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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. re@SUry SECUMHES........cvurvrrereireieeirreie e ssesssessssssesssssssiens | eeseeees 749,090,376 | ........... O 749,090,376 | ....oovveienieneineinee | cerereris 749,090,376 | ........... 11.7
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government agencies..........couvveveurireveerersevereseesessesssneens | sevvvnssnens 3,569,645 | ............. 0.1 | e 3,569,645 |....oovvveeieeiiiees | e, 3,569,645 | ............. 0.1
1.22 Issued by U.S. government Sponsored agenCi€s..........oueueveverrererrennens | eoreverssiesenissssssiens | cvveessennens 0.0 [ oo | e | e (01 IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUIHES). ... cvovvuireircereeie ittt sessnnns | eeseneinnees 1,416,259 | ............. 0.0 [ e 1,416,259 | ..o [ i 1,416,259 | ............. 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...............ccccovvvevees | covvrne 73,999,061 | ............. 12 | . 73,999,061 | ..oovveveeererecreeeiens [ e 73,999,061 | ............. 1.2
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations 173,095,093 | .....c.c....2.7 | . 173,095,093 173,095,093
1.43 Revenue and assessment obligations..............ccocceveerriveveveeeveesieeens | ceverns 405,898,138 | ..........6.3 | ... 405,898,138 405,898,138
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..........c..cooovrinninniirnis | vevenee 221,312,448 | ............. 35 | 221,312,448 | ..o | e 221,312,448 | ............. 35
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.........cccooe | covvnrenns 1,936,528 | ............ 0.0 | v 1,936,528 | ...ooovveeeirrirrireiienes | e, 1,936,528 | ............. 0.0
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 ..ottt ssensans | sresens 325,541,327 | v 51 | e 325,541,327 | .ooovveeeneiereisninne | cerneinni 325,541,327 | covverenes 5.1
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and
NYDIIA SECUMHES). . .vvoverecerire it nssnes | soa 2,412,126,023 | ........... 376 | ... 2,412,126,023 | ............ 1,992,707 | ......... 2,414,118,730
2.2 Unaffiliated non-U.S. securities (including Canada) ...422,867,605 422,867,605 |.... ....422,867,605
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 UNAffiliated.......oveureererieeeereieeieeire ettt sneensenns | eessneenens 2,623,713 | oo 0.0 | v 2,623,713 | coeeeeerereeneneiine | e 2,623,713 | 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 AFFIBEEM. .. oot | e 266,920,581 | ............. 42 | . 266,920,581 | ....oovverrneineiieinee | e 266,920,581 | ............. 4.2
342 UnQffilidted........c.ovverieeiieicee et | i 8,654,633 | ...ccooucn. (O I I 8,654,633 | ..o | s 8,654,633 | ...ccoeuvn. 0.1
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:

Multifamily residential properties.

5.1 Property occupied by COMPANY........cccoviiriiieireee e

5.2 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

...166,321,300 orrr.166,321,300 | ... coreeenn. 166,321,300
........ 226,822,465 ceeennn226,822,465 cererennnnn 220,822,465
.......... 71,038,331 cerenen 11,038,331 | i | i 71,038,331
.......................................... 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 | c0reierni2,166,000 | oo | cevienennnn2,166,000 | ...........0.0
............. 0.0 | e [ | e | 0.0
............ 8,830,421 | .01 | 18,830,421 |t XX [ XK [ XXX
.......... 81,601,762 | ...........1.3 | ..........81,601,762 | ..........6,837,714 | ..............88,439,476 | ..........14
........ 784,629,975 | ..........12.2 | ....... 784,629,974 | ... | vrrrnn.. 184,629,974 | ......... 12.2
..... 6,410,461,684 | .......100.0 | .....6,410,461,683 | ...........8,830,421 | .........6,410,461,683 | .........100.0
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 O PHIOE YEAI.........c.oiuiieiieie ettt sttt s bbbttt aes bbb ees

Cost of 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

Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt
3.2 Totals, Part 3, COIUMN 11 ...ttt 0
Total gain (10sS) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt st bbb bbbt bbbt e st nen
Deduct amounts received on disposals, Part 3, Column 15....................] . 0 .
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
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
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ..ottt
8.2 Totals, Part 3, COIUMN ...ttt 0
Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens 0
Deduct total NONAAMIEA BMOUNLS. ...ttt
Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt 387,665,370
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cccueuiurieieicrcse et 91,904,174
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 29,072,645 120,976,819
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 5,836,276
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 5,836,276
ACCIUAL O QISCOUNL. ..ottt ettt ettt ettt s et s st bbb s s s et st e bbb e b et s e et s s et et s s et et s se s e b s s et e s en s et et e st e b es e et s e s et e s et et s se b et s et b enaebes s setesnas 459,618
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb
5.2 Totals, Part 3, COIUMN B.........riiiiiiiiieii bbb 0
Total gain (10ss) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiieeieie ettt st s bbbt bbbt e st nen
Deduct amounts received on disposals, Part 3, COIUMN 15..........c.ciiiiiiie ettt bbb bbbt s st bbbt s b s bbbt s 48,218,048
Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et

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
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
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s 466,720,035
TOtAl VAIUGHON GIHOWANCE..........cvcvieictcteee ettt ettt b ettt b e s bbb s bbb s s bR bbb st b e s bR bbb s bbb s s e b s bbb et st en et bt s ens (2,537,941)
SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee 464,182,094
Deduct total NONAAMILEA BMOUNLS..........cciiiii bbb

Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).........oiicueeeiieiiesceseee ettt st st b s sessnens 464,182,094
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 762,144,513
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 59,099,083

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 79,756,536 138,855,619
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12 0
Accrual of discount...........c.coeevrevens

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 39,739,367

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 39,739,367
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 131,519,107
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 24,548,013
Total foreign exchange change in book/adjusted carrying value:

9.1 TotalS, Part 1, COIUMN 17 .......ovieietceee ettt st sttt s b et aes bt sae st naes et (5,994)

9.2 Totals, Part 3, COIUMN T4........oooveicecteie ettt ettt sttt s s s st s s s bt sas st naes et (5,994)
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
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 784,666,385
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 36,415
Statement value at end of current period (Line 11 minus Line 12) 784,629,970

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAT..........cvvueverciierieieieisete ettt sttt b s bbb s s ettt s s bt s s bRt bt s sttt s s s sttt ensesetan 5,370,568,509
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7........c..cvcveiieeicieeee ettt ettt s st a st bbb st s et s b s et e st s st et en s s enen 627,542,123
Accrual of discount 8,138,407
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st (8,364,949)
4.2 Part2, SECHON 1, COIUMN 15.......coiieieicircese ettt bbbt a s bbb s s b s et b b s s e s s snsenas (4,235)
4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas 5,209,291
A4 Partd, COIUMN Tttt 1,029,878 (2,130,015)
Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt 3,132,712
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e 905,064,039
DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 16,858,024
Total foreign exchange change in book/adjusted carrying value:

