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Annual Statement for the year 2018 of the NATIONWIDE INDEMN'TY 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. re@SUrY SECUMHES........cvureerereireieeieieie e seessssiens | eeseeens 464,228,446 | ........... 175 | .. 464,228,446 | ........oooovriei | i 464,228,446 | ........... 175
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies..........couvveveurireveerersevereseesessesssneens | sevvvnssnens 3,158,639 | ............. 0.1 | e 3,158,639 | .oveviveevceiriees | e, 3,158,639 | ............. 0.1
1.22 Issued by U.S. government sponsored agenci€s..........c.eeeeererrerneeniens | covvernas 25,194,976 | ..o 10 | e 25,194,976 | ..ovovviereeveeiiees | e 25,194,976 | ..o 1.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIIHIES)......vvurvecercircieeiet e enssntenes | sensesisnean 605,381 | ..cocvvnen. 0.0 | oo 805,381 [ .oouereerrerinerinerinene | e 605,381 | ..cccvvnvene 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...............ccccoveeiees | covvrna 49,506,123 | ............. 19 | o 49,506,123 | ..o | e 49,506,123 | ............. 19
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 110,731,444 | .........42 | ........ 110,731,444 110,731,444
1.43 Revenue and assessment obligations..............ccccceeeerivevenieeveiesieeens | vevenes 651,328,576 | ..........24.6 | ....... 651,328,576 651,328,576
1.44 Industrial development and similar obligations.............ccccevveeerieicciiiens | eeververesisieienienns | crvereereeend0L0 | [ e | e 0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............ccocveverereeneeiesesiesiesieies | ceveeresisssssesesssssesiens | ceveesensenns 0.0 [ oo e | e (0 [ A 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............ccocoorinminninnis | covreennne 77,538,809 | ............. 29 | 77,538,809 | ...overreneineineieeis | v 77,538,809 | ............. 29
1513 AlLOtNE ..ottt stess s sssensns | svsessssesssessnsssssnnsans | sssessesenes 0.0 [ [ e | e 0 [ oo 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA.........cccooee | covvnrenns 3,891,488 | ............. 0.1 | e 3,891,488 | ..o | e 3,891,488 | ...c.eenu 0.1
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiN€ 1.5271.........cuvieirieeieieesseieieis | oo | cveesssnnens 0.0 [ oo | e | e (01 IO 0.0
1,523 All OtNEI ..ot ssn s ssessensnns | sreseens 170,060,143 | ............. 64 | ... 170,060,143 | .............. 387,309 | .o 170,447,452 | ............ 6.4
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). ... vvoevrireireiee ittt sntsnts | eeseens 743,572,578 | ........... 281 | .. 743,572,578 | ..........4,301,125 | ............ 747,873,703
2.2 Unaffiliated non-U.S. securities (including Canada) ...128,633,586 128,633,586 |.... ....128,633,586
2.3 Affiliated SECUMLIES. ......cverreeereecriecieieieeeieessseessessisenesssnissesenesssssnenes | envnsnennensessssnnenneninns | erveenennnens0000 | [ | s 0
3. Equity interests:
3.1 Investments in MULUAI FUNDS.........coviiinineeeereesieneens | crnrineienssneensses | e 0.0 [ v e | s (V1 IO 0.0
3.2 Preferred stocks:
321 AFFIEEE. ... oottt | sbesieeisei e | i 0.0 [ [ e | e (I 0.0
3.22 UNGfiliALEA. ... .eeereereeeeeei ettt et nsenes | eesseeenesseesensnssessanes | eeseseenens 0.0 [ o [ ererressnniessnineenes | e eneenes 0 [ oo 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AFfIIEA. ...ttt ns | entene sttt entenis | eeseseenea 0.0 [ o [ e | e [V IO 0.0
3.32 UNAfilIAtEA. ..ot snsssiees | b | i 0.0 [ oo [ e | e (I 0.0
3.4 Other equity securities:
341 AFFIBEE. ..ottt | sbeniees e | i 0.0 [ oo e | s 0 [ oo 0.0
342 UNGFIlIALE. ...ttt ensseees | ceeetees e | e 0.0 [ oo [ e | e 0 [ o 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIEE. ... veoveoeee ettt | sttt | e 0.0 [ oo [ et | e [V [ 0.0
3.52 UNAffiliAteA.......veereeeirierieieiiesirris sttt sssenes | sessssssssesssnssssessanss | sessesseneas 0.0 [ oo e | s 0 [ oo 0.0

© o N o

. Total invested assets

Mortgage loans:

4.1 Construction and land development
4.2 Agricultural

43
44
45
46
Real estate investments:
5.1
5.2

Multifamily residential properties.

Property held for production of income (including $.......... 0 of

property acquired in satisfaction of debt).........c.ccccoeerrevinieieienicceeas

5.3 Property held for sale (including $......... 0 property acquired in

satisfaction of debt)........cccovvveeiiiiei
CONrACE I0BNS.......oovieiecicte ettt
DBIIVALIVES. ...ttt

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments............cccoeoveveureninineinnienns
. Other invested assets

Single family residential ProPErtiEs..........vvevererierenresreninrseese s

COMMENCIAl I08NS........cooveeveevieeieieisee et
Mezzanine real estate [0ans...........c.ccvevrieieicieieiee s

Property occupied by COMPANY..........ccovivrieieiiieieieiessieseessessiesse e sssensns

23,336,897
83,358,017

.......... 83,358,017

..23,336,897 |....

.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | i [ | 0 | 0.0
.......................................... 0.0 | e [ | 0 | 0.0
.......................................... 0.0 | [ | e | 0.0
.......................................... 0.0 | i [ | e 0 | 0.0

............. 0.0 | e [ | e | 0.0
............ 6,303,386 | ....ccceeen0.2 | 10ii0rnn6,303,386 | oo XX [ XK [ XXX
.......... 41,870,597 | ...........1.6 | .........41,870,597 | ...........1,614,952 | .............43,485549 | ..........1.6
.......... 66,603,160 | ...........2.5 | ..........66,603,160 |.......cc.oeoevvirriincns | rvee.....66,603,160 | ...........2.5
..... 2,649,922,246 | ........100.0 | .....2,649,922,246 | ...........6,303,386 | .........2,649,922,246 | .........100.0

Sl01




Annual Statement for the year 2018 of the NATIONWIDE INDEMN'TY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt 0
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

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

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 69,620,122
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cccueuiurieieicrcse et 40,851,296

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 40,851,296
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0
4. ACCIUAL OF QISCOUNL. ... ..vieitiiicieteecte ettt et ae bbb s sttt et b s st b s s et e st e b ettt e se s s et b s s s A et s e b et e s et e b s s et et sese b e b et et et e aet s nbebesseb et s e st essebetensetesnas 872,187
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb

5.2 Totals, Part 3, COIUMN B.........vuuiviriiriiiecesseesiesiesssetstse stk 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 4,474,957
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 106,868,648
12, TOtAl VAIUAHON GIOWANCE.........vecveceeeiecicisites ettt bttt s et s st b et et et b st s b st s s s bbb s b s b s s s bR s A s R bbb s s bt s s e b e st et es st n s s bt ntnn (173,732)
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 106,694,916
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 106,694,916
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Annual Statement for the year 2018 of the NATIONWIDE INDEMN'TY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 61,469,929
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 1,523,284 1,623,284
3. Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
4. ACCIUAI OF GISCOUNT.......vovevereieieiesesis it

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 3,610,658

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 3,610,658
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn 86
9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t

9.2 Totals, Part 3, COIUMN 4.t 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 66,603,785
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb 623
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 66,603,162

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 2,622,663,952
2. Cost of bonds and stocks acquired, Part 3, Column 7 222,653,142
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 3,971,835
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 5,134,733
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 348,011 5,482,744
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns (2,047,110)
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 414,641,851
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 10,728,761
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNE BR(2).......cruurinrereirineneiieineineieeseisesssseeese s ieeesessinns 1,096,237
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 2,428,450,188
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 2,428,450,188
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Annual Statement for the year 2018 of the NATIONWIDE INDEMN'TY 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........ovvvvrvcrervcns | wovererreeriicnnns 469,479,451 | oovovrrci 451,749,535 | oooooiriei 441,719,347 | oo 410,114,633
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooieieinies | covrrerieissssieniensnead 605,381 | oo 606,657 | .ooverereiirieiiennas 605,381 | oo, 605,381
4. TOtalS. ..o | s 470,084,832 | ...oooovviinnns 452,356,192 | ..ooovrinienns 442,324,728 | ..o 410,720,014
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.icieeeceiiiesiricees | v 49,506,123 | ...coovereren. 52,511,369 | oo 53,833,762 | oo 47,475,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooorereiiereiercereseiiens | e 110,731,446 | oo 121,152,042 | oo 114,578,117 | oo 108,805,000
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........... .755,861,477 786,477,518 766,191,051 | ..covvevne 740,277,120
Industrial and Miscellaneous, 8. United States 913,632,721 913,922,444 .918,083,700 .914,953,543
SVO Identified Funds, Bank Loans 9. Canada 62,901,919 63,648,899 63,807,720 60,042,421
and Hybrid Securities (Unaffiliated) 10. Other Countries ...65,731,670 67,640,283 68,230,548 66,756,043
11. Totals......ccoocoe. ..1,042,266,310 1,045,211,626 ..1,050,121,968 ..1,041,752,007
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,428,450,188 | .......cocooennes 2,457,708,747 | ..oovvvvvvcnenns 2,427,049,626 | ......ccoocenne. 2,349,029,141
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ..ccccccveveene. 2,428,450,188 | .......cooevenuee 2,457,708,747 | c.oovvvvrvcrenn. 2,427,049,626

S104




Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY 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 Column7asa 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

GoIs

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

.......... XXX e e 92,071,119 |38 [ 0120,933,977 | B [ 92,071,119 |

.......... XXX v | 11,525,000 | o065 | 1i00000033,255,976 | oo 1.3 | 11,525,000 | oo

.......... XXX v | 0 0000 e 0.0 | s

.......... XXX v e 1,135,325 [ 0.3 07,201,634 | 0.3 |l 7,135,325 |

.......... XXX [ e 0 o000 [ L0000 [ e

.......... XXX |0 o000 Lo L0000 [ [

A7 TOMAIS. .ottt | e 11,525,000 |............. 36,229,957 |..covvinns 45,230,583 |......ccc.... 17,745,904 | oo 0 [ XXX [ e 110,731,444 | oo 46 | 161,391,587 | .cooviviririniinnns 6.2 | 110,731,444 | oo 0
U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

5.1 NAIC 1ottt | srneeneeees 44,325,260 |............. 71,724,519 | .......... 427,704,917 | ........... 159,865,028 |............. 13,627,205 | .......... ) 0.9, SO P, 717,246,929 | .....ooovveennn. 295 | 728,561,627 | ..ooooveeerrerennn. 278 | 717,246,929 | ....ovorers

3,530,994 |............ 13,881,733 | .ooveevn. 17,876,018 | ..o | orereeeseisesseesseisseeenns | eereeeees ) 0.9, SO DS 35,288,745 | ..o, 1.5 | 40,328,211 | oo 15 | 35,288,745 | ..o

3,325,803 | ..eoeeereeieireninniees | ereeenrene s snineees | reeseesentne st ennees | sreesensees s enseneneens | seeeeeees ) 9.9, SO PO 3,325,803 | .o [0 SOOI DU 0.0 [ 3,325,803 | ..o
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Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY 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 Column7asa 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
............. 20,888,828 renennnnn 242,425,066 ceneennnn 42,642,167 XXX oo | 523,671,920 597,139,613 reerennnn 377,957,082 | ........... 145,714,838
6.2 NAIC2 66,680,953 |.. ...152,431,439 |.. .88,127,405 | ........XXX..... .461,325,107 |... ..456,352,051 429,531,893 |............. 31,793,214
6.3 NAIC3 158,794 | 354,927 | e 146,149 13,965,868 | ... XXX [ 4,669,862 |... 53,593,729 4,669,862 | ..o
6.4 NAIC4 .10,152,435 06,425 | 9,285 | XXX ...10,441,212 | ... 37,736,699 10,146,631 | ... ..294,581
) 9.9, ORI PO 8,487,070 |.ovvvrririinennd0.3 | 2,860,689 |...oovrrrrrirnenen0. | 7,492,500 | e 994,570
7.
8.
9.
10. Bank Loans
101 NAIC Tttt et seens | stesssnesessessasssessessantns | stesssessessasssnssnssnssensne | sesessmssassansnssessessanssns | sessssessessnsssnssessansnssns | susessessasssessnssesssnsnssns | sesessees )00 SO 0 [rovrrrrrrrenrneeenn 0.0 | e e XXX [ e ) .0 S
102 NAIC 2.ttt ns s ssenes | coesseessssesssessstesssnenns | sesesesssesans 2,870,595 | ..o | eeereeeesensnseeessnsnnanes | reesessenenneeseseeneseens | ceeeeeees XXX et oo 2,470,595 | .oeoverrrrneennnd01 | e XXX | e XXXorereeeenn .
10.3 NAIC 3ttt sttt nens | srestssensssessestessnsentens | sressssesesesan 627,131 | .o 17,331,480 | ..o | vrereeineeneneeneenennnennns | ceveenee XKt | e 17,958,591 | .07 | e XXX | s ) 0,9, GO DO 17,958,591 | ..o
10.4 NAIC 4. 7,413,526 |.... ..5,828,373 |.. ..13,241,899 |... 13,241,899 | ...
105 NAIC Bttt etenas | sbsbseest et siessnntes | sbsetensessssbnenenentenines | sreressentnetnenenieninenes | cenenessessnenenesnssenees | eresessnessesenesnennenes | senernen XKKerrerennnins | e 0.
108 NAIC Bttt ebenss | sbsebsnesensensssssensenssnees | sbssssensesssnessnsessensnnsnns | sesessesssnssssssnsensansnenns | senemsensansnsnsessensnnsnsenns | eronnsnsnnnsnssnssssseenenns | seeneroess XoKursersensnnsns | aonsessnssesnssssssesensans 0.
10,7 TOAIS. oo | ereenisne s 0 10,511,252 |.....coovee. 23,159,833 | ..ooiiiiinniniienen0 [0 | b XXX [ 33,671,085




Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY 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 Column7asa 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 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11 NAIC T (d)......205,833,234 |........... 447,505,658 |........... 818,298,883 |........... 221,229,163 |........... 159,713,990 1,852,580,928 | ....vvvvvrvrrreeenn 78.3 | XXX [ i ) .0, SR IO 1,703,975,709 |........... 148,605,219
........... XXX | e 478,816,233 |..............31,793,214

81,736,947 |........... 110,956,344 |........... 170,307,457 |............. 59,481,294 | ............. 88,127,405 | ..ocvvvviviiiicennn0 [ 510,609,447
3,484,597 | ... 982,058 |. 17,477,609 44124 ... 3,965,868 . ....25,954,256 ....25,954,256
10,152,435 |............ 14,751,918 | ..o 5,904,798 | .ooviiiieennn9,285 | 0 |0 | 30,818,436 30,523,855
............. 160,999 | .................833,571 .0 cerenn.8,487,070 . cevereennnnn 1,492,500
L0
1,011,988,747 |..

294,581
994,570

11.8 Line 11.7a5@ % Of Col. 7.....ccovvvvirerieiivececeeeieieeenieieines | ceveevieieininienene 124 | o237 | i AT | e 116 |l 107 |00 | 100.0
Total Bonds Prior Year
........... 161,798,982 | ...........596,074,308 |...........783,926,236 v 147,302,157 1,991,334,263 | .......ceeevee..e. 75.9 | ... 1,821,139,460
12.2 NAIC 2 .46,188,114 | ..........125,917,207 |. ..205,590,657 |.. 100,204,525 |.... ....529,936,238 494,611,178 |..
12.3 NAIC3 2,582,832 |.... 23,174,335 |. 24,834,014 2,171,809 |.... ..53,593,729 48,523,649
..276,923 |.... 24,770,315 |. 11,029,618 8,707,500 |.... ..44,938,333 44,517,034

12.8 Line 12.7 as a % of Col. 9.

L0IS

. Total Publicly Traded Bonds
131 NAIC Tttt essenns | censenies 197,862,132 |........... 372,575,125 | .......... 771,773,372
............. 80,685,347 |.............95,910,855 | ...........154,611,332

........ 1,821,139,460 | .......................69.4 | ........1,703,975,710
........... 494,611,178 v 478,816,233

........... 149,788,532 |.....cccovvvvrvivivcicnin [ ... 1,703,975,710
............. 88,127,405 cernn. 478,816,233

..982,058 |. 17,477,609 3,965,868 | .... . ....25,954,256 ..48,523,649 1.9 ....25,954,256 |..
............. 14,692,829 |...............5,904,798 crveneen.30,523,856 v 44,517,034 | T 30,523,856
............... 1,715,238
........................ 702

13.7 Totals
13.8 Line 13.7 as a % of Col. 7.....
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11

........... 292,049,072 | ...........484,060,867
..21.5

Total Privately Placed Bonds

............... 7,971,102 |.............74,930,534 | .............46,625,511 | ..............9,252,614 170,194,803 S XKX
...1,061,600 |............. 15,045,490 |............. 15,696,125 |....oovvvvrcics B 35,325,059 | .... B XK e
5,070,079

159,090

833,571 | oo | e
.90,968,685 | ..... 62,221,636 |.. 9,252,614 |...
14.8 Line 14.7 as a % of Col. 7..... ..50.1 | ... 342 . .51
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11.........cccocceeveer | covvrvrveviiriniennnn 04 | i K 2.6 | oo, 0.4

.181,687,586
...100.0
............ 75

(@) Includes $.....156,826,468 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.....899,962 current year of bonds with Z designations, $.....421,299 prior year of bonds with Z designations and §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the
statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

(c) Includes§.......... 0 current year of bonds with 5GI designations, $.....1,145,450 prior year of bonds with 5* or 5GI designations and $.....52 current year, $.....702 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4§ .0; NAIC5S......... 0; NAIC6S......... 0.




Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed

U.S. Governments
1.1 Issuer Obligations 130,632,426 |..........144,116,302 |............86,908,738 |.
1.2 Residential Mortgage-Backed Securities... 647,643 |. A444729 | .o .
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN . .
1.4 Other Loan-Backed and Structured Securities.. . . 674,987 | e | e .
.......... 131,890,082 |..........147,236,018 |............86,908,738 .0 .........103,444 618

103,444,618

465,102,084 447,799,354

2,650,502

465,102,084 |.
2,092,372 |.

.......... 467,194,456

All Other Governments
2.1 Issuer Obligations ..605,381 |.
2.2 Residential Mortgage-Backed SECUMIES. ..........coviuerririirieeneinieiiees v .
2.3 Commercial Mortgage-Backed Securities
2.4 Other Loan-Backed and Structured Securities

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

........................... 0 [ XXX

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities..
4.5 Totals

.......... XXX
.......... XXX

............ 11,525,000 .............36,229,957 :..:.........45,230,583 :...........17,745,904 0 e XK ..........11(.).,.7.31,444 46 ..:.........161,391,587 62 .............110,731,444 0

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......c.ocvvveiveciieieeireeie s | creeserans 26,780,353 |............ 57,762,942 |.......... 428,464,245 | .......... 136,684,648 |......ovvevrvererererenns | e )., ST B 649,692,188 | .....ccoevvrrreenn 26.8 |...... 731,009,241
5,775,623 | ............ 19,638,027 |............ 17,116,690 |............ 23,180,381 |............13,627,205 | ..ccoc.. XXX i [ v 3B i, 5,178,218
. 0. ..468,705 .
............ 26,831,363 | ..o 11 .. 32,233,674 2].........26,831,363
.......... 755,861,477 | oo 311 ... 768,889,838 | .....................20.3 | ..........755,861,477

.......... 649,692,188 |.......ccvviviicicins
............ 79,337,926

4 Other Loan-Backed and Structured Securities............c.cocovnvvcinininns [covnieinns 18,626,080 .
5.5 TOtalS. ... | s 51,182,056 |............ 85,606,252

Industrial and Miscellaneous (unaffiliated)
6.1 Issuer Obligations
6.2
6.3

.......... 154,445,901
............ 10,521,762
66,675,413 | ...
38,450,134 |...

.......... 752,290,658 862,920,748 | ......................32.9 | ..........690,154,435
............ 23,198,199 0 ......26,521,153 0.......23,198,199
153,271,668
.79,834,699

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




Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY 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

60IS

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded Privately Placed
SVO Identified Funds
.......... XXX | e XK [ e e XX i [ e XX i [ e XXX s | e | cevveeneinennnsneneens0 | e 0000 [ |00 | e | e
.......... XXX vveneenens e XX e e XX e | v e XX [ XK [ | vrenssesnissssseen0 [ iviininnnnn000 | |00 [ [
.......... XXXvvenrenens [ e XX e e XXX | e XX [ XK [0 |0 |00 | 0 | 0.0 |0 |0
Bank Loans
10.1 BaNK LOANS = ISSUE........coevriiiiiciieiciciieriissieesie e ninsensesninns | eeiesensisssenssensinsieene | srensesssisssessenssessennees | cnsinssesssenssesesnesesens | soermenssessesnesnssensennns | orenssessessessssesensenses | conseerenns XXX riivveine | e (U RO 0.0 i ), ,9, TN PO XXX veirernes [ | e
10.2 Bank LOANS = ACUIMEA........cu.evuvuieeireriiineicriecsnsisiesenissesessesssieninnins | eesnssssssessnsssssisennnss | eonnennenes 10,511,252 | ...cvouven. 23,159,833 | ..o | e XXXorierirane | eveneenenns 33,671,085 | oo 14 [ D0, S R 0,0 O IR 33,671,085
103 TOAIS..c.v ettt snssnssesssnrenssssssssensenssnsees | sesssssensssssnsensansenssd | ervsveenen 10,511,252 | ............ 23,159,833 | ..o [V 0 |, .0 ST [ 33,671,085 | ..o 14 | . S PO, S I 33,671,085
Total Bonds Current Year
111 1SSUET OBlGAtIONS. ......veveceireiei e esesssntnes | creneenens 259,555,415 | .......... 417,907,963 | .......... 858,416,053 | .......... 246,800,574 | .......... 245247873 | .......... ) 0.9, S 2,027,927,878 | ...oovverrenn 83.5 | . ) .0 SO I ) .0 S 1,965,186,274
11.2 Residential Mortgage-Backed SeCUrties...........covvwrrureerinenerniineinnes [ v 10,014,644 | ............ 31,604,518 |............ 22,007,662 |............ 26,949,783 | ............ 14,051,890 | .......... ) 0.0, SO B 104,628,497 | ..ooeeeeeeenn 43 | )., SO I ) 0,0 I U 104,628,497
11.3 Commercial Mortgage-Backed SECUMLIES...........cuoverererereereiecneineireiinee | e 4217241 |............ 66,675,413 | ............ 82,379,014 | o0 | 0 | XXX | s 153,271,668 | ..voocerrirerceeennd 6.3 | )., SO I ) 0,0 R U 103,684,172
11.4 Other Loan-Backed and Structured Securities............coccveeerneneureernenns [ coveireinne 27,580,963 |............ 48,330,404 | ............ 26,026,185 |...cccoveeeer. 7,013,510 | o | e XXX | e 108,951,062 | ...coocervrreceneenn 45 | )., SO IO ) 0,0 SO IR 39,592,578
11.5 SVO Identified FUNDS.........cvveieiieiniiniiieeineisereieisesesesssiseiseeenins | seeneraes D..9 R R )0, SO R XXX | evrerreee XK s [ e XXX e | v |, (0 0.0 [ )., SO IO D 0,0 SO IR 0
11.8 BANK LOANS.......cvuieeciiiciseie ettt sensensenies | riensssississnssssnenens 0 [ 10,511,252 | .coocveneen. 23,159,833 | .0 |0 | XXX [ 33,671,085 | oo 14 | 0., S PO, 0 T 33,671,085
117 TORAIS oo | seriena 301,368,263 | .......... 575,029,550 |....... 1,011,988,747 |..........280,763,867 |..........259,299,763 | .....ccoveorerrrrirennn0 | e 2,428,450,190 | ..coovericineene 100.0 | .o )9, SO IO ) 0,9, SO IR 2,246,762,606 | ......... 181,687,584
11.8 Line 11.7.85:@ % 0f COl. 7...oviiiiiiriiriniirirsississise s senssnssnessnseens | eveenssssssenenenesns 124 | s 23.7 | s AT | k116 | 107 0.0 | 100.0 [ .o )., SR I D0, ST [P D0, S [T 92.5 | i 75
Total Bonds Prior Year
12.1 1SSUET OBlGAtIONS. ....v.voveiecieciei st sntnes | sressennns 191,729,984 | .......... 621,139,534 | .......... 877171124 | .......... 346,055,857 | .......... 258,373,621 | .......... )00, SR A ) .0, SO I ) 0.0 I BN 2,294,470,120 | cooovvrrreierienns 87.5 ... 2,226,959,163 | ............ 67,510,958
12.2 Residential Mortgage-Backed SECUMIES..........cvrvvrvereerinienereireieinnes [ oo 6,650,735 |..........n. 18,247,094 | .............. 6,743,609 |.............. 2,696,065 | ..oovvoreerennn 12,370 | e XXX [ e )., C I ) 0,0 S SR 34,349,873 | oo 1.3 | 34,349,872 | ..o
12.3 Commercial Mortgage-Backed SECUMLIES..........covervrerereereinineneireinee [ e 2,941,656 |............ 60,930,277 |............93,218,004 |................. 186,649 | ..o | e XX [ )., N IS ) 0,0 T R 157,276,586 | ...oovvrrrrrerrirenad 6.0 [ 106,364,056 |............ 50,912,530
12.4 Other Loan-Backed and Structured Securities............cocveeevneneereerneinns [ coveireinnes 11,390,599 | ............ 70,614,529 |...........48,247.787 | .............. 6,314,460 | ..oeoverveerrrriirinenne | eereereee XK [ e ) 0.0, SO I ) 0,0 I R 136,567,375 | weovererirrceeireenas 5.2 | 42834171 | ............ 93,733,203
12.5 SVO Identified FUNDS........covveererreeircreirereeneneieeneneieessnseseneenenne | eeereenee XK [ ceveneinns )., SO NY ¢, ¢, SRR B )., SO [SSTRTED 0.0, USRNSSR IS ) 0.0, C IR P 0.0 SO IS (O (0
12.6 BanK LOANS.......coivereeiiinceneineieeseineineessieceneiensessessssesesenssssnesensensens | seeseeoese XK eeseranennes | oonennenns DO, ST TR 4.0, SO D, TN [T 0.0, ST [TRIND 0.0, R IR .0 S P PO, S P 0., S 0.0 S XXX
127 TORAIS. oottt eiees | sresienias 212,712,974 | .......... 770,931,434 | .......1,025,380,524 | .......... 355,253,031 | .......... 258,385,991 | ..o (V1N PR ) 0., SO IO ) 0.9 I BN 2,622,663,954 | .....cccovvreinn. 100.0 |....... 2,410,507,262
12.8 Ling 12.7.35@ % 0f COl. 9. nensnsnessisseens | vnesseseesnesssssnnees 8.1 | s 294 | 390 [ 135 | i 9.9 | i 0.0 | 0.0, S P00 S S 100.0 .o D00, S [P 91.9
Total Publicly Traded Bonds
13.1 ISSUET OBlGAtIONS. ......vuveieiecirciirieicree e | seesienens 257,446,159 | .......... 391,636,398 837,977,257 | .......... 242,804,045 | .......... 235,322,415 | ..o XX | e 1,965,186,274 | ..covvvvvcrinnn 9 | 2,226,959,163 1,965,186,274
13.2 Residential Mortgage-Backed Securities... .10,014,644 |. 31,604,517 |... .22,007,661 ...26,949,783 | ... .14,051,890 . . ...104,628,495 34,349,872 ...104,628,495 |.
13.3 Commercial Mortgage-Backed Securities..... ..2,140,346 |. 36,353,108 |... 65,190,718 | oveereerirrrrieienins e ceennen XXX ...103,684,172 | ... 3. A1 103,684,172 |.
13.4 Other Loan-Backed and Structured Securities............cocvvernrnerninionns [ orrernn 22,447,923 | oo 13,955,591 |..ooovenvnee 1,431,642 AT5T424 | [ e XX s [ e . [
13.5 SVO Identified FUNDS........ccocvveererreniecnrirreerineneieensneeseesnssseneenenee | seereereee XX rrisvinnes [ crvereinns )., S R XXX | eerrernee XK s [ evereene e XXX s e | e | 0.0 | 0 | 0.0 |
13.8 BANK LOANS.......vuiececiriiecicieieescteteee st iees st stssssessessensns | srssnssssssssssssnssnssnssnnss | cosssanenns 10,511,252 | ...oveevee. 23,159,833 | ..o | | oneneen s XK erirennnnne [ eneeneenen 33,671,085 | o 1 | XX e XXX | i
137 TOtAIS. oot stesssessnsessnnennnees | enenni 202,049,072 | e 484,060,866 | .......... 949,767,111 | .........271,511,252 | ..........249,374,305 | ....cecovvovrvrcvnenen0 | e
13.8 Line 13.7.85@ % Of COl. 7..oveomeeeiiecreeiseiseese et seieiseesseieieeens | oeeessessssinesnenns 13.0 | o 215 | s 423 | e 12 | TR | 00 | 10000 [ XXX [ XX K e XX XK i | e
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11...........cccceeuveerereeveies | covrervieiienerns 120 | e 199 | i 39.1 . . KO X DR, 0.0, CHNNN DN 4.0, CRITE [NRID ¢ ¢ GRS IR
Total Privately Placed Bonds
14.1 1SSUET OblIgatioNS........c.cvveveiviireiiseieieeeee e

14.2 Residential Mortgage-Backed Securities...
14.3 Commercial Mortgage-Backed Securities
14.4 Other Loan-Backed and Structured Securities
14.5 SVO Identified Funds
14.6 Bank Loans....

