13,025,085 | ...ovvvecrieries | i (1,165) [ oo 0
05508T AR 3 |B&G Foods Inc TermLn BNt 1... ..|..| 03/30/2017 | Tax Free Exchange 11/20/2017 | Tax Free Exchange.. 789,000 ....195,596 794,912 ....194,912 (684) | ..... 0
06051G GV 5 |Bank of America Corp SrNt.........ccccoeeee. .. | 12/20/2017 | Taxable Exchange...........cccoeeveeeriireunnnns 12/20/2017 | Direct. 243 242 243 242 | oo | s | e 1 1
Bank of The West Auto Tr LBASS Ser
064229 5 |2017- 10/03/2017 | BNP Paribas Securities Corp.................... 12/15/2017 [ PaydOWN. .......coovvcrierircirneiseisenieniene | ceviiennd 6,867,713 | ......... 6,867,713 | ......... 6,867,713 | ......... 6,867,713 | oo [ e | s 0 0. 11,067 [ .oovecirens
Bayview Opport Mast Fund Trust RMBS
07331Y 8 |Ser 05/23/2017 | Citigroup 12/28/2017 | Paydown ..495,825 ....508,500 ..495,825 ....495,825 (V1 I 5,400
Bayview Opport Mast Fund Trust RMBS
073328 7 |Ser 04/28/2017 | Wells Fargo Securities LLC...........ccocouneee 12/28/2017 [ PaydOWN.........couirrvcrierirneerssiseisersens | cvverneeis 776,090 | ............ 781,349 | ............ 776,090 | ............ 776,090 0 | cooenn 8,622 | ..o,
Bayview Opport Mast Fund Trust RMBS
07332B AA 7 |Ser 12/18/2017 | Allied Hidgs DE. 12/28/2017 | Paydown .4,267 4,259 4,259 0
08579 AP 7 |Berry Plastics Corp Term Ln I Nt 1.. 06/01/2017 | Goldman Sachs & Compan 07/10/2017 | Redemption  100.0000. 84,308 83,577 83,577 0
08579 AP 7 |Berry Plastics Corp Term Ln I Nt 1.. 06/01/2017 | Goldman Sachs & Company... 08/10/2017 | Tax Free Exchange.........cccooovvevvverencnnens | 101,374,634 | . 1,386,662 | ......... 1,386,269 | ......... 1,386,269 0
08579 AQ 5 |Berry Plastics Corp Term Ln J Nt 2 06/12/2017 | Tax Free Exchange. 06/30/2017 | Redemption ~ 100.0000. 19,167 19,167 19,167 0
08579 AQ 5 |Berry Plastics Corp Term Ln J Nt 1. 05/31/2017 | Various.... 08/10/2017 | Tax Free Exchange.. 7,716,667 | ......... 7,714,957 7,714,957 0
08579 AU 6 |Berry Plastics Corp Term Ln NNt 2......... 09/12/2017 | Bank of America BISD Dealer. 09/29/2017 | Redemption  100.0000. .1,353 1,343 1,343 0
08579 AU 6 |Berry Plastics Corp TermLn NNt 3......... 12/11/2017 | Tax Free Exchange. 12/29/2017 | Redemption  100.0000 39,676 39,676 39,676 0
08579 AU 6 |Berry Plastics Corp Term Ln NNt 1......... 08/10/2017 | Tax Free Exchange. 12/11/2017 | Tax Free Exchange.. 39,676 39,676 39,676 0
Community Health Systems Inc Term Ln
12543K AJ 3 |AN 02/28/2017 | Tax Free Exchange..........ccovvvvvniivevnnnnes 05/12/2017 | Redemption ~ 100.0000..........cccrvermrveer | vorererrnns 281,908 281,090 281,908 281,908 BT | oo | v 817 0 . 1,596 | .o
Community Health Systems Inc Term Ln
12543K AL 8 |FN 02/28/2017 | Tax Free Exchange..........ccovvvvvniineinnnnns 03/16/2017 | Redemption ~ 100.0000..........corvvvrervres | orrrerrrreres 45,028 45,028 45,028 45,028 [ .o | e | e 0 0 83 1
Community Health Systems Inc Term Ln
12543K AM 6 |GN 06/05/2017 | Tax Free Exchange............ccccooviirevinnne. 07/07/2017 | Redemption ~ 100.0000...........ccoermrveres | orvrrirrnc 278,828 278,671 278,828 278,828 LY A T IR 157 0 e 1977 | e 203
Community Health Systems Inc Term Ln
12543K AM 6 |GN 07/31/2017 | Tax Free EXChange............c.cocuervnevinnens 08/31/2017 | Tax Free EXChange..........cc.veveveenneerneens | covenens 1,397,011 | ......... 1,395,833 | ......... 1,395,920 | ......... 1,395,920 87 | o | e 87 0. 17472 | ... 2,167
Community Health Systems Inc Term Ln
12543K AM 6 |GN 08/31/2017 | Tax Free Exchange 11/03/2017 | Redemption  100.0000.... ..218,827 218,664 218,827 218,827 163 | ..... 0
Community Health Systems Inc Term Ln
12543K AN 4 |HN 06/05/2017 | Tax Free EXchange..........cc..oourveenreeennnns 07/07/2017 | Redemption ~ 100.0000..........cccovvvvervvens | covmrirens 515,562 514,063 515,562 515,562 | ..ovvvvecrireies | s 1,499 | i [ e 1,499 (V1N I 4,100 | coovenee 337
Community Health Systems Inc Term Ln
12543K AN 4 |HN 07/31/2017 | Tax Free EXChange............c.cocuveeneeennens 08/31/2017 | Tax Free EXChange..........cocceveneeenneenneens | coveeens 2,678,364 | ......... 2,670,661 | ......... 2,671,249 | ........ 2,671,249 588 | ..o [, 588 0. 36,497 | ...... 3,684
Community Health Systems Inc Term Ln
12543K AN 4 |HN 08/31/2017 | Tax Free EXChange............c.cocuevrernerennens 11/03/2017 | Redemption ~ 100.0000..........ccorevemverne | vorirrrenns 396,684 395,630 396,684 396,684 | ...ooovrveiei | s 1,054 | e | s 1,054 0] e 1,536 | ....co.. 187
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12 13 14 15 16
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o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
12553H AA 6 |CIM Trust RMBS Ser 2017-7 ClA............ .. | 10/04/2017 | Citigroup 12/01/2017 [ PaydOWN..........cvureerirrereeisnisserierienenee | cevviens 1,842,246 | ......... 1,858,628 | ......... 1,842,246 | ......... 1,842,246 | ...coovvvvvvevrs | e (16,381) | oo [ e (16,381) 0 . 9,746 | ... 5,373
Comm Mortgage Trust CMBS Ser 2015-
12593Q BE 9 |[CR26C .| 12/18/2017 | Allied HIdgs DE.........cosvvvvrvnerrcrirerercens 12/18/2017 | Basis AJUStMENt...........cccvvverrrververirenes [ v 500,000 ..6,187 6,187 6,187 | covoeereevrines [ v [ e 0 0
12594E  AD 8 |CNT Holdings Il Corp New 1st Lien Term | .. | 08/31/2017 | Tax Free Exchange 12/29/2017 | Redemption  100.0000 269,369 271,469 271,469 | ..o | e 2,100 |, 0
12594E AD 8 |CNT Holdings Il Corp New 1st Lien Term | .. | 01/23/2017 | Tax Free Exchange. .. | 08/31/2017 | Tax Free Exchange | e 87,867 67,268 67,320 67,320 52 |.... 0
12632B  AB 2 |CPI International Inc 1st Lien TL Nt 1....... .. | 05/11/2017 | UBS Warburg London............ccc.eeevernnnes 07/26/2017 | Redemption ~ 100.0000..........ccccermvveeres | covveen 28,630,000 | ....... 28,724 475 | ....... 28,630,000 | ....... 28,630,000 | .oooovvernrrinne 0
12632B  AG 1 | CPlI International Inc 1st Lien Term Ln N.. | .. | 08/09/2017 | UBS Warburg London 12/29/2017 | Redemption ~ 100.0000 42,500 42,500 42,500 0 0] s 798 | .o
126408 HB 2 |CSXCorp SrNt 3.400% 08/01/24......... .. | 12/18/2017 | NW Insurance Co. of Florid 12/18/2017 | Basis Adjustment 46,310 46,310 46,310 0 0
Credit Suisse Mtg Tr CMBS Ser 2015-
12650Y AG 8 |GLPB .. | 12/18/2017 | NW Insurance Co. of Florida... 12/18/2017 | Basis Adjustment 43,973 43,973 43973 | s | e | s 0 0
CWGS New Term Ln Nt 1 5.100%
12670U AB 3 |11/08/23 .. | 04/10/2017 | Goldman Sachs & Company................... 09/29/2017 | Redemption ~ 100.0000...........ccocmervenee | worrerriins 13,750 13,716 13,750 13,750 34 | e [ 34 (V1 I 249 | .o,
CWGS New Term Ln Nt 1 5.100%
126700 AB 3 |11/08/23 .. | 04/10/2017 | Goldman Sachs & Company.................. 10/17/2017 | Tax Free EXChange...........coocvevervenereennns | cevvvrernionns 22,011 21,956 21,959 21,959 4. 4 0| oo 595 | oo
CWGS New Term Ln Nt 1 5.100%
12670U AB 3 |11/08/23 .| 03/31/2017 | Tax Free EXchange..........c.ccocenreeneerneiens 09/29/2017 | Redemption ~ 100.0000...........coovrvmrrrnes | corvrrrrrnnns 66,785 66,464 66,785 66,785 321 | e [ s 321 0| e V[0
CWGS New Term Ln Nt 1 5.100%
12670U AB 3 |11/08/23 .| 03/31/2017 | Tax Free EXchange..........c.coueeeveneererenns 10/17/2017 | Tax Free EXChange.........coovevvveneeeneeeinens | vvveneie 106,908 | ...covvnce. 106,394 | ...ccoooece. 106,431 | .ocvvnnees 106,431 36 | e [ e 36 0| cooened 2,889 | .o
126700 AB 3 |CWGSTermLnNt2 5.182% 11/08/23.. .. | 10/17/2017 | Tax Free Exchange..........ccccouvuvervvnriinens 12/29/2017 | Redemption ~ 100.0000..........cccovvrervres | ovrrirrrenns 73,660 73,333 73,660 73,660 327 | v [ s 327 0 39% | ... 115
126700 AB 3 |CWGSTermLnNt2 5.182% 11/08/23.. .. | 03/09/2017 | Tax Free Exchange.........ccc.ccoovverereuranens 03/31/2017 | Tax Free EXChange..........ccccveveereneerneeens | ceveevrnens 173,693 | ovvernes 172,853 | covvres 172,859 | oo 172,859 6 .. 6 (1 489 | e 46
CWGS New Term Ln Nt2  5.286%
12670U AB 3 |11/08/23 .| 04/10/2017 | Goldman Sachs & Company..........c........ 10/17/2017 | Tax Free EXchange.........ccouevevevvrvncenans | cevvres 2,707,364 | ......... 2,700,596 | ......... 2,701,053 | ......... 2,701,053 Z1.Y S R DO 457 0 . 70,748 | ..o,
CWGS New Term Ln Nt2  5.286%
12670U AB 3 |11/08/23 .| 04/07/2017 | Tax Free EXchange..........c.coueeueverneererenns 10/17/2017 | Tax Free EXchange..........coceovevnererneiinens | cvves 13,149,915 | ....... 13,086,947 | ....... 13,091,233 | ....... 13,091,233 | ..o | e 4287 | oo | e 4,287 0 {...343,628 | ..o
Capital One Multi Asset ExecTr LBASS
14041IN  FN 6 |Ser .| 10/04/2017 | JP Morgan Securities LLC............cccvevenee 10/17/2017 | Barclays Capital INC.........c.ovveerermrrnernee | cervnend 6,500,000 | ......... 6,499,498 | ......... 6,493,398 | ......... 6,499,504 6 ... 6
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln N| .. | 08/18/2017 | Various.... .| 09/29/2017 | Redemption  100.0000. 63,866 63,321 63,321
14880B AE 1 |Catalent Pharma Solutions Inc Term Ln Nt| .. | 10/03/2017 | Various.... 10/18/2017 | Tax Free Exchange.........ccccoevevvenvneenns | 216,272,387 | ... 16,408,635 | ....... 16,399,594 | ....... 16,399,594
Catalent Pharma Solutions Inc New Term
14880B AE 1 |L ..| 10/18/2017 | Tax Free Exchange. 12/29/2017 | Redemption  100.0000.... 91,592 91,029 91,029 0 | oo 379 [
15018L AJ 0 |Cedar Fair LP Term Ln B Nt 1.................. .. | 05/12/2017 | JP Morgan Securities LL! .| 06/30/2017 | Redemption ~ 100.0000.... ...42,296 42,446 42,296 42,296 0 237
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-1A A1R|.. | 12/18/2017 | Allied HIdgs DE..........ccccovevmerirererneernnnins 12/18/2017 | Basis Adjustment.............cccccovueevrerercrenes | worecens 4,000,000 33,347 33,347 33,347 0
Citigroup Comm Mtg Tr CMBS Ser 2016-
17291E AX 9 |P6C .| 12/18/2017 | Allied HIdgSs DE.........ccoovvrvrvnerrrerierireens 12/18/2017 | Basis AJUStMENt...........cccvvevvevnerncriienes | cvvererinns 300,000 ..3,146 3,146 3146 | oo [ e | s 0 0
Citibank Cr Card Issuance Tr LBASS Ser
17305E GB 5 |2 .. | 09/27/2017 | Citigroup 10/16/2017 | Citigroup 6,000,000 | .........6,004,922 | ......... 5,994,375 | .........6,004,862 (B0) [ .oovereereeiens | evrverrrerireens(B0) [ s v [ s (10,487) | ..... (10,487) | ...... 59,840 |..... 53,760
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1............... | .. | 08/02/2017 | Goldman Sachs & Company................... 12/29/2017 | Redemption  100.0000...........cccovvvvriene v 30,177 30,167 30,177 30,177 1. 0 208
20049% AA 5 |2 .| 12/01/2017 | Tax Free EXchange..........ccooevureverneenirenns 12/29/2017 | Redemption ~ 100.0000...........coovvrereres | wovvrrrrrnnes 22,500 22,200 22,500 22,500 300 |..... 0| oo 145 | oo
Core Industrial Trust CMBS Ser 2015
21870L AA 4 |CALW | [ 12118/2017 | Allied HIdgS DE.........ieeiererriiiis 12/18/2017 | Basis Adjustment.............cccccevvvverrerirenns 1,752 1,752 1,752 | o | ceveeeereesieninine | e 0 0
23370P AP 3 [N oo | 06/20/2017 [ VAIOUS.......ocvverereerriieeiieeiieesiieseiis 12/29/2017 | Redemption  100.0000.... 61,566 61,263 61,263 (303)]..... 0
24360@ AA 0 |DecoPacinc TermLn Nt 1.....cocccovvvvvrnnnee .| 09/29/2017 | Direct 12/29/2017 | Redemption  100.0000.... 62,917 64,216 64,216 | ..o | e 1,298 | .o 0