8.1 Pt 1, COIUMN 15.....ceeoeeereeeueeeseeesseeeseeesssees st ess e ess s8R (759,000)

8.2 Part2, SECHON 1, COUMN 19.......oiiieieieicee ettt sttt se s bt ssss s ses

8.3 Part2, SECON 2, COIUMN 16.........coivieeieiiieieie ettt st bbbttt b s s st e

8.4 Pt 4, COIUMN 15......ceoueeireeieeeeseeetseeeseeesse s eess ettt (759,000)
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14................ 1,897,968
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt
94 P4, COIUMN 13ttt ettt 8 8RR 1,897,968
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5R, LiNg SR(2).........coeurierierriiineireineneseeeeiseieessesseseeseseesseeees 2,427,099
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 5,085,099,805
Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt 16,048,364
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 5,069,051,441
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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.........ooevvrvcvrvcns | covererreerirnceens 753,802,531 | ...ovorrrirnenne 739,405,625 | ......vvvvernnne 695,101,961 | ...ovovvrvrcrennn. 674,560,788
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooveiviris | covvrerenreissiensenns 2,874,658 | ...ccovvrereinnn, 2,937,205 | oo 2,907,488 | ..o 3,250,000
4. TotalS. .o | s 756,677,189 | ..o 742,342,830 | ..o 698,009,449 | ......cococvennen. 677,810,788
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ioieeeicesiiesiicees | v 73,999,061 | .o 81,813,481 | oo 77,161,615 | oo 71,860,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooorereiiereiercereseiiens | e 173,095,094 | oo 192,609,248 | ..o 165,915,015 | .oovovcvin 171,495,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... .628,004,609 .656,708,040 639,784,022 | ....ooovvvinennn. 611,676,036
Industrial and Miscellaneous, 8. United States ..2,137,667,355 ..2,693,522,273 ..2,180,213,276 .2,174,042,124
SVO Identified Funds, Bank Loans 9. Canada ...70,001,791 ...70,974,900 ..71,773,614 ...70,692,470
and Hybrid Securities (Unaffiliated) 10. Other Countries .351,407 415 .345,630,606 363,418,289 | .....ccccueen. 367,811,238
11. Totals......ccoocoe. ..3,159,076,561 ..3,110,127,779 ..3,215,405,179 ..3,212,545,832
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......coeemmmersssnnass | covvirenicienncs 4,790,852,514 | ....cccovvrennn 4,783,601,378 | ...cooovivernnn 4,796,275,280 | ...covrvciennce 4,745,387,656
PREFERRED STOCKS 14. United States..........occvevvverres | covrerereviienrinenenn 273,500 | .ooeveerrerineenne 273,500 | ..o, 273,500
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16. Other COUNtries......ooovrrrrrinne | corvesrenrissiisnennens 2,350,213 | oo 2,450,144 | .o 2,443,825
17, TotalS. ..o | onreeseniesneenens 2,623,713 | oo 2,723,644 | oo, 2,717,325
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 2,623,713 | oo, 2723644 | ... 2,717,325
COMMON STOCKS 20. United States........c.cveverevererenes | woeerveerineiineeinenes 8,654,633 | ..o 8,654,633 | .o 8,608,029
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....cocverrirererieerrescrerennes | v 8,654,633 | ...ooovrrririinininn: 8,654,633 | ....ccocvinirriinniinn: 8,608,029
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 282,968,945 | ...ccocovrvnnn 282,968,945 | ...cooovvvvennn 184,139,615
25. Total Common Stocks......... | oo 291,623,578 | ...cocovevrerncrinns 291,623,578 | ...cocovvvrerenienn: 192,747,644
26. Total StOCKS....ueuresmsrsssssssnsnans | covverirriincnies 294,247,291 | oo, 294,347,222 | ..o, 195,464,969
27. Total Bonds and Stocks...... | ..ccccccveveene. 5,085,099,805 | ......cccouvnen. 5,077,948,600 | ......ccoevevn: 4,991,740,249
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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

539,451,656

1,416,259
1,083,567

GoIS

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

A1 NAIC Tttt es | sestest e s st enare st | nereeseniens 70,808,727 |....ccceeue. 56,489,121 |...cccovenee. 20,413,357 | oo | e ). 0.9, SO P 147,711,199 | oo K I 189,673,522 | ..ovvveerrieireenes 37 | 147,711,199 | oo
............. 11,520,000 |...............8,360,711 revereeee XX e 19,880,711 |04 ] 100213,090,000 | o003 [ 19,880,711 |
.......... XXX v | 0 0000 e 0.0 | s
.......... XXX v | ererrnnnenn5,503,183 [ o001 14,344,528 | 0.3 [ 0005,503,183 | e
.......... XXX [ e 0 o000 [ L0000 [ e
.......... XXX |0 o000 Lo L0000 [ [
A7 TOMAIS oo | erenrnn s 0....70808727 |.......73,512,304 |..........28, 774,062 | .....oceooovvinrinnnnnn0 | oo XXX [ e 173,095,093 | ..o, 36 | 217,108,050 [ ..o 43 | 173,095,093 | .o 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt | sreneenenees 69,406,912 |........... 218,175,005 | ........... 157,330,938 |........... 126,288,477 |...ccoeene. 32,351,426 | .......... ) O.0 SO DR 603,552,758 | ....oveerererrienen. 12.6 | 607,014,501 | ..oooveerrrrrrenen. 11.9 | 598,173,205
5,068,038 | ..o | rrereeinniees 7,208,633 |....covonnee 8,861,375 | ..ovoereeeeeseineireinns | cereeeens ) 0.9, SO DS 21,136,046 | ..o 04 |, 21,159,468 |.....ovvrreieienns 04 |, 21,136,046
3,315,807 | ooeeiceeeeiriierinniees | ereeeereni e snieeees | et ennens | reesensees e entenenenns | seeeeeees ) 9.9, SO PO 3,315,801 | .o [0 SOOI DU 0.0 [ 3,315,801 | .ovoeeeeeeeees




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)
........... 164,027,345 553,834,370 763,403,029 reereennnnn 17,493,513 XXX.oovevrrins | nenn1,565,659,401 v 1,613,712,127 vorr.1,075,801,218 489,858,183
49,783,194 |.. 650,438,297 |..........470,072,938 |.. ..2,803,209 | ........XXX..... 1,199,208,244 | .....cocovveeeeren25.0 | oo 1,373,966,960 | ... .. 1,037,027,230 |...........162,181,014
7,064,422 |.. ...78,576,752 |............. 48,664,642 | ...ocoveere0280,522 | oo XXX 134,586,338 | ...ccccovirrirrnnnnnn2.8 | 264,551,557 |... 122,817,381 | ..o 11,768,957

1,121,070 | ..

.3561,789 |.. 53,597,798 |.... 12,349,773 XXX .. 13,716,112 | ... ..167,560,305 | ... . 62,373,117 |.... 111,342,995

193,198 | .o 5,685,962 |............... 3,645,000 s 4,162,500 )99 SN IR 13,686,660 |.....c.ccccevvvrrennn0.3 | i 26,602,305 |...ccccovivvinnenn05 [, 11,777,500 | ... 1,909,160

................. 601,925 |.............2,012,664 | ............449,447 | .............391,055 | ................608,775 | ... XXX.ooooooooins | e 4,063,866 .01 | inlll.8,634,711 97,621 il...3,966,245
........... 222,021,873 | ........1,344,145,843 | ........1,298,584,829 | ............93,979,009 | .............32,189,067 | ... XXX.............. | ........2,990,920,621 |.......................62.4 |........3,455,027,965 ........2,309,894,067 |...........681,026,554

90IS

10. Bank Loans

T0.1 NAIC Tt eseees | soesreestesi e sanntes | sosessessessnsssssnssestenins | seessessnssessnessessensnenns | sonessessessnenessessnssensnes | cronssessnenoneensessnnnnenes | seoneroese KKK urrersersnnens | soneeremnesessnnssneeneens 0 [ 0.0 | e XXX [ e XXX
10.2 NAIC 2 ..15,850,257 |....oooi JETUSTOUTNRTORRORPOVOUOR) INVPUNPION, 0, %, CHRUTIUVIRIO DT 15,850,257 | ..ovvcverrrnened0.3 | it XXX | e XXX 15,850,257 | ..o
10.3 NAIC 3. | connnnennenenen 901,703 i 42,833,375 |....ccouc.. 71,681,932 e | oo XK s | e 115,487,060 |.....cccoovvcvrvrccci 8 | itk XXX e [ e XXX [ e 101,939,383 |............. 13,547,677

10.4 NAIC 4. 23,009,371 |.... ...3,027,085 |.. ....26,036,456 |... XXX 25,690,636 | ... ..345,820
10.5 NAIC 5. 10,782,163 | ..o . R ...10,782,163 |... XXX 10,782,163 | ..o
10.6 NAIC 6. v e, (SRR .. e Lo XK [ 0].. XXX [ |,

.......... XXX [ e 154,262,439 1............. 13,893,497

10.7 Totals 971,753 ..92,475,166 |............. 74,709,017 | o0 [0 |tk XXX [ 168,155,936




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12

1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)
1. Total Bonds Current Year

11 NAIC T (d)......236,763,434 |........... 994,969,333 |........ 1,565,035,409 |........... 213,817,806 |........... 134,138,966 | ..o (I 3,144,724948 | ......ccoovvvvrns 65.6 | .coovrer e XXX e [ i ) .0, SR IO 2,646,172,212 | ........... 498,552,736
54,851,232 | .......... 666,288,554 |........... 488,799,571 | ....oenuc 43,332,692 |...cccoovevnne 2,803,209 | oo [ - 1,256,075,258 | ...oovvvvrirriennnni28.2 | e XXX [ e XXX [, 1,093,894,244 | ........... 162,181,014
11,351,976 |...........122,826,386 |. ..120,346,574 ...280,522 | ... ..254,805,458 ..229,488,824 |.. ...25,316,634
............. 351,789 |.............76,607,169 |.............21,793,694 | .................840,428 |..............7,121,070 ceeennee 106,714,150 cereeennn. 12,063,647
............. 193,198 |.............16,468,125 | ...............3,645,000 | .....ccccervcmrrrirnrncn0 [ ririnnnennn4,162,500 oo 24,468,823 ceveneeneennnn 1,909,160
..601,925 |.... 2,012,664 .391,055 808,775 | ovvviinnrinnrinnrinnnend [(€) e 4,083,866 | v 0 [ XX [ XX i [ e 87,621 [ 3,966,245

1,879,172,231

258,

662,503 |...