...2,076,895

14.7 Totals
14.8 Line 14.7asa % 0f Col. 7....oevvrviveeiiericeens
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11

............ 62,221,636 |..............9,252,614 | ..............9,925,458
w342 | 5. | i 55
...... 26 | 04 | 04
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Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

1

Other Short-term

Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 42,234,016
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes LTI (<3 L T T OO DU B48,762,816 | ...oveeeeceeeeeee et
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns BAB,AB0,179 | oot e et e e tene e eiens | ceeeaeaeaes e et et ettt et et et e b ettt et tetetetetetetetetets | steteteteteteteteteteteteteteteteteteteaetns 546,480,179 | ..ot
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvrriuriiiiinirininrinins | e 44,516,653 | ...evoeeieieeie s 0 | o (01 TR 44,516,653 | ..voveeeeieiieeeee e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11).....c.iuiiiieriiiiieiisssnssissiesessssssssssssssansesss | oersssessessssessessessssassessssassessessneasd 44,516,653 | ..o (0 [ Y 44,516,653 | ..o 0
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

SI11, SI12, SI13, Si14, SI15, EO01, E02, E03
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Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000707......ovvemrerrerererneerenereerserieens [ eereriieens VILLANOVA ...ttt [V 12/17/2001. 7.35 | 1,314,813 [ o | ceerieniers e enene | ereieesne et | ettt | st 6,360,714 | 11/05/2001
00-1000714.. weee [CLOSTER ...t NJ 11/08/2001. 774 |... 656,968 3,391,044 | 09/14/2001
00-1000774.. . | FLINT... MI 12/20/2001. 6.90 |...... 637,180 7,957,895 | 11/21/2001
00-1000789.......ccvumremrererereereniseeesersnees | eeeriinees COOPER CITY...ooovviirimrieeieeisseiensssesseesssins FLooiiri 11/30/2001. 7.00 |... 127,235 | coooeeoerieseieeiesiseisssinnes | cesessesiesiseesesissssssenins | st et | sesiesess ettt erinns | cebiees et enes 2,660,000 | 10/26/2001
00-1000875 woe | SCOTTSDALE........ooviririnriiniis AZ... 09/18/2002. 8.08 | ... 1,128,458 4,333,560 |06/17/2002
00-1000932 . |HARRISON TOWNSHIP. MI 05/29/2002. 740 | .. 2,950,572 6,902,857 | 04/05/2002
00-1000949 05/30/2002. 762 |... 653,034 2,736,255 | 05/06/2002
00-1001237.. DALLAS 11/20/2002. 6.94 866,115 4,511,719 |11/18/2002
00-1100774.. veee | SOLANA BEACH.......couieiieiricineriesisesiesissiseenns 03/24/2005. 523 | ... 884,947 7,716,160 | 03/16/2005
00-1102262 . | DALLAS 10/12/2018. | ..oovvrne 3.94 11,496,194 375,651 27,020,000 |11/10/2014
00-1102418 SEATTLE 09/10/2015. 3.35 20,000,000 34,980,000 |08/27/2015
00-1102717 e [WASHINGTON. ... 10/12/2018. X 15,540,062 496,536 24,986,000 |04/27/2017
00-1102749 . |HOUSTON 07/25/2017. 3.68 25,000,000 36,385,905 | 06/28/2017
00-1102752 HOUSTON 07/28/2017. |. .11,058,224 24,756,000 |06/27/2017
00-1102831.....covverrierieeererseierienins cevernenene | PHOENIX oo 02/12/2018. |. .14,168,520 20,804,348 | 01/26/2018
28-0001469........0oorverrerienisiresiiesienins | e WASHINGTON TOWNSHIP, 07/07/1999. 386,325 7,350,000 | 07/06/1999
0599999. Total - Mortgages in Good Standing - Commercial MORGAGES = All OtNET. .. ...iuuiiiiiiieeit st ek sss bbbkt bbbt enens | anbsessessnesaneas 106,868,648 . 872,187 0 . 222,852,457 XXX
0899999. Total - Mortgages in GOOG SEANGING. .......reuuruustiusiis it tis stttk €4 e bRttt | crbsenissnsssnniens 106,868,648 | ....oovviiriririiiiinini 0 [ o 872,187 0 | im0 | e {1 [ 222,852,457 XXX
3309999, TOAIS........uvvrereraeerseeseiseeeieeeseestesistes eeesees et s es e s f et E £ SRR E SRR R R s bR R e £heeR e R AL Rttt | eeteninees s 106,868,648 | ......ccvvrvrrrireirriienii (U IO 872,187 0 | cveerreerereerinrenenineennd0 | e (V1 222,852,457 XXX
General Interrogatory:
1. Mortgages in good standing $..........0 unpaid taxes §..........0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure $..

....0 unpaid taxes §......... 0 interest due and unpaid.
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Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Year

Location 4 5 6 9
2
City 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
00-1102262 DALLAS...... e 10/12/2018.. 3.94 11,258,012
00-1102717. WASHINGTON.......oorviirriiciieceieceireseieeceiieeenes 10/12/2018.. s 3.89 15,093,284
00-1102831 PHOENIX 02/12/2018......covvvverens | e 4.1 14,500,000

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.

40,851,296

0899999. Total - Mortgages in Good Standing...

40,851,296

3399999. Totals

40,851,296
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Annual Statement for the year 2018 of the

NATIONWIDE INDEMNITY COMPANY

SCHEDULE B - PART 3

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

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

Mortgages With Partial Repayments
00-1000701.. [ VILLANOVA. ....oooiiririiscesiesrienienieens 1211712001, | coveoeeeenn | e 1,681,288 0 .366,475 0
00-1000714.. .| CLOSTER 11/08/2001. 844,273 0 .187,305 0
00-1000774.. . 12/20/2001. | cooovovvvevirnins [ e 1,184,649 0 .547,469 0
00-1000789.. .. | COOPER CITY. 11/30/2001. 245,893 0 .118,658 0
00-1000875.. .. | SCOTTSDALE. 09/18/2002. .1,369,884 0 241,426 0
00-1000932.. .. |HARRISON TOWNSHIP 05/29/2002. | . .3,160,812 0 210,239 0
00-1000949.. .| STOW 05/30/2002. 809,879 0 .156,845 0
00-1001237.. .. | DALLAS.. 11/20/2002. |. 1,125,046 0 .258,931 0
00-1100774.. .| SOLANA BEACH .| 03/24/2005. | . 1,121,776 0 .236,829 0
00-1102262.. . 10/12/2018. 0 137,470 0
00-1102717.. .. | WASHINGTON 10/12/2018. 0 ....49,757 0
00-1102752.. . [HOUSTON.....oriviireinieiissiseiiesieeisseisssinns 07/2812017. | oo | e 12,145,384 (V1 ORI IO 1,087,160 0
00-1102831.. .| PHOENIX 02/12/2018. 0 .331,480 0
28-0001469.. .. |WASHINGTON TOWNSHIP......ccoovvvirniiiininens 07/07/1999. 931,238 . 0 544,913 .. 0
0299999. Total - Mortgages With Partial REPaYMENES.........cieeriiiiiiiiieiiiiesissrsn e R 24,620,122 0 {ooveeeeeeceeerenieeee0 | o0 e 0 0 (U [P 4474957 | .ooooveoe BATA95T | 0 0 0
0599999, TOtAl MOMGAGES. ........ocvvererrrireiacieeieieeeieeiseiseeiessese st eeessseissess vesssessssessasesasssessssssssessesesssssssssnsssnessenes | woresenseons 24,620,122 L0 TSRO | I POPOROORPRRSORRTRPON | I VOO 0 0 ()} [ 4,474,957 | ...oovovee AATA95T | i, 0 0 0




Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY

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

03

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig-
nation
and Current
Admini- Current Year's| Year's Other-
strative Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Symbol | Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
/ Market| 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 Indicator| 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 Real Estate - Unaffiliated
[ US Government Building Open-End Feeder 1, LP...... | ........| 520 ANONO........oc [TX..... | USAA Equity Advisors Lo [07117/2008] ..o | o 31,839,639 | ... 41,520,529 | ... 41,520,529 | oo lTT7AT5 | - e - - - s | s 2,056,130 | = ooeessss | co 5.290
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. OO PSP PO PO PRRPRPPRRTRT) [EPPTRON 31,839,639 | ......... 41,520,529 | ....... 41,520,529 | ..... 1,777,175 0 (| (U 0 2,056,130 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ Nationwide Realty INVeStors, LLC........ocweesrece [ | COUMBUS s [OH..... [ Nationwide Mutual INSUrANCe C0......oereercere [ [0710212002] .....ooc. | oo 4,665,156 | ........ 25,082,630 | ......25,082,630 | ....1,833.483 | - oo - - - + R 3.100
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated..... ettt retans everesaeses st etesesstesannaesesesetananans | erererese 4,665,156 | ......... 25,082,630 | ....... 25,082,630 | ..... 1,833,483 0 (1] [P (] [ (L [P [0 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
[ Riverview Multi Series Fund LLC - Class N......o.ccece [....... |Red Bank......oee [NJ...... | Riverview Alternative Investment Advisors LLC......... [ [12/30/2008] .o | 623 e ] ] ] e - e | 38.250
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffillated. ............ocooioioioiiisieeiss et sisniene esetssssnssssessssnsensenssssnsansesnssnsenss | sesseens 623 0 0 0 [ e (O [P o ) [P (O I 0 XXX
4499999, SUDLOAL = UNGFIIBIEM. ... ettt siss sttt ee e41eE 8 o0t oL 8088108108810ttt ennnss | srenianes 31,840,262 | ........41,521,152 | ...... 41,521,152 | ..... 1,777,175 0 {1 [ 0 2,056,130 0 XXX
4599999, SUDOLAL = AFFIIBIEY. .. ..tttk 88884884 £E88oEEE 0 £ L848R E L E L8Rkttt | sresnninad 4,665,156 | ......... 25,082,630 | ....... 25,082,630 | ..... 1,833,483 0 (U [ (O {1 I [ 0 XXX
4899999, TOAIS.........veoeoeeeeies et eebe ettt | eneiis 36,505,418 | ......... 66,603,782 | ...... 66,603,782 | ..... 3,610,658 0 (V) [ (01 (VI IO 2,056,130 | .ooverrirrriinnn 0 XXX
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Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

[US Government Building Open-End Feeder 1, LP........cccreresmemesmesmeseseseeseseses [ SN ANONIO. ..o [TXre [UsAA Equity Advisors N e 1,523,197 5.290
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal EState = UNGIIAEEH. ......... oottt ettt ettt sntenies | fetsstessessetseeaeseeseeseEeeseeteEseEeeEeeseEseE o2t eeEeEseEeEeeseeseE et eeEeeseEeEeeseeseE et eeteeteb et et enses et et entensssnsensansesnsansessesnssnsentens | soeesssensenensnssnssnessnssnsed | eneens 1,523,197 | oo 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

[ NHT IX NW Tax Credit Fund LLC (aka Commons at Grant) [ [oH....oo... [ R P e 87 33.330
3399999. Total - Non-Guaranteed Federal Low Income HOUSING TaX Credit - UNGFfIIAEEE. ...ttt btttk E £ E 80 E 48 £ £ £4 404 £E 8oL e £EfEEE o8 EEE£E 8 L8 E b oL 81 E£E 1L L e b EE b8 eE b E e E 8 bbb bbbttt enennensnntnnnes | srnnsensnnssenensnnennsnnsennssQ | erosmiissnnssnesensesssesenens 87 XXX
4499999, SUDTOIAL = UNAFAIIBIEA. ...tttk E SR E 004 £E 1 oLE 8 SR LR EE 0 EoEEE 0k E 8L E LR LR L4 E LR £LE 0L f e R AR e S0EEHEEE L E L E LR eEEfHEE oL L EE LR EEEEE LA E LRttt | eresnnsssnesnnssensennenen) | oo 1,523,284 XXX
B899999. TOMAIS.........vvoeveeeveocvesesieeeet e ssees e s s st s s ses s s s s s s s s s s s s s s b s e e s b s b b e e e s e s b ee st ees | eebieesbeeessiessiee e s s s s e st s b b s s s s e s s e s s e st eess | Siieebeeebaiesssee s e s s s s et s ettt ssase s s sesnessssnssssensens | sieseseensenssessnsnssnseensnd0 | criens 1,523,284 XXX
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Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income

Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

NHT IX NW Tax Credit Fund LLC (aka Commons at Grant).. | Columbus... | OH. | Fully Amortized... . 1 12/30/2008. | 12/31/2018. | - . ) - (86) 1]- . . 0 1,380
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated SRR 0 ) 0 (86) 0 1 0
4499999. Subtotal - Unaffiliated e 0 ..(86)] .... 0 (86) 0 1 0
4899999, TOAIS.......vververeeesisere sttt enberes 0 ..(86)] ... 0 (86) 0 1 0




Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE D - PART 1

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

NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity

CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date

"