€q13

Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
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Duke Finance LLC Refinancing 1st Lien
26443) AG 3 |TL 02/21/2017 | Tax Free Exchange..............cccovvivevinnce. 08/22/2017 | Redemption  100.0000...........ccoermvveres | ovvrrir 154,765 | ....coooouee 140,983 | ..coceveen. 154,765 | ............ 154,765 | .ooovveveiecinns | v 13,782 | oo | e 13,782 (V1 I 4,532 | oo
Duke Finance LLC Refinancing 1st Lien
26443) AG 3 |TL .| 02/21/2017 | Tax Free Exchange. 08/22/2017 | Tax Free Exchange.. 12,251,250 | ....... 11,160,229 | ...... 11,219,222 | ....... 11,219,222 0
26443) AH 1 |Duke Finance LLC New 1st Lien TLNt 1.. .. | 08/22/2017 | Tax Free Exchange 12/29/2017 | Redemption ~ 100.0000 30,628 28,048 30,628 30,628 0| oo 178 |...
29103D AF 3 |Emera US Finance LP SrNt........ccccceeeeee ..| 01/17/2017 | Tax Free Exchange. 04/27/2017 | Nationwide Agribusiness. 5,000,000 | ......... 4,995,685 | ... 4,982,545 4,995,982 | .o [ 296 | [ 96 [ [ | (13,437) | ..... (13,437) | ...... 49,500 |..... 12,000
302567 AA 0 |FPL Energy American Wind LLC SrNt..... | .. | 08/30/2017 | Cowen & Company LLC.. 12/28/2017 |Call  100.0000.. ,730,289 | ......... 1,796,905 ,730,289 1,790,333 | e [ eeeeeenn(6,572) | s [ (6,572) [ o | e | (60,044) | ..... (60,044) | ....252,544 | ..... 23,932
30282# AA 0 |First Watch Restaurants Term Ln Nt 1..... .. | 08/21/2017 | Athene 12/29/2017 | Redemption ~ 100.0000 7,544 ..7,355 7,544 7,544 0
30282# AA 0 |First Watch Restaurants Term Ln Nt 1..... .| 08/21/2017 09/22/2017 | Tax Free Exchange. 1,508,784 | ......... 1,471,064 | ......... 1,471,433 | ........ 1,471,433 0
32007U BS 7 |First Data Corp New Term Ln B Nt 1 02/01/2017 | Various. 05/17/2017 | Redemption  100.0000.... ....41,904 42,218 41,904 41,904 0
32007U BS 7 |First Data Corp New Term Ln B Nt 1 .| 02/01/2017 | Various.... .| 06/14/2017 | Tax Free Exchange 2,290,479 2,307,658 2,306,620 2,306,620 0
32007U BV 0 |First Data Corp 1st Lien Sr Secd Nt 1....... .. | 05/17/2017 | Various.... 10/06/2017 | Redemption ~ 100.0000 628,883 628,883 628,883 0
32007U BV 0 |First Data Corp 1st Lien Sr Secd Nt 1. .. | 05/17/2017 | Various.... 11/15/2017 | Tax Free Exchange.. 531,117 ,548,736 7,548,736 0
32007U BV 0 |First Data Corp 1st Lien Sr Secd Nt 1....... .. | 04/26/2017 | Tax Free Exchange. 10/06/2017 | Redemption ~ 100.0000..........cccorveremrrers | corvrnens 1,125,034 | ........1,104,384 | ......... 1,125,034 | ........1,125,034 0
32007U BV 0 |First Data Corp 1st Lien Sr Secd Nt 1....... .. | 04/26/2017 | Tax Free EXChange.........coovvvvevrrnrinrirnnnne 11/15/2017 | Tax Free EXChange........cccovvvvvevvenrervirnnns | vvvees 13,472,711 | ... 13,225,424 | ....... 13,242,499 | ....... 13,242,499 0
Fremont Home Loan Tr RMBS Ser 2006-
357290 AS 7 |BClI 09/26/2017 | Interest Capitalization................cccvverrrenee 12/26/2017 | Redemption 6.4624 1,255 773 81 773 49 | 49 0 [ o [ v [ v (692) | vvvvvend (692) ..oceven 549 | ..o,
Fremont Home Loan Tr RMBS Ser 2006-
357290 AS 7 |BClI 09/26/2017 | Interest Capitalization................cccvverrrenee 12/26/2017 | Capital Distribution............. 11,406 1,174 11,406 | .o | e | s 0 [ o [ v [ e (10,232) | ..... (10,232) | v | e
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt. | .. | 09/18/2017 | Direct 12/15/2017 | Tax Free Exchange. ....15,408 14,846 14,864 14,864 17 | ... 0 526
35921@ AA 8 |Frontline Technologies Gr LL Term Ln Nt. | .. | 12/15/2017 | Tax Free Exchange 12/29/2017 | Redemption ~ 100.0000.... ....15,408 14,864 15,408 15,408 545 | ... 0 59
GS Mortgage Securities Trust CMBS Ser
36252H AE 1 |20 .| 12/18/2017 | Allied Hidgs DE 12/18/2017 | Basis Adjustment 14,262 14,262 14,262 0
36874V AJ 7 |Generac Power Systems Inc Term Ln Nt 1| .. | 08/11/2017 | JP Morgan Securities LLC... 12/08/2017 | Tax Free Exchange.. IO 5,314,246 | ......... 5,332,276 | ......... 5,331,274 | ......... 5,331,274 0 ... 74,936 |.ocernne.
37946# AA 3 |Global Franchise Group LLC Term Ln Nt 1| .. | 09/15/2017 | Direct 12/29/2017 | Redemption ~ 100.0000...........ccrvvevurvene 11,995 12,116 12,116 0 250
38081E AA 9 |Golden Bear RMBS Ser 2016-1A CIA...... .. | 04/28/2017 | Barclays Capital Inc. 09/20/2017 | Paydown L T73,044 | 773528 | ....ccoooue 773,528 0. 14,504 | ...... 3,465
38082 AA 7 | Golden Bear LBASS Ser 2016-2A CI A..... .. | 04/27/2017 | Barclays Capital Inc. 09/20/2017 | Paydown 504,248 504,248 0 . 7,967 | ... 1,859
Goodgreen Trust LBASS Ser 2017-1A Cl
38217V AA 8 |A .. | 04/21/2017 | Deutsche Bank Capital 12/15/2017 | Paydown ..500,989 500,756 500,989 500,989 0| e 3,366 .
404122 AU 7 |HCAInc TermLn B8Nt 1.....cccovvvrvrirnnne .. | 03/31/2017 | Tax Free Exchange. 12/29/2017 | Redemption  100.0000...........ccrvvvrneenne ...12,162 12,218 12,162 12,162 0 208 1
Huntsman International Inc 2015
44701P  AX 2 |Extended .| 01/31/2017 | Tax Free EXchange..........ccoueveveneerenenns 08/08/2017 | Redemption ~ 100.0000...........ccoverererers | verrrn.5,443,805 | ... 5,396,774 | ........ 5,443,805 | ......... 5,443,805 0 . 86,311 | ...... 1,785
44701P  AZ 7 |Huntsman International Inc New TL B Nt 3 .. | 05/31/2017 | Tax Free Exchange..............ccccoevurevinnnee. 06/30/2017 | Redemption ~ 100.0000. 17,136 17,324 17,324 0 55
44701P  BA 1 |Huntsman International Inc New TL B Nt 2| .. | 07/20/2017 | JP Morgan Securities LLC... 12/05/2017 | Redemption  100.0000.... 11,263,982 ...1,253,018 1,253,018 0 [ 12,941
44701P  BA 1 |Huntsman International Inc New TL B Nt 3 .. | 07/20/2017 | JP Morgan Securities LLC... 08/09/2017 | Redemption  100.0000.... ....460,959 456,960 ....456,960 0] e 1,018
Impact CIL Parent LLC ABS Revolving Nt
45256# AB 8 |S 09/21/2017 | Direct 12/28/2017 | Redemption ~ 100.0000..........ccccvvvevies | ovrivriranne 76,589 76,589 76,589 76,589 | .oooevveerriiens [ ceveeeiieriiennes | oo 0 (V1 I 2,641 | .o
Impact Childcare LLC CDO Revol Nt
4525T# 9 | Ser200 04/15/2017 | Interest Capitalization................ccccouuenrrence 07/17/2017 | Call ~ 100.0000 1,999 ..1,999 1,999 1,999 | i [ e | e 0 (V1 I 2,007 | .o
Impact Childcare LLC CDO Revol Nt
45257# AA 9 |Ser200 .| 04/15/2017 | Interest Capitalization.............c..cccccvervns 04/30/2017 | Redemption  100.0000. 225 225 225 225 | o | e | 0 0
539830 BE 8 |Lockheed Martin Corp Sr Nt........c.coocvenee. .| 12/18/2017 | THI HOldINGS INC....ouvvvvvvverrerirrirsceiiinns 12/18/2017 | Basis AjuStMeNt............covvvevrrverrerirenes | voverrerinns 250,000 592 592 592 | v | e | 0 0
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552759 AA 0 |MFRA TrRMBS 2017-RPL1 Cl A1........... .| 06/09/2017 | Credit Suisse Securities LLC..............c..... 12/01/2017 [ PaydOWN.........vvmvvrnreerierereereniseiseriens | vveneeinn 730,364 | ............ 730,357 | .oovvrneen. 730,364 | ............ 730,364 7| 7 0....5579 590
55340# AB 5 | MB2 Dental Solutions LLC Term Ln Nt 1.. | .. | 09/29/2017 | Direct 12/29/2017 | Redemption  100.0000 8,764 ..8,653 8,764 8,764 110 |..... 0
Ministry Brands LLC Delayed Draw TL Nt
60367 AA 9 |5 11/03/2017 | Direct. 11/30/2017 | Tax Free EXChange..........oovevveenerennevinens | coverneii 183,224 | ..cooouee. 183,224 | ..coveeee 183,224 | ............ 183,224 | oo [ e | e 0 0 | oo LY -
Ministry Brands LLC Delayed Draw TL Nt
60367 AA 9 |1 08/23/2017 [ AthENE.........ooomvveriereiereereereineees 10/31/2017 | Tax Free Exchange 2,568 ..2,568 2,568 2,568 | .o [ e | s 0 0 57
Ministry Brands LLC Delayed Draw TL Nt
60367* AA 9 |3 .| 10/31/2017 | Tax Free EXchange..........c.ccocneeuneeneienns 12/29/2017 | Redemption  100.0000 2,568 ..2,568 2,568 2,568 | .o [ e | s 0 0 35 1
60662W AJ 1 |Mitchell International Inc 1st Lien TL N..... | .. | 10/31/2017 | Tax Free EXchange............c.ocuvrevrreverncens 12/01/2017 | Redemption  100.0000.... 132,183 | e 131,841 | v 132,183 | oovvves 132,183 342 ... 0 | oo 905 | ..o 394
63655@ AC 8 |National Intergovernmental Co Reallocate | .. | 09/01/2017 | Direct 12/29/2017 | Redemption ~ 100.0000.... ....15,549 15,315 15,549 15,549 233 | ... 233 0 201
New Residential Mtg Ln Tr RMBS Ser
64830B AA 5 |2017- ..| 10/10/2017 | Credit Suisse Securities LLC.. 12/01/2017 | Paydown 529,880 547,757 529,880 529,880 | ..oooovervrrreces | wereered(17,878) [ o | s (17,876) 0| 3426 | ... 2,414
666807 BE 1 | Northrop Grumman Corp Sr Nt................. .. | 12/18/2017 | NW Insurance Co. of Florida... 12/18/2017 | Basis Adjustment...........cc.covvrrvevrirnrinnns ...1,500,000 19,296 19,296 19,296 [ ..ovovvvceererns [ verersereieinns | veeee 0 0
PSEG Power LLC SrNt  4.150%
69362B AY 8 |09/15/21 12/18/2017 | Allied Hidgs DE... 12/18/2017 | Basis Adjustment 1,000,000 3,124 3,124 3124 | s [ | e 0 0
Parmer 31 (Austin TX) CTL Pass CTL Ser
70176@ AA 7 |A 06/27/2017 | Mesirow Financial InC............ccocveveenrnenes 12/15/2017 | Redemption ~ 100.0000..........ccccevevrene | vorvrrrenns 350,422 353,050 350,422 350,422 (2,628) [ ..o [ e (2,628) 0 2,991
Pathway Partners Vet Mgmt LLC Term Ln
70325E AC 4 |Nt 12/07/2017 | Direct, 12/29/2017 | Tax Free EXchange...........ccocovevverinevinens | ovvivvviis 74,224 74,224 74,224 TA224 | ..o [ s [ e 0 0 263
Pathway Partners Vet Mgmt LLC Term Ln
70325E AC 4 |Nt .. | 10/26/2017 | Direct. 12/29/2017 | Redemption  100.0000 7,225 .71122 7,225 7,225 104 | o | e 104 0 22
713448 CY 2 |Pepsico Inc SrNt 3.500% 07/17/25....... .| 12/18/2017 | Allied HIAgs DE.........ccovevvvrercrrcrirerireens 12/18/2017 | Basis Adjustment............c.ooemevrerrecrnens | cevvnens 1,000,000 ..7,940 7,940 7,940 | oo [ e | e 0 0
Petco Animal Supplies New Term Ln B-1
715790 AF 2 [Nt 02/17/2017 | Citigroup 10/31/2017 | Redemption  100.0000. 7,576 ..7,633 7,576 7,576 (74 T ST (57) 0| oo 136 | oo
Petco Animal Supplies New Term Ln B-1
715790 AF 2 [Nt 01/27/2017 | Tax Free EXChange...........cc.ocvvneererinncens 10/31/2017 | Redemption ~ 100.0000.........cccervverereee | vrrrrennn 130,983 | oo 131,903 | oo 130,983 | .ocvvrnees 130,983 (920)] .....
72584D AD 6 |Yum Brands New TermLnB Nt 1............ 03/21/2017 | Tax Free Exchange. 12/29/2017 | Redemption ~ 100.0000.... 48,286 48,506 48,506 220 |.....
73744G  AJ 1 |Post Holdings Inc Series A Incremental T. | .. | 10/19/2017 | Various 12/29/2017 | Redemption ~ 100.0000.... 99,053 98,807 98,807 (246) | .....
74966F AJ 2 |RP Crown Parent New Term Ln Nt 1........ ..| 10/20/2017 | Tax Free Exchange..........c.ccoourevenrieriinnn 12/29/2017 | Redemption ~ 100.0000 62,388 62,250 62,250 (138)] .....
74966U AP 5 |RPIFinance Trust TermLn6 Nt 1............ .| 04/17/2017 | Tax Free EXchange..........ccoueueveneererenns 12/29/2017 | Redemption  100.0000 205,493 206,685 206,685 | ...coovvrrcrirenes | e 1,192 |
75973L  AA 6 |Renew LBASS Ser 2017-1ACIA.... .. | 04/21/2017 | Natixis 12/20/2017 | Paydown . CAT2722 | 472,597 | oo 472722 | oo 472,722 125 |.....
774341 AJ 0 |Rockwell Collins SrNt.......ccovvvverirniirnens .| 03/28/2017 | Wells Fargo Securities LLC...................... 04/27/2017 | Nationwide AGribusiness..........ccoeevverinee | cernnens 2,000,000 | ......... 1,994,240 | ......... 2,018,864 | ......... 1,994,272 32 ...
774341  AK 7 |Rockwell Collins SrNt........cccovvevvrreerrirnne .. | 04/19/2017 | Nomura Securities Intl LLC. .| 04/27/2017 | Nationwide Agribusiness. 3,000,000 | ......... 3,050,790 | ......... 3,029,490 | ......... 3,050,753 37)].....
79546V A* 7 |Sally Beauty Holdings Term Ln B-1 Nt 1... | .. | 08/30/2017 | JP Morgan Securities LLC... 12/29/2017 | Redemption  100.0000.... ceevnennnn 14,001 14,071 14,001 14,001 (70)].....
80875A AL 5 |Scientific Games Corp Term Ln B-3 Nt 2.. | .. | 04/18/2017 | Tax Free Exchange..........cccccuvuvvivniinn 04/26/2017 [ VAHOUS.......ovvvrervererierreeierisessesesssseees | ovveenns 4,341,770 | ......... 4,322,494 | ......... 4,401,257 | ........ 4,322,616 121 ...