148,834,520

.703,989,436

11.8 Line 11.785@ % OF COl. 7.....ccovvrverciieiiiececicesiceesnieeines | evniseinieieiinennene0.3 | e 392 | cviveiiieieeen5.9 | 54 | i, 3 0.0 | i 100.0 [ b XXX e e XK | e XX K | e 85.3 | v, 14.7
12. Total Bonds Prior Year
........... 250,984,618 | ........1,075,230,319 v 282,502,290 | ...........117,948,350 3,193,842,445 | ......coovevinnn v 2,683,219,845 | ...........510,622,600
12.2 NAIC 2 114,227,360 |..........511,625,023 |. 37,903,700 |... 2,958,476 |.... .1,408,850,094 | ....coovvviieeeann 277 | 1,228,919,377 |.. .179,930,716
12.3 NAIC 3 44,141,958 | ... 92,414,968 |. . . 4,570,790 | vovveeeieeeeees ....264,551,557 246,171,311 |..
124 NAIC4 9,226,890 |.... .87,234,469 |. 68,749,292 |.. 4,892,536 |... ..13,066,200 | .... ....183,169,387 157,753,715 |..

............. 18,842,417

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

................. 615,102 | ..o 22,795,101 | oviiiinnni2,989,702 | oo | e, 202,400
................. 533,865 | ...ocoer... 204,780 | ... 314578 | ... 7,581,488
12.7 TotalS....veveeeirirennes 419,729,793 | ........1,789,504,660 2,404,789,816 | .. .337,450,804 | ... ...4,334,906,665 | ..
12.8 Line 12.7 as a % of Col. 9. .83 ....35.2 ...6.6
13. Total Publicly Traded Bonds
165,966,373 |........... 776,897,751 | ........ 1,407,466,076 |........... 178,116,848 |........ 117,725,164 | ..ooviirenncncs | e 2,646,172,212 | cooovvverereenee 55.2 | ........ 2,683,219,845 | ...oovvieieine 52.8 |....... 2,646,172,212
Q) 132 NAICZ s 46,824,701 | ........... 558,910,993 |........... 453,247,734 |............. 34,910,816 | ..oevveeeerereireieieines [ evreereineeeneiseeceneenes | ceeenes 1,093,894,244 | .....oovviivinn 228 | ... 1,228,919,377 | o242 | 1,093,894,244
— 11,351,976 |...........107,778,600 |. ..110,077,726 ....280,522 |... ..229,488,824 ....246,171,311 ..229,488,824 |..
L TR E R N (o3 Y I 230,962 |......c...... 69,263,772 |............. 17,712,740 | oo 678,029 |....coennee. 6,765,000 | ...oovveerririreirenreinees | e 94,650,503 157,753,715 | o3 | 94,650,503
B Y N oY S I S 14,752,163 |..coovvvnne 3,645,000 | ..o [ e 4,162,500 | ..o e 22,659,663 | o056 [ 18,842,417
11,445 | oo 64,166 | .oooveereeernnn22,010 Lo [ o | eneesnesnssenssnenssensnens | ceseensnsnnnnnenens 01027 | eerinresreneensnienennen0:0 | oriisiisisisnss 0
13,7 TOAIS. .o ssntennes | ceeesennees 224385457 |........ 1,527,667,445 | ........ 1,992,171,286 | ........... 213,986,215 |........... 128,652,664 | .....ooovvrerrrierenn0 [ e 334,906,665
13.8 Line 13.7 as a % of Col. 7..... . .55 ..37.4 . D2 | 3.1 .0. . XXX
13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11......ccovvvivnionne | o N A [ 319 | s 416 | oo 4.5 | 2.7 | s 0.0 | oo 85.3 XXX
14, Total Privately Placed Bonds
141 NAIC Tttt ssnnes | 2reseeeeees 70,797,061 |........... 218,071,582 | ........... 157,569,333 |...ccovevne 35,700,958 |............. 16,413,802 | .ooovereeeerecneireieiene | e 498,552,736 | ..oovvevvrerennnn 104 | 510,622,600 | ...coverrrrireenes 10.0 | ). 0.9 O DU 498,552,736
....8,026,531 | ........... 107,377,561 |............. 35,551,837 | .oovevirnne 8,421,876 |...ccovvnnne 2,803,209 | ...cooverrrrrrinreneinne [ e 162,181,014 | o34 [ 179,930,716 162,181,014
.15,047,786 |. 10,268,848 | .. . ....25,316,634 ..18,380,246 ...25,316,634
120,827 | .o 1,343,397 | 4,080,954 | ....cooe0ern 162,399 | 356,070 | oo [ 12,063,647 | o033 | 25,415,673
................. 193,198 ceveneneenenn 1,909,160 ceeveenennnnen 1,159,889
...590,480 |.... [ £ N [ 3,966,245 ....8,634,712

..79,728,097 | ....

..20,181,856
e 2.9
......................... 0.4

..703,989,436

....750,743,836

Includes $.....520,676,010 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
Includes $.....9,452,277 current year of bonds with Z designations, $.....8,709,741 prior year of bonds with Z designations and $

statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes $.....1,193,483 current year of bonds with 5G| designations, $.....1,374,540 prior year of bonds with 5* or 5G| designations and $

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

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

..0;

NAIC 2§........

0; NAIC

3%

0;

NAIC43§...... .0;

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

NAICES......... 0.

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

.......... 0 current year, $..........0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on



Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE 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 ..125,282,647 | ..........539,451,656 |.
1.2 Residential Mortgage-Backed Securities... . 812,369 | oo .
1.3 Commercial Mortgage-Backed SECUMIES..........ccoveriierriieriieniees [ JETR RN
1.4 Other Loan-Backed and Structured Securities..

214,834 | ............84,294,027 749,345,022

.............. 1,316,985 |..........128,525,029 | ..........539,451,656 wnnn.84,294,027

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

1,416,259 |... 913,653 |.

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 [ XX [ e 73,999,060

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 Issuer Obligations
4.2 Residential Mortgage-Backed Securities

.......... XXX [ e 173,095,093
.......... XXX ovvivvineree | vvrerrirernnnenenen0

4.3 Commercial Mortgage-Backed Securities
4.4 Other Loan-Backed and Structured Securities.. . . 0 .. . ..
............ 70,808,727 |...........713,512,304 | ............28,774,062 173,095 i 217,108,051 | o 43 10000 173,095,093 | 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.1 1SSUET OBlGALIONS. ......c.ocveveiveciieieeieeeie e | creeieraens 39,255,006 |.......... 117,492,730 | .......... 101,516,521 |............ 84,714,918 |............ 12,208,546 | ..ooooe. XXX | e 355,187,721 | oo S 427,077,793 | coovoereieeereaa 84 |, 349,808,168

5.2 Residential Mortgage-Backed Securities..............ccocurnrinninrinninnins [ v 22,929,808 |............ 71,057,708 |............ 57,541,138 |............ 50,434,934 | ............ 20,142,879 | ..o XXX [ 222,106,467 B | 145,514,302 | ...oocviicine 9 [ 222,106,467