U.S. Government - Issuer Obligation

0L3

34459R  AB 1 |Morrocco AID Gtd SF Bd................ ..693,007 |..114.953 | .................665,244 | ................ 578,711 | ... 618,994 (5,042) [ covvvoverriernnines [ vrereererinensenniens s 7.550 04/28/2003. | 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID Sr Nt ..272,500 |...106.430 250,000 | ... 254,645 (1,502) ......8.900 10/18/2001. | 06/01/2021.
912810 EP 9 | U S TrEASUNY Bl.......rvueiiiirciciieeie et 66,545,700 |...117.902 | ............58,951,150 | ............50,000,000 | ........... 55,923,184 | ..o | e (1,297,888) | ...cvvvvercerveins [ e [ e 7125 05/07/2009. | 02/15/2023.
912810 QV 3 |U S Treasury 02/15/2042 TIPS .96,169,009 |...101.535 ....86,304,471 | ............85,000,000 | ......... 103,444,618 | .........2,523,405 | ......... (313,853) | covevrereerrinens [ e [ 0.750 11/01/2012. | 02/15/2042.
912828 2R 0 |U S Treasury Nt 9,515,665 | ..... 96.777 ..9,677,730 . 9,531,681 . ..16,016 1002250 08/30/2018. | 08/15/2027.
912828 LA 6 |U S Treasury 07/15/2019 TIPS U0 SPUSRIOORN PO I ESOPO 113,790,855 |...118.050 ..129,854,943 | ..........110,000,000 | ......... 130,471,796 .3,166,871 (299,071) | covovververnrieeis [ e [ s 1.875 09/15/2009. | 07/15/2019.
912828  MF 4 | U S Treasury 01/15/2020 TIPS........ccoeuumrmmemmmemnermeisessnessessssssessssssssssensns | vereees o] 75,389,011 |...116.192 ....87,144,257 87,756,303 2,153,352 | .ooouven. (39,879) [ .ovverrereercrins [ ervrerrneeneeiieines [ e 1.375 |...... 1.321 (... | .......557,108 | ..... 1,186,690 |01/19/2010. | 01/15/2020.
912828 S5 0 |U S Treasury 7/15/2026 TIPS.........ccocouiiiiieiimiiisriinssnssenssssssssssssssssssssssesnses | oo N . 74,975,931 |.... 99.047 | ............74,186,422 . 77,100,864 | .........1,896,354 243,702 | .o | i | 0.125 |...... 0453 |Jdeies | e 45,630 | e 97,196 | 12/12/2017. | 07/15/2026.
0199999. U.S. Government - ISSUET ODIIGALIONS.........uurueuiieuiisiieiirsirisstieseissssss s enesens | essssiens 437,351,678 XXX | s 447,050,293 | .........405,728,711 | ........ 465,102,085 | ......... 9,739,982 | ...... (1,697,517) 0 0 XXX XXX XXX | ....3,453,281 | ... 8,019,047 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB...........ccccovvvveiivmrimerneniieineinnns | vrenes [P I Z ) I L1 449,854 |...105.038 | ......ccorvvven. 483121 | oo 459,948 | ... 457,175 LT FTSTOTORTRTONE VORISR BV 6.500 |...... 6.911 |MON... | .cccvverece 2,491 | o 29,897 | 12/12/2001. | 06/15/2024.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ccoiirnirnensinnessesssnissrsssnenenes | wovenes Y 4 1 I 1,632,815 [..109.414 | ..ccooovvnnnes 1,795,458 | ..o 1,640,974 | .o 1,635,197 (511 [ [STORORORRR VN 6.750 |...... 6.894 |MON... | oo 9,230 | oo 110,766 | 01/24/2002. | 06/15/2026.
0299999. U.S. Government - Residential Mortgage-Backed Securities ettt ettt r s aenenaeneneneesenns | cerereriinan 2,082,669 XXX | e 2,278,579 | oo 2,100,922 | ............. 2,092,372 | .coooovrern 0 2,463 0 0 XXX XXX XXX | 11,721 | ... 140,663 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed | ....... | . | ........... 4 [ ........... 1 I 2,285,000 |..105.937 | ..o 2,420,662 | ........ 2,285,000 | .... 2,285,000 | ..o | e | | | oo 6.850 |...... 6.851 |AO...... | coovvees 33,044 | ....... 156,523 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities . . 2,285,000 XXX 2,420,662 | ........ 2,285,000 | .... 2,285,000 0 0 0 XXX XXX XXX | s 33,044 | ....... 156,523 XXX XXX
0599999, Total - U.S. GOVEIMMENE. . .vvurisirsseiseiessees e sses sttt | ersnsenns 441,719,347 XXX 451,749,534 | ......... 410,114,633 | ........ 469,479,457 | ........9,739,982 | ...... (1,695,054) 0 0 XXX XXX XXX | ... 3,498,046 | ..... 8,316,233 XXX XXX
All Other Governments - Issuer Obligations
G1981@ AA 0 ‘Cayman Islands (Govt of) Gtd Sr Nt. | 4 ..605,381 |...100.211 .606,657 805,381 | ..o [ | | s | s 4.850 |...... 4.880 | MJSD. 2,447 .29,361 | 03/12/2004. | 03/01/2019.
0699999. All Other Governments - Issuer Obligations . ..605,381 XXX | cieiiennenn806,657 | i 805,381 | i 605,381 | ..o, 0 0 0 0 XXX XXX XXX v 29,361 XXX XXX
1099999. Total - All Other GOVEMMENES..........uiuuuiieriresiissiiissiiseseeres s ettt snsesnnienses | sneesissesion 605,381 XXX | e 806,657 | i 805,381 | i 605,381 | ..o, 0 0 0 0 XXX XXX XXX | e 2,447 | 29,361 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
57582N  H6 5 |Massachusetts St GO REf SEr C.......cocvvieriviiiirniieiieiieiseeienissiessssessssnsees | evens e [l IFE ] 9,339,520 |...110.356 | ...ccoevnee. 8,828,480 | .....ccoccene 8,000,000 | ... 8,308,037 | ..o | verrreeen(97,812) [ o [ | e 5.500 |...... 4.085 [UD..cooe | v 36,667 07/25/2005. | 12/01/2021.
57582N XX 8 | Massachusetts St GO Ref SEr B.........ccccovirmeriririeriniineriereneessssissssesienes | cevees 10,468,195 |...108.624 ....10,460,491 9,630,000 19,836,086 | ...oveucrierirrernreis | v (7T3,799) | o [ e [ e 5.250 365 [FA.....| v 210,656 07/30/2008. | 08/01/2021.
57582P AE 0 |Massachusetts St GO Ref Ser B I .10,890,000 |...117.369 11,736,900 10,000,000 .10,371,164 5.250 06/21/2007. | 09/01/2024.
605580 DG 1 | Mississippi St GO Ref SEr A........coivuerireieriiriniiserieesesiesisssssesssessensenens. | vereees ] ...2,245,900 |...106.062 2,121,240 2,000,000 2,039,101 | oo | eererreennn(20,158) [ oo | v | s 5.250 01/12/2006. | 11/01/2020.
605580 DH 9 | Mississippi St GO Ref Ser A ..2,247,840 |...109.178 ..2,183,560 | ..... .2,000,000 12,057,104 | oo | e (18,833) | s [ e [ e 5.250 01/12/2006. | 11/01/2021.
605580 DJ 5 |Mississippi St GO Ref Ser A . . e . . ..1,125,500 |...111.916 | .... .1,119,160 .1,000,000 | .. ...1,036,794 5.250 01/12/20086. | 11/01/2022.
605580 EE 5 | Mississippi St GO Ref SEr A FSA Cr......ovvrieririeeeieeerierieeiseessesssesssesiesens | voveees e |l AFE | 2,258,760 |..111.916 | ..coevornecn. 2,238,320 | .ovvvernne 2,000,000 | ... 2,075,739 | covoovvrverrerrneernens | eererrenn(17,880) [ oo | v | s 5.250 01/12/2006. | 11/01/2022.
646039 KW 6 | New Jersey St GO Ref Ser M........cccccociiiiiiiinicniisciicisncssiscicesesisiis [ s o] ..9,344,361 |...101.938 .8,216,203 | ..... .8,060,000 | .. 18,123,683 | s | e (114,889) [ s [ e [ e 5.500 . 07/20/2005. | 07/15/2019.
70914P  B6 8 |Pennsylvania St GO First Ser........ccoiiiiiiiiiminiiniiisrisiessssississessssssssssenes | oeeees [0 IR [ 1FE] .. ..5,913,686 |..117.179 | ... ..5,607,015 | ..... 14,785,000 | .. 5,668,415 | v | oo (102,136) [ o i [ 5.000 |...... 2.391 |MS...... .......239,250 | 06/02/2016. | 09/15/2026.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............c.ccoeeeenneas . 53,833,762 XXX | e 52,511,369 | ............ 47,475,000 | ........... 49,506,123 0 0 XXX XXX XXX | .......758,430 | ..... 2,520,625 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). ettt neen . 53,833,762 XXX | e 52,511,369 | ............ 47,475,000 | ........... 49,506,123 0 0 XXX XXX XXX | ........ 758,430 | ..... 2,520,625 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
167486 DL 0 | Chicago IL GO Ser C.......ccooriviiriiiciiininissiesiesisseississiiesisssssssssians | cvvis . 2| 2FE| oo 11,695,685 |...100.117 | ............ 11,538,484 | ........... 11,525,000 | coovreeer 11,525,000 | .ocvovecerviinnieninns | eerirenerne(21,015) | oo e [ 5.000 |...... 4811 | e | v 288,125 | ........ 576,250 |01/15/2009. | 01/01/2028.
167501 2L 8 | Chicago Il Brd Ed Sch Ref GO Ser A.........cocniviirneriereieineisninerieseesesenins | cevees JP PPN IOV AFE ..7,747,950 |...104.512 7,315,840 | ..... .7,000,000 | .ooovreern 7,135,325 [ oo | eerrerrne(86,309) | v [ [ 5.500 |...... 4.435 | JD....... 06/18/2007. | 12/01/2020.
167560 MP 3 | Chicago IL Met Wir Rclm Dst GO Ref Ser A.........vcevieeerieeieeneinneiserienineens | ceve [P ISR IOV 1FE]| .. ..5,311,300 |...108.087 | ... ..5,404,350 | ..... 15,000,000 | .ooeereer5,079,846 [ oo | eerrenerne(25,143) | o [ [ 5.000 |...... 4.410 | JD....... 07/12/2007. | 12/01/2021.
172252 A2 4 | Cincinnati OH City SD GO Ref Classroom C...........cccveureirinerirerinreneninninns | cove e | 1FE| oo 3,404,610 |...109.323 | ... 3,279,690 | cooovvrirecs 3,000,000 | .oooerernn 3,097,945 | oo | erereeenn(31,088) [ oo | | s 5.250 |...... 4.051 | JD....... 09/25/2006. | 12/01/2021.
172252 A8 1 |Cincinnati OH City SD GO Ref Classroom C SD. | [ | e 1FE ...2,304,600 |...123.011 ..2,460,220 | ..... .2,000,000 | oooererni2,160,889 [ oo | e (14,833) | oo [ [ 5.250 |...... 4.161 | JD....... 09/25/2006. | 12/01/2027.
172252 ZZ 4 | Cincinnati OH City SD GO Ref Classroom C...........cccoveunreneinernniieseneennsinnns | ceves e | 1FE ..3,395,190 |...106.315 ..3,189,450 | ..... .3,000,000 | ..ivvereeri 3,067,277 | oo | oerrrreene(B3AB) | o [ | 5.250 |...... 4.021 |JD....... 09/25/2006. | 12/01/2020.
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196686 AQ 2 |Colorado Springs CO GO Sch Dist NO 11 S€.......cverrereerreeeierneineriseessnineins | vevnee oo [ eevvvniinens [ e 1FE| oo 4,053,597 |..106.451 | ..............3,842,881 | ............. 3,610,000 | ..oovvvrnees 3,685,604 | ....oovveririncninns | e (37,223) 5.250 |...... 4.101 |JDecces | v 15,794 | ....... 189,525 | 08/25/2006. | 12/01/2020.
196686 AR 0 | Colorado Springs CO GO Sch Dist NO 11 S€......cvuevrvivernrieinenensiinnsesensninns [ovnne [ | vovverinns | voreee 1FE| oo 2,248,620 |..109.323 | ..............2,186,460 | ..... .2,000,000 2,080,296 | .....cvvvrcrieririenns | i (19,086) 5.250 |...... 4.141 | JD....... 05,000 |08/25/2008. | 12/01/2021.
241721 858 1 |De Soto TX Ind Sch Dist GO Cap Apprec Un...... 3| 1FE 581,659 |..... 84.200 758,848 37,115 09/12/2013. | 08/15/2022.
241721 8T 9 | De Soto TX Ind Sch Dist GO Cap Apprec Un...... K] 1FE 370,089 |..... 80.072 487,564 24,700 09/12/2013. | 08/15/2023.
251129 Y9 7 |Detroit Mich City Sch GO Ref Sch Bldg &.. ...9,950,556 |...119.171 ....11,666,841 (8,241) [ oo | v | s 5.250 01/29/2010. | 05/01/2028.
251129  Z3 9 |Detroit Mich City Sch GO Ref Sch Bldg &.. 7,882,950 |...121.148 ..9,086,100 7,500,000 ......5.250 03/05/2008. | 05/01/2030.
442331 3G 7 [Houston TX GO Txbl............... 5,000,000 |...102.375 .5,118,750 | ..... 15,000,000 | ...ce0reerrs5,000,000 [ .oooonieniieiiieiiies | e | e [ s [ 3.845 12/20/2017. | 03/01/2031.
442331  3H 5 |Houston TX GO Txbl.......c....... 5,000,000 |...102.710 5,135,500 5,000,000 3.925 12/20/2017. | 03/01/2032.
717883  FC 1 |Philadelphia PA Sch Dist GO Ref Ser AFS........ccoovivinerernicveneiesenenerinnes | veveens | e | cervrerenns 1] e 1FE| o 12,642,360 |...115.896 | ............13,907,520 ...12,000,000 | ...........12,349,888 | ......cccovmrrmrrcnnrs | ernreeere(33,404) [ oo [ e [ e 5.000 . revend 02/13/2008. | 06/01/2027.
717883  FJ 6 |Philadelphia PA Sch Dist GO Ref Ser AFS.........ccouvnriveivernreneriieineiserens e | [ vverirenes (i 1FE| oo 6,639,746 |...113.896 | .............. 7,112,805 | ..ovvernne ,245,000 | ..ovvoeern 8,427,634 | oo [ reeeend(24,097) [ | | s 5.000 |...... 4471 | D | 26,021 | e 312,250 |02/14/2008. | 06/01/2025.
717883  FK 3 |Philadelphia PA Sch Dist GO Ref Ser A FS........ccovvnernnernererineesseisessennens [ v | [eoverineee | s 1FE ..5,292,950 |...114.918 ..5,745,900 | ..... .5,000,000 25,148,203 | e | e (16,485) [ s [ e [ e 5.000 |...... 4525 | JD....... ...250,000 | 02/14/2008. | 06/01/2026.
791639  KJ 5 | St Louis MO Brd of Ed GO Direct Dep Prog o e o e | e 1FE]| .. ..6,990,620 |...106.754 | ... ..6,939,010 | ..... .6,500,000 | .. 16,600,438 | ... | e (A1 TA3) s [ [ 5.000 |...... 4.271 |AO...... ..81,250 | ........325,000 |05/30/2007. | 04/01/2021.
797355 WK 6 | San Diego CA Uni Sch Dist GO Ref 1998 Se.........cccuvermerimeereriseinernerieninens [ eovveee | [ everirenens | vevens 1FE| oo 3,916,200 |...125.036 | ....cocvvneer 5,001,440 | ..ovvvernvene 4,000,000 | ..ovvereees 3,954,112 | oo | v T80 [ s | v | s 5.500 |...... 5.690 |Jdovoes | v 110,000 | ......... 220,000 | 12/10/2008. | 07/01/2026.
797355 YY 4 |San Diego CA Uni Sch Dist GO Ref 1998 Se.........cc.ccourverimrinnniiniicnnivciinninnns v | [ | e 1FE ..5,512,600 |...126.691 ..6,334,550 5,000,000 5.250 |...... 4470 |JJ....... 06/11/2008. | 07/01/2028.
840071 AR 5 | South San Francisco CA GO Uni Sch Dist S..........c.coevueveeermeennrnerneeneinenes [ eovneee | [ everererens | vevens 1FE]| .. ..2,173,806 |...109.410 | .... ..2,106,143 1,925,000 11,980,069 | ..o | e (18,902) | o [ e [ e 5.250 |...... 4120 |MS...... o 01/11/2006. | 09/15/2021.
840071 AT 1 | South San Francisco CA GO Uni Sch Dist S [SSSTTOUOTRUTORURURIOR [VOURVR VS [STORRIORTR (OO 1FE| oo 2,463,029 [..115.479 | .o 2,517,442 | .............. 2,180,000 | .... 2,276,746 5.250 |...... 4.200 |MS......| ... 33,699 | ..o 114,450 | 01/11/2006. | 09/15/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations............couniiieiiiinnnniininsisnnnns | oo 114,578,117 XXX 121,152,042 | ... 108,805,000 | ......... 110,731,446 0 0 XXX XXX XXX | ... 1,164,183 | ... 5,287,476 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions cerereenes | s 114,578,117 XXX 121,152,042 | e 108,805,000 | ......... 110,731,446 0 0 XXX XXX XXX | oo 1,164,183 | ... 5,287,476 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010268 AX 8 | Alabama Fed Aid HW Fin AUthREV SEr A........c.coovuivriieinerierieeeeniesiseeiens | woeees 2| 1FE 3,846,522 |...116.118 ..3,872,535 | ..... 13,335,000 | ovovreenn 3,749,413 [ e | e (AT,104) | e [ [ 5.000 11/16/2016. | 09/01/2033.
010268 AY 6 |Alabama Fed Aid HW Fin AUthREV Ser A........ccocviuiiniiniiniceineesneeinnes | e 2| 1FE 3,831,448 |...115.668 | .... .3,857,528 | ..... .3,335,000 | .. W3 T37.382 | s | e (85,838) | v | e | 5.000 11/16/2016. | 09/01/2034.
010268 AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig...........ccveervriviriimiiinirierinienenis [ e 2| 1FE 1,717,875 |...115.369 | ....ccccouuuee 1,730,535 | .coovvrienen 1,500,000 | ...coovveeee 1,676,656 | .....ovveevrrvcrrerres | verrereene(20,000) | oo v [ 5.000 11/16/2016. | 09/01/2035.
010268 BA 7 | Alabama Fed Aid HW Fin AuthRev Spl Oblig..... [SSPTRPRRRNEN DO 2| 1FE 5,712,750 |...114.922 ..5,746,100 | ..... .5,000,000 25,578,064 | ..o | e (85,359) | s [ [ 5.000 11/16/2016. | 09/01/2036.
010604 CC 8 |Alabama St Port Auth Rev AMT Ref DOCS S€.......ocvviriererireriiieisiisisersnsseines | veveees 2| 1FE 3,548,775 |..113.141 | ... ..3,575,256 . 3,491,928 | s | e (B1,T83) | s [ [ 5.000 02/24/2017. | 10/01/2030.
010604 CE 4 |Alabama St Port Auth Rev AMT Ref DOCS SE........coorvrmevmrvmnirmerienirseenseninnnnns | eevveee | [ vevereenes 2| 1FE| oo 7,037,240 |...112.655 | ...cocvvnee 7,147,960 | ..............6,345,000 | ............. 6,936,743 | ..o | eerereennn(56,238) [ oo | e | s 5.000 02/24/2017. | 10/01/2032.
010869 HT 5 |Alameda CA Corr Trans Auth Rev Txbl Ref. @ [ [ | e 1FE ..9,059,250 |..... 68.393 ....10,258,950 ..9,811,919 02/24/2017. | 10/01/2028.
02765U GC 2 | American Mun Pwr Ohio Inc Rev Ref Ser A..........cccovivverrerinieniensinerverienens | ceves 2| 1FE .11,383,800 |...111.173 ....11,117,300 10,829,392 | oo | e (146,656) [ oo | e | s 5.000 12/22/2014. | 02/15/2029.
02765U MB 7 | American Mun Pwr Ohio Inc Rev Comb Hydro...........cc.ocueriremnincireinienniiienes [ e 2| 1FE 1,657,650 |...104.405 1,566,075 | ...cceeeerra 1,500,000 | oo 1,623,482 | s | e (15,513) | s e [ 4.000 09/20/2016. | 02/15/2031.
02765U MC 5 | American Mun Pwr Ohio Inc Rev Comb Hudro....... 2| . 1FE 1,869,813 |...103.954 .1,767,218 .1,700,000 .. 4.000 09/20/2016. | 02/15/2032.
02765U MD 3 | American Mun Pwr Ohio Inc Rev Comb Hydro...........cccovuevererneneererneeeneiieins [ everes 2| 1FE 2,517,833 |...103.633 ..2,383,559 2,300,000 | .overererrn 2,470,822 | oo | eereenenne(21,358) [ oo | e | s 4.000 09/20/2016. | 02/15/2033.
08527N  GY 6 |Bernalillo Cnty NM Rev Gross Tax RCPES R.........evurieneieiinmiieeiineisnennnisnies | eoveene | [ everireeins | vevens 1FE ..2,223,620 |...114.442 ..2,288,840 .2,000,000 5.250 10/13/2005. | 10/01/2023.
08527N  GZ 3 |Bernalillo Cnty NM Rev Gross Tax Repts R..... ..3,997,224 |...116.959 .4,210,524 .3,600,000 ......5.250 10/13/2005. | 10/01/2024.
13068L  YZ 2 | California St Pub Wks Brd ReV Ref-VAriOU........ccc.eeuurerreeneiieriseirseiserisseiens | cevi 5,531,600 |...106.424 ..5,321,200 | ..... 15,000,000 | oooerern5,426,619 [ oo | eerrenerne(48,136) | v [ [ 4.000 10/06/2016. | 11/01/2032.
164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & SWI REf.........ccooviviinrneieeiiesineiiseineis | oo [ oo [ eriiniin 4| ... 1FE| oo 7,356,167 |...107.741 ..6,846,941 | ..... 16,355,000 | ..ce0reerr86,690,797 [ oo | verrenrne(85,104) | oo [ [ 5.500 01/10/2006. | 08/01/2023.
167562 QK 6 | Chicago IL Midway Arpt Rev Amt Ref Ser A 2| . 1FE 3,206,880 |...101.034 ..3,031,020 .3,000,000 .....4.000 05/26/2016. | 01/01/2032.
167562 QL 4 | Chicago IL Midway Arpt Rev Amt Ref Ser A...........cccvvvniivniicnniiciininciisninns | v 2| 1FE 3,726,450 |...100.790 ..3,527,650 | ..... .3,500,000 | .oooerreen 3,671,984 [ i | e 21,586) | e [ [ 4.000 05/26/2016. | 01/01/2033.
167593 UW 0 | Chicago IL O'Hare Int Arpt Rev Ref GEN S........c..cvvivevierieernresrinerirenieeenns | cev 2| 1FE 5,567,850 |...111.732 ..5,586,600 | ..... 15,000,000 | ...ceveerr.5,462,040 [ ..o | verrenerne(57,314) | o s [ 5.000 02/10/2017.| 01/01/2033.
167593 WK 4 | Chicago IL O'Hare Int Arpt Rev Sr Lien S.. ..7,762,440 |...115.044 ..8,053,080 .7,000,000 5.250 .183,750 12/01/2016. | 01/01/2033.
167593 WL 2 | Chicago IL O'Hare Int Arpt Rev Sr Lien S.. ..4,421]760 |...114.587 ..4,583,480 | ..... .4,000,000 5.250 105,000 12/01/2016. | 01/01/2034.
167736  E2 9 |Chicago IL Wir Rev 2nd Lien-Remk 2,068,535 |...112.668 1,750,000 | .ovoeeren 1,997,831 | oo [ v @7, TT) s [ e [ e 5.000 05/13/2016. | 11/01/2028.
167736  E3 7 |Chicago IL Wtr Rev 2nd Lien-Remk 2,063,373 |...112.299 1,750,000 | ....cc.ceee 1,993,899 | oo | eeeeeend(27,260) [ o [ e | 5.000 05/13/2016. | 11/01/2029.
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167736 E4 5 |Chicago IL Wir Rev 2nd Lien Remk.... 1,176,130 |..111.712 | oo 1,117,120 | ..............1,000,000 | ....c.cooeu. 137,130 [ | v (15,308) [ +.vvvveverrcereins [ erverernenisninerinns | 205,000 | e 3.020 |MN...... 05/13/2016. | 11/01/2030.
251237 3N 1 |Detroit Ml Sewer Disp Rev 2nd Lien B FSA.........coviirniiiiiesreieisieienes 16,444,200 |...118.211 ...17,731,650 15,896,217 | cvovvvveerrveivrirnninns | v (64,435) 06/05/2008. | 07/01/2029.
3133EH PX 5 |Federal Farm Credit Bank Deb 24,569,750 |..... 95.998 23,999,525 .24,604,127 23,418 07/12/2017. | 06/28/2032.
365418 BX 9 |Garden St Preservation Tr Rev Open Space..... 40,732,349 |...118.920 ....41,503,080 07/30/2008. | 11/01/2028.
39081H AM 4 | Great Lakes MI Wtr Auth Swr Ref 2nd Lien 5,205,870 |...113.910 ..5,125,950 10/14/2016. | 07/01/2031.
413890 DC 5 |HarrisCnty-HoustonTXSports Rev Sr Lien R.. 6,459,269 |...112.283 ..6,259,777 12/16/2014. | 11/15/2028.
413890 DD 3 |HarrisCnty-HoustonTXSports Rev SrLien R.........cccouvvvvviveiverineeneninnicnniinens | vevene [ on | eviveenn [ ol TFE | i 7,243,438 |...111.995 ..6,999,688 | ..... 16,250,000 | ....c0.ee...6,875,493 [ oo | verrenne(95,688) | s [ [100.5.000 | 3.121 [MN...... ...39,931 12/16/2014. | 11/15/2029.
452024  HY 1 |lllinois Mun Elec Agy Supp Rev Ref Ser A... . . 6,966,240 |...113.131 6,787,860 6,000,000 | .. 16,654,940 | ..o | verernnn(88,208) | e [ 105,000 | 3151 |FAooe| e 125,000 04/01/2015. | 02/01/2030.
45203H BU 5 |lllinois Fin Auth Rev Ser A 2| G AFE | 9,795,600 |...107.025 | ............10,702,500 ...10,000,000 | .. ..9,862,334 |. | e 10571 | e [ [0 5.375 [ 5.562 |FA.......| coooee 203,056 05/13/2011. | 08/15/2028.
452252 KQ 1 [lllinois St Toll Hwy Auth ReV SEr A.......c..ovuuivimiiiiierinieieriersseissiesiesesenens 2|l AFE | 12,101,100 |...111.847 | ............ 12,303,170 | coovvvenee 11,000,000 | ...ccvveeee 1,766,489 | ..oovovvercerrinnis | v (102,222) | ccvoovvrvrivernens [ v [ 205,000 | 3781 | W | e 275,000 07/10/2015. | 01/01/2036.
455280  VH 1 |Indianapolis IN Pub Impt Rev Preref Wtrw 939,549 |...100.000 ...950,000 | ... 950,000 5,443 | .o [ [ 025,500 | 6.099 |JJ....... ...26,125 52,250 | 01/11/2017.| 01/01/2029.
455280  VJ 7 |Indianapolis IN Pub Impt Rev Preref Wtrw . 1,044,558 |...100.000 | .... .1,065,000 | ...covveneee 1,065,000 [ ...voevveerirerirerins | e 10,688 | ..o [ [ 05750 [ 6.805 | JJ....... rerennnn30,619 61,238 | 01/11/2017.| 01/01/2038.
455280 VS 7 |Indianapolis IN Pub Impt Rev Unref WHrwk.............cccevvennee . 3,974,074 |...100.000 | ....cocoonee 4,050,000 | ..oovrernvne 4,050,000 | ..oocvernees 3,983,409 4,820 | ..o | e | 2005500 | e 5.718 | oo | v 111,375 01/11/2017. | 01/01/2029.
455280 VT 5 |Indianapolis IN Pub Impt Rev Unref Wirwk..............c.cccouuuee . 3,824,251 |...100.000 3,935,000 3,935,000 ...3,829,921 2,912 | o | e | 0008750100 5.987 | e | 113,131 01/11/2017.| 01/01/2038.
485429  Z3 1 |Kansas St Dev Fin Auth Rev Txbl Ser H el AFE | 20,000,000 |...104.209 | ............20,841,800 ...20,000,000 .20,000,000 | oeouvenrreerienienes [ e [ | v | @191 10004191 [AO. s | e 176,953 08/13/2015. | 04/15/2028.
544435 4D 9 |Los Angeles CA Dep of Arpts AMT-SENIOr R..........oocueevrienerierernciinseserseiiens 2|l AFE | e 1,480,775 |...113.556 | ...cccovvunnee 1,419,450 | ..ccoovvennee 1,250,000 02/06/2015. | 05/15/2029.
544435 4E 7 |Los Angeles CA Dep of Arpts AMT-Senior R 1474713 |..113.118 .1,413,975 1,250,000 02/06/2015. | 05/15/2030.
544435 4F 4 |Los Angeles CA Dep of Arpts AMT-Senior R ] . ..1,474,550 |..112.807 | .... .1,415,728 1,255,000 . 02/06/2015. | 05/15/2031.
544435 4G 2 |Los Angeles CA Dep of Arpts AMT-SENIOr R.........ccovvvivrirmrierniieeerineieienins . 2,047,745 |..112.496 | .............. 1,968,680 | .............. 1,750,000 | ..oo0eeer. 1,946,089 | oo | oo RTA94) | e | e 00225000 1......3.051 |MN...... | ......... 11,181 | 87,500 | 02/06/2015. | 05/15/2032.
544435 4H 0 |Los Angeles CA Dep of Arpts AMT-Senior R ..1,166,310 |...112.187 .1,121,870 1,000,000 16,389 .50,000 | 02/06/2015. | 05/15/2033.
544435 4) 6 |Los Angeles CA Dep of Arpts AMT-Senior R o] . ..1,162,500 |...111.878 | .... ..1,118,780 1,000,000 6,389 | ..........50,000 | 02/06/2015. | 05/15/2034.
544435 4K 3 |Los Angeles CA Dep of Arpts AMT-SENIor R..........ccccvrveerrnerierineeiirinnineniens . 2,274,040 |..108.921 | ...cccvvneee 2,178,420 | ..oovverneen. 2,000,000 | .oovrerernn2,180,842 | oo | crreennn(25,243) [ oo | s | 750|347 [MNL | 12,139 95,000 |02/06/2015. | 05/15/2035.
544445 AT 6 |Los Angeles CA Dep of Arpt Rev Amt-Sub-S ..1,461,171 |...103.878 ..1,386,771 1,335,000 .53,400 | 05/12/2016. | 05/15/2034.
544445 AV 1 |Los Angeles CA Dep of Arpt Rev Amt-Sub-S - . ..1,359,113 |...103.153 | ... ..1,289,413 1,250,000 .50,000 | 05/12/2016. | 05/15/2036.
544445 BW 8 |Los Angeles CA Dep of Arpt Rev Amt Sub L 2|l AFE | e 1,167,180 |...113.481 | ...ccccvvnnee 1,174,528 | ..o 1,035,000 01/06/2017. | 05/15/2032.
544445 BX 6 |Los Angeles CA Dep of Arpt Rev Amt Sub L ...1,908,437 |...112.986 ..1,920,762 1,700,000 01/06/2017. | 05/15/2033.
575577 HW 4 | Massachusetts Bay Tr Auth Rev Assmt Ser........ ..6,706,884 |...125.773 ..7,408,030 5,890,000 08/31/2006. | 07/01/2029.
575577  HX 2 |Massachusetts Bay Tr Auth Rev Assmt Ser.. ..4,555,920 |...126.640 ..5,065,600 4,000,000 | oooereerh,337,830 [ o | eerrerne(22,280) | e [ [ 00005250 [ 4311 [ | s 105,000 08/31/2006. | 07/01/2030.
575579 LH 8 |Massachusetts Bay Tr Auth Rev Sr Ser A.. ..5,700,500 |...124.454 ..6,222,700 .5,000,000 .131,250 02/16/2006. | 07/01/2028.
57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student. 6,593,520 |...111.479 ..6,688,740 | ..... 16,000,000 | .ooeereerr8,399,535 [ oo | eerrernne(58,351) | o e [0005.000 |10 3,750 [ | v 150,000 05/29/2015. | 01/01/2026.
57563R  MA 4 | Massachusetts Educ Fin Rev LBASS Student. ..1,749,415 |..102.519 ..1,814,586 1,770,000 05/29/2015. | 01/01/2028.
57563R  MB 2 | Massachusetts Educ Fin Rev LBASS Student. 1,182,190 |...102.862 ..1,229,201 .1,195,000 05/29/2015. | 01/01/2029.
57563R  MC 0 |Massachusetts Educ Fin Rev LBASS Student. ..1,428,830 |..103.041 | ... ..1,478,638 1,435,000 | .. 05/29/2015. | 01/01/2030.
57563R  MD 8 | Massachusetts Educ Fin Rev LBASS Student. 2,556,074 |...102.716 ,655,209 2,585,000 | .... 2,560,987 1,496 05/29/2015. | 01/01/2031.
57563R NV 7 | Massachusetts Educ Fin Rev LBASS AMT Ref. e 2] . . .21,165,006 |..... 99.213 21,335,756 21,505,000 .21,203,762 . 05/26/2016. | 07/01/2033.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen S..... [ I . ..5,476,200 |...125.844 6,292,200 5,000,000 ) [ e | e | 005,250 | 4540 |FA.....| v 109,375 08/21/2008. | 08/01/2029.
57604P B2 9 |Massachusetts St Wir Poll Rev Ref Pool P. ..9,360,523 |...117.129 ...10,002,817 | ..... 8,540,000 ) [ e | e | 2005250 | s 4.440 |FA .| v 186,813 07/12/2007. | 08/01/2024.
57604P B5 2 |Massachusetts St Wir Poll Rev Ref Pool P. 5,332,050 |...117.998 ..5,899,900 ) . S .104,167 07/12/2007. | 08/01/2025.
591745 G6 5 |Metro Atlanta RTA GA Rev Sales Tax Ref S .10,666,900 |...124.308 ....12,430,800 Y[ e | e | 200.5.250 | 4780 | s | e 262,500 06/20/2008. | 07/01/2032.
592643 AT 7 | Metropolitan Washington DC Rev Cap App 2 ..3,590,300 |..... 80.779 | ..............8,077,900 | ............10,000,000 | .............6,514,842 | ...coorvrivrnvirinnrs | 1ereeeni00,720 [ oo | e | cevvneenenins | e 6.450 |N/A..... 08/06/2009. | 10/01/2025.
592643 AU 4 | Metropolitan Washington DC Rev Cap App 2 ..2,467,842 | ..... 77.550 287,090 | ..o | e | e | e 6.625 |N/A..... 08/06/2009. | 10/01/2026.
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592643 AV 2 | Metropolitan Washington DC ReV Cap APP 2........cc.ewererrreermrinersereneessensneeens (@000 R (OO I 1FE| oo 2,999,900 |..... 74403 | oo 7,440,300 | ..coonnee. 10,000,000 | c.oovvernees 5,594,013 359,312 [ oo | e | e | e 6.750 | N/A...c. | cooeererinernenes | veverneriseineniens 08/06/2009. | 10/01/2027.
59447P  P6 2 |Michigan St Fin Auth Rev LBASS Ref AMt S........ccccoeveiiniiniriiniineiverniieins | e 2| 1FE 9,052,657 |...103.698 9,280,971 | ..... .8,950,000 | ..ve0reer.9,003,437 [ oo | oo (12,719) | s e [ 4.000 11/21/2014. | 11/01/2025.
59447T ME 0 [Michigan St Fin Auth Rev Ref Henry Ford....... 2| ... 1FE 10,026,829 |...113.994 10,145,466 .8,900,000 ......5.000 12/07/2016. | 11/15/2029.
59447T MK 6 |Michigan St Fin Auth Rev Ref Henry FOrd..........ccoooviiniiniinciiciiiinissicens | e 2| 1FE 2,583,492 |...110.813 2,615,187 | ..... .2,360,000 | ..oooerernn2,548,083 | oo | e (19,910) | oo [ | e 5.000 01/27/2017. | 11/15/2034.
594615 BG 0 | Michigan St Bldg Auth Rev Ref FACS Prog..........cc..coevuvrvervieenieeriesissniesisssins | eoveees | | verrienns 2| 1FE| oo 7,773,206 |...115.979 7,770,593 | ..... 16,700,000 | ..ooovrveerr 7,455,682 [ oo | eerrennne(98ATE) | s [ [ 5.000 07/31/2015. | 04/15/2028.
594615 BH 8 | Michigan St Bldg Auth Rev Ref Facs Prog 2| 1FE 5,744,750 |...115.438 ..5,771,900 .5,000,000 ......5.000 07/31/2015. | 04/15/2029.
603827 XY 7 |Minneapolis & St Paul MN Rev TXbl SUD Re.......covvvivreiiieiieiienieeniscinnns | vevees 2| 1FE 5,000,000 |...100.693 ..5,034,650 | ..... .5,000,000 15,000,000 [ oo | e | e [ | 3.79 12/07/2016. | 01/01/2029.
603827 XZ 4 |Minneapolis & St Paul MN Rev Taxl SUb Re.......c.ovveeeririieiereriseenerisseines [ v 2| ... 1FE 2,835,000 |...100.892 ..2,860,288 | ....ccoonve. 2,835,000 2,835,000 | .cooivrerierirnrirnns [ e [ e | v | e 3.896 12/07/2016. | 01/01/2030.
603827 YA 8 |Minneapolis & St Paul MN Rev Txbl Sub Re..........cccooviuiriniivcirerininiicsiinns [ s 2| 1FE 2,295,000 |...101.104 | .... .2,320,337 | ........ 2,295,000 | .... 2,295,000 | cvovvrirerinrirrirenns [ | e | o | v 3.996 12/07/2016. | 01/01/2031.
603827 YB 6 |Minneapolis & St Paul MN Rev Txbl Sub Re...... JESTUTRTRRIORN DO 2| 1FE 1,535,000 |...101.398 | .....cccoouuee 1,556,459 | ....cocovunee 1,535,000 | ..cooovvveene 1,535,000 [ ..oveuveerreerierins | rererrrernninnienis | e | e | 4.096 12/07/2016. | 01/01/2032.
60411K  BG 6 |Minnesota Pub Fac Auth REV SErB.........ccccnvrueenerinnieneeneinneineessssissnnenns | vevnne | e | eevsevinens [ ovens 1FE ...1,079,080 |...100.531 ..1,005,310 1,000,000 | .. ...1,001,404 (8A72) [ oo | e | e 5.000 10/10/2007. | 03/01/2019.
60534Q VK 4 | Mississippi Dev Bk ReV Spl ObIg.........c.evurreviiiieiieriereieeissineiiesiesesnenies | eovenes | 1FE| .. ..1,823,211 1..101.469 | ... L7,315915 | ... .7,210,000 | .. LT281792 | | s (B1,681) [ .ooverrerrererins [ v [ e 5.000 05/18/2007. | 07/01/2019.
613549 UN 5 |Montgomery Cnty OH Rev Miami Valley HOSP.........covrvnveernrenreerissisesniieiinns | vevenns | oo | cereveenns 2| 1FE| v 10,754,700 |...105.888 | ............ 10,588,800 | ....ccvvnee 10,000,000 | .oovvenee 10,175,088 [ ...couevverveerirerirns | vevereeens (87,545) [ ..o | e [ s 5.750 03/25/2011. | 11/15/2022.
64577B  H8 0 |New Jersey Econ Dev Auth Rev Preref MIr..........cccvveinirnrnircninirernsinennnieens | eovenes | oo [eovniviinns | e 2FE 486,878 |...118.697 | .................635,029 | ....... 535,000 492,893 5,009 5.250 10/20/2017. | 07/01/2025.
64577B  J2 1 |New Jersey Econ Dev Auth Rev Unref MEr V.......c.coooeeveicennrnnnnnernerneensninns | ceveene [ 2FE ..4,778,053 |...113.630 | .............5,073,580 | ...coorrrnnen 4,465,000 | ............. 4,735,904 | ..o | erereeerd(35,591) [ o [ [ 5.250 10/20/2017. | 07/01/2025.
646080 SC 6 |New Jersey St Hgr Ed Auth Rev LBASS AMt-.........ocvuerencirneineineierieeirneei [ s 2| 1FE 3,685,575 |...100.553 | .............3,770,738 | ....cc....... 3,750,000 | ..oocvennees 3,696,760 3.250 121,875 | 05/12/2016. | 12/01/2028.
646080 SD 4 |New Jersey St Hgr Ed Auth Rev LBASS AMt-........ccovuriierieieieiniseeninsinnnns | veveees 2| 1FE 2,932,500 |...100.183 ..3,005,490 | ..... .3,000,000 2,943,130 | oo | v 223 [ | | 3.250 .97,500 | 05/12/2016. | 12/01/2029.
646080 SE 2 |New Jersey St Hgr Ed Auth Rev LBASS AMt-.........ovvvmerereeiicineinseienineernenins [ v 2| 1FE 2,921,940 | ..... 98.058 | ... 2,941,740 | ..... .3,000,000 2,933,161 3.250 .97,500 | 05/12/2016. | 12/01/2030.
646080 SF 9 |New Jersey St Hgr Ed Auth Rev LBASS AMt-........ccovuriveiieieieienseeninsisnns | vevees 2| 1FE 5,044,905 |..... 99.279 | ovvrvrrnns 5,038,409 | ...ccoon. 5,075,000 | ...ccoovnee. 5,048,858 | ....covvververiieriinns | v BT [ | | s 3.500 177,625 | 05/12/2016. | 12/01/2031.
646136 2B 6 | New Jersey St Trans Fd Rev Fed HWy ReIM.......ccc.cocvvcenvenerncrinneincnennnns [ v | [roverireini2 | s 1FE 13,328,267 |...112.127 ...13,343,113 ...11,900,000 .13,046,891 ) [ e | e [ e 5.000 11/01/2016. | 06/15/2027.
646136  2C 4 |New Jersey St Trans Fd Rev Fed HWy ReIM.........cocovviirernincernnncninninnenins | veveene | oo | evvereni2 | e 1FE| .. ..9,034,732 |..111.425 | ... 9,025,425 8,100,000 | .. ...8,851,033 ) RSO ISTORURORORIOTRORPON BV 5.000 11/01/2016. | 06/15/2028.
646136 EK 3 |New Jersey St Trans Fd Rev Trans SYS Ser........c.ccocvvmrnerrerenieineneinenns | eovneee | [ ovevirenens | vevens 2FE| oo 15,040,696 |...111.956 | ............ 14,733,410 | ccovvvenee 13,160,000 | ....c.o.uc. 13,881,733 ) [ e | e [ 5.500 12/04/2007. | 12/15/2023.
646136 LU 3 | New Jersey St Trans Fd Rev Trans SYS Ser........ccoucrmeemeriereneesnsninnessesins | eovnees | [ eovererenens | vevens 1FE ...7,204,863 |...111.096 ..7,104,589 | ..... .6,395,000 ...6,657,088 )| [ IUPORPRRRIO VOO 5.500 07/31/2007. | 12/15/2022.
646136 VP 3 |New Jersey St Trans Fd Rev Trans Sys B 5........covuvvereinneniinerninenennnseenes | veveees P 2FE| .. ..3,797,500 |...102.726 | .... 3,595,410 | ..... .3,500,000 ...3,530,994 ) 5.250 08/20/2008. | 12/15/2019.
649085 AA 5 |New Valley Generation Il SEr 2007.........couvureeemrevnerierireeerneesssssersenesseseessnnes. | eevveee | | vevereeees (. TFE| oo 613,751 {...102.125 | ..ccovvvrrnvne 600,751 | ....... 588,251 590,849 ) [N ISTORIORRRIOON VN 5.572 01/28/2005. | 05/01/2020.
64971W L6 5 |NY City NY Trans Fin Auth Rev Sub Ser A-..........cc.ccooveiiniiiciiniiiniinniieiiecis | v 2| 1FE 3,471,810 |...107.212 ..3,216,360 | ..... .3,000,000 ) [ e | e [ 4.000 07/14/2016. | 05/01/2031.