80875A AL 5 |Scientific Games Corp Term Ln B-3 Nt 2.. | .. | 02/14/2017 | Tax Free Exchange. 03/17/2017 | Tax Free Exchange..........ccocvvveverevencens | ovene 11,294,215 | ...... 11,274,762 | ....... 11,275,067 | ....... 11,275,067 305 |.....
80875A AL 5 |Scientific Games Corp Term Ln B-3 Nt 1.. | .. | 03/17/2017 | Tax Free Exchange. 041262017 | VaIOUS........cveveereireeiieieiesieseisesssssessnnns | evens 13,394,678 | ....... 13,379,894 | ....... 13,517,183 | ...... 13,380,479 585 |.....
80875A AL 5 |Scientific Games Corp Term LnB-3 Nt 1.. | .. | 03/17/2017 | Tax Free Exchange...........ccocoveurerencnnnns 04/18/2017 | Tax Free Exchange..........ccccvvevevevenenens | covereens 4,233,982 | ......... 4215978 | ......... 4,216,275 | ......... 4,216,275 297 | ...
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1.. 07/06/2017 | JP Morgan Securities LLC 12/29/2017 | Redemption ~ 100.0000.... ....18,045 18,184 18,045 18,045 (139)] .....
835788 AJ 2 |Sophia LP New Term Ln Nt 1 03/31/2017 | Tax Free Exchange 12/29/2017 | Redemption  100.0000.... 485,780 | ............ 484,164 | ............ 485,780 | ..ooovuees 485,780 | ..o | e 1,616 | .o
Sovos Compliance LLC Additional Term
84611@ AB 9 |Ln 08/31/2017 | Tax Free Exchange 12/29/2017 | Redemption  100.0000.... ....21,287 20,854 21,287 21,287 433 | ...
Sovos Compliance LLC New Additional
84611@ AC 7 |Term 08/04/2017 | Guggenheim Securities LLC..........cccc..... 12/29/2017 | Redemption ~ 100.0000 1,981 ..1,967 1,981 1,981 L0 [T DN 13 0 51
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Sovos Compliance LLC New Additional
84611@ AC 7 |[Term .. | 08/04/2017 | Tax Free EXChange...........ccvveevrniveinnnne 08/31/2017 | Tax Free EXchange........c.cocovevvvcivinenns | vevienns 4,218,070 | ......... 4,131,102 | ......... 4,132,266 | ......... 4,132,266 | ..oooervrerens | e 1164 | e | v 1,164 0 25,861 | ...... 3,976
87305Q@ CH 2 |TTXCoSrNt 3.600% 01/15/25............. .| 12/18/2017 | NW Insurance Co. of Florida............c....... 12/18/2017 | Basis Adjustment..............coccovevverrerienns 11,758 11,758 11,758 [ oo | cevveeesenieninns | e 0 0
88632N AH 3 |Tibco Software Inc Term Ln B Nt 1 01/18/2017 | Tax Free Exchange. 05/31/2017 | Redemption  100.0000. 73,102 74,344 74,344 0
88632N AH 3 |Tibco Software Inc Term Ln B Nt 1 ..|..] 01/18/2017 | Tax Free Exchange. 07/28/2017 | Tax Free Exchange. o [ 14,663,156 | ....... 14,418,327 | ....... 14,447,395 | ...... 14,447,395 | ..o 0
88632N AJ 9 |Tibco Software Inc New Term Ln B Nt 1... | .. | 07/28/2017 | Tax Free EXchange..........ccovvvevvieriernnnne 11/30/2017 | Redemption  100.0000.........ccoervrvrrvrres | worerrvrernns 73,688 72,603 73,688 73,688 0
89416F AP 2 |Travel Leaders Group LLC Term Ln Nt 1.. | .. | 09/06/2017 | Morgan Stanley & Co LLC. 12/29/2017 | Redemption ~ 100.0000 .7,500 .7,481 7,500 7,500 0 83
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 2.......... .. | 01/31/2017 | Tax Free Exchange. 03/27/2017 | Redemption ~ 100.0000...........covervvvenne | worrerrirrs 74,471 74,353 74,471 74,471 (V1 I 616 [ .o
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1. [ .. | 12/12/2017 [ VaNIOUS..........oceerverrrnrrierirerirseersrinnienes 12/29/2017 | Redemption ~ 100.0000...........coevvrrerers | wovrrrrrrnnee 77,001 77,438 77,001 (V18 I 476 | .o
90351H AB 4 |US Foods Inc Term Ln Nt 1 01/30/2017 | Barclays Capital Inc.... 02/17/2017 | Tax Free Exchange . 2,992,481 .3,011,184 .3,011,058 (V1N I 5,339
90351H AB 4 |US Foods Inc New Term Ln Nt 1. ..|..| 02/17/2017 | Tax Free Exchange. 09/29/2017 | Redemption ~ 100.0000..........ccovvverererens | correrrenens 144,201 | .........145117 | .. 144,201 | ............144,201 (916)] ..... 0| e 1,991
90351H AB 4 |US Foods Inc New Term Ln Nt 1.............. .| 02/17/2017 | Tax Free EXchange..........c.cooccneeeneernnien 12/01/2017 | Tax Free EXchange...........coccoveenervnrrncns | cvvee 18,986,482 | ....... 19,107,067 | ....... 19,093,942 | ....... 19,093,942 | ..coovviveiinins | e (13,125) | oocvercirriinne 0 {...576,623 | ..o
92826C AC 6 |VisalncSrNt 2.800% 12/14/22............ 12/18/2017 | Allied Hidgs DE...........ccocoverirerirnrirnriiininns 12/18/2017 | Basis Adjustment..............cccuverrerreernens | cevvrens 2,000,000 ..5,620 5,620 5,620 | ..ovocvereriicins [ e | e 0 0
Wells Fargo Home Eq Tr RMBS Ser
9497EN AE 3 |2005-3C 12/18/2017 | Allied Hidgs DE...........cocoverrerirnrirniriirinns 12/18/2017 | Basis Adjustment..............ccouverrerrecrnens | cervens 2,000,000 43,200 43,200 43,200 | ..o | e | e 0 0
Wells Fargo Comm Mtg Tr CMBS Ser
950000 AW 8 |2016-LC .| 12/18/2017 | Allied HIdgs DE..........ccoceevrvmirrerirerirnens 12/18/2017 | Basis Ajustment............cccoceevreverivcrirens | voreveii 700,000 ..3,678 3,678 3678 | s [ e | e 0 0
000000 00 O |Array Canada Inc Term Ln Nt 1... A 07/11/2017 | UBS Financial Services Inc. 12/29/2017 | Redemption ~ 100.0000.... ...21,429 21,214 21,429 21,429 214 | oo i1 | s [ e | eveeieieeen0 | 150 |
000000 00 O |BurgerKing Term Ln B3 Nt 2 A| 04/13/2017 | JP Morgan Securities LLC... 12/29/2017 | Redemption  100.0000.... revenernnn55,284 55,146 55,284 55,284 138 | .....
000000 00 O |BurgerKing TermLn B3 Nt 2................... A| 06/30/2017 | Tax Free EXchange............ccocuemeereerncens 12/29/2017 | Redemption ~ 100.0000..........cccoervmrene | crrerrerenas 216,023 215,960 216,023 216,023 B3 | oo | errnenineinnennB3 | | | e | o0 00003195 | 45
000000 00 O |BurgerKing TermLn B3 Nt1.. A | 02/17/2017 | Tax Free Exchange. 03/31/2017 | Redemption ~ 100.0000. 59,664 59,661 59,661 (3)].....
000000 00 O |BurgerKing Term Ln B3 Nt 1.. A| 02/17/2017 | Tax Free Exchange 06/30/2017 | Tax Free Exchange [ I 17,618,907 | ....... 17,613,438 | ....... 17,613,435 | ....... 17,613,435 () [ cereereremerne | ervrnerreenneenne(3) [ v [ [ o0 [l 77,050 | i,
009090 AB 7 |Air Canada LBASS EETC Ser 2015-1B.... [ A | 04/04/2017 | Citigroup. 09/15/2017 | Redemption ~ 100.0000..........cocrvervrreer | vorererrnes 163,736 | ccvvvvene 151,814 | oo 163,736 | wovvveene 153,736 | covveveercrinis | e 1,922 | .o e |0 ] 12,979 | 364
000000 00 O |Turkiye IS Bankasi AS Sr Nt D| 05/12/2017 | Direct 08/01/2017 | Direct 2,175,000 2,218,500 2,216,970 2,217,446 | oo | e (1,054) [ oo [ erverreenne(1,054) [ s e [ s (476)| ..........(476) | ......35,346 | ...... 7,252
02034# AA 0 [MISYS (Almonde Inc) Term Ln Nt 1 D| 06/15/2017 | Morgan Stanley & Co LLC.........cocrvrrnrenee 11/30/2017 | Redemption ~ 100.0000...........covvrerrurenee . ....33,333 33,271 33,333 33,333 63 |..... R o | 0 | 744
12504P AD 2 |Credit Bank of Moscow Sub Nt................. D| 03/29/2017 | Direct 12/06/2017 [ DIFECL......veverernerrrierierrieriesiseeseninnnes | cevvinens 1,325,000 | ......... 1,325,000 | ......... 1,243,804 | ......... 1,325,000 [ ..ocvomveeerienes | cevrneienineninnee | e (V1 [OUOURPUTOONRN UPPRRRIN VW (81,196) | ..... (81,196) | ......64,541 | ...ocvvvrrrnnee
40054F AA 5 | Grupo Kaltex SA de CV Secured Nt . | D| 04/06/2017 | Direct 05/22/2017 | Direct 825,000 687,075 825,000 [ ..ovveereerren | ceresereeersereens | e 0 ...(137,925) | ...(137,925) | ...
697660 AA 6 |Pampa Energia SA Sr Nt . 01/17/2017 | Direct 01/18/2017 | Direct 594,816 596,400 BIAB16 | ..o | cervverienienines | e 0
71642Q AB 3 |Petra Diamonds LLC 2nd Lien Nt............. D| 04/05/2017 | Direct 09/22/2017 | Direct 524,963 519,405 524,994 | .ooovvviiverrec | 3T s [ 31 | e | cerrvneinene | 20eeen(5,589) | c1vern(5,589) | .. 17,340 | oo
71647N AW 9 |Petrobras Global Finance Sr Nt................ D| 09/18/2017 | Direct 10/02/2017 | Direct. ..100,000 ....100,000 199,850 | oo 100,000 | eooueevererernnes [ eveernerienrnens [ o 0
87875Y AA 2 |Technoglass Inc SrNt 8.200% 01/31/22|D| 01/23/2017 | Direct 08/24/2017 | Direct . ..700,000 | ...........691,586 | .. ..727,150 692,367 £ SN ISR T81 | o | v
G6764# AA 0 |Omega Leasing Ltd SrNt Ser 9............... D| 04/12/2017 | Bank of America BISD Dealer................. 10/12/2017 | Redemption ~ 100.0000...........ccervrererrs | cervrens 1,052,632 | ......... 1,052,632 | ......... 1,052,632 | ......... 1,052,632 [ ..o | v | (V5 [FSUPUURPUPSUOYRN UPPUORPOPPOREY IUSPPOOPPORRPOURORN ESOPPORPPORRROO | I INOUPPO X' S ISR
P19189 AC 6 |Camposol SA 1stLien 10.500% 07/15/21|D | 02/16/2017 | Direct 09/06/2017 [ DIFECE......coucvveeveereerirereereseesseissrienies | ceevierienes 10,000 10,450 10,950 10,388 562 562 | ... 680 | ..cooonne 108
P2253T JK 6 |Cemex SAB DE CV 1stLien Nt............... D| 09/07/2017 | Direct 10/30/2017 | Direct, . 1,475,000 | ......... 1,698,094 | ......... 1,671,688 | ......... 1,692,189 | ..ovvvvevcrrreens [ ereerrene(5,905) | oo [ evvreenenne(5,905) [ ovvvevvvviins [ | o (20,502) | ..... (20,502) | ..... 61,812 |..... 46,043
P4833J AA 4 | Geopark Latin Amer Chile 1st Lien Nt....... D| 03/08/2017 | Direct 09/21/2017 [ Call  100.0000......cccrmerireereererarereeens . 525,000 532,875 525,000 531,611 N . e | [ I (6,611)] ....... (6,611)]...... 29,969 | ... 3,500
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... itttk bbbt nnss | cion 308,823,924 | ..... 285,461,177 | ... 285,512,780 | ... 285,515,414 | coooovvvicnnnnn 0 | o 54,282 | .oovonn. 49 | .. 54,233 | oo (U] I 0 [ (2,633)] ....... (2,633) | 4,326,486 |...183,204
8399998. TOHBI = BOMAS ettt fEk Rt | eeen 335,455,552 | ... 306,163,160 | ..... 306,171,723 | ..... 306,082,388 | ....cooonnnnnad 0] (80,726) | ...ovvvrens 49 | (80,775) | cvorvvennnes 0 [ s 0] . 89,336 | ...... 89,336 | 4,824,467 |...272,075
Common Stocks - Industrial and Miscellaneous
51509F 10 5 |Lands'End Inc Com.......ccccovvrvmrrrerernens 09/29/2017 | Direct 09/29/2017 | TIM Capital 6,358.000 83,608 84,678 83,608 | ... [ e [ e 0 [ coveeerenene [ e | s 1,070 | ........ 1,070 | [ v
066800 95 4 |Banro Corporation Com (CAD).........c....... 04/15/2017 | Taxable Exchange..........cccvevevenierernninns 05/31/2017 | Tax Free Exchange..........ccovevevvvercrninns | v 992,072.000 | ..c.vveeee 124,353 | .o 124,353 | ............ 124,353 | oo | e | e 0 0
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS........c.ciee ottt 207,961 209,031 207,961 0 0 | i 0 0 0 0] e 1,070 | ........ 1,070 | oo 0] i 0
Common Stocks - Parent, Subsidiaries and Affiliates
92624# 109 | Victoria National Ins GO COM......oocere |..T 09128/2017 [ Victoria Fire & Cas. Affiliate..........cooce [ 09/28/2017 [ Basis AIUSIMENt.....croorcrsressrese [....1,000.000 | ... 1,081,005 | ....... 1,081,005 | ....... 1,081,005 | oo | 0 . 0
9199999, Total - Common Stocks - Parent, SUbSIJIANES @NG AFfIIBIES. ... ...cooveiiiiiieieieie ettt ettt ettt es et s et b st sases bbb st essessessnsessessesensesssnsessnsensesnns | avsesiess 1,081,005 | ......... 1,081,005 | ......... 1,081,005 | ................. (O (| I 0 0 0 0 0 0 0 0
Common Stocks - Mutual Funds
63867V 24 2 | Nationwide Alt Alloc Fund Cl Ins Sv(Seed |.. | 06/09/2017 [ Direct [ 08/11/2017 [ Direct | 3.160 30 31 I 0 1 1
9299999. Total - CommOon StockS - MUIUAI FUNGS. ..ot ottt 30 31 30 0 0 | i 0 0 0 0 1 1 0 0
9799998. TOBI = COMMON SEOCKS. . ... rveeseerreessseesesssseessess s asss it eeteseees et f L8R EE LR £kttt st | cisisai 1,288,996 | ......... 1,290,067 | ... 1,288,996 0 0 [ 1,071 | e 1,071 | o 0 | 0
9899999. Total - Preferred and Common Stocks............ 00O OO0 OO0 OO0 OO0 PO OPOOO OO0 POPO P PPOOT P OPPP PP RPROPPPPOPPPPPPPPU IFVHPPROOR 1,288,996 | ......... 1,290,067 | ......... 1,288,996 0 0 0| oo 1,071 | oo 1,071 | o [ I 0
9999999. Total - Bonds, Preferred and COMMON SOCKS..............criiriuiiis  orereitsentireesseeeesssssseseesseeeesesss e sess e sess skt | erees 307,452,156 | ..... 307,461,790 | ..... 307,371,384 | ..o | e (80,726) | oo 49 | (80,775) | .oooovvn. (O 0]... 90,407 | ..... 90,407 |.4,824,467 |..272,075