............ 50,710,417 A ]e......55,373,212 A 50,710,417

............ 15,605,936 | ............29,624,568 |..............5,479,913

5.5 TOtAIS. . cvvuverrcrieresere e | sreennennees 77,790,750 |.......... 218,175,006 |.......... 164,537,572 | ..........135,149,852 | ............32,351,425 | ........ XXXoovrrnrnns [ 628,004,605 | ....cooovriiiienns 134 [ 628,173,968 | ...ocvvcrririnens 124 | ..., 622,625,052
Industrial and Miscellaneous (unaffiliated)
ISSUET OBlIGAIONS. .....veceveeceircie ettt | eereneees 136,385,917 |....... 1,040,025,868 | .......1,090,067,644 |............ 45,210,048 | ............ 19,808,744 | oo XXX | e 2,331,498,221 | ..o T ] 2,694,993,003 | .....cocevierennn83.0 | 1,959,584,178 | .......... 371,914,042
............ 24,542,781 |............60,797,710 creenenn35,815,233 | ............. 12,380,322 <eenee. 175,330,009 190,353,771 v 117,006,964 1| ............58,323,045

22,667,604 |..........139,740,018 |..........116,063,627 |.......cccccvvmrrrrrrrrnrrne » ...278,471,249 ..193,151,813 |. ...85,319,436
.38,425,572 |..........103,582,246 | ... . 12,953,728 | ... ...205,621,141 40,151,110 .165,470,031
.......... 222,021,874 ,344,145,842 ceeen...93,979,009 .......2,309,894,065 681,026,554

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 MUTUAL FIRE INSURANCE COMPANY

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

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 - Acquired 971,753 | . 92,475,166 |............ 74,709,017 | oo | e | nreenenes D0, SR I 168,155,936 | ..oovvveviiriniininns 35 | D0, S R 0,0, S [ 154,262,440 |............ 13,893,497
10.3 Totals 971,753 | .o 92,475,166 |............ 74,709,017 | oo [V 0 |, ). ST 168,155,936 | ..ovoverreririninas 35 | . S Y. S [ 154,262,440 |............ 13,893,497
Total Bonds Current Year
11,1 1SSUET OblIGAtIONS........vveveerceeieieireieee et nsiens | eeeeseens 177,754,974 | ....... 1,378,652,433 | ....... 1,853,822,443 | .......... 159,458,608 |.......... 116,311,317 | .......... ) 0.9, S 3,685,999,775 | ..ovvrrrreien 76.9 | .o ) .0 SO I ) .0 S 3,308,331,347 |.......... 377,668,427
11.2 Residential Mortgage-Backed SECUMtIES...........covuimerririereinreininieiiees | v 47,802,729 | .......... 132,667,787 | ... 99,335,101 | ..cvrrenn 86,250,167 |............ 32,523,201 | .......... ) 0.0, SO B 398,578,985 | ....oeovererieennns 83 | )., SO I ) 0,0 I U 340,255,940 | ............ 58,323,045
11.3 Commercial Mortgage-Backed SeCUrties............ovrvrienrernceninreninns | v 22,667,604 |.......... 139,740,018 | ......... 116,063,627 | ..o | 0 | e XXX i 278,471,249 | .o 5.8 | )., SO I ) 0,0 R U 193,151,813 | .ovvrenes 85,319,436
11.4 Other Loan-Backed and Structured Securities............cocveeerreneureerneinns [ v 54,916,495 |.......... 135,636,827 |...........56,139,508 | ...........12,953,728 | .oororrvininriennnn0 | e e XXX [ 259,646,558 | ......ccrvrrierinnnn 54 | )., SO IO ) 0,0, SO IR 90,861,527 |.......... 168,785,031
11.5 SVO Identified FUNDS.........cvveieiieiniiniiieeineisereieisesesesssiseiseeenins | seeneraes D..9 R R XXX [ v XXX e [ e XX e e XXX | e | e, (0 0.0 [ )., SO IO D 0,0 SO IR (V1 0
11.8 BANK LOANS......ocvuiiieeieiicicicieieieee sttt nsensenies | srsssissssseenes 971,753 | .o 92,475,166 | ... 74,709,017 | o0 |0 | e XX [ 168,155,936 | ..ovvvviviniinciininas 35 | 0., S .0 S R 154,262,440 |............ 13,893,497
117 TORAIS oo | seriena 304,113,555 | ....... 1,879,172,231 | ....... 2,200,069,69 | .......... 258,662,503 | ......... 148,834,518 | ..o (VR 4,790,852,503 | ..coovvvireiinee 100.0 | .o )9, SO IO ) .9, SO IR 4,086,863,067 | .......... 703,989,436
11.8 Line 11.7.85@ % 0f COl. 7...oviiiiiirisiinisirsisnissis s sensessnessseeens | onessssenseniesinsssens 6.3 | o 39.2 | i 459 | i 54 | s 3 | 0.0 | v 100.0 [ .o )., SR I D0, ST [P D0, S [T 85.3 | s 14.7
Total Bonds Prior Year
12,1 1SSUET OblIGAtIONS........vveveerriiieicireieee et nssens | eeenseens 333,746,346 | ....... 1,368,365,541 |....... 2,041,929,935 | .......... 256,777,006 | .......... 118,180,937 | .......... )00, SR A ) .0, SO I ) 0.0 I B 4,118,999,765 | ...oovevererinns 81.0 |....... 3,739,389,010 |.......... 379,610,754
12.2 Residential Mortgage-Backed SECUMtIES...........cvervrrrrrrierenreinerieiiees | v 38,248,062 |.......... 124,216,852 |............ 98,746,900 |............ 60,206,620 |............ 15,874,236 | .......... ) 9.9, SO R )., C I ) 0,0 T R 337,292,670 | oo 6.6 | e 289,789,773 | ............ 47,502,897
12.3 Commercial Mortgage-Backed SECUMtIES..........covuvreeveerersierieriiriee | eerereinenns 7,973,481 | .......... 135,499,030 |.......... 144,774,958 | ..o 83,004 | ..o | e XX e [ )., N IS ) 0,0 T R 288,330,563 | ..o [ 202,349,253 | ........... 85,981,310
12.4 Other Loan-Backed and Structured SECUNtIES...........cvevrirrieereririines | e 39,761,903 |.......... 161,423,238 | .......... 119,338,023 |............ 20,384,085 |....ccceeeeern 120,253 | oot XXX e | e ) 0.0, SO I ) 0,0 I R 341,027,502 | ..o 6.7 | 103,378,629 |.......... 237,648,874
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 0.0 [ o [ e
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 DS S P XXX
127 TORAIS..ccoeee ettt sies | sresieeaa 419,729,792 | ....... 1,789,504,661 |.......2,404,789,816 | .......... 337,450,805 | .......... 134,175,426 | ..o (V1N PR ) 0., SO IO ) 0.9 I B 5,085,650,500 | ...covevrrnrenn 100.0 | ....... 4,334,906,665 | ......... 750,743,835
12.8 Ling 12.7.35@ % 0f COl. 9. nensnsnessisseens | vnesseseesnesssssnnees 8.3 | s 35.2 | i BT3 | 6.6 | s 26 | s 0.0 | 0.0, S P00 S S 100.0 .o D00, S [P 85.2 | oo 14.8
Total Publicly Traded Bonds
13.1 ISSUET OBlGAtIONS. ......vvveieiecirceieicicres e | s 145,305,286 1,192,649,192 |......1,721,631,418 | .......... 141,315,378 | .......... 107,430,073 | .......... XXX v [ v 3,308,331,347 | ..ovviecinns 69.1 | ....... 3,739,389,010 | ..oovveveviriinee 735 | ... 3,308,331,347
13.2 Residential Mortgage-Backed Securities... 40,171,641 |.........120,042,853 | ... .89,454,556 |. ...69,364,300 | ... .21,222,590 . . ...340,255,940 ...289,789,773 ...340,255,940 |.
13.3 Commercial Mortgage-Backed Securities..... 13,494,457 |. 85,440,851 | ... 194,216,505 | ..evvrerrinrirrieienins e ceennen XXX ...193,151,813 | ... 0 |..........202,349,253 0.....193,151,813 |.
13.4 Other Loan-Backed and Structured Securities............coecvrervenrreernirneinns | coveerninnee 24,442,321 |............ 50,952,881 |............ 12,159,788 23,306,537 | .vererrrnnerrirnireens | eereeee XX s [ e 90,861,527 9 [ 103,378,629 O