64983Q JC 4 |New York St Dorm Auth Rev NOn St SUPPIY.........cveurerremirierieninerieisnninens | v | oo | vevervreiens | cvv TFE| oo 5,859,650 |...125.374 ..6,268,700 Y[ e | e [ 5.500 09/27/2005. | 05/15/2029.
64983Q JF 7 |New York St Dorm Auth Rev NOn St SUPPIY.........ccveerevnivrinrirernnircrierennceienes | vevvene | oo | eevveerenns | e 1FE ..4,931,610 |...127.105 5,293,923 ) 5.500 02/15/2006. | 05/15/2032.
650035 6A 1 |New York St Urban Dev Corp Rev Txbl Ref 2| . 1FE 17,030,090 |..... 97.750 16,617,500 ) .rnn3.420 12/14/2017. | 03/15/2031.
650035 6B 9 |New York St Urban Dev Corp Rev TXDI REf........cc.vvvurererrriinererisceneniseines [ e 2| ... 1FE 20,035,200 |..... 97.448 ....19,489,600 ) [ e | e | e 3470 12/14/2017. | 03/15/2032.
662858 GA 1 |North Texas Tollway Auth Rev Dallas NOM............ccovvirveniererniineenninennenninnns | veveens | e | cerveienns 2| 1FE| oo 4,064,647 |...100.000 ) 6.000 11/08/2017. | 01/01/2025.
662858 GF 0 | North Texas Tollway Auth Rev Dallas Nort.... 935,353 |...100.304 935,000 (353) ......6.000 11/08/2017. | 01/01/2025.
66285W  TA 4 |North Texas Tollway Auth Rev Preref Firs...........ccoueeneenenernnnineriesneinsenns | cevees 2| i 1 4,039,963 |...100.000 | ..............4,070,000 | ..............4,070,000 | ............. 4,070,000 | ..oovercerrrinerieenes [ v 12,217 | e [ e [ 6.000 06/09/2016. | 01/01/2028.
66285W  TJ 5 | North Texas Tollway Auth Rev Unref First..........ccooviivniernineneninsennnnnes | ovenee 2| 1FE 918,375 |...100.302 920,336 T84 [ v [ e [ 6.000 06/09/2016. | 01/01/2028.
67760H CH 2 |Ohio St Tpk Commn Rev Ser A . . ..2,261,680 |...118.626 ..2,372,520 ......5.500 12/10/2007. | 02/15/2026.
709221 UK 9 |Pennsylvania St Tpk Commn Rev Ref Ser A..........cccovvviniinniicnnivcrineiiiininns [ s 2| 1FE 1,252,160 |...115.129 21,151,290 | e ,000,000 | v 1,199,901 | e | eeeennne(22,851) | e [ [ 5.000 08/03/2016. | 12/01/2032.
709221  UW 3 |Pennsylvania St Tpk Commn Rev Ref SUb Se........coovvuvivmerinienceicecsiineirenns [ 2| 1FE 3,104,525 |...114.824 ..2,870,600 | ..... .2,500,000 5.000 08/03/2016. | 12/01/2029.
709221  UZ 6 |Pennsylvania St Tpk Commn Rev Ref Sub Se.. 2| 1FE 7,911,238 |...113.612 ..7,322,293 16,445,000 .5.000 08/03/2016. | 12/01/2032.
709222 CP 6 |Pennsylvania St Tpk CommN ReV Ser A.........ccovviernerenernninnennerinnssenennne | veveene | oo | evvvvrenins | oeees 1FE| oo 4,411,923 |...108.092 ..4,356,108 | ..... 14,030,000 5.250 04/03/2009. | 07/15/2021.
717817 SE 1 |Philadelphia PA Airport ReV AMt-REf-SEr..........ccoververirneerieinrinerierineernsnisenns [ eovneee | [ overirenens | vevens 1FE| oo 5,275,435 |...113.847 ..5,168,654 | ..... 4,540,000 | ..oo0rern5,049,126 [ oo | e (T0,317) | e [ [ 5.000 08/26/2015. | 06/15/2025.
717817  SJ 0 |Philadelphia PA Airport Rev AMt-Ref-Ser........ociviririiiiriieierisinsieissienns | cevees 2| .. 1FE 5,918,808 |...111.710 ..5,881,532 | ..... 5,265,000 | .............5,720,403 | ...ooivoiiiiniiiniiins | eerirenrnd(61,908) | o [ [ 5.000 08/26/2015. | 06/15/2029.
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717817 SK 7 |Philadelphia PA Airport ReV AMt-REf-Ser.........cccoviuereerireriicirnsrineriseriesenneeens [ woveees 2| 1FE 4,803,745 |..111.338 | .covvrrenne 4,787,534 | ..o 4,300,000 | ..ovrvrnes 4,651,282 | .oooceereieeineinenns | s (A7,600) [ ..ovvrerereerierins [ e [ e 5.000 |...... 3571 |JDece | s 9,556 | ........ 215,000 |08/26/2015. | 06/15/2030.
717893  ZL 8 |Philadelphia PA Wir & Wst ReV Ref SEr B........covvviierviineeriisseseisissiiens | veveees 7,872,530 |...113.298 .7,692,934 | ... .6,790,000 ) SRS ISTONUOIRROTRORON BRI 5.000 04/01/2015. | 07/01/2031.
71884W AL 5 |Phoenix AZ Civic Impt Corp Rev Conv Cap . . ..3,614,690 |...111.148 ..5,235,071 4,710,000 ) ......5.500 09/22/2005. | 07/01/2022.
735389 WG 9 |Port Seattle WA ReV AMT Ref SEI C......covueirierieeieiiesesseiseisesissiseen | eeeees 2| 1FE 4,173,374 |..112.385 4,225,676 | ..... .3,760,000 ) [ e | e [ 5.000 07/22/2015. | 04/01/2028.
735389  WH 7 |Port Seattle WA Rev Amt Ref Ser C.........covivririniinerierincessiseisenrenienes | e 2| 1FE 2,206,740 |...111.989 ..2,239,780 2,000,000 )| [OOSR IUTORIORPRIRRIOIOR VPPN 5.000 07/22/2015. | 04/01/2029.
735389  WJ 3 |Port Seattle WA Rev Amt Ref Ser C 2| 1FE 1,604,963 |...111.426 ..1,626,820 .1,460,000 ) ......5.000 07/22/2015. | 04/01/2030.
735389 WK 0 |Port Seattle WA Rev Amt Ref Ser C........cc.covvuiviiriniiveiincsissiseiieniiens [ v 2| 1FE 3,283,230 |...111.090 ..3,332,700 3,000,000 ) [ e | e [ 5.000 07/22/2015. | 04/01/2031.
762244  FD 8 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F.........cccoucverrecriiiennnenierineennenes e | [ evevirenns | e 2FE| v 6,100,750 |...113.836 ..5,691,800 5,000,000 ) [T IUTOUIORRRON VOO 5.000 07/27/2016. | 05/15/2026.
762244 FJ 5 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F........ccovureiiiiviineiiicnresecienis | e 2| 2FE 2,009,897 |..110.277 | .... ..1,869,195 1,695,000 ) SRR ISTONUOOROROTORPORN BV 5.000 . 07/27/2016. | 05/15/2031.
762244  FK 2 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F.........covivuciinrinciieininineiserieiens [ e 2| 2FE 2,375,320 |...109.730 | .cocvvvrnece 2,194,600 | oo 2,000,000 2,292,460 | .ooovvicrernnienns | i (35,279) [ vovverererrererins [ v [ e 5.000 |...... 2791 |MN......| oo 12,778 | 100,000 | 07/28/2016. | 05/15/2032.
762244  FL 0 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F.........cccovevuciierincineinerisciscnieeens [ o 2| 2FE 2,646,968 |...109.255 .2,458,238 | ........ 2,250,000 | ... 2,559,722 | oo | e (T WA | [ DU VO 5.000 |...... 2.911 |MN...... ...112,500 | 07/27/2016. | 05/15/2033.
796242  NA 9 | San Antonio TX Rev Airport Sys AMT-IMPt.........cceveriminiiererineesensinens | s 2| 1FE 9,119,476 |...101.856 | .... ..9,090,648 | ...ccoonve. 8,925,000 | ...cvvvnves 8,925,000 5.250 |...... 4.958 | JJ....... ...468,563 | 11/29/2007.| 07/01/2027.
797396  BC 9 | San Diego Cnty CA Regl Rev AMT Arpt AUth.........ccovvvveenerrerierineernensninens | evveee | oo | veverveeiene | eev 1FE| oo 3,730,094 |...101.705 | ...cvvvvnee 3,666,465 | ....coovnvn. 3,605,000 | ..ocvernee. 3,612,214 | oo | e (13,921) [ oo [ e [ e 5.250 |...... 4840 |Jdoss | 94,631 | e 189,263 | 05/16/2008. | 07/01/2019.
880443 BR 6 | Tennessee Energy Acq Gas ReV Ser A.......coviinirinineisninnissssssrssnsssnennnes | nerenns | ae | senneenes {1 AFE| oo 8,497,350 |..111.741 ....10,056,690 9,000,000 | ...ccooo.ee. 8,772,434 33,108 5.250 |...... 5.780 |MS......| co 157,500 | ........ 472,500 | 03/06/2008. | 09/01/2024.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations 657,928,000 XXX vernn.879,395,860 | . 634,333,251 | ........649,692,191 | ..o | s (2,466,455) 0 0 XXX XXX XXX | ... 8,249,091 |....27,958,527 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312903 HR 1 |FHLMC REMIC Ser 113-C s | s ..101.279 ...5,000 | ....... 5,005 (<74 [N ISRRRRON IR 8.500 12/31/1998. | 05/15/2021.
312905 YJ 5 |FHLMC REMIC Ser 1077-E.....oovovireireeririneieriesieesssissisessesssesssesssseses | weeees ...104.286 16,377 [(GIS) ) STON VPRI IOV 9.000 12/31/1998. | 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA....c.viiiiirniiieiieinieissiesessssiesssssssssnsessssssssensns | sevenes 2102755 | 3,738 | 3,638 3,652 (1) ) [TSTSIN IURORRIN IR 8.400 12/31/1998. | 08/15/2021.
312909 MY 7 | FHLMC REMIC ST 1251-Z.......vouivierieeieriieirnneisessesssesssesessssssssessssessenens. | veveees ...105.604 92,068 (343) | ceverrererineiiens [ e [ 8.000 12/31/1998. | 04/15/2022.
312915 UF 6 | FHLMC REMIC S€r 1504 Z........cvooiieriierierieeineeississisesiesesseesssissssessenes. | seveees 4].. . ..82,663 |...105.056 81,093 (143) | cevereereeineieens [ e [ s 7.000 02/26/2002. | 05/15/2023.
313373 X8 6 |FHLMC REMIC Ser 1683 Z........ccovvvireririeriinirierirerineesssissniesiesesessssinnies | enenen | oo | veverneenns Z ) I L1 [ 486,035 |...108.461 483,149 (1680) | eveveevrreerieens [ e [ e 6.500 11/13/2001. | 02/15/2024.
3133TA CQ 3 |FHLMC REMIC S€r 1987-BA.........crvvumrimerierieerenieisenssssnessensssesssssssssnens | sevenes ...107.404 163,359 (R115) ) USRI PP 7.000 12/31/1998. | 06/17/2027.
31358E  XG 2 [ FNMA REMIC S€r 1990-83A.......ccmiiririieririiiierisissesesseissssssesssssssssessssssssses | woveres 4. . 103513 | 4,966 | e ATOT | 4,851 (<12 IR IURORTRRORN IO 9.250 12/31/1998. | 07/25/2020.
31358G X4 4 | FNMAREMIC Ser 1991-56G........ccvverrerrririrnerierireeesneesssssserssessesssesssessnees | ovenen | oo | vevesneenns 7 I 1 ..103.504 | .o 3,990 | 3,855 | 3,884 [Z23) ) TN ISR IO 8.600 12/31/1998. | 06/25/2021.
31359K  ZR 1 |FNMA REMIC Ser 1996-45 Cl K.......ccovirmmriiniirriieeiseisiissieesieeisseisssssssssenns | evenns 4].. ...103.278 21,293 (G4 TN ISR IO 7.000 03/30/2001. | 09/25/2021.
313603 2H 4 |FNMAREMIC Ser 1990-35E..........coocovirmerieriiineinsiserisesieseseesssissesiesienes | veenes 4].. 2102226 | 296 | 289 | 292 (2) [ oo | e | s 9.500 12/31/1998. | 04/25/2020.
313603  5J 7 | FNMAREMIC Ser 1990-41D........ovvurirerreieineeesesesessesisseesesssssssessesssssenns | seneees 4].. 2102297 | 3773 | . 3,689 | 3,716 (V4] [N ISR IO 9.500 12/31/1998. | 04/25/2020.
31377R  BH 2 | FNMA DUS Pool #384440.. 4 ..109.873 847,970 (4,145) ......6.600 03/27/2003. | 10/25/2026.
31381H TQ 9 |FNMA DUS Pool #461459.. A1 i 1,487,258 | 99.780 | ... 1,441,851 | ............. 1,445,036 | ............ 1,453,301 (2,588) [ .vvveerrererrerinne [ ererereriseirsnenins [ s 5.450 01/27/2004. | 11/25/2023.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP. 4].. ...103.107 454,484 (283) | evevverrrinrieens [ e [ 5.500 04/01/2003. | 05/25/2023.
31394) KW 6 | FHLMC REMIC Ser 2673 CI Ql 4 ..102.316 465,891 (222) ......5.500 02/03/2004. | 09/15/2023.
3140H5  JW 2 [ FNMA POOI #BUBBT6..........ccovririeiierieisiiecie e ssssssssessnss. | erias 4].. ..9,429,145 | ..... 97.525 | .o 9,491,234 | 9,732,133 | il 9,435,214 6,069 | oo | e | e 3.000 03/13/2018. | 01/25/2048.
3140Q7  5Y 9 | FNMA POOI #CADBB2..........cvvueirniirrirsiissississsiesssesssss s ssesssesssesssssssssssnss | soeees 4].. ..9,093,692 |...100.028 ..9,094,167 AT4 | s [ e [ 3.500 06/05/2018. | 09/25/2047.
3140Q8 3K 9 | FNMA Pool #CA1701.. 4 .29,063,173 |...101.959 29,042,565 .29,054,183 (8,990) .....4.000 06/29/2018. | 05/25/2048.
31418C  R8 9 [ FNMA POOI #MA3210.....c.oieiiririeisiiseiieiissises s sesesensssssnssnsss | nsenes 4. . 27,651,990 |...100.007 | ............27,871,729 27,653,974 1,984 | [ | 3.500 06/07/2018. | 12/25/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... .. (SRR [T 79,456,959 XXX ] s 79,781,842 79,337,923 | .o (8,758) 0 0 XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured S
033896 HZ 7 |Anderson IN Sch Bldg Corp Rev LBASS Ref........covviiiiniiiniienerineisineiens | veveees 2| 1FE 5,571,558 |...100.227 | ..............5,246,883 | ..............5,235,000 | ............. 5,236,284 | ....coovviiiriiie | e (33,338) [ evruererrriverens | cevreierrseienieniee [ s 5.000 |...... 4341 [ddeois | e 120,696 | ........ 261,750 | 02/23/2006. | 07/15/2026.
254773  AG 9 |District Columbia Hsg Fin Rev LBASS AMT.........cconmrireremmeernerinensesseneneenns | woveees 2| 1FE .75,000 |...100.196 75,000 [ cooovvrerereereninenns | overrenieseneesnnes | oversenieseenns | e | v 4600 |...... 4.600 |JD....... ...3,450 | 10/12/2006. | 06/01/2020.
408395 MK 4 |Hammond IN Multi Sch Bldg Rev LBASS Ref.........ccccovvimiinneineiinrirneinieineinns | ceeeene 2| . 3AM 3,529,421 |...100.139 | .............3,329,622 | ..............3,325,000 | ............. 3,325,803 | .oooorvrcrierineiinns | e (20,851) [ eveneereririceens | cerereierseineenies [ s 5.000 |...... 4.351 | JJ....... 66,250 | 08/24/2006. | 07/15/2025.
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455066 HG 8 |Indiana St Office Bldg Rev LBASS Com Fac SSSSTPRIRY OO [P ISR IOV 1FE| oo 8,812,813 |...105.095 | ...cvvvvnec 8,423,364 | ..............8,015,000 | ............. 8,130,283 5.250 |...... 4.250 | ddvires | e 210,3% | ........ 420,788 | 05/24/2007. | 07/01/2020.
49151E XD 0 [Kentucky St Ppty & Bldgs ReV LBASS Ref P.......ccccovuiirirriiiisrinrssissnsnissessnsnis | oves [ IR 1FE| o 10,817,300 |...102.248 ....10,224,800 10,063,993 | ..ovoviericivinnins | werneeend(B2,787) | e i | v 5.000 |...... 4120 {AO...... | coovee 125,000 | ........ 500,000 | 11/19/2007. | 10/01/2019.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities .. 28,806,092 XXX 27,299,816 .26,831,363 0 0 XXX XXX XXX .533,038 | ... 1,352,238 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ [ESSTRSRORN [P 766,191,051 XXX ..786,477,518 .740,277,120 755,861,477 0 0 XXX XXX XXX | ... 9,029,676 |....30,896,023 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00287Y AW 9 [ABBVIE Inc Sr Nt | 2FE| .. ..1,241,600 |..... 87.474 ..1,093,424 1,250,000 | .. ..1,241,978 4T | e [ s [ e 4450 |...... 4.491 |MN...... 55,625 | 05/09/2016. | 05/14/2046.
01877K  AB 9 |Alliance PIpeling LP St NL.......ocvviririiieerieisiseissseenissiseessseisssssesssnses | ceenes JOR ISR Il I 2FE 472,731 |...101.132 ...435,551 | ... 440,120 (2,020) 6.996 |...... 5.522 |JD....... e 30,471 | 08/12/2005. | 12/31/2019.
01882Y  AB 2 |Alliant Energy FINance St NE........c.cveueeurrimerierieeereeiseisesiesieeesseesssessensens | eeeens [P IR IOV 2FE 986,030 |..... 99.266 1,000,000 | ... 986,368 XIS I ST IVRRRRRRRIR IO 4.250 |...... 4.428 | Do | 1,889 | e 21,604 | 10/03/2018. | 06/15/2028.
022098 AJ 2 [Altria Group INC Gtd Nb........cooeiiiiiiiiriciniee s | e e | 2FE| .. .14,367,640 |...103.353 ..12,000,000 | ..cvoeree 12,199,326 | ..ovvvvererivervinines | e (317,836) | oo v | e 9.250 |...... 6.368 |FA....... e 447,083 | 1,110,000 | 06/14/2010. | 08/06/2019.
02209S AL 7 |Altria Group INC CO Gt Ni.......cvuuverririeiierienierieissiseeseseseesssisesiens | eveene JP PPN IOV 2FE| s 5,974,500 |...102.204 | ..............6,132,264 | .............. 6,000,000 | ...ccooonee. 5,992,903 2,799 | oo [ s [ 4.750 |...... 4804 |MN......| .........44,333 | ....... 285,000 |05/02/2011. | 05/05/2021.
023610 AP 5 | Ameren lliN0iS CO ST NL......ccuuieuiirrieiieiiesieeise et esseeessesssssssssenes | seiees JO IO IOV 1FE]| .. ..9,994,300 |..... 98.121 ..9,812,050 ...10,000,000 | .. ...9,996,136 3.250 |...... 3.257 |MS...... .......325,000 |12/03/2014. | 03/01/2025.
031162 BM 1 |AMGEN INC S NE.....ooiieeiicriiiiies e ssenssenes. | seenes JO PO IOV 2FE| .. ..3,264,240 |..101.323 | ... ..3,039,675 3,000,000 | .. 13,094,009 ..o | erreeeee(31,079) s [ [ 3.875 |...... 2.732 |MN...... v 14,854 | ......116,250 | 02/22/2013. | 11/15/2021.
032511 BC 0 |Anadarko Petroleum Corp SrNE.........ccviririnreisesee e isessssssssensnsss | eevees [P I 1 2FE| oo 12,561,750 |...101.030 | ......co..e. 10,102,980 | ...ovvvvne 10,000,000 | .oovvenee 10,071,312 | oo | erreeene(345,788) | v [ v [ 8.700 |...... 5.074 |MS......| ceoenee 256,167 | ........ 870,000 |04/29/2010. | 03/15/2019.
032511 BP 1 | Anadarko Petroleum Corp Sr Nt LS| | e | s 2FE ..3,703,860 |...110.418 3,312,537 3,000,000 23,884,796 | oo | e (T1,981) s [ [ 6.600 |...... 5.036 |MS...... 05/16/2017. | 03/15/2046.
03523T BH 0 |Anheuser-Busch InBev Widwdinc Co Gtd Nt....... [RSTUTRTRT DO | 2FE| .. .11,029,215 |...103.064 | ............10,306,380 ...10,000,000 10,125,904 | oo | e (137,903) [ oo | e | e 6.875 |...... 5.373 |MN...... 03/15/2011. | 11/15/2019.
035242 AN 6 | Anheuser-Busch INDeV Fin SrNL.........ccccrivriiniiiciinenieeescsseseiesienes [ s [ I 1 2FE| oo 18,251,750 |..... 92.739 | oo, 16,692,930 | ..ovvennc 18,000,000 | ..oe0reer 18,239,727 | oo | evrreereenn(A56) | oo [ s [ 4.900 |...... 4810 |FA....... 02/09/2016. | 02/01/2046.
037833 CG 3 |Apple Inc SrNt ..4,997,800 |..... 98.757 .4,937,835 | ..... 15,000,000 | .ovovreenn 4,998,351 [ oo | o295 | s [ [ 3.000 |...... 3.007 |FA....... 02/02/2017. | 02/09/2024.
037833 CM 0 |Apple Inc Sr Nt . ...6,499,675 |..... 98.423 | ... ..6,397,463 | ..... .6,500,000 | .. B3 | coveereneereninens [ e [ e 2.500 |...... 2.501 |FA....... o 02/02/2017. | 02/09/2022.
037833  CU 2 | APPIE INC ST NL.....iooiivieiieiiecieei sttt | seseees . 1,998,100 |..... 97.564 | .oovvrrne. 1,951,282 | ..oovvvriane 2,000,000 | ...ccornnnne 1,998,512 253 [ v | e [ o 2.850 |...... 2.865 |MN......| oo 7,917 | o 57,000 |05/04/2017. | 05/11/2024.
037833 DK 3 | APPIE INC ST L.ttt | cerenes o] 994,520 |..... 94.981 1,000,000 | ... 995,062 A78 [ oo [ e [ e 3.000 |...... 3.064 |MN...... .30,000 | 11/07/2017. | 11/13/2027.
05569A AB 5 |BP AMI Leasing INC CO GtA Ni........vveurivuiieiieiiecineciseneiesies e | eeeees o] ..1,062,110 |...100.822 | .... . 1,000,000 | ..coovvrenne 1,003,114 (8,637) 5523 |...... 4615 |MN...... cereer55,230 | 01/06/2011. | 05/08/2019.
06050T JZ 6 |Bank of America NA Sub BK Ni........cccouiuiiiiiieiinieenrineiissiesieseseeins | eveene . 9,597,390 |...115.393 | .........c.. 11,539,290 | ..ovvvenee 10,000,000 | ...vvereeee 9,656,404 | .....cvooevirrenns | s 10,143 | oo [ [ 6.000 |...... 6.324 |AO...... | ........126,667 | ........ 600,000 |02/29/2012. | 10/15/2036.
06051G ~ FL 8 | Bank of America Corp Sub Nt ...6,966,190 |..... 97.260 ..6,808,193 | ..... .7,000,000 | ....oeenen 6,976,109 2,527 | oo | e [ e 4.250 |...... 4.302 |AO...... ...297,500 | 10/17/2014. | 10/22/2026.
07274E  AG 8 |Bayer US Finance LLC Sr Nt IO I . ..2,970,330 |..... 94.299 | ... 2,828,979 | ... .3,000,000 | ... 2,981,654 2,826 | ovoevvreeeierenis | e | e 3.375 |..... 3493 |AO...... <. 101,250 | 10/01/2014. | 10/08/2024.
075887  BF 5 | Becton Dickinson & CO SINL.........cvuerimrerieririsiserieneeesesiseisessessessenins. | veeees . 4,000,000 |..... 96.600 | ..oocvvrnene 3,863,984 | ..o 4,000,000 | ..oocvereees 4,000,000 | .ooverrereeririnenns [ v | e | e | 3734 ... 3.734 |D..ccco. | v 6,638 | . 149,360 | 12/04/2014. | 12/15/2024.
075887 BG 3 |Becton Dickinson & CO SINL..........cuiiiiiriicieiisceerieseee e | eeveees o] ...2,000,000 |..... 93.596 ..1,871,928 .2,000,000 | ...cc0reeei2,000,000 [ oo | e | e [ s [ 4.685 12/04/2014. | 12/15/2044.
096630 AD 0 |Boardwalk Pipelines LLC S NL........ccoviriiirirerieiniesieiseeensssisesessssisnsennes | eevees o] ..4,941,000 |...101.407 ..5,070,340 | ..... .5,000,000 5,389 [ oo e [ 4.950 11/19/2014. | 12/15/2024.
099724  AH 9 | Borg Warner Automotive Sr Nt. ..3,554,810 |..... 91.724 .3,210,323 | ..... .3,500,000 (1,041) [ oo | e | e 4.375 03/12/2015. | 03/15/2045.
10373Q  AB 6 |BP Cap Mkis America Sr Nt 2,000,000 |...100.482 ..2,009,630 .2,000,000 | ...ce0reeri2,000,000 [ oo | e | e [ s [ 3.79 09/18/2018. | 09/21/2025.
10373Q AC 4 |BP Cap Mkts America Sr Nt... ...1,500,000 |...100.345 ..1,505,168 1,500,000 3.937 09/18/2018. | 09/21/2028.
10373Q AV 2 | BP Cap Mkts AMEriCa St NL. ..o nesisesenssisssns | ceenes ...1,458,109 ..1,409,018 1,500,000 234 3.017 12/14/2018. | 01/16/2027.
11134L  AD 1 |Broadcom Crp/ Caymn Fi Sr Nt.. 4,983,792 ..4,808,515 .5,000,000 3,491 ......3.000 02/21/2018. | 01/15/2022.
11134L  AF 6 | Broadcom Crp/ Caymn Fi ST NL.. ..o ssesissesenis | cevis ..4,995513 .4,730,505 | ..... .5,000,000 T [ s [ e [ e 3.625 02/21/2018. | 01/15/2024.
125896  BQ 2 |CMS Energy Corp St ... sssssssesssnssssensns | evens ...1,992,440 ..1,880,604 | ..... .2,000,000 688 [ ..o [ e [ 3.000 05/02/2016. | 05/15/2026.
151020 AS 3 |Celgene Corp Sr Nt. e 4,951,700 .4,813,310 .5,000,000 4,408 .rrn.3.875 08/03/2015. | 08/15/2025.
172967 BV 9 | CItIGroup INC ST NL......oiiviiiiiciiecicecse et essseisennins | seinns - ...1,247,060 ..1,020,407 1,000,000 | .....c....... 1,014,054 | .oooovooniiiiiie [ s (35,007) [ voovvrrerrerrrins [ e [ e 8.500 03/17/2011. | 05/22/2019.
174610  AJ 4 | Citizens Financial Group SUD Ni..........ccovvrrreinrinriernniniesseserssessnesesesennes | ceve ] ...3,000,000 ..2,945,658 | ... .3,000,000 | .oveerreern3,000,000 [ ooeooeonieeirieries | e | e [ s [ e 4.350 07/28/2015. | 08/01/2025.
174610 AL 9 | Citizens Financial Group Sub Nt 5,385,545 ..5,354,971 .5,500,000 .3.750 04/26/2016. | 07/01/2024.
191219 AV 6 | Coca-Cola ENErPrSES Ni........cvveuiereriiiiiriieineisienssseesessssiesssssssessnssssnsns (@ ...6,602,400 weneennnnnn 17,287,902 ...18,000,000 | .. .16,439,530 |. | e 05/06/2005. | 06/20/2020.
20030N BB 6 | COMCESt COMP ST NL......uvrurirrereririieiieriesiseessessesse s nsenssennes | sevees . 5,218,150 |...117.359 | ...ccocovne 5,867,955 | ..ovvvrnenne 5,000,000 | ..ocvvrneen 5,189,059 (4,307) [ oo | e | e 6.400 06/15/2010. | 03/01/2040.
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20030N  BX 8 [ COMCASt COMP ST NL......uvrurireircririeiiesiesiseessesssss e ssissssensenssennas | sevees [P I (. 1FE| woverenee 10,094,200 |..... 97.494 | ..o 9,749,400 | ...coonnee. 10,000,000 | ..ovvnnee 10,079,335 | ..ververvrrnrrnerines | eevrerenne(T4,391) | i [ [ 3.000 |...... 2.829 |FA.......| ........125,000 | ........ 300,000 |12/14/2017.|02/01/2024.
20030N  BY 6 [ ComCast COM ST NE.......c.iuririreiireierinisiessesssssse s seessssssssesssessnssssses | evenes O ISR Bl I 1FE .10,105,100 |..... 95.305 ..9,530,530 ...10,000,000 10,094,920 | oo [ e 9,969) [ oo | e | s 3.300 12/20/2017. | 02/01/2027.
207597 EE 1 | Connecticut Lt & Pwr Co 1st Mtg Bd e . 3,104,730 |...100.155 ..3,004,638 .3,000,000 3,001,141 ......5.500 06/15/2009. | 02/01/2019.
232820  AK 6 |CyteC INdS INC SINE.....ouiiiiicieiiec st | eeveees JOR ISR Il I 2FE .10,008,640 |..... 98.661 ...10,000,000 | .. 10,005,561 | ..o [ eerieriieeeeee(T62) [ o | e | s 3.950 11/07/2014. | 05/01/2025.
23338V AB 2 [DTE EIECC CO SINL....ouviuierireireirciieeieesieeieniseesessssssessesesssessssssnsens | eveens ] 2,000,000 | ..ovvereeen 1,995,593 [ ...oouvvenrrerirerirns | verrerenenieen I8 | e [ [ s 3.650 08/20/2013. | 03/15/2024.
254700 AF 6 | Discovery Communications Nt NP .1,000,000 | ... 975,799 ......3.300 08/23/2013. | 05/15/2022.
26441Y  BA 4 | Duke-Weeks Realty LP S&NE........oovirieinrieniicneeeneessissensssssssnses | coenes e[l 2FE 1,996,960 2,000,000 | ..oovernne 1,997,239 | oo | 68 | e | e | e 3.375 12/05/2017. | 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP SrNL.........cccviviieiriiecrerieerseeiesiseessesissssesiensesenns | evenns [P IR IOV 2FE| .. 989,260 |..... 99.267 1,000,000 | ... 989,532 [ ..oevucrierineernneins | e 212 | e [ e [ v 4.000 09/04/2018. | 09/15/2028.
264420  AA 2 |Duke Energy Progress Inc 15t Mtg Bd..........ccocovcivmiiniinnrinninniiciniseiisinns | v JO IR I 1FE]| .. ..4,984,750 |..... 97.309 | ... .4,865,435 | ..... .5,000,000 | ......o...... 4,989,367 3.250 . 08/10/2015. | 08/15/2025.
264420  AB 0 | Duke Energy Progress INC 15t Mg Bd..........covvrreernrieinrinrnninsseinsisiensneees | evenes [P I (i TFE| oo 4,974,650 |..... 99.228 | ..ovvvirene 4,961,420 | ..ocvornven. 5,000,000 | ..ocvernnes 4,976,198 | ..ooververecnrrennns | v T [ [ [ e 4.200 |.....4.230 |FA....| ..........79,333 | ........ 210,000 |08/10/2015. | 08/15/2045.
29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd.......c.coovuieeureenerineriesineciiseine e | ceves JO IO IOV 1FE]| .. ..4,390,123 |..... 99.397 4,224,368 | ... 4,250,000 | .. W A358446 | s | e (13,188) | s [ [ 3.500 o 148,750 | 05/09/2017. | 04/01/2026.
29379V AY 9 |Enterprise Products Operations St NL..........c.ovvurieeiinrvnerieennierinerieneenens | ceveene JO PO IOV 2FE| .. 2,412,475 | ... 90.745 | ... ..2,268,628 | ... .2,500,000 | .. 2,815,979 | s | e 1880 | [ [ 4.450 ..111,250 | 01/31/2017. | 02/15/2043.
29379V BA 0 |Enterprise Products Operations Ni...........oceuureeuermerermreneesneennerieriessssensenins | ceveens [P I 1 2FE| s 1,532,280 |..... 96.963 | ..vvvvrnnne 1,454,444 | ............. 1,500,000 | ..ooovrenae 1,531,163 [ oo | everirerrrneend(835) | o [ [ 4.850 01/27/2017.| 03/15/2044.
29379V BB 8 |Enterprise Products Operations SrNL..........coceueiinneinnicineerenscirennsiiseenns | covenes . 2| 2FE 2,078,880 |...100.847 2,016,948 2,000,000 12,066,032 | ..o | e (12279) | i [ [ 3.900 12/12/2017. | 02/15/2024.
29379V BE 2 |Enterprise Products Operations Sr Nt FSPPTTRURTSTRRIRRIRNS BRI [P I (A 2FE| oo 12,095,321 |..... 98.946 | ............11,604,352 ...11,728,000 2,047,138 | oo | e (46,084) [ oo | e | s 3.750 12/12/2017. | 02/15/2025.
29379V BJ 1 |Enterprise Products Operations SrNL..........c.coveueerereneineeineieiinssisersesieeens | eveens [ I 1 2FE| s 2,075,510 |..... 96.858 | ..ocvvvnene 1,937,154 | oo 2,000,000 | .ooerererni2,073,268 | oo | erirreiiened(1,308) [ oo | e | s 4.900 03/07/2017. | 05/15/2046.
29379V BL 6 |Enterprise Products Operations Sr Nt LS. |.. 2| 2FE 4,089,280 |..... 99.559 .3,982,344 | ..... 4,000,000 | .oooorreennd,074,324 [ s | cvrrieneeeen(T,987) | s [ [ 3.950 02/02/2017. | 02/15/2027.
204429  AK 1 | EQUIfAX INC ST NL.....uivieiieceieciciessiestesseeses st | seeens [P I 1 2FE| s 5,997,120 | ..... 96.986 | .... .5,819,154 | ..... 16,000,000 | .oeererrs5,998,605 [ .ooereerrinirierires | e D50 | s [ s [ 2.300 . 05/05/2016. | 06/01/2021.
30251B  AD 0 [FMRLLC SINb.couiiiiieiiecee sttt ssssenssenes | evenes [ I 1 e 1FE| oo 3,819,384 |..108.549 | ..cccovvnnee. 3,907,746 | ..............3,600,000 | ...ccoe0e0n 3,794,968 [ oo | verinnrneene(9794) [ v [ 4950 |...... 4.429 |FA .| oo 74,250 05/18/2016. | 02/01/2033.
369622 SM 8 | General Elec Cap Comp SUD Nt........ccociieivieieiieeieieeeeneeseseeisesssenienes | s [P SRR IOV 2FE| .. 13,039,190 |...100.124 ...13,016,120 | ............13,000,000 | ..........13,009,994 | .....cccrsvrmmrmmmrirer | corrrerereceld,394) | coviriiiriirincns [ [ 5.300 |...... 5261 |FA......| ooeeee. 267,944 02/23/2011. | 02/11/2021.
36962G 4D 3 | General Elec Cap COmp St NL.......occiiriiriineierieceissiseie e sisseessssessensens | s e | e 2FE| .. 10,237,800 |...101.077 | ............10,107,710 | ............10,000,000 | ...........10,018,312 | ..ceeorrerrrmrirrvimrrns | errreeree(29,212) | i [ e [ e 6.000 |...... 5.685 |FA.......| cooeeeee 240,000 08/04/2009. | 08/07/2019.
375558 AU 7 | Gilead SCIENCeS INC SINL.......cvuuiiuiiicririesiesiesienessssisessesiessseenns. | seenes [P I (A 1FE| o 7,139,835 |...103.200 | .............. 6,940,173 | ..ce0eserrn.6,725,000 | ...o0reer 6,885,376 | oo | ereeeeen(B1,370) [ o | e | s 4.400 |...... 3.532 | Do | e 24,658 08/27/2013. | 12/01/2021.
391164  AF 7 | Great Plains ENergy SriN........ccovcecremiinereriseierissisensenisesssssisssssensenenens | eonnens | o | eovereneee | i 2FE| .. ..8,815,908 |...104.272 .8,341,784 | ..... .8,000,000 | ovoereeer8,571,089 [ oo | e (154,393) | oo [ [ 5.292 06/09/2017. | 06/15/2022.
446413 AL 0 [Huntington Ingalls Industries Sr Nt. JOR ISR Bl I 2FE| .. ...2,505,367 |..... 93.143 | ... 2,328,575 | ... .2,500,000 | ... 2,505,120 | cvovvvvverernnnrirennns | ervrrerinecnnn(246) | o [ | v 3.483 06/14/2018. | 12/01/2027.
45475Q AR 4 |Indiana Gas Co MT Ni......ccoucuiermeririreeiiissrsesiesseesssssssessessessssessssins | veneees [P IO IOV 1FE| oo 2,011,780 |..117.226 | ....ccooncen. 2,344,520 | ..ocoornven. 2,000,000 | ... 2,006,798 | ..ooovvrerierirneernnns | rereneenernne(804) [ o | e | e 7.080 02/23/2001. | 10/05/2029.
458140  BD 1 [Intel Corp SE L. | s . 2| 1FE 3,999,000 |..... 97.558 ..3,902,320 4,000,000 | .o 3,999,217 | oo [ i 133 | [ | e 2.875 05/08/2017. | 05/11/2024.
478375 AG 3 |Johnson Control Intl plc Sr Nt 1| 2FE | 4,441,825 | ..... 98.541 4,434,354 | ..... 14,500,000 3.625 08/02/2018. | 07/02/2024.
485170 AR 5 |Kansas City Southern Inds Inc Sr Nt................ ..2,497,489 |...100.939 .2,523,478 .2,500,000 3.850 07/26/2016. | 11/15/2023.
49456B  AH 4 |Kinder Morgan Inc Sr Nt 3,488,205 | .... 99.037 ..3,466,292 .3,500,000 ......5.550 11/24/2014. | 06/01/2045.
49456B  AQ 4 |Kinder Morgan Inc Sr Nt. ..2,992,770 | ..... 95.461 | ..............2,863,833 | ..... .3,000,000 2,992,857 | .ooovoerernrnrrenines [ e BT | [ | e 5.200 02/22/2018. | 03/01/2048.
50077L AM 8 |Kraft Heinz Foods Co Sr Nt ..4,980,744 | ..... 91.378 N 5,000,000 ..4,981,718 5.200 08/19/2016. | 07/15/2045.
539830 BH 1 |Lockheed Martin Corp Sr Nt .10,473,400 |..... 99.229 ..9,922,910 10,000,000 .10,350,719 .(44,160) 00,3550 02/11/2016. | 01/15/2026.
55336V  AG 5 |MPLXLPSrNt..... ..4,706,320 |...101.793 ..4,580,690 4,500,000 (23479 [ oo [ e [ e 4.875 05/22/2018. | 12/01/2024.
55336V  AK 6 |MPLXLP SrNt.... ..4,579,402 | ..... 95.211 4,379,724 | ... 14,600,000 1,736 [ oo | e | s 4.125 03/10/2017. | 03/01/2027.
55336V AR 1 |MPLXLP SrNt... . I 3,986,320 | ..... 93.725 ..3,749,004 .4,000,000 1,189 .....4.000 02/05/2018. | 03/15/2028.
559080 AG 1 |Magellan Midstream Partn SrNt.........cc.ccccoviiiniiiniicniiiciiesnssiseiiesenies [ e o] ..2,396,880 |...100.349 ..2,257,844 2,250,000 (2,970) [ coovvevereiernnies [ s 5.150 04/04/2017. | 10/15/2043.
559080 AK 2 |Magellan Midstream Partn SrNL.........cccoevrereerirenirerierecessissisesieneeenss. | voeees 1,073,190 |...104.528 ..1,045,281 1,000,000 (6,745) 5.000 03/06/2018. | 03/01/2026.
559080 AL 0 |Magellan Midstream Partn Sr Nt..... I ..4,399,930 |..... 90.988 ..4,094,460 4,500,000 1,693 w4250 02/16/2018. | 09/15/2046.
559080 AM 8 | Magellan Midstream Partn SrNt.........ccccocureriniiimiiniineiierisssisenenieeees. | e - ..2,874,810 |..... 88.919 ..2,667,573 | ..... .3,000,000 2,876,689 1,879 | o | e | e 4.200 02/28/2018. | 10/03/2047.
565849  AK 2 | Marathon Oil COMP ST NL.......cvuueivuriieeieieiserieseessesisseessessessssessessssesssnsanns | seeees | 2FE ..1,462,215 | ..... 93.923 1,408,851 1,500,000 ..1,472,793 6,557 | cevvrerereerininens | oeeeneeiseineiieees [ e 2.800 05/11/2017. | 11/01/2022.
585055 BS 4 | MedtroniC INC St Nf.........ccooiiiiiiciiiissiscicc s | s e 1FE .10,900,493 |..... 99.605 ....10,956,539 ...11,000,000 .10,931,589 9,679 | ovoverererin | e | e 3.500 09/02/2015. | 03/15/2025.
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59217G  BY 4 |Met Life Global FUnding | S NL.........cccvvveueeerinrineenenseisersssnissnnensesisensnens | eoveeen | oo | oveeenninne | eenen IFE | i 3,030,980 |..... 97.940 | oo 2,938,209 | ..ovvernvne 3,000,000 | ..ovrernees 3,028,196 (2,784) [ oo | e | s 3450 |...... 3.315 | D | e 3,738 | 103,500 | 01/24/2018. | 12/18/2026.
594918  BX 1 |Microsoft COrp SrNE.......ccovvirrmrnninnrerennerennssssnsessssssenssssessesssssnens | veveens | oo | evnvenenns [ IFE ] 1i0000.2,978,160 | ... 99.057 .2,971,719 3,000,000 2,983,655 2,926 | oo | e [ 2.875 |....2.991 |FA....... 01/30/2017. | 02/06/2024.
615369 AM 7 |Moodys Corp Sr Nt 949,730 |..... 94.635 .946,350 .1,000,000 951,255 1,525 1003250 08/29/2018. | 01/15/2028.
61747W  AF 6 | Morgan Stanley Sr Nt. ..4,544,955 |...104.265 .4,691,930 | ..............4,500,000 | ............. 4,511,427 (5,083) [ covveereererirnines [ e [ 5.750 01/21/2011.| 01/25/2021.
637432 ND 3 |National Rural Utilities Coop Sr Nt 11,492,985 |..... 96.437 ....11,090,267 .11,495,507 B69 [ ..o [ e [ e 2.850 01/20/2015. | 01/27/2025.
637432 NP 6 | National Rural Utilities Coop Sr Nt 3,489,710 | ..... 98.537 ..3,448,809 3,490,499 789 ...3.400 01/31/2018. | 02/07/2028.
641062 AD 6 |Nestle HOdINGS INC. SENE......ccoiviiiiiiieisiceiceee s | sevees 999,820 |...100.990 ..1,009,900 .1,000,000 999,829 9 | e [ [ 3.350 09/17/2018. | 09/24/2023.
641062 AE 4 | Nestle Holdings INC. ST L. essseessesssssssssenes | eeeees ...1,994,460 |...100.448 ..2,008,952 2,000,000 LS T ORI PR 3.500 09/17/2018. | 09/24/2025.
655044 AH 8 | Noble Energy Inc Sr Nt ..1,011,920 |..... 96.868 | .... 968,679 1,000,000 (1,420) [ cooovereiervnies [ s 3.900 |.....3.719 |MN...... 03/21/2017. | 11/15/2024.
665772 CN 7 | Northern States Pwr Co MN 18t Mtg Bd........c.oevuervemriiniinercrieineieiisniinenes [ e ,902,020 |..... 97.451 | v 5,847,078 | ..ocvornven. 6,000,000 1,879 | o | e | s 4.000 08/04/2015. | 08/15/2045.
679574 AG 8 | Old Dominion Elec 15t Mg Bd.........cccerieueruerirrineeinsiseiiesieeiseesssisessenienes | s ...1,875,000 |...110.586 2,073,478 1,875,000 1,875,000 | oo | s | e | e | aeend 6.210 12/12/2002. | 12/01/2028.
68268N  AE 3 | Oneok Partners LP SrNL.........cccoviiuiiriiiineiienieesisisesiessnesiensesesssniens | cvvees A e 2FE| .. .14,633,297 |...100.708 | ............13,313,624 ...13,220,000 13,252,067 | oo | i (191,229) | covooverveiirinens [ v [ 8.625 07/08/2009. | 03/01/2019.
68389X BN 4 [ Oracle Corp SrNE.......ocuueerierieeieeiseeiesisssiessesesseesessssssenssesssssssssssssnins | onene | oo | vevesneenns (. 1FE| oo 8,990,010 |..... 96.448 | ...coovnven. 8,680,356 | ...cvvvuven. 9,000,000 8,991,033 899 [ v [ e [ e 3.250 11/07/2017. | 11/15/2027.