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
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 - U.S. Property and Casualty Insurer

04855@ 10 6 |Allied Insurance Company of America 27-0114983...... 2ciB1 NO 14,367,389 | ..o | e 15,000.000

226104 10 2 | Crestbrook Insurance CoMPany...........cooeeereeeerereereeneeneeennenes 68-0066866...... 2ciB1 NO 86,795,165 | ...cvvveeeeeirereerereeinenees | e 90,000.000

635264 10 4 |National Casualty Co..........ccocuuerurreriernieinerieeieeiseiseeisseessieees 38-0865250...... 2ciB1 NO 140,773,810 | covorerieineicieeieeieens ...100.000

63861* 11 4 | Nationwide Agribusiness INS. CO.........cccurvuermerireereesneieriessesesseesessssssensenes 42-1015537...... 2ciB1 NO 191,633,032 5,690.000

63863* 10 4 |Nationwide General Ins. Co..........ccccceuuvuuee 31-4425763...... 2ciB1 NO 21,305,708 | ..oovoeiiriieiininniseiien | e 20,000.000

63864@ 10 1 |Nationwide Property & Casualty Ins. Co 31-0970750...... 2ciB1 NO 39,663,146 | ...cvovveveeeircrerereerenees | e 60,000.000

63865@ 10 0 |Nationwide INAEMNItY CO......ovuivuivriieiireieiseee s 31-1399201...... 2ciB1 NO [ oo | e 1,013,179,696 | ...voovvrrieirererierineiins | e 28,000.000

63870@ 10 3 |Nationwide Ins. Co. of Florida 31-1613686...... 2ciB1 NO 19,576,835 | .covveerecriereneerenisninens | oeeerenissineni 10,000.000

63871@ 10 2 | Nationwide ASSUraNCe COMPANY...........cccovuereeireinrerireireeeesseieisssesseseesssessesseeeees 95-0639970...... 2ciB1 NO 64,955,893 | ..oooviciieeeeeeeeeeeneen | e 1,750.000

63872 10 3 |Nationwide Affinity Ins. CO. Of AMEIICA. .........cvvuveeireerierirereeeieiere e 48-0470690...... 2ciB1 NO 12,016,062 ..500,000.000

81049* 10 3 | Scottsdale Insurance COMPANY...........ccccviueieeirererreireiriniieiseieiesseee s 31-1024978...... 2ciB1 NO T37,011,190 [ oo [ e 30,136.000

81052# 10 3 | Scottsdale Indemnity Ins. Co 31-1117969...... 2ciB1 NO 39,661,026 | ....ooovrvrricriirinriciienis | e 58,334.000

92624# 10 9 | Victoria National INSUFANCE CO........uiiuuiiriisiiissiisiessessseissssssssssess s ses sttt 34-1842604...... 2ciB1 NO | i [ e 3,598,243 | .o | i 1,000.000
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer. 0 2,384,537,195 0 XXX
Common Stocks - U.S. Life Insurer

412828 10 5 |Harleysville Life Insurance. 23-1580983...... 2ciB1 NO 46,671,186 ..306,000.000 ..o 100.0
1299999. Total - Common Stocks - U.S. Life Insurer. 0 46,671,186 | ..covcverrccreeceeead 0 XXX XXX
Common Stocks - Non-Insurer Which Controls Insurer

01922# 10 9 |Allied Holdings (Del ) I— 46-4628790...... 2¢iB2 YES 255,188,917 | ..ovvrrririnna 917,587,994

63862@ 10 3 |Nationwide Corporation.................. 31-4416546...... 2ciB3 YES 177,450,907 5,250,198,511

87267* 10 5 | THI Holdings Delaware, INC..........ccccuiniiiiiiniisnisniisiisnissi s 52-2031677...... 2¢ciB2 NO 167,968,674
1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer. 432,639,824 | ......co...c. 6,335,755,179
C Stocks - Other Affiliates

02738# 10 1 | American Marine Underwriter: .159-1031596...... 2ciB2 NO - v | = 20.000 100.0

45789* 10 2 |Insurance Intermediaries, Inc..........c.cccvucece.e. 31-0871532...... 2ciB2 NO | o | e 6,498,633 6,498,633

54228* 10 3 |Lone Star General Agency.............. 74-1395229...... 2ciB2 NO | o | e 8,194,368 | ....... 8,194,368

63861@ 10 4 |Nationwide Cash Management Co. .131-1036287...... 2ciB2 NO (904,953)

682204 10 7 | On Your Side Nationwide Ins. AGENCY, INC......iveivriiiiriiiiiierssissisesisss s snnssees 47-1923444...... 2ciB3 NO | oo | e, 1,251,964
1799999. Total - CommON Stocks = Other AffIlIAEES. ... .cvuuiriuirsieri et 0 15,040,012 ..15,040,012 XXX XXX
1899999. Total - Common Stocks, 432,639,824 .8,782,003,572 ..15,040,012 XXX XXX
1999999. Total - Preferred and Common Stock.............cvvvevercerneeenrinnes 432,639,824 .8,782,003,572 ..15,040,012 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: $.....10,678,390,570.