13.5 SVO Identified FUNGS.........ccoevcveeeereieesiecee et | seereeias ) 0.0 S D ) .9 S D XXX oo | oo XX e | e XXX e [ e 0 | coovereeeeereereeen0.0 | e 0 | o000 | e

13.6 BaANK LOANS.......c.ouveiiieiieictcet et sssns | creseensraneenas 971,753 | ............ 78,581,669 |............ 74,709,017 |.ovoveeerecerieeneiienes Leverieieerieeeiesierieiees | evvereeee XK i | i 154,262,439 2 | 0,0 ST [N, 0. ¢, SN IR

137 TOAIS....eeceeceeeec ettt sansaens | seerensens 224,385,458 | ....... 1,527,667,446 | ....... 1,992,171,284 | .......... 213,986,215 | .......... 128,652,663 | ....cooevrrcrerrrirnnn 0. 4,086,863,066 4,334,906,665

13.8 Line 13.7:@5@ % Of COL. 7...uoveieiceeeieieece et seiniens | evesisisssssesessneas 5.5 | v 374 | o A8.7 | o 5.2 | oo 3| e 0.0 | oo 100.0 | .oveeeee e XXX s [ e D .0, SRR IRUIED 0.0, USRS ISR

13.9 Line 13.7 as a % of Line 11.7, Col. 7, SECHON 1. ..cvcvierereiisieiieins | cvvereiisienicisisneas A7 | e 319 | o 416 | o 45 | e, 2 I 0.0 | oo LRI I, 0. ¢ GRS DO )., S [T 0.0, S [P

. Total Privately Placed Bonds

14.1 1SSUET OBlGALIONS. ......coocveieiiecieieiiesie et senes | sreiesins 32,449,688 186,003,241 | .......... 132,191,025 18,143,229 |...cccoeven 8,881,244 | oo XXX | e 377,668,427 9 [ 379,610,754 377,668,427
14.2 Residential Mortgage-Backed Securities... 7,631,088 |. 12,624,934 |... ...9,880,545 |. 16,885,867 | ... 11,300,611 58,323,045 | .. 47,502,897 ...58,323,045
14.3 Commercial Mortgage-Backed SECUNtIES..........ovvrveierreirieieiriisrieiees | eveeriinnens 9173147 |............ 54,299,167 |............ 21,847 122 | o e | e XX i v 85,319,436 | ..ooeeveeeeeen 1.8 [ 85,981,310 | cooveveeeeieeeeh 1T etk XXX v 85,319,436
14.4 Other Loan-Backed and Structured SECUNES...........cc.cveveererreeriereiens | eveereenans 30,474,174 |............ 84,683,946 | ........... 43,979,720 |.............. 9,647,191 | oo | e XXX [ 168,785,031 | cocvocvvrereeeeennn 3.5 [, 237,648,874 | oo b T | et XXX s | i 168,785,031
14.5 SVO Identified FUNGS.........ccoeveveieeieieereicisee et | seeveeaas ) 0.0 S D ) 0.9 S D D00 U ) .0 SN D XXX oo | e eesesieeeeies | eveeveeiese s 0 [ eoeeeeeeeereereereennd0.0 [ e 0 [ eoeeeeeerreeereneenn0.0 [ e XXX | e, 0
14,6 BaANK LOANS.......c.oeveivrieieeieicees ettt ssssssssssns | seessssessssssssssesesssnsess | serrenseses 13,893,497 | ..o | eeeveieseseiesessisiens | evesiesiesesiesissessesenies | ceereeias ) 0,0 S [ 13,893,497 B .0 S [ 0. ¢, SN DD 0.0, SR DO 13,893,497
147 TOAIS......ceeeeeee et e saensnns | srersiesanes 79,728,097 |.......... 351,504,785 | .......... 207,898,412 |............ 44,676,287 | ............ 20,181,855 | ..ovvercircia (] 703,989,436 AR 750,743,835 | oo 148 | e XXX | e 703,989,436
14.8 Line 14.7asa % of Col. 7......covvvverceriecsieienns 3 49.9 295 | 6.3 | oo 2.9 | e 0.0 | v 100.0 | .oveeeee e XXX s [ e XXXKevverrien | eererie e XXX s et XXX s | s 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, SECtON 1. ..c.cvoivererciisiieiiins | cvverrsisiciisiinias 1T | e, 7.3 | e 43 | e, 0.9 ] e, 04 [ oo 0.0 | v 147 |t XX | )., S [ 0.0, SRS [N, ¢ ¢, NS (ORI 14.7




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prior year. 76,846,024
2. Cost of short-term inVeStMENtS ACGUIFEA. .........c.oviveiriiieieiiciece ettt ensess | seessnsesessnsesessssesesensesessssnsesens TLA08,879,155 | ...ttt nes | eeetet st e e st et e s st et et eteb et st et e e et et et st et eeenarennss | eeereieeteret st er e e et et et st es e e etarens 1,408,879,155 | ..o
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 ON dISPOSAIS...........c.vrrvriirrueiiiririiieisieieessssis st sessssesssns | stessssesessssesessssesessnsesessssnsesens B O K< T I Ol B 1,407,266,938 | ...
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
<2
3 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).........ccvriuriiiiinirininrinins | e T8A58,241 | ..o 0 | o (0 TR 78,458,247 | oo 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.iiioieriiiieiiissenssisseesesssssssessssssassesss | oersssessessssessessessssassessssassessessneas T8,458,241 | oot (0 [ T8A58,241 | oo, 0
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10.

1.

3.1

3.2

33
41

42

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year) 1,407,000
Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns 0
Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COMUMN 19, s sk s bbbt 0
Total gain (loss) on termination recognized, Section 2, Column 22
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15. ..ottt bbbt es
Amortization:
8.1 SECHON 1, COMUMN 19....iiiiiieieicitise ettt s bbb R sttt
8.2 SECHON 2, COIUMN 27ttt ettt a et s s et et ae b s st e et sea et e s se e et esssaeese e e et s estesansne et sesetas st etesnsnsnnansatans 0
Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20
7.2 Section 2, Column 23 0
Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 SECHON 1, COIUMN T8....eiiiiiieicieiie ettt s8Rttt 759,000
8.2 SECHON 2, COIUMN 20.......eeeeeeeeeeeeeeee ettt ettt ettt s st s s e e e et et et et st et et et se st s e s esesese st st st st et st et enenen s s s s eneneseneneneseseeeetetesatesaeaeans 759,000
Book/Adjusted Carrying Value at end of current period (LINES 1+ 2+ 3+ 4 -5+ B+ 7 4 8)....ciieieieiieieeeceeses ettt st ss st been 2,166,000
DEAUCE NONAAMIIEEA @SSELS..........cvivieiisiiiteiieie ettt bbbttt bbb a8t 4 bbb A s st 4 B8 b s bbb et b bbb n bbbt n b aes
Statement value at end of current period (LiNg 9 MINUS LINE 10).......c.cveuiirirereierieeesieiietes et sasss s st s s bbb a st st s e bbb sa st es s bbb es s sansanens 2,166,000
Futures Contracts
Book/Adjusted Carrying Value, December 31, Prior YEar (LINE 6 PHOT YEAI).......c.euurururreueerereeseseseeesseesseeseesesssssssesessessss e ssesssessessesssssessessessssssessassnsssessssssssessasssnenns (0)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)..........cccocvicueiniceniieeieeeeeesee e
Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............ccoeeveiverererenreisieieienas
3.12 Section 1, Column 15, PriOr YE&I.......c.ccouevivieereercreieeeieisee s 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MinUS...........ccccvvvevevreerenereiseesseesenns (817,749)
3.14 Section 1, Column 18, PriOr YEAI..........ccevevereieesieieiseveiieie e es 264,824 (1,082,573) (1,082,573)
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........cccceveevevrresreriernnnns
3.22 Section 1, ColUMN 17, PHOF YEAI........coevevirierreieieieissiesiei et 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minuS...........cccccoeveericreiieinnnns (817,749)
3.24 Section 1, ColUMN 19, PrOr YEAI.......c.eveverereeveeiereisereses e 264,824 (1,082,573) (1,082,573)
SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....oucviieieiiciiie ettt bttt s bbb s 8484428 E s b s s bR bbb bbbt ns 0
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)........ccccccovvurrenne 1,539,962
Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........
4.22  Amount recognized (Section 2, Column 16).........cccccoveererrerrerisrieeessiennenne 1,539,962 1,539,962
SUDEOLAL (LINE 4.1 MINUS LINE 4.2)......ovuiereeriiiiire et eseess sttt ss st s8££ 8 88582 E 8828 E et (0)
Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for terMINAHONS IN PHOK YEAT.........c.eiururerreerieeereereeeseeeeeseeseeseesse s et et ess s st s s see e e b sE e s e bbb s st st enens
5.2 Total gain (loss) adjusted into the hedged item(s) for termMINGLIONS IN PrIOF YEAM........c.vueviiiiriieieieiee et es
Book/Adjusted Carrying Value at end of current period (Lines 1+2+3.3-4.3-51-5.2).cccccccvrrvinrnnnns (0)
DEAUCE NONAAMIIEEA @SSEES......vurvuirrrririireieiseisiesieie et s et b e ss s £ e s8R e R8s s8R s bbb res
Statement value at end of current Period (LINE 6 MINUS LINE 7)........curureuiererereeseeeeteeeeteeeseesesseeesessessesss s et ess et ess s ss s s s e bess s s s bbbttt (0)
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Sch.DB -Pt.C -Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COM PANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 2,166,000