686514 AE 0 | Orlando Health Obligated Grp Nt..........cccocoviiviiiniiniinniinniieienscienscssisenens [ | o [ s 1FE .10,289,390 |...100.460 ...10,297,171 ...10,250,000 .10,286,279 (B, 111) [ [ s 3.777 02/05/2018. | 10/01/2028.
69349L  AG 3 | PNC Bank NA SUD BK Nt.......coovrviirimririeeiinererieniseesesisssiesiesesssssssssenes | eonnees | o | vovevererers | vevens 1FE]| .. ..3,241,968 |..... 97.175 | ... 3,401,125 3,500,000 | .. ...3,379,797 28,721 | oo | | v 2.700 10/28/2013. | 11/01/2022.
69512E DL 6 |Pacificorp 18t Mtg Bd SEr E........cccvuriiiireeiriineieeiieeineisnssissisenississssssninnne | eevnne | oo | eeeneiinens [ e 1FE| cooei 1,056,190 |...114.119 | .oocvreneee 1,141,192 | o 1,000,000 | ..coovvvenne 1,017,178 (3,905) [ covuvevreeirieris | eeerrrirneiieeriseins | e 8.070 02/05/2002. | 09/09/2022.
717081 DT 7 |PfizerINC St Lo cvcccccesseseenssssiessnsssenssssssssssssssnsenes | veveene | oo | evvneenensd [ s 1FE ..2,704,764 |...121.399 2,585,000 2,696,567 (2,705) [ oo | e | s 5.600 10/05/2015. | 09/15/2040.
718172 AT 6 | Philip Morris INtl INC S NE........uvvrereieicrieiieeenieeeiesse e seesseessssaens | s [ 1FE]| .. 928,210 |..... 96.363 | ... 1,000,000 967,592 8,217 | covoereneernvninens | oveereerseineeieees [ e 2.500 11/07/2013. | 08/22/2022.
720198 AC 4 |Piedmont Operating Partnership SriNL.........ccocvvvvrneerninniniersessensnsseens | e | oo | eereverenns 1] 2FE| e 10,962,930 |..... 96.830 | .oovvrrnes 10,651,278 | ..oocvvee. 11,000,000 | ........... 10,969,610 6,362 | oo [ s [ s 3.400 12/12/2017. | 06/01/2023.
742718 CB 3 | Procter & Gamble CO SrNL.........covuiveerinrrcriieieriesineeiensssessensesssenensnees | eevneee | o | eoverenene | e 1FE| .. 943,764 |...119.958 .1,103,616 | ....... 920,000 937,986 (7682) | ceververerineriens [ eveereriseeserienns [ e 5.500 08/11/2009. | 02/01/2034.
74273@ AA 1 |PRIT Core Realty HIdgs LLC St Nt Ser A........cocovienerneriineenneneinsseneninseeennes | eeveeee oo [ eovnneene [ 2| . ..5,000,000 |..... 99.529 | ... LA976,473 | o 5,000,000 | ..oocvornees 5,000,000 3.250 02/14/2013. | 02/14/2020.
74273@ AB 9 |PRIT Core Realty HIdgs LLC Sr Nt Ser B........cccovivverirereneeerinrinerneresennnis | vevivee [ oo [ eevrvinnns [ v 2| s 5,000,000 |...100.307 | .....ccoone. 5,015,356 | ...covvunecs 5,000,000 | ...ocoornee. 5,000,000 | .ooorveerierirrinnns [ e [ | e | e 3.850 02/14/2013. | 02/14/2023.
742741 AA 9 |Procter & Gamble ESOP DEb Ser A..........cocvmeriereneenerinsinerieseseesssnsssssnesses | eonnees | | eovernenedh | v 1FE ..1,327,421 |...106.034 ..1,033,977 ...975,135 1,016,498 [ | s (20,548) [ ..vvvvrereererins [ e [ e 9.360 01/28/2005. | 01/01/2021.
774341 AH 4 |ROCKWEI COIINS SINL......coviiriiiiiircisiseies s | sevees A 2FE| .. ..3,997,320 |..... 97.199 | ... ..3,887,940 | ..... 14,000,000 | .. ...3,998,188 534 | oo | e | e 2.800 03/28/2017. | 03/15/2022.
774341 AJ 0 | ROCKWEIl COllINS ST NL.......cvuurirrircereeiseiierierieeeseeiseisesiessessensssessensessses | cenees | o | severeenes 1 2FE| s 1,994,240 |..... 96.301 | oo 1,926,022 | ...coovvvenee 2,000,000 | ..ovvereee. 1,995,536 (T [OOSR ISP VSO 3.200 03/28/2017. | 03/15/2024.
780153 AW 2 |Royal Caribbean Cruises Ltd St Nt.........cccoovvuviinriiciiniicciinniinnicnicssiiienens. [ LS | [ 2FE| .. ..3,984,181 |..... 92.475 ..3,698,980 .4,000,000 1,199 [ | e | e 3.700 11/30/2017. | 03/15/2028.
784710  AA 3 | SSM Health Care SrNtSer A........cccovvviviniinernrineeienineiseisssesesessessennes | eevnnee | o [ reverenene | e 1FE]| .. ...5,053,800 |..... 99.182 ..4,959,090 | ..... .5,000,000 (4,321) 3.823 02/08/2018. | 06/01/2027.
785592 AM 8 | Sabine Pass Liquefaction 18t Lien Nt...........ccccomririneinniinciiereenesssseiiens [ s ...3,800,980 |...103.846 ..3,634,610 .3,500,000 | overreeen3,735,927 [ oo | e (34,300) 5.625 01/23/2017.| 03/01/2025.
785592 AU 0 | Sabine Pass Liquefaction 1st Lien Nt 5,744,609 | ..... 95.652 ..5,499,984 5,750,000 394 .....4.200 07/18/2017. | 03/15/2028.
832696 AK 4 | Smucker JM Co SrNt......ccoovrvrcrinns ..5,896,804 |..... 96.015 ..5,760,882 | ..... 16,000,000 | ...oc0verrs5,928,230 | .ocvvircerriiries | s 10,116 | oveoeeerreriiens [ e [ 3.500 10/13/2015. | 03/15/2025.
845437 BN 1 | Southwestern Elec Power Sr Nt ..4,955,400 |..... 90.036 ..4,501,810 886 3.900 03/23/2015. | 04/01/2045.
87305Q CJ 8 |TTXCo SrNt 9,919,500 |..... 91.934 1,613 .....3.900 01/26/2015. | 02/01/2045.
887315 BN 8 | Time Warner Companies Inc Co Gtd Nt .10,551,200 |...118.329 0,377,261 | oo [ s (25,804 [ ..ocvorveririerens [ e [ e 6.625 06/15/2010. | 05/15/2029.
893570 BM 2 | Transcontinental Gas P L Corp Deb. 225,500 |...118.626 | .................237,251 | ....... 200,000 213,293 (1,269) [ ..ooververrieiis | e | s 7.250 02/24/2005. | 12/01/2026.
893830 AZ 2 |Transocean Sedco Co Gtd Nt. .10,007,010 |..... 83.250 ..7,492,500 .9,000,000 7,492,500 ......9.350 . . 01/25/2012. | 12/15/2041.
90131H AP 0 |21st Century Fox America Sr Nt ...6,988,445 |...103.606 7,252,413 | i 7,000,000 | oooinrnn6,996,320 [ oo | e 2,109 [ v [ 5.650 |...... 5.684 |FA...... +.r..395,500 | 04/06/2015. | 08/15/2020.
90131H  BF 1 |21st Century Fox America Sr Nt. . .20,790,198 |...121.582 ....24,316,340 702,134 | oo [ s (26,056) [ ...vvverercercrins [ e [ e 6.200 |......5.858 |JD......| w8511 | e 1,240,000 | 04/06/2015. | 12/15/2034.
902494 BC 6 | Tyson Foods Inc SrNt.... A e 1,996,660 |..... 93.194 ..1,863,886 2,000,000 1,997,113 289 .r.3.550 05/23/2017. | 06/02/2027.
904764  AS 6 |Unilever Cap Comp St NL......ciiirieerisciensese s | seveees A 1FE ..4,941,900 |..... 97.373 ..4,868,625 | ... .5,000,000 ..4,959,720 5412 [ v e [ s 3.100 07/28/2015. | 07/30/2025.
904764  AX 5 | Unilever Cap Corp SINE.......veureriereiierieeiseessseisesse st ssssessensessssenes. | seenes 2| 1FE 2,970,210 | ..... 96.398 ..2,891,952 3,000,000 2,976,760 3,985 | oo [ e [ e 2.600 05/02/2017. | 05/05/2024.
904764 BG 1 |Unilever Cap Corp SN ..ot | veveens | oe | ceveeerenns 1] e 1FE| oo 1,489,170 |..... 99.365 ..1,490,481 1,500,000 | ...ocvouenee 1,489,749 579 3.250 09/04/2018. | 03/07/2024.
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92343V AP 9 |Verizon CommUNICAtIONS INC BA.........ccourerieinieeiierieeseeiseisesiesiseesessssinns | veeens [P I 1 2FE| oo 11,555,950 |...122.095 | ............ 12,209,450 | ..oovvvene 10,000,000 | ..ovvnnee 11,290,689 [ ...ooueveereerierins | vererenens (35,730) [ .ovvvrrereererins [ v [ e 6.900 |...... 5.781 |AO...... | covvenee 145,667 | ........ 690,000 |08/26/2009. | 04/15/2038.
92343V BE 3 |Verizon Communications INC SrNt.........ccovuviiiriirnieiineinnesseessseeenens | e e ...7,653,940 | ..... 96.955 ..6,786,843 | ..... .7,000,000 | ..cooeeern. 7,616,931 [ oo | e (15,976) [ .o | cevreierrseiserieninee [ s 4.750 08/01/2016. | 11/01/2041.
949746 RF 0 | Wells Fargo & Co Sub Nt.... 4,754,530 |...108.451 ..5,079,859 4,684,000 (1,209) ......5.606 02/05/2014. | 01/15/2044.
94974B  GT 1 |Wells Fargo & Co MT Sub Nt. ..4,994,200 |..... 91.731 ..4,586,560 | ..... .5,000,000 | .. 102 | e [ [ 4.400 06/07/2016. | 06/14/2046.
96145D AE 5 | Westrock Co Sr Nt ..2,991,720 |..... 98.125 ..2,943,735 3,000,000 | ... 2,992,607 887 | v [ e | e 3.750 03/01/2018. | 03/15/2025.
96950F  AF 1 |Williams Partners LP Sr Nt . NP A e . 1,134,500 |...106.378 ..1,063,783 .1,000,000 ...1,128,635 (3,212) ......6.300 02/06/2017. | 04/15/2040.
96950F AQ 7 |Williams Partners LP Sr Nt O IS . ..1,483,125 | ..... 97.156 ..7,286,723 7,500,000 ...7,486,829 1,898 | oo | e | e 3.900 02/13/2017. | 01/15/2025.
988498  AF 8 | YUM Brands INC St NL........cciviirmeiirieeieeiseesiessessesssseesessssssessesssssenns. | seeees [P I ] s AFE| oo, 10,087,500 |...100.375 ....10,037,500 ...10,000,000 10,007,809 | ooooernreriierienes [ s (10,679) [ .ooververeererins [ ervrerrneeneririeines [ e 5.300 10/01/2009. | 09/15/2019.
98978V AL 7 | Z0€tiS INC SFNL......ouiiiiiiiiiciei s | e . 2| 2FE 1,991,870 |..... 92.354 | ... 1,847,088 2,000,000 | .. ..1,992,798 T13 | e e | v 3.000 09/06/2017. | 09/12/2027.
136385 AW 1 | Canadian Natural Resources Sr Nt..........ccccouuvverinrencirnnenne v | e Al (A 2FE| v 2,995,590 |..... 95.584 | ..o 2,867,532 | ..oovvernene 3,000,000 | ... 2,996,835 TA0 [ oo [ e [ e 2.950 05/23/2017. | 01/15/2023.
136385 AX 9 |Canadian Natural RESOUTCES ST NL........c.coivurivmiirciisinerieeiieeieeessesiseiesiens | cevs Al | 2FE 4215110 |..... 94.332 .4,009,110 | ..... 4,250,000 L 4.217,715 2,802 | oo [ e [ e 3.850 03/19/2018. | 06/01/2027.
136385 AY 7 |Canadian Natural ReSOUCES St Nt........c.ovvuuevirririiiiieinirierierisenisseineriens | ceves Al 2FE| .. ..6,699,813 |..... 96.384 | ... ..6,385,460 | ..... .6,625,000 | .. ...6,697,954 (1,220) [ oo | e | e 4.950 06/06/2017. | 06/01/2047.
292505 AG 9 |ENCANa COMp Nb......ooocvoeieocieeiseicsessiesiesesssss s ssssssssssesssssssssssssssens. | evenns | o0 | soerriennns T | eevins 2FE| v 2,193,800 |..108.419 | ..coovornvcn. 2,168,384 | ........cc.... 2,000,000 | ..ocvernee 2,167,098 (A7) [ e | e | e 6.500 04/23/2012. | 02/01/2038.
292505 AH 7 |EnCana Corp St NE......ccciiciniciierieseieseniseiesssssssesssersssssssensssssssenseens | vevvene | oo | evvneenenns [ s 2FE 600,950 |...101.028 ....500,000 | ... 506,069 | .....coovverrerierins | e (16,080) [ ..ocvvvevereerrrins [ v [ e 6.500 07/30/2012. | 05/15/2019.
292505 AJ 3 |EnCana Corp Sr Nt . | 2FE| .. ..2,915,289 |...100.085 | ... ..2,902,451 | ..... .2,900,000 | .... 2,906,127 (1,984) [ oo | e | s 3.900 12/18/2013. | 11/15/2021.
448055 AD 5 [Husky ENergy INC SrNL......cociieriiriiirieciecceseie e ssssisenees | eeeias [ I 1 2FE| s 3,814,730 |...119.321 | .oocvvvs 3,579,633 | .oovreenne 3,000,000 | ..oovvennees 3,795,408 | ...ovvvvrrierneiinns | e (GET 7272 | [ IUUTRIRIRO VN 6.800 04/06/2018. | 09/15/2037.
65334H  AG 7 [NEXEN INC ST NL...o.ooeiiiieieceesee s ssssssssesssenssnessnssnnss. | evvenne | oo [ ereenineneT | oevens 1FE| .. ..2,898,720 |...121.709 ..3,651,273 | ..... .3,000,000 | .... 2,914,033 2,335 | oo | e [ 6.400 01/11/2011. | 05/15/2037.
65334H AJ 1 |Nexen Inc SrNt . . [P ISR IOV 1FE]| .. ..3,816,085 |...138.113 | ... ..4,833,966 | ..... .3,600,000 | ............. 3,777,422 (6,079) [ .oooernrererrerins | eevrvrineriserineens | s 7.500 01/12/2011. | 07/30/2039.
65334H  AK 8 [ NEXEN INC ST N ...t ensenes. | evenes [ 1 e 1FE| o 1,623,291 |..101.726 | .........c.... 1,525,895 | ..coocvnnee 1,500,000 | ..cocvenenee 1,510,100 | oo | v (16,807) [ vevvvvererrrieerens | vevreeerrseiereninee [ e 6.200 01/31/2011.| 07/30/2019.
67077M  AA 6 | Nutrien Ltd Sr Nt.. ..3,130,563 |...101.145 ..3,135,480 3,100,000 | .ovvrerernn 3,110,554 | oo | v (20,009) [ .ovvorrercercrins [ v [ e 6.500 04/10/2018. | 05/15/2019.
67077M  AF 5 | Nutrien Ltd Sr Nt.. R . ..5,466,011 |...107.614 | ... .5,694,922 | ..... 5,292,000 (3,553) [ coveveerrirernrinee [ v [ s 5.875 04/10/2018. | 12/01/2036.
67077M  AG 3 | Nutrien Ltd St N........vviirivcrrerrcnncencensnnenssssseensneseneenss | ovenen | A o1 | it 2FE | 5,356,720 |...104.735 | ....cccoons 4,713,089 | ..ocvornvne 4,500,000 | ...cceeerr.5,340,366 | ..o | e (16,354) 5.625 |...... 4.301 | D | e 21,094 04/10/2018. | 12/01/2040.
67077M AP 3 |Nutrien Ltd Sr Nt.. ..5,702,122 |...120.393 ..6,019,645 | ..... .5,000,000 | ..cevrer5,686,246 | ..o | e (15,876) [ .ovvvvrerncerenins [ cererrmeerneeiseines [ vevnae 7125 |...... 5.856 |MN...... revnnnen 37,604 04/10/2018. | 05/23/2036.
67077M  AS 7 |Nutrien Ltd Sr Nt.. R . ..1,492,950 |...100.235 | ... ..1,503,525 .1,500,000 216 5.250 282 ... v 36,313 04/10/2018. | 01/15/2045.
893526  8Y 2 | TransCanada Pipelines Ltd Sr Nt | 1| 2FE | 5,538,200 |...100.130 | ...cocvvneer 5,006,480 | ...ocvernven. 5,000,000 | .ooerererns5,002,715 | oo | e (02 | [ NN DY 7.125 657 [ | e 164,271 05/29/2009. | 01/15/2019.
00507U AU 5 |Actavis Funding SCS Sr Nt ..5,021,502 | ..... 94.928 .4,746,390 | ..... .5,000,000 (B91) [ oo | eerrerierseseieniens [ s 4.750 03/10/2015. | 03/15/2045.
05565A AR 4 |BNP Paribas SA Sub Nt ..6,987,680 |..... 96.232 ..6,736,268 .7,000,000 1,079 [ oo | e | e 4.375 05/05/2016. | 05/12/2026.
05565Q DN 5 | BP Capital Markets PLC Nt ...3,000,000 |..... 95.181 ..2,855,421 .3,000,000 3.279 09/14/2017. | 09/19/2027.
05578Q AA 1 |BPCE SA Sub Nt 2,103,400 |...103.542 ..2,070,848 (6,911) ......5.700 08/08/2018. | 10/22/2023.
05578Q AB 9 |BPCE SA Sub Nt ...1,027,400 |...100.414 . (1,603) [ coooernrererrerins | v | e 5.150 08/03/2018. | 07/21/2024.
11042T  AA 1 |British Airways Plc PTC.........cccoouc.e. 999,068 |..... 98.042 999,068 3.800 03/14/2018. | 09/20/2031.
404280 AK 5 |HSBC Holdings PLC Sr Nt 8,980,470 |...103.411 ..9,306,990 8,994,692 2,165 ......5.100 03/29/2011. | 04/05/2021.
65557F  AA 4 |Nordea Bank AB Sub Bk Nt .12,591,740 |...101.709 ....13,222,157 A28TTAT3 | o | v A7,057 [ oo [ e [ e 4.875 11/02/2011. | 05/13/2021.
88167A AF 8 |Teva Pharmaceuticals NE Sr Nt ..5,990,170 |..... 66.098 3,965,868 ...3,965,868 1685 | oo [ [ 4.100 08/03/2016. | 10/01/2046.
902133  AG 2 | Tyco Electronics Group Co Gtd Nt .13,625,280 |...128.167 15,379,992 12,000,000 .13,376,978 |. - (38,568) v 1125 02/11/2011. | 10/01/2037.
902133 AK 3 | Tyco Electronics Group Sr Nt.. . ...1,658,595 |...102.955 | ... 1,544,327 1,500,000 | .. ...1,556,373 (26,453) [ ...cvveveiiiniens | e [ 4.875 12/12/2014. | 01/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........covvwrreinieninienernenens . s | s 757,198,521 XXX | s 752,585,003 | ......... 746,963,754 | ......... 752,290,658 | ........ (3,229,527) | ......... (802,973) 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
02150W  AB 9 | Countrywide Alternative Ln Tr RMBS Ser 2...... crre e | [ 41 .. TFM 776,660 |..... 99.502 | .o 828,345 | ....... 832,494 | ... TT6,660 | ..oocveceieeriirerninns [ vervrirrereirenienne [ [ e | v 5.105 |...... 6.578 | MON... 03/22/2007. | 03/25/2047.
03215P  CD 9 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199..........ovvuivmerinrereeneesnsineiienes | covenns | 1FM 120,793 |...100.552 119,812 ..119,154 | ... 119,046 417 5.835 |...... 5.726 |MON... 03/03/1999. | 06/25/2027.
12667G  AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2...... [SSTURRTRRIRT IO || 1FM ..3,623,429 | ... 86.459 3,347,164 | ..... 3,871,398 | ...ccevane 3,347,164 | ... 222,599 | ..o [ | e | 2.956 |...... 4.453 |MON... 03/09/2005. | 05/25/2035.
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12667G XN 8 |Countrywide Alternative Ln Tr RMBS S€r 2........ccovevvvvvnervneenerereneesssinerinnns | vevvees | oo | verinenendd | 0l IFM il 14,632,806 ... 89.210 | ovvrrrenne 4,415,282 | ..ovvernvn. 4,949,297 | ..ovvvnnvns 4,415,282 | ....co.... (108,846) | vovvverrererinerins | vererererenssninens [ eeereesseisensnnes [ oo 5.500 |...... 7.282 |MON... | .ccconnee 22,684 | ... 272,264 | 02/28/2006. | 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B..........cccovrvrivrrivineirersnseerennsissesnnnninns [ovenee | oo | vervvnieendt |t IFM | il 511,113 | 76.356 127,290 | e 1,476,353 STLA3 [ e [ e [ e | e 2.605 MON... .1,603 44,105 | 09/14/2007. | 11/15/2036.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3........ccovvvmerverieineessennsrsenssseseessnnns | wevieee | oo [eorneveendt | 0 3FM | ... 552,876 | ... 96.429 547,770 568,054 547,770 (12,471) 1,223 ......5.500 MON... 11/10/2005. | 12/25/2035.
12669G  R3 7 |Countrywide Home Loans RMBS Ser 2005-15...........ccccmevemiemmrineeerneenneenseenns | vevves | ov | eeriverennch | 0l 3FM | 176,502 | .. 87.115 156,224 (6,599) (12) [ o | e | e 5.500 MON... 11/10/2005. | 08/25/2035.
144527 AB 4 | Carrington Mtg Loan Tr RMBS Ser 2007-FRE............ccc.coovvverecennersersssiiensisnnns | coiens | oo [eoveeiennd |l AFM ii.n..2,928,266 | ..., 99.353 | .ooreenn2,910,197 | ..ii02,929,152 | oo 2,928,266 | .....cvvncrirerinriinns | e | e | e | e 2.706 MON... 03/29/2007. | 02/25/2037.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-. 100.568 18,662 2) oo 4.346 MON... 03/24/2004. | 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5............ccoovevenrinmninnivcrinniineninnes | cevies | oo | v | Ll IFM 02,329,631 | 93.260 2,329,531 | covoovveeveeienenes | oo | e | v | s 5.500 MON... 09/28/2005. | 08/25/2035.
23321M AL 9 | DLJ Mtg Accept Tr | RMBS CMO Ser 89-1-F 2100.266 | ..o 52 | 52 | s 52 (1) ....11.000 MON... | .... 12/31/1998. | 08/01/2019.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.........c.ccoouevinriniiicnrineireiiresiniens ...100.844 54,601 (127) | ceveerreeeneieens e [ e 5.240 MON... 01/16/2004. | 12/25/2033.
251563 DM 1 | Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.........c.covvureverrerivenrinerieriereneenns L A01.745 | 9,682 | 9,616 | 9,631 (83) [ vereverreierrireris | e | s 5.180 MON... 02/19/2004. | 01/25/2034.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl.. ...108.320 138,824 | .oooeeerenerieriinees [ e [ e | e | s 7.560 MON... | ... 06/21/1999. | 07/25/2029.
36157R D8 5 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl.. X . ..101.471 722 O 1 I PO T [ e e | v | e | 6.265 MON... | .... 02/22/1999. | 04/25/2029.
36242D 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200...........cvereemmemmnermereneeeneneennns | eevveee | o [ vorereenes 4| ... TFM | oo 246,877 |...103.442 | ....oovvvnnn. 268,727 | ....... 259,785 253,138 P2 (TSRO IOVORRRIR IO 5.250 MON... 11/08/2005. | 06/25/2035.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl........c.couvvevinrvnnrinionninerieniinnns | cevvee oo [ eoveneedh | 1FM ..1,230,459 |..... 85.971 | oo 1,144,259 | ... 1,330,976 | oo 1,230,459 [ ..o | e | e [ s | 2.756 MON... 02/15/2005. | 03/25/2035.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 CI 1A1 ....318,998 319,509 [Z26) ) [T TOTON INSPRIRIRIR BV 3.226 MON... 02/07/2005. | 10/25/2034.
45254N KX 4 | IMPAC CMB Tr RMBS Ser 2004-9 Cl 1AT......cconmvnmevnrrnnenernseessnnsenisseiseens | eovnee | oo | cerrveeed | el IFM | . 426,985 |....98.514 | .o 419,591 | i 425,920 426,653 [E:) ) TN IUIRRIR IOV 3.266 MON... 02/07/2005. | 01/25/2035.
55265W CA 9 | Master Seasoned Securities Tr RMBS Ser 2.........ccovvvvemrivnererneisenererneinens | voveres ..101.644 23,439 |. 24,058 2 [ e e [ 6.500 MON... 12/09/2004. | 08/25/2032.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-...........ccrveereremereeriererensssenseinnens | woeees ...100.508 2,634,161 | oo 2,688,845 (2,308) [ ..ooernnererrerin | e | e 4.000 MON... 01/19/2018. | 12/25/2057.
761118 HD 3 |Residential Accredit Loans INC RMBS Ser.........cccovvvivrnvininenneneiernenerninnes | veenns | oo | vornrenenddh |l IFM 1,297,874 L 95.663 | ..............1,604,253 | .............1,572,457 | ............. 1,297,874 | oo [ vt | e | e [ 5.750 MON... 02/28/20086. | 09/25/2035.
79548K  ZJ 0 |Salomon Bros Mtg Sec VII INC RMBS Ser 19.........ccvvuerinerinericerreinnrinerinenes | ceveene 100810 | oovvvviieeenrn 4,288 | i 4,263 | 4,257 21 | e [ s [ 6.630 MON... 03/18/1999. | 06/25/2028.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20........ccccouvuinrinnsnnnnissronsensnnnnes | eovnens [ [evnnnennnd | e 1FM ...1,599,867 |..... 82.984 | ... 1,727,105 | ..oien2,081,263 | i 1,599,867 [ ..veivrnsrinnniininns | eeverseissniinnieniis | eeveiseessnsssissnns | eonsesensssesssnsennes | e 2.964 MON... . . 03/23/2007. | 04/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 23,714,889 XXX | 24,093,590 | ............26,318,902 | ........... 23,198,197 94,683 (635) 0 0 XXX XXX | o 71,348 | ... 1,015,644 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05491L  AC 2 |Barclays Commercial Mtg Sec CMBS Ser 201.......coovvivvernivernirsnnersnseerennees | veveens | oo | eersveenns 41 ... M| 4,929,102 |..... 94.533 | oo 4,726,625 | ......cocene. 5,000,000 | ......co.... 4,939,012 6,456 | ....oovviieiins [ e [ 3.189 MON... 06/08/2017. | 08/14/2036.
06427D  AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B.........ccoceevevmerremmneeneenseniinnnns | covneee | o [ eorerienns 4| ... M| s 3,089,918 |...100.319 | ...oovvvrnece 3,009,564 | .......cce... 3,000,000 | ..ocrereeen 3,067,370 | covoerrerererernerinns | e (12,178) [ oo [ crvverieeeneeirieines [ vevnae 3.366 MON... 02/02/2017. | 02/15/2050.
07332V BD 6 |Barclays Comm Mort Sec CMBS Ser 2017-C1..........cccuuvcvinriveninsinnniinniienieens | cevvies | oo | vevvendh | s 1FM 10,711,251 | ... 99.549 ....10,353,127 ...10,400,000 .10,658,172 (29178) [ oo [ e [ e 3.674 MON... 02/16/2017. | 02/15/2050.
12515H AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad.........coovvvvrvmerrerirnrenricnnrnernens | cevvee | oo | vevveennidh | s 1FM ..6,694,739 |..... 98.394 6,395,597 6,500,000 (18,124) [ oo [ e [ e 3431 MON... 07/24/2017. | 08/01/2050.
12532C  BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C........veevvvvnerrerierencernsninnenns | evees | oo | vevvnenndh | i 1FM ..4,119,986 |..... 98.699 3,947,944 4,000,000 (GRIVA 1) | [ DU Ut 3.572 MON... 05/18/2017. | 06/15/2050.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C........cccoovvvonirvervevverinniinnins | evviee | oo | vevrenndh | s 1FM .25,248,863 | ... 99.732 24,932,950 25,000,000 .(35,251) 3432 MON... 07/24/2015. | 08/10/2055.
12593Q  BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C.........vvevvvveerirereneerenincnnnnins | evene | oo | vevrneennidh | s 1FM ..4,443,109 |...100.681 4,329,279 4,300,000 (16,263) [ .ovvvvverercerenins [ erverrneeneniieines [ vevnne 3.630 MON... 05/04/2017. | 10/10/2048.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20.........cc.coouvevinrinminniivciinniinennni [ | [ | 1FM ..5,927,627 |...100.680 .5,794,140 | ..... 5,755,000 (24,489) 3.565 MON... 12/14/2016. | 12/15/2049.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C.........ccoovvevrvrerevmnrrerinrennninennes [ | [ overirennd | e 1FM 4,840,899 |...101.218 .4,757,241 4,700,000 (18,396) 3512 MON... 12/06/2016. | 12/10/2049.
233050 AC 7 |DBUBS Mtg Tr CMBS Ser 2011-LCTA Cl A3......ovverenereeneerseineienensesennees | evveen | | overinennd | e 1FM ..4,039,751 |...102.880 4,115,216 | ..... .4,000,000 (5,564) [ .oooeererenerrneris | cevrvrineiineriineens | s 5.002 MON... 02/08/2011. | 11/10/2046.
233050 AF 0 |DBUBS Mtg Tr CMBS Ser 2011-LC1A CI B.....oovovcvvereernriiiernsissisniseisnnnenns | veveens | oo | vornrinennidh | s 1M ..9,232,510 |...104.393 ..9,395,370 9,000,000 (VXA | [ ISR PP 5.471 MON... 02/10/2011. | 11/10/2046.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32.........ccovverermvernereerrnenneennnnns | evveen | [ eoveriveed | e 1FM 4,274,247 |...101.081 ..4,194,853 4,150,000 (16,691) 3514 MON... 12/06/2016. | 12/15/2049.
617458 AG 9 |Morgan Stanley Cap | CMBS Ser 2011-C1 Cl......cccovevienneicnrinnicrreniiniinnis [ e | [ | 1FM ...1,860,156 |...102.515 A (3,346) [ .ovvevereierveies [ s 5.033 MON... 02/10/2011. | 09/15/2047.
617459  AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2.......c..ovverenmeenrrnerirerenenirennsens | evveen | [ overivennd | e 1FM 17,674,337 |...103.250 ....18,068,698 (23,279) [ ooverevereererins [ e [ e 4.661 MON... 06/09/2011. | 06/15/2044.
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..........coconvrvmervererneenneenserinennes | eveees | oo | vevvnenndh | i 1FM 9,993,750 |...100.406 10,040,600 9,990,534 (803) o 3.749 MON... 09/17/2014. | 08/15/2031.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21.......coccovvvrerivrivvermnsensnsnseninns | eovenee oo [rovrineerd | s 1M ..7,209,699 |..... 99.413 6,958,917 1,100,974 | s [ e (29,347) [ v | e [ 3.150 MON... 02/13/2015. | 03/15/2048.
90117P  AC 9 |Avenue of the Americas Tr CMBS Ser 2015-........c.ooeuueenmeennerneesinseneesensnnins | eveee | oo | vevvnennidh | e 1FM 12,359,928 |...101.974 ....12,236,868 ...12,000,000 12,249,284 | ..o [ s (B4,4B1) [ oo [ e [ e 3.901 MON... 08/07/2015. | 08/10/2035.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-...........cccccovuevrivervmrinnvnniinnns | eovivee oo | evenendb | 1FM ..7,485217 |..... 98.993 7,752,685 7,831,517 ..7,730,138 28,112 | oo | cevenerieesiesieens | e 2.459 MON... 08/16/2013. | 12/10/2045.
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90276C AE 1 |UBS Commercial Mtg Tr CMBS Ser 2017-C2 C......ccvvververnevrnrrnerinerieeeseesnnens | eevvene | o [ erverienes 4| ... TFM | s 8,342,874 | ..... 98.503 | ..ovvrrrnnne 7,978,751 | v 8,100,000 | ..ovvvreees 8,312,085 | ...oovvvrerirerirneriinns | e (22,577) [ oeveereneernerinns [ e [ e 3.487 |...... 3.138 |MON... | .ccconnee 23,537 | oo 282,447 | 07/31/2017. | 08/15/2050.
92939K  AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2..........cccovvvernrverivnnerernnnnnies | eovenee oo [ v | s 1FM ...100.787 . 1,254,803 | ............. 1,245,000 | ..ccconee 1,279,653 (5,708) [ .vvveernrererrininee [ vrereererineirennniens s 3.607 |...... 3.071 |MON.. 3,742 05/04/2017. | 11/15/2047.
94989  BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2......ovvivvenininsirssieennsmenssnsnnens | eovnees | [eonnrenned | e 1FM . ...100.750 .295,953 293,750 299,107 (V20 PN [N IR 3.306 |...... 2.775 |MON... 05/02/2017. | 05/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed SECUMHIES. .........vuiriiiiiiiniiniiiriieisssisersnis s sienessnenes | crennene 154,068,425 XXX 152,408,781 | ....cc.. 151,599,000 | ......... 153,271,670 [ .o 0| (301,474) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.... ...1,868,842 |...106.945 ..1,885,501 1,785,720 (7,150) [ oo | e | e 7.500 08/15/2002. | 06/15/2021.
01448y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A Cl A1B. ...3,896,361 20,948 3.224 03/04/2013. | 07/23/2035.
020053 AS 3 |ALM Loan Funding CLO Ser 2013-8A CI A1R .10,000,000 3.926 09/28/2016. | 10/15/2028.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201..........cooeveveereveceneeieireseesseienenns 949,447 q49,447 ...... 3.700 09/26/2017. | 04/15/2027.
03334@ 7 | AnchoragePermit Ctr BIAG LS Tr CTL......c.uevvmverrerneineissisessessssssssssissssssnsses | eevvee | oo [ evrensiens [ L1 874,424 BT4424 | ..o e | v | e [ 6.340 02/11/2003. | 02/15/2025.
04964K AN 1 |Atrium CDO Corp CLO Ser 9A CIBR.......cccuvieevierierineerssnissresieseneessensnnes | eevnne | oo | eeveneenndh | s 1FE| . .10,000,000 |.....99.071 | ..............9,907,147 | ............10,000,000 | ........... 10,000,000 | +.vereermrenrererres | cerrrererenssnineins | eereeresnessnnenens | reeeenssseseennnes | e 4.457 03/30/2017. | 05/28/2030.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG BOWig R€A...........coevvvrrrnrinnrrerienisseiseinnes | evenne | o [eovnrireenT | i 5GI| .. ..1,001,593 |...102.350 ...992,022 994,570 (575) | cevermrerrrinriinens [ e [ e 6.950 10/17/2002. | 05/15/2022.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le. ...103.176 1,594,469 | .......c..... 1,594,489 [ ..o | rerereersssinsinenis | v | e | e 7.230 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. . ...103.768 983,901 983,907 [ oo [ errieeiiienieeinnins | o | e | e 6.260 12/19/2001. | 02/15/2023.
12189P  AH 5 | Burlington Northern Santa Fe LBASS ETC S........cccovuverimieerincisnrncrirereenns ...100.974 verne89,993 | 90,289 (520) | eveveverrrireriens [ ereerenieinerienns [ s 7.908 . 06/25/2002. | 01/15/2020.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage............ . ..113.615 3,865,385 | ...ccoovue. 3,865,385 | ..o | e | e | v | e 7290 |.....7.406 |[MON...| .........12,524 | ........ 281,787 |02/28/2002. | 12/15/2026.
12644@ AX 3 [CTL Cap Tr CTL LOWES. ....ucvuiirireiriiciierieisesisieisssse st ssssnsnenes ...1,258,040 ...104.465 1,258,040 | ...oovveeee 1,258,040 | ..o [ v | e | e [ 7.070 .88,943 | 10/17/2001. | 08/15/2021.
50026* AA 3 |Kohls Corp CTL Shelby MI 704,254 |...106.470 ....666,611 675,637 (2,136) [ cooncerereerrrerins | e | s 7.600 50,662 | 09/11/2002. | 12/15/2022.
52467@ AA 3 |Legg Mason Mtg Cap COM CTL..........oovooccceersescvemrsssseeesssssenessssssensssssens | evvee | oo | eoveseioecd | eorreseiid [ e 338,314 |...105.445 320,973 323,909 TCGIS)) SN DOV B 7.400 03/22/2002. | 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL. 306,898 |...101.412 292,623 294,581 (911) | vevereerereneriens [ e [ s 7.750 07/02/2002. | 01/15/2021.
59549R  AC 8 | Mid State Tr X LBASS Ser 10 CI M1.. ..2,796,906 |...106.412 | .... 3,539,428 | ..ovovnn. 3,326,161 | .covvvnnee. 2,796,908 | ..oovvreercirniiniins [ e | e | e | oo 6.280 05/07/2008. | 02/15/2036.
64130H AA 9 |Neuberger Berman CLO Ltd CLO Ser 2017-24..........occovvvvrrnervmmverrmreninnnnns | eovvene | o [ rverirenes 4 ... 1FE | oo 6,000,000 |..... 99.635 | ..ocvorune 5,978,092 | ..cocoovnven. 6,000,000 | ...ccoovueet 6,000,000 | ..ooovvererireririnnns [ e e | | e 3.680 03/31/2017. | 04/16/2030.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd..... ..1,125,908 |...101.752 ..1,145,635 1,125,908 2 17125,908 | oo | e | e | e | 5.900 10/22/2002. | 01/15/2020.
653240 AA 9 |Newtown CTL Ser 2002..........ccoccvrvne ..1,943,506 |...104.419 | ... ..2,029,468 1,943,575 ...1,943,553 4 | | e [ 6.082 08/08/2002. | 05/15/2023.
65341K  AX 4 |Nextgear Floorplan Mast OwW Tr LBASS SEr........cccovvveeimrverrsnrenseisnsnsesnnssnns | eoveree | oo [ovrrerirndt | et IFE | e 2,399,980 |..... 99.072 | oo 2,377,726 | .cvvveenen 2,400,000 2,398,057 [GI:724 ) SR OO I 2.560 10/16/2017. | 10/17/2022.
667294 AW 2 | Northwest Airlines LBASS EETC Ser 2001-1 ..2,975,003 |...107.409 ..2,809,161 2,846,205 | ...oovvvcriernciinns | e (61,622) [ .oovorverririeeins [ e [ e 7.041 02/14/2017. | 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls ..1,502,729 |...106.328 1,597,816 | ..............1,502,729 | ............. 1,502,729 [ ..o | e | e | e | e 6.500 09/19/2002. | 11/07/2023.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt ClA-2 P....cccovvvnrvnernerincensissnisenseniseenns | cvveee | oo | e | 1AM el .8,184,086 |....94.710 | ..............8,645,219 | .............9,128,096 | ............ 8,184,086 | .....ccvvncrrrerineirinns | e [ e | e | s 3.188 09/14/2007. | 12/22/2037.
78402C  AA 1 |SC Commercial Mtg Pass Through CTL Ser 508,237 (1,351) [ oo v s 7.052 11/20/2003. | 11/10/2028.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl..........ccoeuvmerrererneeneenseeseesernenes | woveees | oo | oo | o 1AM | o..........5,280,408 | .....98.614 | ..............5,164,850 | ..............5,237,463 | ............. 5,164,850 (93,017) 400 3.538 03/05/2004. | 03/15/2033.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A........cccovvvumrinniicnnivcirenneisnscssiscssenisninns | covees | v | e [l IFE iinni.3,500,000 |.....97.533 | .............3,413,638 | ..............3,500,000 | ............. 3,500,000 | oo [ | e | | v 3.700 01/31/2018. | 09/01/2031.
92851@ AA 3 |Vivendi SPC Tr CTL ...103.239 412,324 ......5.630 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20. ..107.868 | ............1,164,913 | ..............1,079,943 | ....c....... 1,079,943 [ oo | e | eereneesssineinens | oneeesiseesenenes | e 6.650 07/28/2002. | 08/01/2027.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 ...102.260 62,565 (495) [ evvrrvervrrieirens | cevreriersniseeenines [ s 7.660 12/09/2004. | 01/25/2023.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA. 2,000,000 .....3.300 12/07/2017. | 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A......ccccccvvvvnrivervnniverreninnissicssivcsinenns | coveee [ A v AFE ] nii1,000,000 |.....95.542 | ................955,416 | ..............1,000,000 | ............. 1,000,000 [ ..oeouieiieiieniies | e | e [ | 3.550 12/07/2017. | 07/15/2031.
009090 AB 7 | Air Canada LBASS EETC Ser 2015-1B . ..1,541,042 L R [STRR FPROR 3.875 04/04/2017. | 03/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securitie: 80,075,524 XXX 82,495,180 . 79,834,700 | .ooovvs (93,017) | woovvvrs (53,378) 0 0 XXX 3,440,011 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated)..........rverirrieiiiiiiniinissierississssssssssisessssssssesessssessnsssnsnsssssensssesssessenses | sonees 1,015,057,359 XXX ,011,582,554 | ....... 1,006,732,975 | ...... 1,008,595,225 3,227,861)| ...... (1,158,460) 0 0 XXX XXX XXX ....10,275,877 |....43,724,857 XXX XXX