2. Total amount of intangible assets nonadmitted $..... - .
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 2

1 2 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.........cooerneninsceeiscs s INGHIONWIAE COMPOTAHON. ...ttt sttt sttt esem et ee s et ses et e e ses e e s e et sesee e e e setens e et ensenseb et sntessesesansessesas | nesssessessnsansessessessnsansessnssnsessesnssnsanies | seesseecs 476,200.000 95.2
0199999, Total Preferred SIOCk e e eeE L LR E LR L8R E bbbt | eereenb ettt 0 XXX XXX
Common Stocks
019220 10 2 |Allied Group, INC......cevvrrverienec Allied HOIAINGS (DEIAWAIE)..........vvuvirrieaiiiiiisiiiii bbb | chnibassbiss e 850.000
412824 10 4 | HarleysVille GrOUD INC......cuvuiuieriiririeiciece ettt eeen Allied Holdings (Delaware)...........c.ccn... 255,188,917 100.000
Nationwide Financial Services, Inc Nationwide Corporation... 177,450,907 | oooovoreeieeeeeeeee e 95.240
Nationwide Global Holdings, Inc. INGtONWIAE COMPOTAHON. ... ceeeiacerceeseesee ettt es sttt s bt ee e ee s b et ensesnsennss | sesesseensenssssnsesesansessenneen 0.952
NWD Investment Management INC...........covreiriineirerniinsiesseseesesieen INGLIONWIAE COMPOTALION. .....veeeuesrrsieiseisti et | enbnt bbbt esinens | anisenes 913,113.500
81052@ 10 5 |Scottsdale Surplus Lines Insurance Co.................... Scottsdale InSurance CoOMPANY...........curerirerreriereeereeseisesereereissseeersesssseseeeeas 10,000.000
95831# 10 1 |Western Heritage Insurance Co........ Scottsdale Insurance COMPaNY..........c.oviwririiniiiciierinsieeseseeeas 4,776,076.000
92555@ 10 4 | VEEriNArY PEEINSUIANCE. .. .....vuierieereieeitieieee ittt s bbbt SCOttSAAIE INSUTANCE COMPANY........vrivuiirreiarereieeseesettieesetseeseesees s es e es s s e es s es et b bt s s s s b st saes et sssansesanes | wbastessessstssassessesantessessetnssansenesantennens | tresssensnns 6,935,387.000
35644@ 10 6 |Freedom Specialty Insurance Co. Scottsdale InSUrance ComMPaNY...........ccovueveeeierieieieesiieiee s seeeses 292,000.000
Titan Indemnity Co. THI Holdings Delaware, INC...........couueireriuriereeicinieieeseeeisesese s 4,319,951.000
Victoria Fire & Casualty Company THI HOIAINGS DEIAWATE, INC......covereeiiieeirciie ittt ettt ettt s st st s s s s st esnsnsesaens | suessessnsassessessssssessesnsenee 1,500.000
Titan Auto Insurance of New Mexico, Inc THI Holdings Delaware, INC........c..covuuirerivriereeicinieiressiee s 1,000.000
Titan INSUIANCE SEIVICES, INC..........cvvveieieeiicieteeeeeeeeeeete ettt ettt n et esen et esennsetessansesenseesesesansesanneesn THI Holdings Delaware, INC..........ccoiiiiieiiicieese e 1.000

0299999. Total - Common Stock

432,639,824

XXX

0399999. Total - Preferred and Common Stock

432,639,824

XXX
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

Showing all SHORT-TERM INVESTMENTS Ow
5 6 7

SCHEDULE DA - PART 1

ned December 31 of Current Year

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
r Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
Other Short-Term Invested Assets
Nationwide Mutual Ins Co NAMC Repurchase...............cc.ooeeeeereeemeeeennns | covermnenes | o0 1212312017, | oot 12/23/2018. | .......... 50,664,028 50,664,028 | ........ 50,664,028 | ..... 3,439,938 | ... | e 4279 |.... 3.387 | MAT... | oo [ e
Nationwide Cash Mgmt Partn.........ccocovieriiniiniinsisssisssississssssessesssss | eosseenes . [ 12/29/2017. | Various 12/29/2018. | ........ 878,409,447 | ....ovvivviiniinns [ | e | | 878,409,447 | ....... 878,409,447 e 1.193 |..... 0.426 |MON.. | ...... 107,694
9099999. Total - Other Short-Term Invested ASSEtS...........ccooriiiriiiiriiisiisiri s 929,073,475 0 0 0 0 .929,073,475 ,439,938 XXX XXX XXX | e 107,694
9199999, Total - ShOrt-TEIM INVESIMENES..........cvvririviciriirciieisei ettt ees ebiesseee b s e bbb bbbttt en s saaniens | cennirn 929,073,475 0 0 0 0 | XXX | 929,073,475 | ... 3,439,938 XXX XXX XXX ] ... 107,694
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

Swaps - Hedging Effective - Interest Rate

Pay Fixed Receive Floating Interest Surplus Note Liability -- Mutual

Rate Swap Surplus Note FN 13K.. | Interest....... Deutsche Bank AG.......... TLTWFZYICNSX8D621K86.... | 07/18/2012. | 12/15/2024. | ............... ..400,000,000 |USD LIBOR 3M (4.566) | .......cccvewrernce | evnrirniiraniranians ...(4,131,009) | .... ...1,811,923 .5,276,985 |......cco..c. 100/100.....

0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0...(4,131,009)] .... ....1,811,923 0 0 0 0 ,276,985 XXX XXX

Swaps - Hedging Effective - Foreign

Pay Fixed EUR Receive Fixed USD

Currency Swap AFS Bond -- G6093#ABO............... D1 Currency.... | Barclays Bank PLC......... G5GSEF7VJP5I70UKS573.... | 06/29/2017. | 07/19/2024. | .......cooveevs | enve 9,140,800 | 3.255 USD (1.17 EUR) 83,325 (463,200) | ..... | -.... (612,248) | ..o | e (463,200) | ..ovoorverriiens [ e | e 117,001 | oo 100/100.....

Pay Fixed EUR Receive Fixed USD

Currency Swap AFS Bond -- G6093#AA2............... D1.... Currency.... | Barclays Bank PLC......... G5GSEF7VJP5I70UK5573..... | 06/29/2017. | 07/19/2023. | ......ccovvve [orees 7,998,200 | 3.106 USD (0.98 EUR) [ ....couvveuerenuireee [eonrenninniranirnnes | cornnnenas 74731 | o (405,300) | ..... | ..... (523,238) | ...ocverinirianns | e (405,300) | ..oooveerererran | eerververvenns | e 94,218 [, 100/100.....

0879999. Total-Swaps-Hedging Effective-Foreign EXChanGe..........ovurvovosiierisieies e 0 0 . 158,056 | ... ..(868,500) [XXX| ..(1,135487) | ..oooveereennn0 | o (868,500)  .... XXX XXX

0909999. Total-Swaps-Hedging Effective 0 0]...(3972,953)] ... ..(868,500) [XXX]....... 676,436 | ..o 0 [ oo (868,500) | ... XXX XXX

Swaps - Hedging Other - Interest Rate

Pay Fixed Receive Floating Interest Morgan Stanley Capital USD LIBOR 3M

Rate Swap Bond Portfolio Hedge..............ccc..... D1.... Interest....... Services 17331LVCZKQKXSET7XV54..... | 02/124/2010. | 02/26/2020. | ............... ..150,000,000 (A7) [ DO ..(3,869,141) | .......... (5,309,517) | ..... .(5,309,517) | ....4,182,292 | ....covvovvvvnns [ [ [ 1,101,291 | oo 001

Pay Fixed Receive Floating Interest USD LIBOR 3M

Rate Swap Bond Portfolio Hedge...................... D1..... Interest....... Deutsche Bank AG.......... TLTWFZYICNSX8D621K86.... | 07/29/2010. | 08/03/2020. |............... ..200,000,000 (3.0042)| ..o | e ...(3,611,639) | .......... (4,372,770) | ..... (4,372,770) [ ....4,023,497 | ..o | v [ e [ 1,609,901 |...ccoouuuvn. 001...eee.

Pay Fixed Receive Floating Interest Morgan Stanley Capital

Rate Swap Bond Portfolio Hedge.............cccc.uu.. D1.... Interest....... Services 17331LVCZKQKXSET7XV54..... | 12/08/2009. | 12/10/2019. | ............... ..190,000,000 |USD LIBOR 3M (3.516) [ ....couvvereveciinns [ ..(4,395,458) | .......... (5,265,416 | ..... ..(5,265,416) | ....4,820,358 | ......ccoevvuries [ [ [ 1,324,038 |....ccooevnnae 001

Pay Fixed Receive Floating Interest

Rate Swap Bond Portfolio Hedge.... Interest....... Bank of America Corp..... B4TYDEB6GKMZO031MB27. | 12/08/2009. | 12/10/2019. |.... . ..270,000,000 | USD LIBOR 3M (3.53). ... ...(6,283,977)| ..........(7,554,077) | ..... .(7,554,077) [ ...6,886,771 | ...coorvvrvenins | v [ e [ 1,881,527 | ...

Pay Fixed Receive Floating Interest USD LIBOR 3M

Rate Swap Bond Portfolio Hedge..............cc...... D1 Interest....... UBS AG......ccooovvirini BFM8T61CT2L1QCEMIKSO0.... | 01/27/2010. | 01/29/2020. | ............... ..200,000,000 [T 73] SOOI DOV IO (5,058,431) | .......... (6,720,056) | ..... ..(6,720,056) | ....5,492,401 | ....ooovvrererrns | verrirmrniieninns | eerireerinenins [ 1,442,031 | i 001

0919999. Total-Swaps-Hedging Other-Interest Rate 0 0] ..(23,218,647)| ........ (29,221,837) [XXX].(29,221,837) | ..25,405,319 0 0 0 [... 7,358,787 XXX XXX

0969999. Total-Swaps-Hedging Other. 0 0 [.(23218,647)] ........ (29,221,837) [XXX] .(29,221,837) | ..25,405,319 0 0 0]....7,.358,787 XXX XXX

1159999. Total-Swaps-Interest Rate 0 0 [ ..(27,349,655) | ........ (29,221,837) [XXX].(27,409,914) | ..25,405,319 0 0 0 ...12,635,773 XXX XXX

1179999. Total-Swaps-Foreign Exchange. 0 0 [ 158,056 | ... (868,500) XXX ..(1,135,487) | .....ccccoeeeuc 0]... (868,500) | ...ovvuuienane () 0 ... 211,219 XXX XXX

1209999. Total-Swaps. 0 0 [..(27,191,599)] ........(30,090,337) |XXX] .(28,545,401) | ..25,405,319 (868,500) 0 0 |...12,846,992 XXX XXX

Forwards - Hedging Other

Currency Forward - Pay EUR Receive Goldman Sachs

Private Equity FX Exposure............ BA1.... Currency.... | International Ltd W22LROWP2IHZNBB6K528.. | 02/03/2016. | 02/05/2018. | ............... ....56,435,000 | 1.1287 USD/EUR........ (3,706,133) | ..... ..(3,706,133) | ..(6,345,124) 88,618 008.