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne

3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 2,166,000
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 2,166,000

5. Part D, SECHON 1, COIUMN B......o.voveeeeceeeeceeteees ettt ettt sttt ettt e b a et s s sa s e st st et et s s et et es et en st ee s et et ensstesnsnensnas

6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 1,848,066

8. Part B, SECHON 1, COIUMN 3.ttt f skt E et aen (106,750)

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 1,741,316
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 1,848,066

11, Part D, SECHON 1, COIUMN 9.ttt ettt sttt s bbb s et n sttt s s s st ense s e (106,750)

12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 154,620
14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e 1,023,654
15, Part D, SECHON 1, COIUMN ... bbb 1,178,274
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans 0

SI14



Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

GLIS

. Cost of cash equivalents acquired

. Book/adjusted carrying value, DeCember 31 Of PHOT YEAI...........overurierieeereeireseseese st ess st st sssssssesens

.......................................................... 3,319,644

24,587,870

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 25,695,074 | ..o 125,000 | coovoeeeieee e 25,570,074 | oo e
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceueiirrireieiiiieieieissieiiessiesie s | seisssssiesis e nae 2,337,440 | oo 0 | oot 2,337,440 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......ciiiieiiieiiiiieiisicetssstetes st ssseetesssssessssssessssssessssssens | sssesessssessssssesessssssessssssesessssesassssesessnsens 2,337,440 | oo 0 | oo 2,337,440 | oo 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

EO01, E02, EO3



Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000188........coomremrererereerenirinernerieens [ eeverieens KEASBY....ovirrierierirrenreinnis NJ 04/17/2000. 8.25 |... 204,398 | ..o | et | e | et | et 1,888,421 |01/01/2001
00-1000369 .... |PITTSBURGH. PA......... 12/13/2000. 8.06 |..... 954,177 6,650,000 | 10/16/2000
00-1000391......oovvemrirrirrereririierieniins . | BROOKLYN OH........ 01/11/2001. 834 |... 416,921 2,733,333 | 11/15/2000
00-1000450........ccomeremrerererneerenisseenserseees [ eererinees MIDLAND PARK................ NJ 12/29/2000. 831 | .t 2,031,373 | oo | et | et | ess ettt | e e 5,217,428 | 12/22/2000
00-1000701......coevveeeerricirereierenieerenes . | VILLANOVA 12/17/2001. 735 [ 571,944 2,766,911 | 11/05/2001
00-1000949 05/30/2002. 762 ... 298,872 1,252,291 | 05/06/2002
00-1001038 10/01/2002. 3,690,708 7,592,593 | 06/23/2004
00-1101900 BELLEVUE 12/06/2012. .10,480,958 15,495,000 | 11/08/2012
00-1102014......oooomierieereeiseerienies veee | CINCINNATL oo 07/01/2013. |. .19,000,000 35,700,345 | 06/24/2013
00-1102049 | WASHINGTON.......ovvrieiiieineieierissieninies 10/12/2018. 7,061,579 31,533 10,370,000 |08/22/2013
00-1102406 GREENWOOD VILLAGE 12/15/2015. .64,100,000 91,640,000 |10/09/2015
00-1102518 ... |[ANN ARBOR.........ccconurumnae 05/13/2016. |. 147,850,000 71,330,000 |03/08/2016
00-1102533 . | ORLANDO. 03/11/2016. |. .25,500,000 42,180,000 |02/25/2016
00-1102548 SALT LAKE CITY 04/11/2016. .27,000,000 38,300,000 |03/29/2016
00-1102568 .... |DENVER 04/01/2016. | . .15,500,000 26,370,000 |03/17/2016
00-1102633 .... | POWAY. 09/14/2016. 9,674,111 14,490,000 |09/12/2016
00-1102652 . |NORTH LOGAN 10/25/2016. | .....cccc00ee3.35 | o 21,465,267 . 29,000,000 |09/19/2016
m00-1102674 ......................................................... COLUMBIA........vveirirrianes 10/12/2018. | ..o 3.28 | s 13,500,000 | ..voovererernrieriierierierinee | e 428,085 | ...ooorereirinieriericees | e | s 19,080,000 | 11/04/2016
) 00-1102703 .... | SANTA MONICA 03/21/2017. | .vvvereeen 381 | i 12,080,758 27,600,000 |02/14/2017
B 00-1102715 . |ROGERS........cccosvvrurrns 04/03/2017. 9,000,000 13,800,000 |03/08/2017
00-1102726.......ccoueverierineereriseiserienns | eererinens ATLANTA 04/11/2017. 5,750,000 | .vouivumerrrireinerinerneniens | crresisseesseisessens s | et | essies sttt | enesess et 33,650,000 |03/28/2017
00-1102763 veee | CINCINNATL oo 07/19/2017. 1,353,746 9,909,000 | 06/29/2017
00-1102809 . | CHICAGO IL 1110172017, | o385 | s 10,000,000 14,835,857 | 10/23/2017
00-1102820........cooveererirerireeiseiserienes [ eererienes ONTARIO 11/01/2017. 4,902,112 7,368,000 | 10/24/2017
00-1102822 .... |PORTLAND 11/22/2017. |. .10,000,000 17,410,896 | 11/15/2017
00-1102834........oomrvrereereeiseierieriees . | ATLANTA 06/22/2018. | . .10,000,000 17,721,683 |03/22/2018
00-1102846.........ooevvrrierierieriseiseiinses [ rerienns CHANDLER 03/14/2018. 7,000,000 12,159,923 |03/08/2018
00-1102850 v [FREMONT .ot 02/09/2018. | . .10,000,000 16,963,374 |01/25/2018
00-1102851......ccveeierireireeiseierieeiees [NEW YORK.....ooooiviririiniinns 02/20/2018. | . .20,000,000 35,992,200 |02/07/2018
00-1102862........coouverrirerireeienierineiiienns [ e CLAYTON. ..o 03/29/2018. | ...vvovreeered B3 | s 12,317,567 | overeicieerierierieeinrinns | cevireissiesiesissesssissiens | et | st | e 17,469,000 |03/23/2018
00-1102901......ooverrererirseereerseeserieniies .... MECHANICSBURG....... PA......... 12/17/2018. 5,900,000 10,161,416 | 12/04/2018
00-1102939 TKELSO o WA oo | e, 11/15/2018. 5,400,000 7,993,000 | 10/26/2018
03-4002170...cc0ivvuermereerineersenissesseisnnes | eererinens SALT LAKE CITY..ccooiviniirisnisnessnsenesenens UT...ooes 12/28/1999. 2,677,217 | oo vt | seesssrsen s | creens et | st 9,800,000 | 10/01/1999
0599999. Total - Mortgages in Good Standing - Commercial MORGAGES = All OthET ... ...t & eebeeb e bbb bbbt | snbsensesssesanens 395,681,705 | ..o (O 459,618 0 0 | s {0 674,890,670 XXX
Mortgages in Good Standing - Mezzanine Loans
99-0000042 . | JACKSONVILLE.. 10/13/2016. | . ..4,885,143 549,827 23,847,809 |08/02/2016
99-0000052 LONG BEACH. 03/07/2017. .13,102,056 .1,467,397 53,200,000 |04/22/2016
99-0000056 .... | CHARLOTTE... 12/29/2016. | . ..8,287,853 895,469 70,800,000 |10/14/2016
99-0000060 . | AVONDALE ESTATES 01/11/2017. |. ..5,156,835 534,851 51,000,000 |11/01/2016
99-0000064.. SAN FRANCISCO 08/31/2017. .17,968,029 ..1,359,601 ..181,900,000 |06/14/2017
99-0000066 [ BAYTOWN. oot 11/30/2017. | . . ..7,516,379 407,095 39,300,000 |11/17/2017
99-0000088............oocomveereerrerrresriesrresnnes | verrienns CHANDLER 03/01/2018. | ......ccouevus 13.00 14,122,037 622,037 74,500,000 | 01/31/2018
0699999. Total - Mortgages in Good Standing - Mezzanine Loans .71,038,331 0 0 ..5,836,277 ..494,547,809 XXX
0899999. Total - Mortgages in Good Standing......... ..466,720,036 459,618 0 5,836,277 XXX
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 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
3399999, TOAIS.......ouvvverereirseiseise it iieeistes etesees et bs e s bbb S e EEEE£s RS e e S4eeb R Rt | et 466,720,036 | ..o [V IR 459,618 0 | e 5,836,277 | woovvvrreereiinrieniieeiseenns (V1 I 1,169,438,479 XXX
General Interrogatory:
1. Mortgages in good standing $ 0 unpaid taxes $ 0 interest due and unpaid.
2. Restructured mortgages $ 0 unpaid taxes §$.......... 0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $ 0 unpaid taxes $.......... 0 interest due and unpaid.