Bank Loans - Acquired
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SCHEDULE D - PART 1
Showmg all Long-Term BONDS Owned December 31 of Current Year

AXUE

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
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
000000 00 0O |Norweigan Cruise Line Corp Term Ln B Nt ISP B e | e 2FE | 2,468,813 |..... 125 | e 2,428,594 | ... 2,475,000 | ..oovvvrnee. 2,470,595 1463 | oo | e | e 4137 |...... 4.241 |MON... 10/13/2017. | 10/05/2021.
03852 AL 5 | Aramark Services Inc 1st Lien Term Ln B rerrreere s | s - 4,663,313 | oo 4,503,011 | .ovovvnne (160,3071) | vvvvvererrrreereriiens | verrerrsserenineinnns | ervreseeenineennsnnns | orens 4522 MON... 06/12/2018. | 03/11/2025.
04433H AE 1 |Ashland Global LLC New Term Ln B Nt 2 689,500 | ... 672,047 (17,453) oo 4440 MON... 14,774 | 06/14/2018. | 05/25/2024.
08579  AX 0 |Berry Plastics Corp Term Ln Q Nt 1......c..ovviiiiiiiiniiniciveccencssieciienns [ s e ...645,529 | ... 627,131 (22,492) (563) [ everrererenricerens | cerreeierinnireeenines [ s 4.387 MON... .13,650 | 08/10/2018. | 10/01/2022.
08579J  AY 8 |Berry Plastics Corp Term Ln R Nt 1. | veenes 1,182,800 (43,551) (1,090) [ coooernrererienis | e | e 4.387 MON... 02/12/2018.| 01/19/2024.
15018L AE 1 |Cedar Fair LP New Term Ln B Nt 1 11,244,970 (43,574) w4190 MON... 03/14/2018. | 04/13/2024.
23370P AP 3 |StandardAero Aviation Hold Inc Term Ln N [T e 6,732,291 | .............6,636,914 | ........... (112,493) (4,666) [ .vvvoerrereriries [ erereererisenseiniens [ 6.256 MON... 06/20/2017. | 07/07/2022.
73744G  AJ 1 |Post Holdings InC TErm Ln B Nt 1........ooivmiviiierieeicieeseieesiesieeesseessnines | s o] 7,879,947 ...(373,059) (2,443) [ ..o | e | e 4.387 MON... 03/08/2018. | 05/24/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Ni..........cc.ccoovvcivniiinciinrinnicnnissiiens | e | . . 2,429,069 | .. cereeeenen(155,903) (1,189) [ oo [ [ 4.803 MJSD. 04/11/2018. | 06/01/2024.
000000 00 0 |Array Canada INC Term LN Nt T....ciiiiiiieriisrsevenereseeisisesiesienes. | eeenes . 612 | 819,643 | ... 776,612 (36,687) 1,251 [ v | e | s 7.615 MJSD. 07/11/2017. | 02/09/2023.
02034#  AA 0 |MISYS (Almonde Inc) Term Ln Nt 1o ssnississensssninsees | oeeeens Dl | o AFE | .oin6,245244 | ... 93.150 6,256,976 ..5,828,373 | oo (411,875) L ) [N [RURRRN JRN 6.322 MJSD. 06/15/2017. | 04/28/2024.
6499999. Bank Loans - Acquired............... . . .35,064,611 XXX cenn 33,629,084 ...35,019,038 | .. .33,671,085 | ........ (1,377,388) (5,817) 0 0 XXX XXX | e 19,156 | ..o 1,487,062 XXX XXX
6599999, TOtal = BANK LOBNS.......reritersiesirsers e eses sttt | eeseniines 35,064,611 XXX | s 33,629,084 | ............ 35,019,038 | ... 33,671,085 | ........ (1,377,388) (5,817) 0 0 XXX XXX | 19,156 | ..o 1,487,062 XXX XXX
Totals
7799999.  Total - ISSUET OBIGAHONS.. ... veriressciessisserserseresseessssssers s ettt sessniens | nnees 2,021,495,459 XXX e 2,053,301,224 | ....... 1,943,911,097 | ... 2,027,927,884 | ......... 6,510,455 | ...... (5,859,985) 0 0 XXX XXX XXX |....22,826,337 |...77,347,649 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. .......cvu v sesssssssss st ssssssssssesssnsenssens | crssenns 105,254,517 XXX | s 106,154,011 | .ccooeeee 107,713,693 | ..o 104,628,492 | . 94,683 (6,930) 0 0 XXX XXX XXX [ s 330,616 | ..... 2,741,565 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMTIES. ...ttt esssssnsssssannss | cressians 154,068,425 XXX .152,408,781 | ......... 151,599,000 | ......... 153,271,670 [ .0 | e (301,474) 0 0 XXX XXX XXX | s 476,904 | ..... 5,736,589 XXX XXX
8099999. Total - Other Loan-Backed and StruCtUred SECUMHES. ........cu.urruurirriimririsisissiissisesssssssses s ssnsssnssenssnsssssnnes | erssenns 111,166,616 XXX 112,215,658 | ..o 110,786,319 | oo 108,951,063 | .... (93,017) [ v (263,267) 0 0 XXX XXX XXX | .. 1,094,802 | ... 4,948,772 XXX XXX
8299999, TOtal = BANK LOBNMS. ...vv vttt bttt nnans | snsnesenes 35,064,611 XXX | s 33,629,084 [ ............ 35,019,038 | ........... 33,671,085 | ........ (1,377,388) (5,817) 0 0 XXX XXX XXX | oo 19,156 | ..... 1,487,062 XXX XXX
8399999, Grand TOtal - BONGS...........cuurveurirrerierieiniiieiieseeeesees ittt essiesssseenieneesens | ecees 2,427,049,628 XXX | 2,457,708,758 | ....... 2,349,029,147 | ..... 2,428,450,194 | ......... 5,134,733 | ...... (6,437,473) 0 0 XXX XXX XXX |...24,747,815 |....92,261,637 XXX XXX
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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
Bonds - U.S. it

912828 2R 0 |U S Treasury Nt 2.250% 08/15/27.......cccccuniiiniiniiiiriirisniiisniinsiienes | | 08/30/2018........ Barclays Capital Inc 9,515,665 10,000,000 9,783

0599999. Total - Bonds - U.S. Government.......... 9,515,665 10,000,000 9,783
Bonds - U.S. Special Revenue and Special A

3140H5  JW 2 | FNMA Pool #BJ3876  3.000% 01/25/48...........cccuuiviirirereieeiiriseiiesiessiesses s ssessssessesessenns 03/13/2018. Nomura Securities Intl LLC 9,429,145

3140Q7  5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47 06/05/2018.. JP Morgan Securities LLC.. 9,093,692

3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48 06/29/2018........ Barclays Capital Inc 29,063,173 .28,484,580

31418C  R8 9 |FNMA Pool #MA3210  3.500% 12/25/47. 06/07/2018........ JP Morgan Securities LLC.. 27,651,990 27,869,722

3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAl ASSESSIMENES. .....ruutruruuirserstereeiersstestes st eessssseressseesesee ee1essessseeeesseE e eeE 1488848k £E b8 8888ttt 75,238,000 75,238,040 ....36,313
Bonds - Industrial and Miscell;

01882Y  AB 2 |Alliant Energy Finance Sr Nt.. 10/03/2018........ Deutsche Bank Capital 986,030 | ..ooveereerrereiieinenneenn 1,000,000 | oo 13,340

10373Q  AB 6 |BP Cap Mkts America Sr Nt... 09/18/2018........ Bank of America BISD Deale 2,000,000

10373Q  AC 4 |BP Cap Mkts America SrNL.........cooceureeervnerneriinirneriniins 09/18/2018........ Citigroup........ 1,500,000

10373Q AV 2 |BP Cap Mkts America Sr Nt 12/14/2018........ Tax Free Exchange... 1,458,109 ....18,605

11134L  AD 1 |Broadcom Crp/ Caymn Fi Sr Nt.. 02/21/2018........ Tax Free Exchange... 4,983,792 . ....15,000

11134L  AF 6 | Broadcom Crp/ Caymn Fi Sr Nt........ 02/21/2018........ Tax Free EXChange........ccccocuevrerninceieecieieieene 4,995513 | .ooierererreeeeeeeen 3,000,000 | o 18,125

26441Y BB 2 |Duke-Weeks Realty LP Sr Nt 09/04/2018........ Wells Fargo Securities LLC 989,260

446413 AL 0 |Huntington Ingalls Industries Sr Nt 06/14/2018........ Tax Free Exchange 2,505,367 3,144

478375  AG 3 |Johnson Control Intl plc Sr Nt 08/02/2018........ VAMIOUS. ...t eses s sees s ssenenens 4,441,825 | oooceeeeeeeeeeeneenenn,500,000 | o 14,802

49456B  AQ 4 |Kinder Morgan Inc Sr Nt 02/22/2018........ Mizuho Securities USA Inc 2,992,770

55336V AG 5 |MPLXLP SrNt 4.875% 12/01/24 05/22/2018........ Barclays Capital Inc 1,033,730 23,427

55336V AR 1 [MPLXLP SrNt 4.000% 03/15/28.........cccvvrimmrrmeriiriirinniinirirerienes 02/05/2018........ VTIOUS. ...t neenes 3,986,320

559080  AK 2 |Magellan Midstream Partn Sr Nt.... 03/06/2018........ Bank of America BISD Dealer...........ccccoueunaene 1,073,190 972

559080 AL 0 |Magellan Midstream Partn Sr Nt.... 02/16/2018........ VTHOUS. ....voeceeeceeievesc e sese et sesesaesanas 4,399,930 | .o, 500,000 [ i 81,812

559080 AM 8 |Magellan Midstream Partn Sr Nt.... 02/28/2018........ VMIOUS. ...t 2,874,810 50,750

59217G  BY 4 |Met Life Global FUnding | S NE.........corviriiriiieieisciieeiseeeeiseesiesiesieees 01/24/2018........ VTHOUS. ...t 3,030,980

615369 AM 7 |Moodys Corp SrNt  3.250% 01/15/28.........cccovrverirerrrrinns 08/29/2018........ Barclays Capital Inc 949,730

637432 NP 6 |National Rural Utilities COOP SINL.........c.ovueiieiririieirieierie st 01/31/2018........ JP Morgan Securities LLC.. 3,489,710

641062  AD 6 |Nestle Holdings Inc. Sr Nt.. 09/17/2018........ Bank of America BISD Dealer... 999,820

641062  AE 4 |Nestle Holdings Inc. SrNt.. 09/17/2018........ Bank of America BISD Dealer... 1,994,460

64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-. 01/19/2018. Wells Fargo Securities LLC 2,691,151

686514  AE 0 | Orlando Health Obligated Grp Nt... 02/05/2018.. Goldman Sachs & Company. 10,289,390

784710  AA 3 | SSM Health Care SrNESEr A........ccviiiiiierineeieeiseiseiesssseeses e 02/08/2018. Merrill Lynch 5,053,800

904764  BG 1 |Unilever Cap Corp Sr Nt................ 09/04/2018 Goldman Sachs & COMPANY..........ccvwvremmrirnrnrieeerinnenes 1,489,170

90931V AA 4 |United Air Lines PTC Ser 2018-1A........... 01/31/2018.. Credit Suisse Securities LLC. 3,500,000

96145D  AE 5 |Westrock Co SrNt  3.750% 03/15/25........cccovvevevreirerrinnne 03/01/2018 Wells Fargo Securities LLC... 2,991,720

136385  AX 9 | Canadian Natural ReSOUrCES St NE..........ccovuviiiiiiieeeeeresieies A 03/19/2018. VaMIOUS. ..o 1,715,160

448055 AD 5 |Husky Energy Inc Sr Nt . 04/06/2018.. JP Morgan Securities LLC.. 3,814,730

67077M  AA 6 |Nutrien Ltd SrNt  6.500% 05/15/19........cccvrvrenrirniiinirirerienes A 04/10/2018........ Tax Free EXChange...........ccccovuvvvivinniieininiieiinins 3,130,563

67077M  AF 5 |Nutrien Ltd SrNt 5.875% 12/01/36, A 04/10/2018........ Tax Free Exchange... 5,466,011

67077M  AG 3 |Nutrien Ltd SrNt 5.625% 12/01/40, A 04/10/2018........ Tax Free Exchange... 5,356,720 .

67077M AP 3 |Nutrien Ltd SrNt  7.125% 05/23/36.........ccorvvervvernirinrrrerienes A 04/10/2018........ Tax Free EXChange........c..vveeeervnerierireeereeienins 5,702,122 | oo 5,000,000 | ooouvrrrirrereriierene s 135,573

67077M  AS 7 |Nutrien Ltd Sr Nt 5.250% 01/15/45, A 04/10/2018........ Tax Free EXChange........c.couceeeerieneeneeineineiinniis 1,492,950 ...1,500,000 ...18,594

05578Q AA 1 |BPCE SA Sub Nt 5.700% 10/22/23.... D 08/08/2018........ MUFG SECUNMEES INC...ovvvoivriririieis st ees 2,103,400 . ...2,000,000 ....34,200

05578Q  AB 9 |BPCE SASub Nt 5.150% 07/21/24........coovvemireirrerreeirieserissinenienes D 08/03/2018........ Bank of America BISD Dealer.............ccccvevennc. 1,027,400 | oo 1,000,000 2,289

110427 AA 1 |British Airways Plc PTC.........ccccccuuuues [ 03/14/2018........ Citigroup........ 999,068 | ..o 999,068

3899999. Total - Bonds - INAUSHIal AN MISCEIIANEOUS............ruuietisieiirier st s ek fe1ehs e b e ee e R8s ...107,508,701 | ..... ....105,025,229 | ........ 806,236
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

CUSIP Identification

2 3 4 5

Description Foreign Date Acquired Name of Vendor

Number of Shares of Stock

Actual Cost

Par Value

Paid for Accrued Interest and Dividends

Bonds - Bank Loans

03852J AL 5 |Aramark Services Inc 1st Lien Term Ln B 06/12/2018........ Tax Free Exchange... 4,663,313

04433H  AE 1 |Ashland Global LLC New Term Ln B Nt 1 05/29/2018.. Tax Free Exchange 222,833 ..222,833

04433H  AE 1 |Ashland Global LLC New Term Ln B Nt 2 06/14/2018........ Tax Free Exchange... 466,667 ..466,667

08579  AX 0 |Berry Plastics Corp TermLn Q Nt 1.............. 08/10/2018........ Tax Free Exchange... 650,186 645,529

08579J  AY 8 |Berry Plastics Corp Term Ln R Nt 1 .| 02/12/2018.. Tax Free Exchange 1,190,972 ,182,800

15018L  AE 1 |Cedar Fair LP New Term Ln B Nt 1 .| 03/14/2018........ Tax Free Exchange... 1,244,970

73744G  AJ 1 |Post Holdings Inc Term Ln B Nt 1 03/08/2018........ Tax Free Exchange... 7,900,852

90347B  AH 1 | Axalta Coating Systems New Term Ln B Nt.. 04/11/2018........ Tax Free Exchange... 2,440,417 .