12229999. Total-Forwards-Hedging Other. 0 0 0 (3,706,133) [XXX| ..(3,706,133) | ..(6,345,124) 0 0 0 XXX XXX

1269999. Total-Forward 0 0 0 (3,706,133) [XXX| ..(3,706,133) | ..(6,345,124) 0 0 0 XXX XXX

1399999. Total-Hedging Effective 0 0[...(3972,953)] .....cccc. (868,500) |XXX| ....... 676,436 0 (868,500) 0 0 XXX XXX

1409999. Total-Hedging Other 0 0[.(23218,647)] ........ (32,927,970) [XXX].(32,927,970) | ..19,060,195 0 0 0 XXX XXX

1449999. TOTAL 0 0 [.(27,191,599)] ........ (33,796,470) [XXX] .(32,251,533) | ..19,060,195 (868,500) 0 0 ...12,935,610 XXX XXX
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Hedge
Cumulative Prior|  Current Year C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| Type(s) of Date of Year(s) Initial Initial Cost of [ 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 Strike Price, Rate of Index | Cost of Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Descripti Income G or Replicated Identifier (a) or Central Clearinghouse Date irati Contracts Amount Received (Paid) (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) BJA.CV. Accretion Hedged Items Exposure Entity end (b)
(a) Code Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© | [N |o (o |& [w [N (=

HEDGES THE CURRENCY RISK OF A LIABILITY
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE 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 | (Amortization) | 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)
Swaps - Hedging Other - Interest Rate
Pay Fixed USD Receive Float USD Merrill Lynch USD LIBOR
Interest Rate Swap Bond Portfolio Hedge. . | Interest... | Capital Services ~ GDWTXX03601TB7DW3U| 11/13/2007. | 07/15/2017. | 07/15/2017. | Maturity.... ...8,650,000 | 3M (0.28906) ....(183,724) | ... ....184,020 001
0919999. Total-Swaps-Hedging Other-Interest Rate. 0 0 0 ...(183,724) 0 KX ......184,020 0 0 0 0 0 XXX
0969999. Total-Swaps-Hedging Other. 0 0 0 | n(183,724) | v 0 KX ......184,020 0 0 0 0 0 XXX
1159999. Total-Swaps-Interest Rate 0 0 0 | .oe(183,724) [ o) 0 XX) ......184,020 0 0 0 0 0 XXX
1209999. Total-Swap: 0 0 0 (183,724) | ) 0 KX ......184,020 0 0 0 0 0 XXX
1409999. Total-Hedging Other. 0 0 0] ....(183,724) X) .....184,020 0 0 0 0 0 XXX
1449999. TOTAL 0 0 0 ...(183,724) X ......184,020 0 0 0 0 0 XXX

(@) Code

Description of Hedged Risk(s)

Rebalances portfolio duration

Manages cash flow risk

Hedges the equity risk of a liability

Hedges the interest rate risk of an asset

Hedges the interest rate risk of a liability

Hedges the credit risk of an asset

Asset replication

Hedges the currency risk of an asset

© [ |~ o [0 [~ [ |~

Hedges the currency risk of a liability




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule / Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Number of Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
[Ticker Symbo|  Contracts Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price|  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
WNHS...... 250 25,000,000 | US Treasury Ultra Bond Futures..... Bond Portfolio Duration............ N/A......... Interest Rate.. | 03/15/2018. | CBT........ccccovvrmvennns 549300EX04Q2QBFQTQ27 12/15/2017. | .......... 166.6357 | .......... 167.6563 | ....... 109,375 255,144 255144 | ....... 434,535 | ... 004 |.......... 1,000
0
0
12829999, TOtal-LONG FUIUIES-HEAGING OHET.........eiieesieiiieeiiseiies s tsisss s eises s tsise | eeessseessss s s R4 £EE 1R £ LR E LR | crienas 109,375 0 0 0 0 255,144 255144 | ....... 434,535 XXX XXX
1329999, TOIAI-LONG FUIUES........ ettt bt eassees s s s a8 s R 8088080808808 8408808808840 8108840084088 400814 £L0EEEeEEE RS EE LR E 8RS80 E 808 E 08080880ttt | casini 109,375 0 0 0 0 255,144 255144 | ....... 434,535 XXX XXX
Short Futures
Hedging Other
BPHS....... .. 50 | o 4,225,452 | Futures - British Pounds Futures..... Private Equity FX Exposure..... N/A......... Currency........ 03/15/2018. | CME........cooovvvrvren SNZ20JLFK8MNNCLQOFJ 12/15/2017. | .......... 135.2145 | ......... 135.5700 |........ (24,375) [ oo [ erreereerieneenes [ v | e | e (11,111 | e (11,111) ] ...... 121,482 |............ 003 | ..o 625
ECHS....... | oo 500 | ... 74,213,987 | Euro Currency Futures Futures....... Private Equity FX Exposure..... N/A......... Currency........ 03/15/2018. | CME........coovvvvvrn SNZ20JLFK8MNNCLQOF{ 12/15/2017. | .............. 11874 | 1.2076 |...... (425,000) ...(1,257,888) | ...(1,257,888) | ....1,417,294 | ... 003 ]....... 125,000
FVHS..cooo. | o 172 | s 17,200,000 |US CBT 5 YR TN FUTURE Futures | Bond Portfolio Duration............ N/A......... Interest Rate.. | 03/15/2018. | CBT........ccccoorvuuennns 549300EX04Q2QBFQTQ27 12/15/2017. | .......... 116.6614 | ......... 116.1641 | ........ (16,125) 85,542 85,542 298,960 004 |......... 1,000
US CBT 10 YR TN FUTURE
TYHS........ | oo 6,700 | ........ 670,000,000 |Futures Bond Portfolio Duration............ N/A......... Interest Rate.. | 03/15/2018. 549300EX04Q2QBFQTQ27 12/15/2017. | .......... 1248167 | ......... 124.0469 |...(1,360,938) ....5,168,070 |....5,158,070 |..11,645,527
USHS....... 21,900 | ... 190,000,000 |US Treasury 30 YR Future Futures. | Bond Portfolio Duration.... N/A......... Interest Rate.. | 03/15/2018. ... 549300EX04Q2QBFQTQ27 12/15/2017. | ..........153.1300 | ..........153.0000 |...... (534,375) [ cvvovuvrvererennes | cevvirnneeniirnnens | sveerssnnessinnnes | vevvessiseseeniinns | coneees 247,005 | ....... 247,005 |....3,302,463
XYHS...... 3,108 | 315,800,000 | US Treasury Ultra Bond Futures..... Bond Portfolio Duration.... N/A......... Interest Rate.. | 03/15/2018. . 549300EX04Q2QBFQTQ27 12/15/2017.] .........134.0350 | ..........133.5625 |...... (888,188) ...1,492,159 |...1,492,159 | ....5,489,041 . .
13429999. Total-Short Futures-Hedging Other. ...(3,249,000) 0 0 0 0 |...5713,778 |...5,713,778 | ..22,274,767 XXX XXX
1389999. Total-Short Futures ...(3,249,000) 0 0 0 0 |...5713,778 |...5,713,778 | ..22,274,767 XXX XXX
1409999. Total-Hedging Other. ...(3,139,625) 0 0 0 0 ]...5,968,922 |...5,968,922 |..22,709,302 XXX XXX
1449999. TOTAL ...(3,139,625) 0 0 0 0 ]...5,968,922 |...5,968,922 |..22,709,302 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
Goldman Sachs ....6,306,238 |...(6,306,238) | ..
Total Net Cash Deposits. ...6,306,238 | ...(6,306,238) | ..