4. Mortgages in process of foreclosure $
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SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102049. WASHINGTON 10/12/2018......cveevvveres [ cevenee 3.98 7,054,521
00-1102674 COLUMBIA 10M1212018..c | e 3.28 13,071,915
00-1102834. ATLANTA 06/22/2018........cocovvies | e 4.40 10,000,000
00-1102846. CHANDLER 03/14/2018....covverrins | e 3.32 7,000,000
00-1102850. FREMONT ..ottt 02/09/2018.......cooveerers | e 3.74 10,000,000
00-1102851 NEW YORK. 02/20/2018. . 3.61 20,000,000
00-1102862 CLAYTON... 03/29/2018.....oorverrrens [ s 4.53 12,500,000
00-1102901 MECHANICSBURG............. PA 12712018 | 4.46 5,900,000 .
00-1102939. 4= 0T WA....... 11512018, | e 4.76 5,400,000 7,993,000
0599999. Total - Mortgages in Good Standing - COMMETCIal MOMGAGES = All OFNET..........vuuivuiiiiieiiiiesieis st bbb bs e 88 see s a8 s s8££ 90,926,437 147,910,596
Mortgages in Good Standing - Mezzanine Loans
99-0000052 LONG BEACH. ..o oo oo oo STV (ARG L TN IO 361,961 | .ovvvrees 53,200,000
99-0000064. SAN FRANCISCO 08/31/2017 000 oo | e 9,079,137 | oo 181,900,000
99-0000066. BAYTOWN. ...cccccccereveeessesseceeeneee e LRTKIUZ0 L ) SR PR L TN FO 7,109,284 39,300,000
99-0000068 CHANDLER 03/01/2018.....omveereriieens | v 13.00 977,737 12,522,263 74,500,000
0699999. Total - Mortgages in Good Standing - Mezzanine Loans........ 977,737 29,072,645 348,900,000
0899999. Total - Mortgages in Good Standing 91,904,174 29,072,645 496,810,596
3399999, TOMAIS.........vvuveieaiireeiietieei et essseesee s b s S R SEREEEfE e R bR f bR s SEsebeee L eSS 91,904,174 29,072,645 | oo 496,810,596

G0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal
Mortgages Closed by Repayment
00-1102528.. .| SEATTLE... 05/11/2016. | 01/12/2018. 22,332,048 0 22,332,048 ...22,332,048 0
00-1102577.. .. |ORLANDO. 04/26/2016. | 11/06/2018. ...23,000,000 0 23,000,000 0
0199999. Total - Mortgages Closed by Repaymen 45,332,048 0 0 0 45,332,048 0 0
Mortgages With Partial Repayments
00-1000188.. .. | KEASBY 04/17/2000. 334,998 0 .130,599 0
00-1000369.. .. |PITTSBURGH 12/13/2000. | cveovvrrvinnnn | e 1,358,469 0 404,292 0
00-1000391.. .. | BROOKLYN 01/11/2001. 585,440 0 .168,519 0
00-1000450.. .. | MIDLAND PARK 12/29/2000. 2,233,725 0 .202,352 0
00-1000701.. [ VILLANOVA. ..ottt 121712001, | oo | e 731,360 0 159,417 0
00-1000949.. [ STOW e OH.. 05/30/2002. 370,654 0 .. 71,782 0
00-1001038.. .. | ITHACA, 10/01/2002. 3,830,490 0 139,782 139,782 0
00-1101900.. i | BELLEVUE. ...ttt [ 12006/2012. | e | s 10,814,533 0 .333,575 ....333,575 0
00-1102049.. .| WASHINGTON 10/12/2018. 0 ...24 476 24,476 0
00-1102633.. CA..... 09/14/2016. 9,874,732 0 .200,621 ....200,621 0
00-1102652 UT.oo [ 10/25/2016. | oo | e 21,500,000 0 34733 | 34,733 | oo 0
m 00-1102703.. . CA..... 03/21/2017. |. ...12,396,245 0 .315,487 ....315,487 0
o 00-1102763.. .. | CINCINNATI .|OH.... 07/19/2017. |. . 1,388,780 0 ....35,034 0
Q) 00-1102820..........covvvvrrrrenne ONTARIO......voririirierieriesesseiesiserienienes CA oo | v 012017, | o | v 4,992,614 | ..o [ [ | e 0 290,503 | oo 90,503 [ oorveerirerirriiriieniin 0
00-1102862.. .| CLAYTON MO.. ...|03/29/2018. 0 182,433 ....182,433 0
03-4002170.. o [ SALT LAKE CITY ..o UT..... .1 12/28/1999. 3,069,611 . 0 .392,39%4 ....392,394 . 0
0299999. Total - Mortgages With Partial RepayMENtS. .........cvuieririiiisssiismisenesessssisssisssnssssnsenes . 73,481,651 0 [0 [0 [, 0 0 (U I 2,886,000 | ..coovvenenns 2,886,000 | ..o 0 0 0
0599999, TOtAl MOMGAGES...........vvvererrirreireiieieiesiieeiee et essies | aeessssssssseess s esss s s ansissnsennes | oeserecins 118,813,699 L0 [TUUOROPPOPPOR | I SPPURPORPROPORRRRPON | I IOTPRRTOTOP RO 0 0 0 48,218,048 | ............. 48,218,048 | .....oovvrriirii 0 0 0
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Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