8299999, Total - BONAS = BANK LOBNS. ...ttt L6 ehf e b0 E e E 0808t . 18,780,210 | oo 18,735,128 | ....... 0
8399997, TOtAl = BONMS = P 3.tttk E R 8 £EE£ 8 EE S8 £EfeEE R £ fE1EE8eEEeEE£EE SRR E oL L oL EHEE L EHEE£Ef£EEHEE L L EEE4EE 18 £ L b 4L £EfEEEHEEE£EE L E L b 4L R e ESEE£EEEEE L f oL E e E£EE£EE£Ef oL E e EEEE£EE e E Lo eE b E RS b sEEeE eLEseEseEb e ehbeE b et E ettt | ehseetene et 211,042,576 ..208,998,397 | . 852,332
8399998. Total - Bonds - Summary Item from Part 5...........cceerminninnnissrssisneneanes .. 11,610,566 11,576,139 2,823
8399999, TOAl = BOMMAS. ...ttt E £ E eS8 f R0 E R feEE R e E SR eEEeE_ fE1eEEeEEeEEeEEeEE LR f LR E LR eEE LR Rt EEE R R SR EE LR E SRR SRR f e E R E AR SRR £E R LR f LR E e E LR eEE R E e eEE R R enEeeE et e er et r ettt | chsnetens et 222,653,142 | oo 220,574,536 | ..o 855,155
9999999. Total - Bonds, Preferred aNd COMMON SHOCKS............ccvuriueiiiiiiiseiieiitesie ettt ssssse st sss s s s sse s ssess essssessessesassessessss et esses e s st esses s s et s s s se s s ee s b e S s e e s a8 s e s e s ee s b s s s A e s ee s e s e s ee s a2 s e S s A e s a2 s s b s s b s h e s s s b s s s b s e b es s e s bk sen b e b s s e s s ses | o4sebsessesessesses st essesses et essessebnsensessnssns | semsessssssssnsansessesansnses s 222,653,142 XXX e 855,155
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Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY 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
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | 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
34459R  AB 1 [Morrocco AID Gtd SF B...........cvvermevermcriercniinnns .. | 07/15/2018. | Redemption ~ 100.0000............ocoreemmree | 51,085 | cooveonn. 51,085 55,086 [CX0[05) ) SR O 51,085 | coooreeeeeeeiens | oo | e, (I 2,911 | 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID Sr Nt .| 12/01/2018. | Redemption  100.0000.........cocevvvveccccccc | L 100,000 | .......... 100,000 | ..........109,000 | ccoooveccc.e. 102,459 [25:1) N Y O 100,000 | covvvveerrrereeenes | eevevevenevenenenes | sovvsssssienenenns 0. 6,675 | 06/01/2021.
491798 AA 2 |Kenya (Republic of) AID Sr Nt ... | .. 10/15/2018. | Redemption ~ 100.0000.. ....97,059 ...97,059 97,855 (796) 0 | 7,279 | 10/15/2018.
62938L AA 8 |NRRC-B Faciliies Corp CTL GSA Backed............ .| 10/15/2018. | Redemption ~ 100.0000...................... o 615,000 | oo 615,000 | . 615,000 | oo 615,000 0 0] 31,339 | 04/15/2022.
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2378...... .. | 12/01/2018. | PAYAOWN.....oooovvsvssvnsvcssvvssvnssvcnnns | 152,070 | oo 152,070 | ......... 148,733 | .. 150,566 1,504 0 | 5,009 | 06/15/2024.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 19962 1Z........ o [ 1200172018, | PRYAOWN..oosvvesvvsssssessssssssssessssess | 411,649 411,649 409,602 410,027 1,622 SR 0 SN (SO [N | I I 14,740 | 06/15/2026.
0599999. Total - Bonds - U.S. GOVEMMENL..........ccovvvureiiereieseicceeinsiinei e 426,863 426,863 449 547 430,993 (4,130) 0 1,426,863 | ..ooovvcien0 |0 |0 67,953 XXX
Bonds - All Other Government
G1981@ AA 0 |Cayman Islands (Govt of) Gtd Sr Nt ..469,955 ..469,955 0 0 ..14,341 | 03/01/2019.
1099999. Total - Bonds - All Other GOVErNMENL..........c..cocvuriiuiiiiisiiieiiiiiiinnis s .469,955 .469,955 0 0 0] 14,341 XXX
Bonds - U.S. States, Territories and Possessions
13063A 2U 7 |California St GO Public Improvements................... .. | 10/18/2018. | Call ~ 100.0000 ....10,000,000 | .....10,000,000 | .....10,375,600 110,027,271 (27,271) | covvvvevvvieseins | 200000010,000,000 [ oo [ v | evviieriiiiennn0 [ 667,639 | 08/01/2027.
25476F HM 3 |District Columbia GO Ser E .. 108/01/2018. | Call ~ 100.0000............ccomvvmvveremrcririieene | 3,000,000 | ....... 3,000,000 | ....... 3,076,680 (3,991) | oo | 0e000err3,000,000 | v | e | i | e 100,000 | 06/01/2025.
341426 7Z 0 |Florida St Brd of Ed GO Ser A..... .| 01/01/2018. | Redemption ~ 101.0000......cccvvcvvcecc | | 7,362,900 | ... 7,290,000 | ... 7,543,109 | 0o 7,319,737 | o | e 83,163 [ s | e 43163 | covveeeeesei | e 1,362,900 | e | e | o0 | e 182,250 | 01/01/2027.
452151 3D 3 |llinois St GO FSA Cr  5.000% 04/01/24 wr| .. | 10/05/2018. [ Call ~ 100.0000........... . 500,000 | . 500,000 | . 714,885 0 Lo | 000000005,500,000 [ v L eoereeeeeeeecee | eveeeeerienienns0 | oo 278,056 | 04/01/2024.
93974C AW 0 |Washington St GO Ser B Motor Vehicle Fue.......... .. | 07/01/2018. | Redemption  100.0000..........ocoocevmmmrce | 14,375,000 | ..... 14,375,000 | ..... 14,887,038 | ... 14,406,564 | oovvvvveererrvrvcrs | eerreens(31,568) | oo | v (31,564) 0. 718,750 | 07/01/2029.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS. ...v...vvvvsvvssivrnss wovssissesssssesssssesssssssssssessissssssssssssssssssssssssssssssssssssons || 40,237,900 | .....40,165,000 | .....41,597,312 | ........ 40,257,563 | cooooovcrrinnn0 | e (19,663) | o0 i [EEXck)) I— 0| o 40,237,900 | .ooccovccnd [\ L I 0 |.1,946,695 | XXX
Bonds - U.S. Political Subdivisions of States
084203 UL 0 |Berkeley Cnty SC Sch Dist GO Ref. .. 101/15/2018. | Redemption ~ 100.0000.........ccoovrvvemrceea | 10,345,000 | ..... 10,345,000 | ..... 11,193,497 | ........ 10,348,543 | .oooooovevvrccornes | e (3,543) (3,543) | ccooverreevererin | e 10,345,000 01/15/2021.
167485 5L 1 |Chicago IL GO Ser A 5.250% 01/01/23 v || 02/23/2018. | Call - 100.0000............cmmemvvvervmsiriiiiaens | 9,275,000 | ....... 9,275,000 | ....... 9,808,498 0 19,275,000 01/01/2023.
167485 R7 8 |Chicago IL GO Proj & Ref Ser C.....cccccvvvvviinnnne. .. [12/120/2018. | Call ~ 100.0000..........cooomvreenmrissvriiann | 10,000,000 | ..... 10,000,000 | ....... 9,883,100 5,804 9,940,766 01/01/2026.
167505 CD 6 |Chicago Il Brd Ed Sch Ref GO Ser D .. 106/18/2018. | Call ~ 100.0000...........cemmrmrvveremsrriiisanns | 2,500,000 | ....... 2,500,000 | ....... 2,611,725 | 110rre00.2,500,000 | oo | eovrereesesrer, (0 OO I 2,500,000 12/01/2027.
280785 QM 1 |Edinburgh TX Cons ISD GO Sch Bidg SerB......... | . | 02/15/2018. | Redemption ~ 100.0000......ccoovvce | | | 5,000,000 | ... 5,000,000 | ... 5,010,750 | ..........5,000,175 |...... (175) (175) 5,000,000 02/15/2030.
64966L 3J 8 |New York NY City GO Unref Ser D-1.........coccvvuenne .. 101/19/2018. | Call ~ 100.0000..........cooeerereemmriiemriiann | 2,065,000 | ....... 2,065,000 | ....... 2,065,520 | v1vrvveer0.2,065,000 | veooooevereereenne | eerrereseerreerene 0 rerennnn2,065,000 12/01/2027.
734260 R2 0 |Port Houston Auth TX GO Ref AMT Ser A.. - [10/0172018. | Call - 100.0000......oocvvvssversveenssnes | 5,000,000 | ... 5,000,000 | ....... 5,273,000 | ......... 5,025,630 | coovverreecerers | v (25,630) [ cooceccvccereens | eerereseens(25,630) [ oo | eereern 5,000,000 10/01/2029.
876315 UY 6 |Tarrant Cnty TX GO Ltd Tax | 07/15/2018. | Redemption  100.0000.....oooccccveveecvce | ] ) 6,110,000 | ...... 6,110,000 | ...... 6,378,901 6,127,960 | oo | o (17,960) | ... 6,110,000 07/15/2024.
2499999. Total - Bonds - U.S. Political Subdivisions of States. ... covviiineniviinnssisssssss s | 50,295,000 | ..... 50,295,000 | ..... 52,224,991 50,277,269 | covvvcivei0 | oo, (41,504) | ... 0,235,766 XXX
Bonds - U.S. Special Revenue and Special Assessment
011842 UA 7 |Alaska St Intl Arpts Rev Unref AMT SerA............. .. [10/12/2018. [Call ~ 100.0000........ccceererrerrrrererrerrerenne 925000 925,000 | ...... 925,946 925,000 |....... 0 ...925,000 10/01/2021.
040507 KN 4 |Arizona Health Facs Auth Rev Banner Heal........... .| 01/01/2018. | Redemption ~ 100.0000............ccommmmmrees | 5,000,000 | ....... 5,000,000 | ...... 5,158,000 0 5,000,000 01/01/2022.
13066Y Sz 3 | California St Wir Res Pwr Rev Preref Ser... | 06/01/2018. | Redemption  100.0000....o.cvesvcesvcwc | 7,145,000 | ...... 7,145,000 | ... 7,250,700 | e TAST,510 [ | eee(12510) | o [ o (12,510) [ covvvverrcere [ v 7,145,000 05/01/2021.
13066Y TF 6 |California St Wir Res Pwr Rev Unref Ser.... ... | .1 05/01/2018. | Redemption ~ 100.0000...........coommvvciieen | | 2,855,000 | ....... 2,855,000 | ....... 2,925,763 (8,260) .2,855,000 05/01/2021.
186387 DZ 6 |Cleveland OH Income Tax Rev Sub Lien Pol......... .| 05/15/2018. | Redemption ~ 100.0000......cccoocvvceee | | 5,000,000 | ... 5,000,000 | ... 5,181,400 | . (8,459) 5,000,000 05/15/2024.
186432 K3 3 |Cleveland OH Wtrwrks Rev Ser P - [01/0172018. Call - 100.0000.....oescvvvesvvessvvessssses | 3,575,000 | ... 3,575,000 | ... 3,689,257 | ... 3,575,000 | cooovvceveeeess | ceveerreeeesen 0 01/01/2027.
254773 AG 9 |District Columbia Hsg Fin Rev LBASS AMT...........| .. | 12/01/2018.|Call ~ 100.0000... 60,000 60,000 60,000 60,000 | vvvovoereeereeos | oo, 0 06/01/2020.
312003 HR 1 |FHLMC REMIC Ser 113-C  8.500% 05/15/21...... | .. | 12/15/2018. | Paydown , 7,666 | . 7,666 | . 7,987 772 | ... (57) (57) 05/15/2021.
312905 YJ 5 |FHLMC REMIC Ser 1077-E o | 1200172018, | PaYAOWN. oo | TR — (ORI — AR LT — 10,913 |....... (162) (162) 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA.. .. | 12/01/2018. | Paydown 3,627 |....... (30) (30) 08/15/2021.
312909 MY 7 |FHLMC REMIC Ser 1251-Z. .. [ 12/01/2018. | Paydown............c..cooveeeemmviemervenecieneceane | 42580 | o 42580 | o AAB23 | 43,372 |....... (792) (792) 04/15/2022.
312915 UF 6 |FHLMC REMIC Ser 1504 Z. .. | 12/01/2018. | Paydown 36,943 | ....... (398) (398) 05/15/2023.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z . | 12/01/2018. | Paydown . A72,054 ... (87) (87) 02/15/2024.
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3133TA CQ 3 |FHLMC REMIC Ser 1967-BA.......ccooommrmmrrrrrrrrrrnnnns - | 12/01/2018. | PaydOwn.......ocvevevevvvvvvsvnnsvnssssssssssssssssssnnns | 71,876 | oo 71,876 | oo 73,552 72,443 | ... (567) (567) 2,959 | 06/17/2027.
31340y BH 1 |FHLMC REMIC Ser6-C  9.050% 06/15/19.......... .. | 01/15/2018. | Paydown 33 [ o33 35 | B3 e e, 0 06/15/2019.
31340y DB 2 |FHLMC REMIC Ser 12-A  9.250% 11/15/19........ .. | 05/15/2018. | Paydown...........ccvvvvvrmnnveesssnssvisssnnniinss | k90 90 | 95 90 i 0 [ oveeerereeeeens | eveeerierieenrereens 90 | eeeieeeiesiies | cveeeeeniseieens | cereereeeneenen0 e 2 | 11/15/2019.
31340y QS 1 |FHLMC REMIC Ser46-B 7.800% 09/15/20........ .. [ 10/15/2018. | Paydown..........ccccvvvveesevvvessnsenisvssnsirens |k 1168 | 4168 | 1202 | 1166 | 2 09/15/2020.
31358E XG 2 |FNMA REMIC Ser 1990-83A........c.ccccvvvvervrinrnes .. | 12/01/2018. | Paydown (85) 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G . 1 12/01/2018. | Paydown (62) 06/25/2021.
31359K  ZR 1 |FNMA REMIC Ser 1996-45 CI K. . [ 12/01/2018. | Paydown (96) 09/25/2021.
31359P DJ 2 |FNMA ACES Ser 1997-M2 Cl Z........occovvvvrrernirnn .. [ 03/01/2018. | PaydOWN.........vvvvvernriisssnssvissssnisiisss | 446422 | o 846122 | o AT9ATO | o 868,705 | i (22583 | i (22,583) | ovoovvvriiinne 01/17/2037.
313603 2H 4 |FNMA REMIC Ser 1990-35E... . | 12/01/2018. | Paydown (10) 04/25/2020.
313603 5J 7 |FNMAREMIC Ser 1990-41D... ... | .. [ 12/01/2018. | Paydown (101) 04/25/2020.
31377R  BH 2 |FNMA DUS Pool #384440 6.600% 10/25/26....... ..|12/01/2018. | Paydown (3,195) 10/25/2026.
31381H TQ 9 |FNMA DUS Pool #461459 5.450% 11/25/23 . [ 12/01/2018. | Paydown 250,104 (1,879) 11/25/2023.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CIMP.........ccocruvunrunee .. | 12/01/2018. | Paydown ..186,445 . (373) 05/25/2023.
31394 KW 6 |FHLMC REMIC Ser 2673 Cl QL . | 12/01/2018. | Paydown 472,971 72,971 | ... 175,782 (326) . 09/15/2023.
442435 NT 6 |Houston TX Util Sys Rev Ref Comp First L. .109/20/2018. | Call  100.0000.....c.cvveorvcririiiiens | | 1,980,000 | ....... 1,980,000 | ....... 1,991,939 0 0 11/15/2028.
455057 LD 9 |Indiana St Fin Auth Rev St Revolving Fd.... ... |..102/01/2018. | Redemption ~ 100.0000.. 565,000 565,000 | . /927,848 (3,674) 0 02/01/2025.
469485 HR 0 |Jacksonville FL Sales Tax Rev Better Jac............. ..[10/01/2018. | Call ~ 100.0000............ccomrmvmrervmrvriiienne | 6,270,000 | ...... 6,270,000 | ...... 6,388,817 6280895 | ool o (10.895) o TRIRELST) | E— 0 10/01/2026.
57563R NV 7 |Massachusetts Educ Fin Rev LBASS AMT Ref.. .107/01/2018. | Call ~ 100.0000...........ovvveemmremmriiacreean | 3,495,000 | ....... 3,495,000 | ....... 3,439,744 ..3,443515 | ...... 697 07/01/2033.
591745 A2 0 |Metro Atlanta RTA GA Rev Ref Third Inden........... .| 07/01/2018. | Maturity ..10,015,000 | .....10,015,000 | ....11,132,273 10,089,371 | oo | (54,371) )| .. 07/01/2018.
649085 AA 5 |New Valley Generation Il Ser 2001 .| 05/01/2018. | Redemption ~ 100.0000.. 290,916 290,916 | .......... 303,527 | crovrrree292,990 | oo | e (2,074) ) 05/01/2020.
64972H HH 8 |New York City NY Trans Fin Rev Bldg Ai wer |- [ 04/23/2018. | Call - 100.0000..........comvvvvvvrsemsiriiiisnnnn | 10,000,000 | ..... 10,000,000 | ..... 10,353,600 10,001,711 [ oo | e (1,711) ) 01/15/2024.
64983Q E7 0 |New York St Dorm Auth Rev Non St Supp De....... .| 07/01/2018. | MLUIIY.......oovvvvveveeesssnrvvnnecisssssssennne [ 3,930,000 | ....... 3,930,000 | ....... 4,284,290 3,948444 | | e (18,444) ) 07/01/2018.
71883M FS 8 |Phoenix AZ Rev Airport Ref AMT SR Lien S......... « | 07/01/2018. Call - 100.0000- .o cvsovssvvesvvsvcsenn | 4,610,000 | ....... 4,610,000 | ... 4,747,655 | ...ovvrs0. 4,618,550 | cooovoeeccvees | e (8,550) ) coverersesienees | ererinneih810,000 | covvrsercrvesses [ v [ v | e 242,025 | 07/01/2019.
79739G BB 1 |San Diego Cnty CA Regl Rev AMT Arpt Auth........ | .. | 07/01/2018. | MaHURitY........ccooooovvvvvmrssivvvnssssvsnnssssins | 4,615,000 | ...... 4,615,000 | ... 4,804,815 (11,72) | oo | ICERZ3) | — 4,615,000 0| .....242,288 | 07/01/2018.
87638Q LD 9 |Tarmant Cnty TX Rev Preref Culture Ed Fa........... .| 08/15/2018. | Redemption ~ 100.0000......coevcceciccec | | 1,455,000 | ...... 1,455,000 | ....... 1,428,911 . 5,285 cerennn 1,455,000 0| 76,388 | 08/15/2028.
87638Q LG 2 |Tarrant Cnty TX Rev Unref Culture Ed Fac............ .. | 08/15/2018. | Redemption ~ 100.0000............ccommmmmrees | 1,045,000 | ....... 1,045,000 | ....... 1,024,187 | o 1,040,779 | oo | e 4221 V%5 N O I 1,045,000 [ ..o | oo | cevreeeiesinnns 0. 54,863 | 08/15/2028.
946363 GJ 1 |Wayne Twp IN Marion Cnty Rev LBASS Sch B..... |.. | 01/15/2018. | Call  100.0000....v.ossvssssvrsvvssessnss | i | 5,265,000 | ..... 5,265,000 | ... 4,955,945 5,132,422 | ...... 722 722 || v 5,133,144 | oo | oo 131,856 | ... 131,856 | ....105,300 | 01/15/2024.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSIMENES............ wuuvuuuvuviviiuiiiisisiiisiiisisisisisisisisssisssssssissssssssssssssssssssssssssssssssssnnnes | 85,603,353 | ..... 85,603,353 | ..... 88,546,226 85,581,256 | oooovovve 0]... (160,545) | ... 0 | (160,545) 0 85,420,709 0 ... 182,644 | ...... 182,644 | ..3,179,721 XXX
Bonds - Industrial and Miscellaneous
00164M DH 3 |ALM Loan Funding CLO Ser 2015-12A A2AR....... .| 05/17/2018. | Paydown T 10,000,000 | .....10,000,000 | .....10,000,000 110,000,000 0 | eoveceersseesi | eeree10,000,000 | oo [ oo | oereirerssiin | e 192,655 | 04/16/2027.
00206R AR 3 |AT&TIncNt 5.800% 02/15/19.........cccovvvvrvrinnne. .| 12/19/2018. | Call ~ 100.4566.............ccocoovererrrirrrirene I 13,561,635 | ... 13,500,000 | ..... 13,458,015 | .........13,494.075 5077 1,114,335 | 02/15/2019.
00817Y AV 0 [Aetnalnc SrNt 2.800% 06/15/23 .| 12/19/2018. | Nationwide Mutual.............ccocooevvvmevrciian | 10,457,260 | ..... 11,000,000 | ..... 10,983,940 | ......... 10,987,280 2410 | oo | 0000 10,989.389 | oo | 11(532,129) | ......(532,129) | ... 311,422 | 06/15/2023.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A. ... | .. | 12/15/2018. | Redemption  100.0000.. .211,032 ..211,032 1223693 ..214,600 (3,568) | ..ovvvreererienes | wrvrrrereerenn 211,032 | | v | cereeneiinienn0 | s 8,671 | 06/15/2021.
01448Y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7ACI A1B............ - | 12/24/2018. | Paydown 877,697 877,697 710,934 740,240 | oo | 0o ABTAST | | 137,457 | oo | creeniiees8TT097 | cverseeesis | covversssennis | covvversirensnQ | oo 12,489 | 07/23/2035.
01877K  AB 9 | Alliance Pipeline LP Sr Nt - 12/31/2018.| Redemption  100.0000........cccc.ccovvv 531,429 531,429 | .o 576,793 | oo 541,584 | oo | eereen(10,115) [ [ e (10,115) | ovvvvcevrrrscers | wevvenrennn 531429 | | coveevnnrssiens | covvrirnressiens0 | v 23,387 | 12/31/2019.
02150W AB 9 |Countrywide Altemative Ln Tr RMBS Ser 2 .. |.. | 12/01/2018. | Paydown I 1,139,865 | ....... 1,155,437 0 1,077,945 | e | +0..61,920 | .........61,920 | ....... 20,117 | 03/25/2047.
022098 AD 5 |Altria Group Inc Co Gtd Nt........coocoovivvereriiricriinns o [ 1171012018, | MALUFtY.....ooovoniiiriiiiinsiii - (115,872) | coovevvvecierenes | e [GRI-X: 7222 — 4,000,000 [ oo [ e | ceriinriiinnn0 [ 388,000 | 11/10/2018.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201........ . [ 10/15/2018. | Redemption ~ 100.0000 50,553 | vvvorerereecrrennns | eoveereeseereeen 0 [ voveeeeereeeenees | evrrerrseeesB0,553 | e | eevveeeeseeennes | evreercenriennn0 | s 1,922 | 04/15/2027.
03215P CD 9 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199...... . | 12/01/2018. | Paydown 29,581 | ... 131 131 [ | oo 29742 oo e | o0 | 1,083 |06/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL......occc...ooo.. - [12/15/2018. | Redemption  100.0000......vveesvvvessvee | 112,355 | 112,355 | o 112,355 | e 112,355 | covvvecrnesseis | e (01 USRI IUPPOOOOIOY | 12J: ' T DVRUTTSOROITY DOVNSONTN VUSROS ) I BOSSOOOOS 3,896 | 02/15/2025.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea. . | 12/15/2018. | Redemption ~ 100.0000.. 150,306 | ....... (472) (472) 0 [ 5,700 | 05/15/2022.
11134L  AC 3 |Broadcom Crp/ Caymn Fi Nt........cccoovvvrvrvirciinnnne .. | 02/21/2018. | Tax Free Exchange 4,983,242 |...... 549 549 0. 90,000 | 01/15/2022.
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11134L  AE 9 |Broadcom Crp/ Caymn Fi Sr Nt.........ccccovviiinrinns .. | 02/21/2018. | Tax Free Exchange..........ccoccccovvmmmvvvcimmnn | 4,995,513 4,995,418 | ....... 96 96 4,995,513 0. 108,750 | 01/15/2024.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ ..| 10/15/2018. | Redemption ~ 100.0000...........cccccmrvvnee ) 335.766 . 335,766 | oo | oo 0 reeenreennen3B35,766 [ e oo | o0 [ 18,315 | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .. | 08/15/2018. | Redemption ~ 100.0000...........coorssmmrves [ L 185,961 | .........185,961 | ... 185,967 | coovor.. 185,967 | covvvvverrerereees | veeeeeeeriessennes (0 OO B 185,967 | oo | e | cvrrriienniiienn0 | e 8,770 | 02/15/2023.
12189P AH 5 |Burlington Northern Santa Fe LBASS ETC S........ | .. | 07/15/2018. | Paydown 137,985 137,985 156,244 .139,235 (1,250) SRy A:T:1530 RSN DUV VRN ) B DO 5,584 | 01/15/2020.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage................ .. [ 12/15/2018. | Redemption ~ 100.0000...........c.cooovuveen. 314,339 | 314,339 | 314,339 | ..314,339 0 . . KO 12,550 | 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21.......... | 08/15/2018. | Redemption  100.0000....o.vevvoesvcsw | 364,356 | ......... 364,356 | ......... 364,356 | ..ooco.o 364,356 | .oocorsrerirn | oo (O IO O 364,356 | oo [ e | e 0] 19,432 | 08/15/2021.
12644@ BR 5 |CTL Cap Tr CTLSer 2002-21Aurora Heathcar....... .| 01/09/2018. [Call  110.0699.....ccoovvovvvioiii | | 1663.953 | ... 151,724 151,724 151,724 . 0 e i 0 158,931 | 1015/2022.
12667G  AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2.......... < [ 12/25/2018. | PaYdOWN...occceevesseessseesss | 715,905 | 787,738 737,282 629,133 B S DO 108,149 | covvvvvovccc e 137,282 (21,377) | voorern21,377) | o 9,724 | 05/25/2035.
12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2 .. [12/01/2018. | Paydown..........coovvvvveevcvvviiessevisvssnnnninss | L 1011697 | 1,170,747 1095,881 ,066,966 28,916 28,916 .1,095,881 (84,184) | ........(84,184) | ....... 08/25/2035.
126686 AC 8 |CWABS Inc RMBS Ser 2006-H Cl 2A1B | [ 12117/2018. | Paydown 419,718 145,306 145,306 274,412 11/15/2036.
126694 NS 3 |CWHL Inc RMBS Ser 2005-27 Cl 1A3......c...c...... .| 12/01/2018. | Paydown 126,645 123261 | . . 2,014 12/25/2035.
12669G R3 7 |Countrywide Home Loans RMBS Ser 2005-15 .. | 12/01/2018. | Paydown ...28,231 27,786 | ... 25 634 2322 08/25/2035.
130789 T# 7 |California Wir Sve Co 1st Mtg Bd Ser JJJ.............. ..| 05/01/2018. | Redemption ~ 100.0000...........cccverrernce ..181,800 183,694 181,935 (135) wer4,961 | 05/01/2018.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... .. | 12/27/2018. | Paydown 334,225 334,225 /333,821 /333,821 404 | oo | e 1,334.225 | i e | o0 |, 14,483 | 02/25/2037.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-.. .. | 12/01/2018. | Paydown ...15,197 ...15,197 ...15,196 ...15,181 16 [ oo | oo 15,497 | oo | oo | oo e 319 | 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5... .. | 12/01/2018. | Paydown 454115 523,038 .483,353 .483,353 0 [ | 83,353 || 100(29,238) | .......(29,238) | ... 16,298 | 08/25/2035.
23311R AC 0 | DCP Midstream Sr Nt  9.750% 03/15/19... | 08/09/2018. | Call  104.0083 200,415 ,000,000 409,100 070,079 | vvvcvvverrens | ereeee(34,208) | oo [ v (34,208) | cvvvvvrrerries | 5,035,873 | v | 0o (35,873) | v (35,873) | ... 639,165 | 03/15/2019.
23321M AL 9 |DLJ Mtg Accept Tr | RMBS CMO Ser 89-1-F.. .. | 12/01/2018. | Paydown (10) 08/01/2019.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl... .. | 12/01/2018. | Paydown (726) . 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl... .. | 12/01/2018. | Paydown (293) [ ovvoverrrineins | e 14,031 | e | e | 0 | i 287 | 01/25/2034.
316773 AD 2 |Fifth Third Bancorp Sub Bk Nt woo | | 06/01/2018. | MatUFity......oovvvorecrieceesencnn i 8.200,000 | ......8.200,000 | ......8.194.046 | ........... 8,194,046 | ooovvvveereen, 0 [ oo | evrrrn8,194.046 | oo | 5,954 | 5,954 | L 184,500 | 06/01/2018.
36157R  3X 1 |GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl...... .. | 12/01/2018. | Paydown 37,734 | ... (0 [ OO ISVRNPURPRRRONI: v A 437 [SSUURTUIUURTNOR ORIV ISPRPURTRRRURPI B ISP 1,136 | 07/25/2029.
36157R D8 5 |GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl...... .. [ 12/01/2018. | Paydown.........oovvvvveonenevssensesiissssssiinss |k B8 | A o BAA | B544 | oo | e, 0 Lo | eeeereeeineenee 34 s e | eveeeieeierienn0 | e, 20 | 04/25/2029.
36161R AE 9 [GE Cap Assurance Co CMBS Ser 2003-1 CIA...... .. [12/01/2018. | Paydown...........covvvvvevcvvvissnssviivssnsncnss | L 1061244 | 1061244 | ... 1.066.542 | oo 1,060,293 |....... 952 952 | oo | e 1,061,244 | i | e | o0 | 79,067 | 05/12/2035.
36242D 7Q 0 |GS Mortgage Securities Corp RMBS Ser 200........ .. | 12/01/2018. | Paydown Lo T 1,891 1,891 70,936 | .vveveeveeereen | evereeenenens | cereereriieieenn0 | e 1,526 | 06/25/2035.
400756 BG 6 |Guaranteed Mtg Corp Ill CMBS CMO Ser L-5........ .. [ 01/25/2018. | Paydown...........ccovvvevnvevvvissnsvviisssnnniinss | ol T o T8 T &< T I DU 0 T4 | oo | evveeriseeesnees | cvivnriveniienend0 | e 1 {07/20/2019.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl....... .. | 12/26/2018. | Paydown 303,410 | oo | e 24,786 24,786 328196 | e | e | 0 | 4,202 | 03/25/2035.
446413 AK 2 |Huntington Ingalls Industries Sr Nt............ccccvvenee. .. | 06/14/2018. | Tax Free Exchange........c.cccoevvivviinieniens 505,584 |....... (217) (217) v 2,505,367 | ... | 0 46,682 | 12/01/2027.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 CI 1A1.. .. | 12127/2018. | Paydown 91,966 |....... (155) [RECT:) ) S IS 91,811 | e [ e | e 0 | 1,405 | 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 CI1AT............. | .. | 12/26/2018. | Paydown 86,777 | ... (153) [G0:5) | R I 7. OO PO IS [\ 1,229 | 01/25/2035.
46647P  AF 3 [JP Morgan Chase & Co SrNt.......cccovuvvvevrirernnnnes .. 1 12/19/2018. | Nationwide Mutual.............ccoevvivvirnirennnes 119045940 | 20,000,000 | ..... 20,419,200 | ......... 20,417,770 | oo | e (37,080) | covvvvreeeereres | e (37,080) 20,380,690 .1.(1,334,750) | ...(1,334,750) | ..... 802,400 | 05/01/2028.
50026 AA 3 |Kohls Corp CTL Shelby MI .| 12/15/2018. | Redemption  100.0000.........owwwwcueueens | L 137,404 | 137,404 | ....o..... 145163 | oo 139,705 | ooovvvvveeecccress | v (2,301) (2,301) | oo | ervrerveeninns 137,404 | coovvvvvceirees | e | oo (I I 5,722 | 12/15/2022.
50076Q AX 4 |Kraft Foods Group Inc Sr Nt.... w | - | 08/23/2018. | Maturity. e | 201,970,000 | .......1,970,000 | .......2,305,787 | ........... 2,015,720 | cooovoveverererons | e (TN Z20) ) T B (CLN 1) E— 11,970,000 0 |....120,663 |08/23/2018.
52467@ AA 3 |Legg Mason Mtg Cap Corp CTL...........remervrvvernnes .. | 12/15/2018. | Redemption ~ 100.0000........................ 93,260 | cvvoooveereeeins | s (1,113) (1,113) 92,147 | v e | 0 [ 3,710 | 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL - | 12/15/2018.| Redemption  100.0000.....ooccccovevvccccee | 124,585 | e 124,585 | 130,662 | oo, 125,806 | cooocccecovvrrrees | o (1,222) (0222} IS 124,585 [ covervecccccons | ovveeesesessiiis | cvveeeersrssiininQ | o 5,210 | 01/15/2021.
55265W CA 9 |Master Seasoned Securities Tr RMBS Ser 2.......... | .. | 12/01/2018. | Paydown 7,391 | ... (190) (190) 7,202 . . 0 | e 240 |08/25/2032.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1.........ccoovevrnece .. | 12/15/2018. | Paydown N 333100 | oo 333,100 | oo | e 63,032 (oK J0 <72 TN I 396,132 [ .eovveerreereens | e . 0| 13,555 | 02/15/2036.
60871R  AH 3 |Molson Coors Brewing Co Sr Nt - | 09/11012018. | Bank of America BISD Dealer............. | | 4459850 | ... 5,000,000 | ....... 4,967,850 | ....... 4,968,718 |....... 403 P10 Y I 4,969,121 [ .ovovsererne (509,271) | ......(509,271) | .....243,250 | 07/15/2046.
617458 AG 9 |Morgan Stanley Cap | CMBS Ser 2011-C1 CI. .| 12/01/2018. | Paydown 176,267 176,267 176,802 | ....... (535) (535) ...176,267 0 [ 7,513 | 09/15/2047.
636516 AB 2 |National Inst of Hith Fishers CTL PI | B... .| 11/20/2018. | Call ~ 112.7405 657,711 470,378 AT0,378 | oo | oo 0 1,470,378 0 |....325,998 | 01/15/2024.
636516 AB 2 |National Inst of Hith Fishers CTL PI I B .. 1 07/15/2018. | Redemption  100.0000.. 108,196 108,196 0 e 108,196 [ oo s | oo [ 5,756 | 01/15/2024.
636517 AA 2 |National Inst of Hith Fishers CTL PI Il . [ 11/20/2018. | Call  106.8378 302,213 ..3,090,867 0 13,090,867 | oot oo | oo [ 505,747 | 07/15/2022.
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636517 AA 2 |National Inst of Hith Fishers CTL Pl Il.............c...... ..107/15/2018. | Redemption ~ 100.0000.................. 610,048 610,048 610,048 610,048 0 ...610,048 0 32,875 | 07/15/2022.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .. | 07/15/2018. | Redemption ~ 100.0000.................. e 177,212 | o ATT,292 77,212 77,212 0 [ oo | eereereereen 177,212 | e e | cvvenneiiiieensn0 | o 7,880 |01/15/2020.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23... .. | 12/15/2018. | Redemption ~ 100.0000.........ccovvvviiceec | 397,086 | .......... 397,086 | .......... 397,072 397,081 5 | evveeeeeeneerieens | eveeenreenn397,086 | oo | e | eeeneiinnneeni0 | e 13,203 | 05/15/2023.
667294 AW 2 | Northwest Airlines LBASS EETC Ser 2001-1......... | .. | 10/01/2018. | Paydown 209,140 209,140 237,897 232,526 | oo | e (23,385 | o [ e (23,385) | covovovoeereereeeens | eoeeerernnen209140 | oo e | o0 | e 8,084 | 10/01/2023.
670208 AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls........ .. | 12/07/2018. | Redemption  100.0000.................. 251,283 251,283 ..251,283 | . ..251,283 0 O 8,935 | 11/07/2023.
67059T AA 3 |Nustar Logistics Co Gtd Nt .. | 04/15/2018. | Maturity..........cooovveovmmevvesssnnisssessssiissnnns | 1,000,000 | ...... 1,000,000 | .......... 970,860 | ..ovvvveent 999,309 |....... 691 691 [ oo | ereeeree 1,000,000 | oo e | e (V)N I 43,250 | 04/15/2018.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd. ... |..12/01/2018. | Redemption  100.0000.. 187,500 187,500 12/01/2028.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt............. ..105/10/2018. [ Call ~ 101.3182......ccevverrerrrrriirecs . . . 12/31/2018.
73664# AA 8 |Portland Natural Gas Trans Sys Sr Sec Nt .| 03/31/2018. | Redemption  100.0000.................. ..44.182 ..44.182 ..44.182 12/31/2018.
740427 AC 5 |Preferred Term Sec Ltd LBASS Nt Cl A-2 P... .. | 12/24/2018. | Paydown ..130,306 ..130,306 ..116,830 12/22/2037.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A ..107/01/2018. | Redemption ~ 100.0000.................. 329 560 329 560 . 350,484 01/01/2021.
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser.. - 12/01/2018. | PaydOwN.......covevevevvvvvvrvennvsnnvsnsvsnsvsvsnsnnnnns | b 483044 | 973909 | 225501 | oo b 153510 L I TR O 09/25/2035.
78402C AA 1 |SC Commercial Mtg Pass Through CTL Ser 2....... ..112/01/2018. | Redemption ~ 100.0000 51,395 52,244 11/10/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl... o [ 121712018, | PAYAOWN...ooeeroesvensvensssess | 734,889 | 734,889 | o 740,915 | o 737,696 03/15/2033.
79548K ZJ 0 |Salomon Bros Mtg Sec VIl Inc RMBS Ser 19.. .. | 12/01/2018. | Paydown 2966 06/25/2028.
837004 CC 2 |South Carolina El & Gas Co 1st Mtg Bd .. | 01/26/2018. | VarOUS.........covorricrirriririisniienienins . 400,000 6,486,217 (8,156) 6,478,060 |.....cccoveriennr | ... 120,246 | .......120,246 | ..... 102,716 | 11/01/2018.
84603M XU 5 | Sovereign Bank Sub Bk Nt v | 5I30/2018. | MUY .o | 251000,000 | .. 25,000,000 25,338,890 | ..occccerccrrrcs | 00ees(338,890) | e | o (338,890) 25,000,000 | .ocoorecernes | e 1,093,750 | 05/30/2018.
85231C  AA 3 |StLouis Fed Office Bldg Tr CTL GSA Gtd.. .. [10/22/2018.| Call ~ 100.929 934,282 925676 925,676 1925676 0 [ eovvveeenereiiies | eeererreeeenn925,876 | covovveieenes [ e | ovveneeiiieensnn0 [ e 89,805 |01/15/2019.
85231C  AA 3 | St Louis Fed Office Bldg Tr CTL GSA Gtd.. .1 07/15/2018. | Redemption  100.0000.. 180,851 180,851 180,851 180,851 0 9,425 | 01/15/2019.
86363G AJ 3 |Structured Asset Sec Corp RMBS Ser 2007 .. | 05/01/2018. | Paydown 88,398 ....88,906 | ............80,233 80,233 0 [ | cverneerennn80,233 [ i [ 20000.8,165 | ..l 0.8,165 | o ...883 | 04/25/2047.
871829 AM 9 |Sysco Corp SrNt 5.375% 03/17/19 oo |+ | 1211912018, | Nationwide MUtUa........cooovesvvsvesenn | 9,049,185 | ....... 9,000,000 | ... 9,160,290 | .....9,024,424 | oo | o (19BN | o [ (19,411 [ oo | 0000 9,005,013 [ | o 44,472 | o 44,172 | 607,375 | 03/17/2019.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | .. | 12/01/2018. | Paydown...............cccccoeeummvmmvvevvccivivsemsennne | | 2,031,155 | ....... 2,031,155 | ....... 1,941,340 33,584 12/10/2045.
91737# AA 3 |United States Govt SS Ls FinTr CTL GSA G.. .| 12/13/2018. | Redemption  100.0000......coovoveveeeeeeeea | 1,396,162 | ...... 1,396,162 | ...... 1,391,569 443 12/28/2018.
92851@ AA 3 |VivendiSPC TrCTL 6.630% 04/15/22 .|| 12/15/2018. | Redemption  100.0000.......o.ccccormmsccecc | | 106,991 0 04/15/2022.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 12/01/2018. | Paydown 288,931 0 04/25/2037.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. [12/01/2018. | Redemption ~ 100.0000...........cocoreemmres | 89,233 0 08/01/2027.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 o || 02/26/2018. | Call  104.1358.......oovvvvnvicisisissnns | 13,208 . (15) 01/25/2023.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1................. .. | 12/25/2018. | Redemption  100.0000.................. 32,531 | ...........32,531 (888) 01/25/2023.
008916 AG 3 |Agrium Inc SrNt 7.125% 05/23/36... .| .. | 04/10/2018. | Tax Free Exchange............ccooecvvevvmvvvciens | 5702122 | ....... 5,000,000 (5,959) | oooveeeerveve | v 5,702,122 05/23/2036.
008916 AN 8 |Agrium Inc SrNt 5.250% 01/15/45... ....|A | 04/10/2018. | Tax Free Exchange... ....1,500,000 1,492,365 33 .1,492,950 01/15/2045.
009090 AB 7 |Air Canada LBASS EETC Ser 2015-1B.................. A | 09/15/2018. | Redemption ~ 100.0000.................. 153,736 153,736 | ........151,814 1713 153,736 03/15/2023.
73755L  AD 9 |Potash Corp Saskatchewan Inc Nt Ser C .| 04/10/2018. | Tax Free Exchange...........cccocovevvcvevvcean | 0 f 5,466,011 | ....... 5,292,000 | ....... 5,500,161 ) [T I 5,466,011 12/01/2036.
73755L AF 4 |Potash Corp Saskatchewan Inc Sr Nt o |+ | 04110/2018. | Tax Free EXChaNge.......covvvsvvssvcssvesnn | 3,130,563 | ....... 3,100,000 | ..... 3,318,984 ) (7,340) 3,130,563 05/15/2019.
73755L  AK 3 |Potash Corp Saskatchewan Inc Sr Nt.................... A| 04/10/2018. | Tax Free Exchange...........ccocvrvvinnes 5356720 | ... 4,500,000 | ....... 5,426,190 ) (6,089) 5,356,720 12/01/2040.
89352H AF 6 |TransCanada Pipelines Ltd Sr Nt <[ 081512018 | MAtUIY.....oceseeeesessenen | 5,000,000 | ....... 5,000,000 | ....... 5,331,050 | ........... 5,028,032 | vovvvvvreeceiins | v (2. X0kc7) ) IO DO (P2:X0icy) ) SN IR 5,000,000 08/15/2018.
05565Q DF 2 |BP Capital Markets PLC Sr Nt ... | D[ 12/14/2018. | Tax Free Exchange..........cccccoooveemvvviauens | | 1,458,109 | ...... 1,500,000 | ... 1,450,755 4215 1,458,109 01/16/2027.
92857TW AS 9 |Vodafone Group PLC SrNt......cccvvvevviivvenerenns C|06/16/2018. | Call ~ 102.7240.........ocoovvrverervescrivana | | 10,272,400 | ..... 10,000,000 | ....... 9,974,100 1,431 9,996,788 06/10/2019.
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS............cccoouuusisisssssissssisssiiiss womminiiiiiiininisininininens ...195,794,082 |...195,180,755 |....204,635,276 | ....... 196,976,788 | ...... 139,386 | ...... (150,601) | oo (o I (11,215) | oo 0] e 196,965,571 XXX
Bonds - Bank Loans
000000 00 O |Norweigan Cruise Line Corp Term Ln B Nt. .| 12131/2018. | Redemption  100.0000.......cocevvevscvcccc | o 25,000 | ............ 25,000 | ............ 24,938 24941 |....... 59 LT I B 25,000 | oo | eeeeeese s | eeeeeeseeiene (R 588 | 10/05/2021.
03852 AH 4 | Aramark Services Inc Term Ln B-1 Nt 1.. .1 03/29/2018. | Redemption ~ 100.0000.........covvrveivemmns | 12,500 | wooororne. 12,500 | v 12,500 | covveererr L2101 I T B (01 T ISV 12,500 | eovvovereeeenne | ceevereeiesssniens | cevereeneeninns (] 112 | 03/07/2025.
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03852) AH 4 |Aramark Services Inc Term Ln B-1 Nt 1................. .. | 06/12/2018. | Tax Free Exchange 4,987,500 0 0 [ 85,393 | 03/07/2025.
04433H AE 1 [Ashland Global LLC Term Ln BNt 1.......cccovvvernnee .. | 06/14/2018. | Tax Free EXChaNge........cccvvevvvervirnrennene O o] i 886667 | i i 0 i 8,880 | 05/25/2024.
04433H AE 1 |Ashland Global LLC Term Ln BNt 2... .. | 03/29/2018. | Redemption ~ 100.0000...........cccrmemmmrcee | ol AT50 | A 750 | 750 o750 e 0 [ oo | everereenneenc 1750 | e | oo | evesricesiienn0 | e, 16 | 05/25/2024.
04433H AE 1 |Ashland Global LLC Term Ln B Nt 2... w.. | .. | 05/29/2018. | Tax Free Exchange . 228083 228.083 | ... 228.083 | oo 228.083 | oo 0 0 [ 3,588 | 05/25/2024.
05501T AC 3 |TGGT Holdings (Azure) LLC 1st Lien Term........... .| 09/04/2018. | Redemption  103.4892.........cooovevvimuea | L 1,966,856 | ...... 1,900,541 251,617 0. 131,612 | 11/18/2018.
08579 AT 9 |Berry Plastics Corp Term Ln M Nt 1.... .. | 02/12/2018. | Tax Free Exchange...........ccoocvvcvmmmvvvvceeass [ 271,505 | oooo..... 269,432 | 100 271,712 | v 270,358 | 1,194 (46) 1,148 10/01/2022.
08579 AT 9 |Berry Plastics Corp Term Ln M Nt 2.... ... | .. | 02/12/2018. | Tax Free Exchange... 421,103 417,886 419322 | .......... 1,852 (71) 1,781 ...421.103 10/01/2022.
08579 AU 6 |Berry Plastics Corp Term Ln NNt 1.......cccovvvvneee. .| 02/12/2018. | Tax Free Exchange............ccccocveuvnrinninas ,203,093 ,194,839 ,199,319 3913 (140) 3,773 11,203,093 01/19/2024.
126700 AB 3 [CWGSTermLnNt1 5.767% 11/08/23.... .. | 04/06/2018. | Redemption ~ 100.0000............ccoomwmwree | | 3048837 | 3248837 | ......3.234.339 | o 3234778 | o | 14,059 | coovvveeeeees | e, 14,059 | vovvveeerren, 3 11/08/2023.
126700 AB 3 |CWGSTermLnNt2 6.137% 11/08/23.... .. | 04/06/2018. | Redemption ~ 100.0000.. 79 79 11/08/2023.
15018L AJ 0 |Cedar Fair LP Term Ln B Nt 1 .. | 03/14/2018. | Tax Free Exchange..........ccoccoovvvemvvvcvuun | L 1244970 | .....1.244.970 | ... 1.244.970 | i 1288970 | oo 0 04/07/2024.
23370P AP 3 |StandardAero Aviation Hold Inc Term Ln N. .. | 12/31/2018. | Redemption  100.0000.. (246) (225) 07/07/2022.
73744G  AJ 1 |Post Holdings Inc Series A Incremental T... ..| 03/08/2018. | Tax Free Exchange....... ) .. . 05/24/2024.
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1... .| 03/29/2018. | Redemption ~ 100.0000.. (30) a7 06/01/2024.
90347B AH 1 |Axalta Coating Systems Term Ln B2 Nt 1 .| 04/11/2018. | Tax Free Exchange... (434) 4,601 06/01/2024.
000000 00 0 |Array Canada Inc Term Ln Nt 1 . 12/31/2018. | Redemption ~ 100.0000.. 21,230 | ... 199 199 . ..672 | 02/09/2023.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1 D| 11/30/2018. | Redemption ~ 100.0000 . 393024 | 392287 | o 391,884 449 691 1,140 . 0. 14,591 | 04/28/2024.
8299999. Total - BONdS - BANK LOANS......rsovs oot i | 29,253,837 | .....29,131,248 | ....29,147,295 | ......... 28,959,768 | ...... 208,625 85,445 0 294,070 0 29,253,837 0 R 0..441,851 | XXX
8399997. Total - Bonds - Part 4..... ....403,080,990 |....402,272,174 | ....418,070,602 03,953,592 348,011 | ... (290,998) 0 57,013 0 [ . 404,010,601 .(2,025,850) | ...(2,025,850) | 16,942,918 XXX
8399998. Total - Bonds - Summary Item from Part 5. e | 11,560,861 | ..... 11,576,139 | ..... 11,610,566 | ...oovvoveeevrrrriens | v (28,448) [ ..vovoveviinns [ (28,448) | ..oovvivviaiins | e 11,582,121 R (21,260) | ........ (21,260) | ..... 199,107 XXX
8399999, Total - Bonds ..414.641851 |...413,848,313 |...429,681,168 | ....... 403,953,592 | ..... 348,011 | ...... (319,446) 0 28,565 0 ... 415592722 | ................ 0 [.(2,047,110) [ ...(2,047,110) | 17,142,025 XXX
Common Stocks - Industrial and Miscellaneous
172967 10 1 |Citigroup Inc Com.... . | 03/28/2018. | Additional Income.. XXX oo e i e, 0 [ eoreererereenees [ eereeeeeeeeseeesseeseees | eereeeeereresnens | evereerreneseenes | eevereresesseees 0. 24,022 XXX
589331 10 7 |Merck & Co Inc Com ... |.. [ 11/02/2018. | Additional Income.. XXX O Lo | eeeeeeeeeeereeeeeeeeses L eeeeenreeeeereenes | oo 0 20,028 XXX
656568 10 2 | Nortel Networks Corp (New) Com.........ccoververerenee A| 09/22/2018. | Additional INCOME..........ovvererveriererinriinins XXX 0 [ oveeeeeeeereenes | evereeseseiescesreeseeses | oereesresseeseenes | eevneeseesesniens | eerverisseereeei0 | v 183 XXX
026874 10 7 | American Intl Group Inc COM........ccovevurrivniinniinns .| 09/20/2018. | Additional Income...........cccoovveeriineiiinrinns XXX 0 B ST USSR 0 N IO 3,312 XXX
9099999. Total - Common Stocks - Industrial and MiSCEllangoUs...............ocvievies cevvviverciierirernineinas 0 XXX 0 0 0 0 0 0 0 47 545 XXX
9799997. Total - Common Stocks - Part 4..............cccuiiiiniiiciieiiinisiisiiens e 0 XXX 0 0 0 0 0 .0 0 47 545 XXX
9799999. Total - COMMON SLOCKS..........oouurrviriiirisiisicriirs s s | 0 XXX 0 0 0 0 0 L0 0. 47,545 XXX
9899999. Total - Preferred and COMMON SIOCKS.........oovoiivvrrrssvrrrssvernssininnss et || 0 XXX 0 0 0 0 0 O 0 ... 47,545 XXX
9999999. Total - Bonds, Preferred and Common SOCKS.............cccuriiniiiciiiniiiieis v ...414,641,851 XXX ...429,681,168 | ......403,953592 | ...... 348,011 | ...... (319,446) 0 28,565 0| o 415,592,722 | ..oovvennan 0 | .(2,047,110)| ...(2,047,110) | 17,189,570 XXX
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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