(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

HEDGES THE EQUITY RISK OF AN ASSET
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE 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 11 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
Hedging Other
S&P 500 Mini Futures Contract
ESHT....... | ccoouid 2,910 |......324,683,250 | Futures Equity EXposure.........c..ccccveineieninne N/A....cccc.... Equity / Index... | 03/15/2017. | CME............ccccoceuc SNZ20JLFK8MNNCLQOF{12/15/2016] .......2,231.5000 |03/15/2017] ...... 2,358.8490 [Sale........ccocvuverrie | v 18,629,273 | ......... 18,629,273 005 50
S&P 500 Mini Futures Contract
ESM7...co.. | veees 1,901 |......224,427,308 | Futures Equity EXpOSUre..........cccovevvernirniiine N/A....ccce Equity / Index... | 06/15/2017. | CME.........cc.cc.... SNZ20JLFK8MNNCLQOF{03/15/2017| .......2,361.1500 |06/15/2017] ....... 2,421.9867 |Sale. 5,782,531 5,782,531 005 50
S&P 500 Mini Futures Contract
ESU7...cco. | v 1,567 |......190,269,058 |Futures Equity EXposure.........c..ccccoveinninninae N/A............ Equity / Index... | 09/15/2017. | CME............cccc..... SNZ20JLFK8MNNCLQOF{06/15/2017] .......2,428.4500 |09/15/2017] ....... 2,466.5783 |Sale. 2,987,353 2,987,353 005 50
MSCI Emerginig Markets Index
....... 11,775,920 | Futures Equity EXpoSUre............ccccuvevverniiine Equity / Index... | 03/15/2017. 5493004R83R1LVX2IL36.. | 12/15/2016] .........878.8000 |03/15/2017 937.5911 | Sale 787,801 787,801 005 50
......219,160,030 | MSCI EAFE Mini Index Futures.......... Equity EXpOSUTe.......oovecrinriiciias Equity / Index... | 03/15/2017. 5493004R83R1LVX2IL36.. | 12/15/2016] .......1,681.3198 |03/15/2017| ....... 1,747.2277 | Sale. 8,591,099 8,591,099 005 50
......222,513,040 | MSCI EAFE Mini Index Futures.......... | Equity Exposure. Equity / Index... | 06/15/2017. .... 5493004R83R1LVX2IL36.. [03/15/2017| .......1,729.6000 |06/15/2017| ....... 1,891.5006 | Sale. 20,828,506 20,828,506 005 50
......190,640,270 | MSCI EAFE Mini Index Futures.......... | Equity Exposure. Equity / Index... | 09/15/2017. .... 5493004R83R1LVX2IL36.. |06/15/2017| .......1,905.4500 |09/15/2017| ....... 1,949.6590 |Sale......ccoocouveeens | vovieeiens 4423114 | ... 4,423,114 005 50
US Treasury 30 YR Future Futures.... | Bond Portfolio Duration.. Interest Rate.... | 06/15/2017. ... 549300EX04Q2QBFQTQ2703/15/2017] .......... 153.6875 |06/15/2017] .......... 153.7756 | Sale. 1,674 1,674 004 1,000
US Treasury 30 YR Future Futures.... [Bond Portfolio Duration.. Interest Rate.... | 09/15/2017. . 549300EX04Q2QBFQTQ27106/15/2017| .......... 156.2500 [09/15/2017] .......... 156.3069 | Sale. 1,081 1,081 004 1,000
....... 25,000,000 | US Treasury Ultra Bond Futures......... | Bond Portfolio Duration Interest Rate.... | 03/15/2017. 549300EX04Q2QBFQTQ27 12/15/2016] .........161.7031 {03/15/2017] ..........160.9630 | Sale. (185,024) (185,024) 004 1,000
....... 25,000,000 |US Treasury Ultra Bond Futures......... | Bond Portfolio Duration.. Interest Rate.... | 06/15/2017. ... 549300EX04Q2QBFQTQ2703/15/2017 ..........159.8594 [06/15/2017| ..........164.0255 | Sale.. .1,041,539 ....1,041,539 004 1,000
....... 25,000,000 | US Treasury Ultra Bond Futures......... | Bond Portfolio Duration.. Interest Rate.... | 09/15/2017. . 549300EX04Q2QBFQTQ2706/15/2017] ..........163.0156 |09/15/2017] ..........168.5255 | Sale.. 1,377,476 004 1,000
......... 1,200,000 |US Treasury Ultra Bond Futures......... | Bond Portfolio Duration Interest Rate.... | 06/15/2017. 549300EX04Q2QBFQTQ2703/15/2017| ..........135.7813 [06/15/2017] ..........135.8695 | Sale. 1,059 004 1,000
S&P 500 Mini Futures Contract
.....1567,556,813 | Futures Equity Exposure Equity / Index... | 12/15/2017. . SNZ20JLFK8MNNCLQOF{09/15/2017] .......2,463.7500 |12/15/2017 2,530.1088 | Sale.......coerreeris | crrrrrren 4243643 | ........... 4,243,643 005 50
..168,027,235 | MSCI EAFE Mini Index Futures.......... | Equity Exposure. . | Equity / Index... | 12/15/2017. 5493004R83R1LVX2IL36.. |09/15/2017 .......1,949.7500 (12/15/2017| .......1,983.4932 | Sale. 2,734,887 2,734,887 005 50
<vee..1,900,000 [US CBT 10 YR TN FUTURE Futures. |Bond Portfolio Duration.. Interest Rate.... | 12/15/2017. ... 549300EX04Q2QBFQTQ2709/15/2017] .......... 125.0752 |12/15/2017] .......... 125.0883 | Sale. 249 249 004 1,000
.......25,100,000 |US Treasury Ultra Bond Futures......... | Bond Portfolio Duration.. Interest Rate.... | 12/15/2017. ... 549300EX04Q2QBFQTQ2709/15/2017] .......... 167.5521 [12/15/2017] ......... 167.5004 |Sale. (12,967) (12,967) 004 1,000
3].......300,000 | US Treasury Ultra Bond Futures......... | Bond Portfolio Duration.. Interest Rate.... | 12/15/2017. . 549300EX04Q2QBFQTQ2709/15/2017] .......... 134.2656 |12/15/2017] .......... 134.2445 | Sale (63) 004 1,000
Lo 0to I V(U (1o (o 10T« T {5 OO OO T oo OO OO OO OP PP PP PP PPOPPPURSRTORPORPOPOR PSTRTPRDY & I tc 1 | PSRN 71,133,230 0 XXX XXX
1320999, TOIAI-LONG FUIUIES. ...ttt ettt ettt ettt sttt et h s e s s s st e s s e sk es s s e s e et ed e sedesseseesesessesessesesse  o4oesetossessssesassehessesoeseheesehedsehed et eesehes b ed e hes e s ed e b oL eh et e b s e b et oA es oA eh e A edeese s e sedeeheheesetee s et eesesensetes | o4iesetesessnsesseseseesesensesens et ensesensesen et ensesensesensesensesensssensnsensnsensnsennsennsensnsensnsensnsensnses | soeensn ] |y 19G;2Q0 | cussreras 71,133,230 0 XXX XXX
Short Futures
Hedging Other
Futures - British Pounds Futures........ Private Equity FX Exposure. Currency.......... 03/15/2017. SNZ20JLFK8MNNCLQOF{12/15/2016] .......... 126.1700 {03/15/2017] .......... 121.5079 320,516 320,516 003 625
Futures - British Pounds Futures........ Private Equity FX Exposure.... Currency.. 06/15/2017. . SNZ20JLFK8MNNCLQOF]03/15/2017| .......... 121.7700 |06/15/2017| .......... 129.4111 (334,297) (334,297) 003 625
Futures - British Pounds Futures. Private Equity FX Exposure. . | Currency.. 09/15/2017. SNZ20JLFK8MNNCLQOF{06/15/2017 | . .129.7600 |09/15/2017] .......... 131.2274 (64,200) (64,200) 003 625
Euro Currency Futures Futures. Private Equity FX Exposure.... Currency.. 03/15/2017. ... SNZ20JLFK8MNNCLQOF{12/15/2016| .............. 1.0661 |03/15/2017 1.0576 566,029 566,029
Euro Currency Futures Futures Private Equity FX Exposure.... Currency.. 06/15/2017. .... SNZ20JLFK8MNNCLQOF]03/15/2017 .1.0624 (06/15/2017 1.1241 ...(4,087,251) | ...
Euro Currency Futures Futures Private Equity FX Exposure.... Currency.. 09/15/2017. ... SNZ20JLFK8MNNCLQOF{06/15/2017 .1.1294 (09/15/2017 1.1996 (4,648,521)] ...
US CBT 5 YR TN FUTURE Futures... [Bond Portfolio Duration.. Interest Rate.... | 03/15/2017. . 549300EX04Q2QBFQTQ2712/15/2016 .......... 118.0625 |03/15/2017] .......... 117.9428 23,936
US CBT 5 YR TN FUTURE Futures... [ Bond Portfolio Duration.. . | Interest Rate.... | 06/15/2017. 549300EX04Q2QBFQTQ2703/15/2017 | . .117.5729 |06/15/2017| . .118.6238 (210,183) (210,183)
FVUT7....... 2192 ) 19,200,000 |US CBT 5 YR TN FUTURE Futures... | Bond Portfolio Duration.. Interest Rate.... | 09/15/2017. ... 549300EX04Q2QBFQTQ2706/15/2017] .......... 118.0938 [09/15/2017] .......... 118.44% (68,314) (68,314)
TYHT....... 7,500 |......750,000,000 |US CBT 10 YR TN FUTURE Futures. | Bond Portfolio Duration.. Interest Rate.... | 03/15/2017. ... 549300EX04Q2QBFQTQ27 12/15/2016] .......... 124.9805 (03/15/2017] .......... 124.7810 o [ e 1,496,102 | ...........1,496,102
TYMT....... 7,500 |......750,000,000 |US CBT 10 YR TN FUTURE Futures. | Bond Portfolio Duration.. Interest Rate.... | 06/15/2017. . 549300EX04Q2QBFQTQ27103/15/2017| .......... 124.2266 |06/15/2017| .......... 126.1692 B (14,569,541) | ........(14,569,541)
TYUT s | 7,209 |......720,900,000 |US CBT 10 YR TN FUTURE Futures. | Bond Portfolio Duration....................... Interest Rate.... | 09/15/2017. 549300EX04Q2QBFQTQ2706/15/2017] .......... 125.8601 [09/15/2017] ......... 126.7233 (6,223,241) (6,223,241) 004 1,000
USH7....... ......190,000,000 |US Treasury 30 YR Future Futures.... | Bond Portfolio Duration.. Interest Rate.... | 03/15/2017. ... 549300EX04Q2QBFQTQ2712/15/2016] .......... 151.8281 |03/15/2017] .......... 151.3806 850,260 850,260 004 1,000
USMT....... ......190,000,000 |US Treasury 30 YR Future Futures.... | Bond Portfolio Duration.. Interest Rate.... | 06/15/2017. . 549300EX04Q2QBFQTQ27103/15/2017 .......... 150.1289 |06/15/2017] .......... 153.7907 (6,957,397) (6,957,397) 004 1,000
usur....... ......190,000,000 |US Treasury 30 YR Future Futures.... |Bond Portfolio Duration....................... Interest Rate.... | 09/15/2017. 549300EX04Q2QBFQTQ2706/15/2017] .......... 152.5234 [09/15/2017] .......... 156.3416 [Sale........cccoooerve | crvnrens (7,254,428) .......... (7,254,428) 004 1,000
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Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE 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 or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Terminati Current Year Hedged Item Deferred Termination (b) Point
......117,000,000 |US Treasury Ultra Bond Futures......... | Bond Portfolio Duration................c...... Interest Rate.... | 03/15/2017. 549300EX04Q2QBFQTQ27 12/15/2016] .......... 134.6953 (03/15/2017] .......... 134.5212 | Sale. 203,764 203,764 004 1,000
......117,000,000 |US Treasury Ultra Bond Futures......... | Bond Portfolio Duration.. Interest Rate.... | 06/15/2017. . 549300EX04Q2QBFQTQ2703/15/2017] .......... 133.0781 |06/15/2017] .......... 135.8803 | Sale. (3,278,593) (3,278,593) 004 1,000
..117,000,000 |US CBT 10 YR TN FUTURE Futures. |Bond Portfolio Duration.. . | Interest Rate.... | 09/15/2017. 549300EX04Q2QBFQTQ2706/15/2017 | . .134.9922 {09/15/2017] .......... 136.3486 |Sale.. (1,587,061) (1,587,061) 004 1,000
....... 82,600,255 | Euro Currency Futures Futures.......... | Private Equity FX Exposure. Currency.......... | 12/15/2017. .... . SNZ20JLFK8MNNCLQOF{09/15/2017 .....1.2015 |12/15/2017 1.1768 | Sale. .1,698,062 ....1,698,062 0031 ............125,000
<veern4,926,000 | Futures - British Pounds Futures........ Private Equity FX Exposure. Currency.......... 12/15/2017. ... SNZ20JLFK8MNNCLQOF{09/15/2017| .......... 131.3600 [12/15/2017] .......... 134.6244 |Sale. (122,415) (122,415) 003 625
.......6,949 |......694,900,000 |US CBT 10 YR TN FUTURE Futures. |Bond Portfolio Duration Interest Rate.... | 12/15/2017. . 549300EX04Q2QBFQTQ2709/15/2017| ......... 126.4288 |12/15/2017] .......... 125.0807 [Sale........ccoovuvmreee | i 9,368,173 | ........... 9,368,173 004 1,000
AAAAAAAA 1,900 |......190,000,000 |US Treasury 30 YR Future Futures.... |Bond Portfolio Duration....................... Interest Rate.... | 12/15/2017. 549300EX04Q2QBFQTQ2709/15/2017] ..........155.0938 [12/15/2017| ..........154.2556 |Sale.......ccccocuucers | e 1,592,447 | .......... 1,592,447 004 1,000
3,250 |......325,000,000 |US Treasury Ultra Bond Futures......... | Bond Portfolio Duration.. Interest Rate.... | 12/15/2017. ... 549300EX04Q2QBFQTQ2709/15/2017] .......... 136.2523 [12/16/2017] ......... 134.0825 [Sale........ccoooucverees | v 7,051,762 | ........... 7,051,762 004 1,000
FVZ7.... . 183 ] . 18,300,000 |US CBT 5 YR TN FUTURE Futures... | Bond Portfolio Duration.. Interest Rate.... | 12/15/2017. .. 549300EX04Q2QBFQTQ2709/15/2017] .......... 118.3164 [12/15/2017] .......... 117.0385 | Sale. 233,863 233,863 004 1,000
1349999. Total-Short Futures-Hedging Other. (26,000,528) (26,000,528) 0 0 XXX XXX
1389999. Total-Short Futures (26,000,528) (26,000,528) 0 0 XXX XXX
1409999, TOtAl-HEAGING QBN ...tttk bbbk eb ook L4EeLLE oL E oL E oL E oL E oL E oL LEoELE oL f oL f oL E oL LE oL f L b L f oL f L f oL f oL b oL oL b Ef oL oL oL Ef b E oL E b e b eeLbeebeEb 20 LoLheeEh i oL L e eLE oL i L b L e L e bbb bbb bbb bbbttt ettt esntesntns | bosiianes 45,132,703 | ......... 45,132,703 0 0 XXX XXX
QoL T O Y OO PO OO OO O PO oD OO OO OO PP OPOPPOPPPPPRRPO IPPOPPPOY 45,132,703 | ......... 45,132,703 0 0 XXX XXX

(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 REPLICATION OF AN EQUITY
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable | Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivatives
0199999, Aggregate Sum of Exchange Traded.................. [ o [ oo | XXX ..0)] 0] 109,375 22,709,302
NAIC 1 Designation
Bank of America Corp........ B4TYDEB6GKMZO031MB27...... ...(7,554,077)
Barclays Bank PLC.... G5GSEFTVJIPSITOUKSST3........ [ Yoo | Yoo [ | e | cevvesinessesiseenend (868,500)
Goldman Sachs International Ltd W22LROWP2IHZNBB6K528...... ...(3,706,133)| ..
Morgan Stanley Capital Services.... 17331LVCZKQKX5T7XV54. (10,574,934) | ..
UBSAG....coivniiniins BFM8T61CT2L1QCEMIKS0........ ...(6,720,056)
0299999,  TOtAl NAIC 1 DESIGNALION. ... ve1rerteseissiesesssseesseesse s ses sttt E et eEss feeEEeeE £ 8Lkttt nstnns | sbsssisssinnnes 0 0 (29,423,700)
NAIC 2 Designation
Deutsche Bank AG ...(4,372,770) 0 1,811,923
0399999. Total NAIC 2 Designation.. 0 0 ...(4,372,770) 0 1,811,923
0999999. Gross Totals 0 ..(0) (33,796,470) (0) 1,921,298 .(37,312,456)
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 ..(0) (33,796,470)
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE 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
Bank of America Corp - OTC......c..ovvvevrnrerneenerinerneeienns BATYDEBBGKMZO03TMB27.. | CaSh.......riruermriarinerieriesiseesseisssse e ssssesessssssssssenseees CSN. e | arenas 7,794,000
Barclays Bank PLC - OTC.. . G5GSEF7VJP5I70UKS573..... | Cash CSN.. s | e 950,000
Deutsche Bank AG - OTC.. 7TLTWFZYICNSX8D621K86.... | Cash CSN. ettt | e 4,172,000
Goldman Sachs Group - OTC . W22LROWP2IHZNBB6K528.. | Cash. CSN. s | i 3,404,000
Morgan Stanley Capital Services - OTC.........cccoevvvreverrnnne 17331LVCZKQKX5T7XV54...... Cash Cash 12,427,000
UBSAG-OTC............. BFM8T61CT2L1QCEMIKS0.... | Cash St | e 9,299,000
Goldman Sachs Group Futures - CBT.... ... 549300EX04Q2QBFQTQ27.... | Treasury.. 912828 H4 5 | US Treasury 01/15/2025 TIPS 21,170,526 | .... 20,509,286 . 01/15/2025.
Goldman Sachs Group Futures - CME... . SNZ20JLFK8MNNCLQOF39..| Treasury.. 912828  H4 5 | U S Treasury 01/15/2025 TIPS.......cciuiiuiimiiiiirierissiisinsssensssssesensssesessnssssssssssssenssnsssssenssssssssesssssens | svees 1,538,776 | .covvvevereiae, 1,490,714 1,566,415 | 01/15/2025.
0199999, TORAIS. ... vesresesrs s sees stk f R £0EeEEf SRk 4 oeLEEEEEEeEE LA E LR E LR LR RE LR E R LR LR L LR E R LR LR LR R LR LR R LR E L E LR eEE e SeEEeEE L EE LR LR E LRt | et 60,755,302 22,000,000 | ..o 61,163,187 XXX




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

and not included on Schedules A, B, BA, D, DB and E.)