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
0 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.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48. | .. | 03/13/2018 | Nomura Securities Intl LLC...........ccccvuvneee 12/01/2018 [ PaYOWN.......oovervireririeirerineiseienissisninnns | vvrerennnn 267,867 | oo 259,528 267,867 267,867 8,339
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47 06/05/2018 | JP Morgan Securities LLC............c.ccoenn. 12/01/2018 | PaydOWN..........evmveerenrereereniseerseninnnns | erveerennni 456,558 | v 453,669 | ...........456,558 | ........... 456,558 2,889
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48 |.. | 06/29/2018 | Barclays Capital Inc 12/01/2018 | Paydown 1,122,575 1,100,227 | e | e (22,348)
31418C  R8 9 |FNMA Pool #MA3210 3.500% 12/25/47 | .. | 06/07/2018 | JP Morgan Securities LLC 12/01/2018 | Paydown woen 1,107,042 1,115,759 8,717
3199999, Total - Bonds - U.S. Special Revenue and Special ASSESSMENS ..........coiurrieiiiiierieisiesisssesseiseisssesserssssssessesssssssessesesssssssessessssensessesssssssesesssssnsessessessnssnsessessnensenss | conneenen2, 940,411 | il 2942814 | ........ 2,940,411 2,940,411 0 (2,403)
Bonds - Industrial and Miscellaneous
55336V AQ 3 |MPLXLPSrNt 3.375% 03/15/23......... .. | 02/05/2018 | Barclays Capital INC...........ccovuvrerernrernnns 05/22/2018 | Barclays Capital INC..........ccevrvverrecernens | vevreens 1,000,000 | ............ 999,310 | .coovnee. 978,090 999,350 40
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- .. | 01/19/2018 | Wells Fargo Securities LLC. 12/01/2018 | Paydown ..515,839 ....526,999 ..515,839 515,839 (11,160) | ..
110427 AA 1 |British Airways Plc PTC........c.ccccouiiicnninnas C| 03/14/2018 | Citigroup 12/20/2018 | Redemption  100.0000........... 932 932 | o932 | i 932
3899999, Total - Bonds - INUSHTial ANA MISCEIIANEOUS..........cuveieriiiiitiiiis oititieiet sttt ses sttt r s h 18ttt nnsensenes | enesian 1,516,771 | ......... 1,527,241 | ... 1,494,861 | ......... 1,516,121 | o 0| . (11,120)
Bonds - Bank Loans
03852 AL 5 |Aramark Services Inc 1st Lien Term Ln B. | .. | 06/12/2018 | Tax Free EXchange..........cocvvuevrnivnririenns 09/28/2018 | Redemption ~ 100.0000...........cccrvrrvvrrres | wovrrrrenes 324,188 | ......c..... 324,188 324,188 324,188
04433H AE 1 |Ashland Global LLC New Term Ln B Nt 1.|.. | 05/29/2018 | Tax Free Exchange. 12/31/2018 | Redemption ~ 100.0000. 5,250 5,250
08579 AX 0 |Berry Plastics Corp TermLn Q Nt 1......... .. | 02/12/2018 | Tax Free Exchange 07/10/2018 | Redemption  100.0000. . 41,789 41,789 (322)
08579 AX 0 |Berry Plastics Corp Term Ln Q Nt 2......... .. | 02/12/2018 | Tax Free Exchange..........c..cccuvevrevernnns 08/10/2018 | Tax Free EXChange...........cccvvveeremrerenens | vevererienns 417,886 | ............ 421,103 | oo 420,791 | coovirnnn 420,791 (312)
08579J AY 8 |Berry Plastics Corp Term Ln R Nt4......... 08/21/2018 | Tax Free Exchange. 09/28/2018 | Redemption  100.0000. ..3,010 3,028 3,010 3,010 (19)
08579 AY 8 |Berry Plastics Corp Term Ln R Nt5......... 12/10/2018 | Tax Free Exchange 12/31/2018 | Redemption  100.0000. 3,010 | . 3,028 3,010 3,010 (18)
08579J AY 8 |Berry Plastics Corp TermLn RNt 1......... 02/12/2018 | Tax Free Exchange..........ccocovveererenerenne 12/10/2018 | Tax Free EXchange..........ccvvevveveernvriones | coveerereenns 12,039 | .o 12,120 12,115 12,115 (5)
08579J AY 8 |Berry Plastics Corp Term Ln RNt 2......... 06/11/2018 | Tax Free Exchange 06/29/2018 | Redemption  100.0000. ...6,059 6,019 6,019 (40)
737446 AJ 1 |Post Holdings Inc Term Ln BNt 1............ 03/08/2018 | Tax Free Exchange ..| 10/01/2018 | Redemption ~ 100.0000. veernnn,306,453 | ......... 5,292,412 | ......... 5,292,412 | oo | v (14,040)
73744G  AJ 1 |Post Holdings Inc Series A Incremental T. | .. | 01/08/2018 | Bank of America BISD Dealer.................. 03/08/2018 | Tax Free Exchange.........cc.cocovvverevrecnrvens | 000000 995,000 | ..o 998,731 | oo 998,649 998,649 (83)
Axalta Coating Systems New Term Ln B
90347B  AH 1 [Nt 04/11/2018 | Tax Free EXChange. ........ccocvivrvnivrenerinens 12/31/2018 | Redemption  100.0000......cccvvervvennnnes | wovvvernrninns 18,356 | .ooovvrinns 18,441 18,356 18,356 | .ovvivrenninnn | eevernernnnns(86) [ v | ennrinninenna(88) [ v [ [ | i 0 [ o 300
8299999. TOtal - BONAS = BANK LOBNS. ...ttt eiis bttt bbbttt | eniiines 7,118,957 7,140,511 | ......... 7,125,589 7,125,589 | o0 | cien(14,925) | 0 | (14,925) [ 0 | 0 | [ P 0 |...149,047
8399998. Total - Bonds . 11,576,139 | . 1,610,566 11,560,861 | . 1,582,121 ....199,107
9999999. Total - Bonds, Preferred and COMMON STOCKS. .........cccociiiiiiiieis creiieteteeiete ettt ettt b sttt s et b b et et e s st et et s s s e s es st et et s se s et es et et et s set e b s st et et s se b et anss e et b esssbessnsesesesnaebasnsesesessnsetananans | everan 11,610,566 | ....... 11,560,861 | ....... 11,582,121 ....199,107
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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
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
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: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for

g Date Maturity Book/Adjusted Increase (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized BJ/AC.V. Par Value Actual Cost Notin Default | Accrued | Rate of | Rateof | Paid | During Year Interest

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ . | 12/31/2018. | Various......... 12/31/2019. | .......... 44,516,653 | ..o | e (SRS OVRURRTRORTONS IR 44,516,653 | ........ 44,516,653 | ....oovriirrineiinns | i [ s 237 | 1.19 |MON.. | ........ 57,380 | .o
9099999. Total - Other Short-Term Invested Assets.........cccovuwee. SRS OO OO OO OO OO O PO O PP PP PO PO PO POPPUPPOPPPRTROURYRTOTE IPPOPRPRTO 44,516,653 | ...ooovvviinnne (U (U P (U 0 [ XXX [ v 44,516,653 | ..o (U] I 0 XXX XXX XXX | e 57,380 | oo 0
9199999, Total - ShOM-TEIM INVESIMENES. ..........cveiveereieieieeieeiseese ettt ate | feeets e ettt ensanianns | oeveiienes 44,516,653 | ......cccoovrnnne (V] [P (0 (V] [ () P ) . R [ 44,516,653 | .......cocoouvrnc (V) [ 0] XXX XXX XXX | 57,380 | ..ovvrrerinnn 0
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Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. A - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. B - Sn.
NONE

Sch. DB - Pt. D - Sn.
NONE

Sch. DB - Pt. D - Sn.
NONE

E18, E19, E20, E21, E22, E23
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

3 4 5 6 7
NAIC Designation
and Administative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - ial Mortgage-Backed Securities
04012M AP 4 | Argent Securities INC RMBS Ser 2008-M1 C........oviuririiiiiriiiinrisiesseiesssiesessssssssesessssssesssssssessessssssessessne | sonsssessessnes TFMeicis [ e, 161,678 | oo 161,678 |07/25/2036.......
14454A  AE 9 |Carrington Mtg Loan Tr RMBS Ser 2006-FRE............cccoiiiirieirieininiieeeiseeiesssiessessesssesesssssessesssesesssenens | cone 10/25/2036.......
362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl.........c.oovvriiriinciierieiieniens 12/25/2046.......
617487  AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX............... 11/25/2036.......
81378E  AA 1 | Securitized AB Receivables LLC RMBS Ser........ccoiiuiminiiiiiniiiisnissisnissnsninsenas 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ... ... v cevsisnienensnes 4,993,821 XXX
3899999.  Total - Industrial & Miscellangous (UNaffiliBted). ... sbsnesessensanese 4,993,821 XXX
Totals
6599999.  Total - Residential MOrtgage-Backed SBCUMIES. ..............vivreireeiieieieieie ettt ettt es et enseseses | etesssssesseaneess 4,993,821 XXX
7099999, SUDHOIAL = BOMAS........reeoiesiieiiseie et es st erb st 4,993,821 XXX
Cash Equivalents (Schedule E Part 2 Type)
000000 00 0 |Overnight Repos SEC LENDING ONLY.......cccccvuvunnnene .1,614,952 01/02/2019.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).........vouiierierieiieieiieisit ettt et st sse s ss st snsesses st ensss et snssnsensenns | stessassessssassass 1,614,952 | ... XXX
9999999, TORAIS..... oottt erennieseeni e 6,608,773 | oo 6,303,386 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....(1,026,908)

Average balance for the year:

Book/Adjusted Carrying Value $.....(998,956)
Fair Value $.....8,732,453  Book/Adjusted Carrying Value $.....8,279,173

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....4,688,434 NAIC 2: §..
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(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggre

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

gate on Line 10 of the Assets page).

1

CUSIP Identification

2

Description

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1.
2.

The activity for the year:  Fair Value §........
Average balance for the year:  Fair Value §

NONE

E25




Annual Statement for the year 2018 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 1 - CASH

1 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
Huntington National Bank Columbus, OH reeen(3,351,212) | XXX
The Bank of New York Mellon. New York, NY 36,471 | XXX
US Bank Cleveland, OH.........coeiuiiiieiiniiseissiesisee s sssssens | ceseians 668,685 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (2,646,056) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 (2,646,056) | XXX
0599999. Total Cash XXX XXX 0 0. (2,646,056) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (1,390,643) | 4. April (3,800,604) | 7. July. (3,956,959) | 10. October. (2,149,954)
2. February. (3,558,452) | 5. May (3,970,497) | 8. August (2,860,252) | 11. November. (2,334,313)
3. March (4,551,558) | 6. June (2,566,091) | 9. September. (4,861,600) | 12. December. (2,646,056)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year

XA

NONE
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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......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio... For protection of all ph's 756,304 861,077
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX 756,304 861,077 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0
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