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

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

04012M AP 4 | Argent Securities INC RMBS Ser 2006-M1 C.......c..ovvurvurirerniinieeriiireesiserssissesesissiseeessssssssssssesssssssssssssssesssenssssns | sossesessessnes 1FM 482,152 ....482,152 | 07/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl TFMeicciens [ e 1,800,475 | oo 1,800,475 |12/25/2046.......

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX................ 1FM 574,494 ....574,494 111/25/2036.......

813766 AC 4 |Securitized AB Receivables LLC RMBS Ser 1FM 572,444 ....572,444 109/25/2036.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser 1FM 828,013 ...828,013 | 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMEIES. ..o sissseenes 4,257,578 | oo 4,257,578 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated).............oveveiieirieieieiiesc st 4,257 578 4,257,578 XXX
6299999.  Total - Residential Mortgage-Backed Securities......... e 4,257,578 | .. 4,257,578 XXX
6699999.  Subtotal - BONMS........ureririiiiiirisiiscisri s 4,257,578 | oo 4,257,578 XXX
Cash Equival ( le E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.....c.iiiiiiiiirnieitisiminiisisssesenssssssssensssssenssnesenssssssesenssnssssssnssssssnssnsensensssens | srsssssnsneronns | sonmeensnnsssssensnnnss | snssssssscssns 51,623,397 | .coivriiennins 51,623,397 |01/02/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe).......coovvviinieersrirsninnines 51,623,397 | oovvririnnnas 51,623,397 XXX
9999999, TOMAIS. ... weorerieeiieieeiieit e 55,880,975 55,880,975 XXX
General Interrogatories:

1. The activity for the year: Fair Value $.....16,978,157  Book/Adjusted Carrying Value $.....16,978,117

2. Average balance for the year:  Fair Value $.....40,171,247  Book/Adjusted Carrying Value $.....40,331,365

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....4,257 578 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAIC5: § ONAICE: §.......... 0

E24




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

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 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Associated Bank. Green Bay, WI 25,012,329 | XXX
Bank of America Concord, CA 1,302,917 | XXX
Bank of New York Mellon New York, NY. 23,991,108 | XXX
BNP Paribas USA LOS ANGEIES, CA.......ooeeeeeeeeeeeseee s | creeiaens 29,809,897 | XXX
Chase - IL SPANGAEld, IL........voiiiii s [ s 5,042,811 | XXX
Chase - NY NEW YOrK, NY ..ottt sssssssssesssesnies | sensiis 435,184 | XXX
Chase - OH Columbus, OH.........coviriicinieses e [ o (520,779,684) | XXX
Chase - TX SN ANLONIO, TX oot | eeieias (15,814,394) | XXX
Col Bank Philadelphia, PA............cccooiirriirinssrisssssssessassssssessssiens | coneii (1,034) | XXX
Federal Home Loan Bank of Cincinnati CiNCINNAL, OH......oocvicviiei s | eeieias 18,756 | XXX
First Star Bank Cincinnati, OH..........cooiieiiscsssesesee s [ o 1,292,166 | XXX
First Union Charotte, NC..........ovveeeeeeeeceeeeee e eeses s | evnins 2,010 | XXX
Huntington National Bank COUMDUS, OH......ooviiiiieeieeee s essensnns | veeeens (36,180,892) | XXX
Key Bank. Canton, OH......ocviiiiieieee et sss e snns | evserens 866,636 | XXX
National Bank of Detroit DEtrOit, M. ssessnnes | ceeenens (25,789,249) | XXX
Nationwide Bank COUMDUS, OH......ooiiiiiiccccee s | erieins (219,924) | XXX
PNC Bank ColumBUS, OH........ooiiiricirires s [ o 55,335,539 | XXX
Univest Bank and Trust Company. PItESDUIGN, PA......oiciiitcceeee s | cbenenes 577,763 | XXX
Toronto - Dominio Bank TOrONt0, CA.....oooieiiiirinisese s | sevinnis 147,184 | XXX
Wells Fargo Bank SOUEMON, PA.....o.oiiiiieiiieieiees s | e (16,550,717) | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (471,501,594) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (471,501,594) | XXX
0599999. Total Cash XXX XXX 0 0 (471,501,594) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January (315,764,014) | 4. April (402,359,864) | 7. July. (453,137,567) | 10. October. (468,441,541)
2. February (325,566,147) | 5. May. (396,469,632) | 8. August (401,410,017) | 11. November. (552,212,730)
3. March (359,763,046) | 6. June. (467,066,498) | 9. September. (335,459,428) | 12. December. (471,501,594)
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Annual Statement for the year 2017 of the NATIONW'DE MUTUAL INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued |  Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO

60934N_ 10 4 [Federled GOVE OBIGAIONS FU.rrr [ [12/2072017......] e 3,155,204 3,310 31,156
8599999. Total - Exempt Money Market Mutual Funds @s 1dentified DY the SVO..............viiiiiiiiii s b0 b0 8L L e | 3,155,204 3,310 31,156
All Other Money Market Mutual Funds

825252 69 5 | SIT INVGSINEN CO LIQUId ASSEL PIVAIS (v [ [10/11/2016......] | 30,994 19 159
8699999. Total - All Other Money Market Mutual FUNAS.............ovuevriiiireriiciesisese e 30,994 19 159
8899999. Total- Cash Equivalents L S | 3,186,198 3,329 31,315




Annual Statement for the year 2017 of the NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........ccccomrinriincriinnniand AL |
2. Alaska.......ooeeeeeeeeeeeeeeeeeeeeeeceeee b AK | e
3. Anzona.....een AZ | B.... | Prepaid legal expense 499,478 504,981
4. Arkansas... AR L B.... | For protection of state's ph's 174,323 200,345
5. California.........ccooevvrererersereins CA|... B.... | Workers compensation 83,910,807 96,225,432
6.  Colorado....
7.
8. Delaware..... DE| ... B.... | For protection of all ph's. 130,743 150,259
9. District of Columbia
10.  Florida.
11, GEOIGia. e GA|.... B.... | For protection of state's ph's. 161,872 186,035
12.  Hawaii HI .. .
13.  Idaho D|. . | Workers compensation 333,648 322,333
14.  llinois |
15, Indiana.......cocooveevrmnrinecienins
16. lowa
17, Kansas......coinnciinnninennens
18.  Kentucky...
19.  Louisiana...
20. Maine
21.  Maryland .
22.  Massachusetts..........ccccoovurrennccnd MA|.. . | Multiple 189,842 229,138
23.  Michigan M| e
24, Minnesota.......cocouerereerreeneriinenns MN] ..
25.  Mississippi MS|..
26, MISSOUM....ooorcrerriirciiienrireniinad
27.  Montana........ccccvveevererererirennes . | Workers compensation 31,129 35,776
28. Nebraska .
29, Nevada.....oniininnns Workers compensation. 124,517 143,104
30.  New Hampshire. Workers compensation 311,168 315,961
31, New Jersey.... . For protection of all ph's. 100,377 101,923
32, New Mexico.......ccoocvummrrvuvennnnenes For protection of state's ph's. 379,776 436,467
33. New York Multiple 2,833,401 3,250,681
34, North Carolina For protection of state's ph's. 299,687 302,988
35.
36. For protection of all ph's. 3,424,211 3,935,355
37. .
38, OregON....cccereeeererreisseriir Multiple 790,935 797,450
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 all ph' 622,584 715,519
56.  Northern Mariana Islands............ MP | .
57.  Canada.......ccccconmuerrrmerererne CAN | Lo
58.  Aggregate Alien and Other. XXX XXX 0 0 27,833,341 30,432,447
59.  Total XXX XXX 4,277,915 4,903,056 117,873,924 | ..ccovvvnneee 133,383,138
DETAILS OF WRITE-INS
5801. labama - U S Treasury 07/15/2022 TIF ......B.... | Workers compensation 335,645 321,354
5802. w York -Massachusetts St GO Ref Se| ......B.... | Reinsurance. 2,388,840 2,883,322
5803. w York -Massachusetts St GO Ref Se| ......B.... | Reinsurance. 4,851,394 5,287,923
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 20,257,462 21,939,848
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 abOVe).......crvwwermrreiesnririeeres XXX XXX 0 0 27,833,341 30,432,447

E28




2017 ALPHABETICAL INDEX -- PROPERTY & CASUALTY ANNUAL STATEMENT BLANK

Assets Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58
Cash Flow 5 Schedule P-Part 2H-Section 1-Other Liability—Occurrence 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Net Investment Income 12 | Schedule P-Part 21-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2K-Fidelity, Surety 59
Five-Year Historical Data 17 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
General Interrogatories 15 | Schedule P-Part 2M-International 59
Jurat Page 1 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Notes To Financial Statements 14 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 1-Products Liability—-Occurrence 61
Schedule A-Part 1 EO1 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 2 E02 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 3 E03 | Schedule P-Part 2T-Warranty 61
Schedule A-Verification Between Years SI02 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule B-Part 1 E04 | Schedule P-Part 3B—Private Passenger Auto Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 3 E06 | Schedule P-Part 3D-Workers’ Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 2 E08 | Schedule P-Part 3F-Section 2-Medical Professional Liability-Claims-Made 63
Schedule BA-Part 3 E09 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 1-Other Liability—-Occurrence 63
Schedule D-Part 1 E10 | Schedule P-Part 3H-Section 2-Other Liability—Claims-Made 63
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3)-Auto Physical Damage 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 3 E13 | Schedule P-Part 3M-International 64
Schedule D-Part 4 E14 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 5 E15 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 1-Products Liability-Occurrence 66
Schedule D-Summary By Country SI04 | Schedule P-Part 3R-Section 2-Products Liability-Claims-Made 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 3T-Warranty 66
Schedule DA-Verification Between Years S0 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part B-Section 1 E20 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 1-Medical Professional Liability-Occurrence 68
Schedule DB-Part B-Verification Between Years SI11 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part D-Section 1 E22 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 41-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Verification SI14 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DL-Part 1 E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DL-Part 2 E25 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule E-Part 1-Cash E26 | Schedule P-Part 4M-International 69
Schedule E-Part 2-Cash Equivalents E27 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 3-Special Deposits E28 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule F-Part 1 20 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 7
Schedule F-Part 2 21 | Schedule P-Part 4R-Section 2-Products Liability-Claims-Made Il
Schedule F-Part 3 22 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty Il
Schedule F-Part 4 23 | Schedule P-Part 4T-Warranty 4l
Schedule F-Part 5 24 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 6-Section 1 25 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 6-Section 2 26 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 7 27 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule F-Part 8 28 | Schedule P-Part 5SE-Commercial Multiple Peril 76
Schedule F-Part 9 29 | Schedule P-Part 5SF-Medical Professional Liability-Claims-Made 78
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5F-Medical Professional Liability—Occurrence 7
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5H-Other Liability-Claims-Made 80
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5H-Other Liability-Occurrence 79
Schedule P-Part 1-Summary 33 | Schedule P-Part 5R—Products Liability—Claims-Made 82
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P—Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 6C-Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 6D-Workers' Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6H-Other Liability—Claims-Made 86
Schedule P—Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6M-International 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 6R-Products Liability-Occurrence 88
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P—Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 1M-International 49 | Schedule P Interrogatories 93
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule T-Exhibit of Premiums Written 9%
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P—Part 1R-Section 2-Products Liability-Claims—Made 54 | Schedule Y=Part 2-Summary of Insurer’s Transactions With Any Affiliates 98
Schedule P—Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Statement of Income 4
Schedule P-Part 1T-Warranty 56 | Summary Investment Schedule SI01
Schedule P—Part 2, Part 3 and Part 4 - Summary 34 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2A-Homeowners/Farmowners 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2B-Private Passenger Auto Liability/Medical 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 3 11
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims—Made 58

INDEX




	SUMMARY INVESTMENT SCHEDULE
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - SUMMARY BY COUNTRY
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1
	SCHEDULE D - PART 1A - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE D - PART 1A - SECTION 2
	SCHEDULE DA - VERIFICATION
	SCHEDULE DA - VERIFICATION FOOTNOTE
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION FOOTNOTE
	SCHEDULE A - PART 2
	SCHEDULE A - PART 3
	SCHEDULE B - PART 3
	SCHEDULE B - PART 3
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 1
	SCHEDULE D - PART 2 - SECTION 1
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2
	SCHEDULE D - PART 2 - SECTION 2 FOOTNOTE
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 4
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 5
	SCHEDULE D - PART 6 - SECTION 1 FOOTNOTE
	SCHEDULE D - PART 6 - SECTION 2
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART A - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 2 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2
	SCHEDULE DB - PART B - SECTION 2 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 1 FOOTNOTE
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DL -  PART 1 FOOTNOTE
	SCHEDULE DL -  PART 2 FOOTNOTE
	SCHEDULE E - PART 1
	SCHEDULE E - PART 3
	SCHEDULE E - PART 3 WRITE-INS
	INDEX