SCHEDULE BA - PART 1

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 Fixed Income - Unaffiliated
Ares Private Credit Solutions, L.P...........ccccoeeeveeeveees | cerinne Wilmington................ DE..... Ares Private Credit SOIUtIONS...........ccceceeevicreeeiicens | e 06/23/2017] ......... 2 I 2,716,660 | ........... 2,769,454 | ......... 2,769,454 | ......... (14,872) [ oo | e [ e [ | e 175,692 | i, 7,456,260 | ....... 0.400
GSO Capital Opportunities Fund Il LP. . | New York.... NY...... GSO Capital Partners LP... 03/31/2017| .. v 28,021,417 | ... 24,021,417 | 24,021,417 | ....... (813,816) | .vvvverererrcriiee [ reerrnerieniecinns [ erveerrerienineens | cevvvenieninneennns | e 4,034,556 | i 16,974,895 | ...... 1.880
GSO Capital Opportunities Fund IIl LP.... . | Wilmington. GSO Capital Partners LP... 06/03/2016) .........2 | ceoourennc 4,227,350 | .....o.c.. 4,326,641 | ......... 4,326,641 | ......... 92,459 | cooocvierineirieeins | eerieerineneninees | e | e | e 253,538 | s 5,885,340 | ....... 0.150
ICG SDP FUNA 3B.......cocvivrerieiieeiieieieieisieississenes | eveeians Grand Duchy............. LUX.... | Intermediate Capital Managers Limited............coccvuveer | corerrniinne 03/22/2018| ......... 2 | 1,953,116 | .covouvee 1,953,116 | ......... 1,953,116 | oo | e | e | e | e | corvennene 04,243 | i 8,012,521 | ....... 0.400
Newstone Capital Partners Ill, LP . | Wilmington. Newstone Capital Partners. 09/20/2016| ........2 | covreeeee 7,099,795 | ........... 7,155,753 | ........ 7,155,753 | ....... (113,837) | coovevrereereireines | ceverrerereireinnees | eveneeessinennnens | ceneieeseencnsennees | ceveeennenn 133,903 | e 1,589,871 | ....... 1.250
TCW Direct Lending LLC crens TCW Asset Management... 03/31/2017] .. 225,238,858 | ........26,579471 | ... 26,579,471 | ....... 786,567 e e [ | 002,019,723 | 15,197,645 | ....... 2.980
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed INCOme = UN@ffiliated. ..o sisinsinns covessisnssssessssnenenssssnssnesssssnsenss | sonseanes 65,257,196 | ......... 66,805,852 | ....... 66,805,852 | ......... (63,299) 0 (L] I [ (| I 7,251,315 | ....... 55,116,532 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Ampersand Partners IX..........ccococriveninineneniinns | veveens Boston.........cccoveveae MA..... Ampersand Managment LLC...........ccovvvernerernnnnrnns | cevrvnienns 10/30/2018| ......... 3| 425,000 | oo 425,000 | .oorerne 425,000 | .ovoiieiieeiiies | v | e | e | e | s | e 4,575,000 | ....... 1.110
Ampersand Partners VIll...........ccoocoernnninnnncinns | covenene Boston......cccceuueee. MA..... Ampersand Managment LLC...........ccovvvrnrmnrninnns | cereerenens 03/31/2017] ......... KT I 20,190,259 | ......... 29,902,314 | ....... 29,902,314 | ....7,742,007 | .coecoveerereiieens | evreeereieeieeins [ ereeveeisieeienens | cevveerereeisieinens | ceeenen 1,697,548 | i 6,300,000 |...... 11.320
Carlyle Asia Partners V, L.P..... . | Washington.... .|DC..... Carlyle Group, L.P. 12/26/2018| .. 420,158 ...420,158 4,651,883 | ....... 0.080
Clearlake Capital Partners V.... . | Santa Monica. .. |CA...... Clearlake Capital Group...........cceueereerereererneereneieenes 12/05/2017| ......... v 1,872,952 | ... 1,872,952 | ........275,519 14,644 2,401,929 | ....... 0.110
Comvest Investment Partners IV, LP...........cccocoevvvees | e West Palm Beach..... FL...... Comvest Investment Partners............c.occeecvceiiveccies | covvevcne 03/31/2017] ......... 3| ,208,549 | ........... 9,208,549 | ......... 9,208,549 | ....... (122,995) | coevvevreieerrinrnns | cerrirereeinninnens | evereeeininnnnens | sseeeeinsensenees | aeeeens 2,855,941 | ... 9,652,342 | ....... 5.150
Cyprium Investors IV. . | Cleveland... Cyprium Investors, .. |03/31/2017| .. v 15,528,289 | ........ 15,799,151 | ....... 15,799,151 | ........ 402,268 7,985,188 | ....... 8.710
Dyal Capital Partners Ill . | New York.... NY...... NB Dyal Associates Ill, LP...........ccoovverernerinrenceieens . | 09/30/2016 ........3 | wovrrrne 4,394208 | ........... 5,241,274 | ........ 5,241,274 | ...... 632,866
Dyal Capital Partners Ill Co-Invest Moonrise LP.......... | ......... New York NB Dyal Associates ll, LP.........cccoveeernrircrnrneneneiins [ o 07/25/2017] ......... 3| s 2,510,576 | ........... 3,086,482 | ......... 3,086,482 | ........ 582,310 [ oevieeeeiereeces [ eeeereeeeeeeeen | e
Dyal Capital Partners IV. . | New York NB Dyal Associates Ill, LP. 06/11/2018] .. . 346,921 346,921 (27,132)
EnCap Energy Capital Fund IX LI | eeren. | Dallas . EnCap Investments, L.P..... 03/31/2017] ........3 | ........15,397,279 | ......... 16,439,657 | ....... 16,439,657 | ..... 1,531,914 | .o
EnCap Energy Capital Fund X1, L.P......cccoovvvnvenrrnrns [ crvirs Houston.........cccceuene EnCap InVestments, L.P........c.cocvevrnrmrnenninniieinnns [ coveeninns 07/17/2017| ........3 | voevererer.536,067 | oovrinnnnn 434,832 | ............ 434,832 | ........ (75,018) [ .vovvrrieiirinees | cerrerrerinrinnneins [ e [ | e | o 4,463,933
Fundamental Partners Ill, L.P...................... . | Wilmington. Fundamental Advisors 05/18/2017] .. ..6,744,907 6,744,907 | ....... 118,779 4,944 822
GTCRXII, L.P. . | New York.... NY...... GTCR Investment XII, LLC. 05/04/2018| .. . 600,000 | ............600,000 | ....... (256,700) | .. - 5,090,400
ICG Europe VII............ . | St Helier. . | Intermediate Capital Managers Limited.............ccccco... 08/24/2018] ........2 | .cccee........386,146 | ... 373,035 | oo 373,035 | ........ (13,110) 5,994) | .. ..5,345,943
Landmark Equity Partners XVI, LP... .| Wilmington. ...... | Landmark Partner: 12/06/2018| .. 26,106 26,106 26,106 .4,773,89%4
Lovell Minnick Equity Partners 11l LP . | EI Segundo. . |CA...... Lovell Minnick Equity Partners, LP.........c.cooeeevivinns | oo 03/31/2017| .. 20,593,651 | ......... 24,020,208 | ....... 24,020,208 | ..... 3,169,723 1,486,644
Macquarie Infrastructure Partners A/B, LP.. . | New York Macquarie Global Property AdVISOrs...........ccccccvvevnnenee 03/31/2017] .. ....21,790,378 ...22,280,862 | ....... 22,280,862 | ........ 490,483 166,516
MBK Partners Fund Il L.P.. . | Grand Cayma .| MBK Partners 03/31/2017| .. . 25,085,203 | .. 36,641,244 | .......36,641,244 ..2,602,574 .502,058
MBK Partners Fund IV, L.P.. . | Grand Cayman... .| MBK Partners. 03/09/2017| ..oc0e.3 | cevivirnne 1,878,377 | oo 2,414,952 | ......... 2,414,952 | ...... 608,788 4,121,623
One Rock Capital Partners II, L.P.... . | New York.... One Rock Capital Partners...........cocevereriererierniinnnens 10/30/2017] .. ..2,454,176 ..2,343,245 2,343,245 | ......(110,931) | .. ..5,545,824
Peppertree Capital Fund VI, LP.. .| Wilmington. Peppertree Capital 11/28/2018| .. ..1,000,000 ..1,000,000 1,000,000 ..3,000,000
Riverside Strategic Capital Fund I, L.P. . | New York.... Riverside Company. 05/23/2017] .. . ..2,854,255 | .. .2,361,548 | .........2,361,548 | ......(417,011) | .. 2,212,705
Sierra Private Investments L.P. . | Wakefield... Siris Capital Group, LLC 03/10/2017] ........3 | covrreree 2,505,480 | ........... 3,424,387 | ......... 3,424,387 | ........ 918,907
Silver Lake Partners Il LP.. . | Menlo Park. .| Silver Lake Partners, LL! 03/31/2017| .. 15,298,415 | .........23,855,698 | .......23,855,698 | .....6,691,388 .4,232,814
Silver Lake Partners V, L.P.. . | Wilmington Silver Lake Partners, LLC... 06/12/2018] ........3 | woverrnns 2,139,337 | oo 2,035,344 | ......... 2,035,344 | ....... (103,993) | .. 6,860,663
SVB Capital Partners IV, L.P . | Silicon Valley.. SVB Capital Partners, LLC. 12/06/2017| .. 455,960 ...455,960 | .......... 11,810 ..1,655,850
TPG Asia VII(A), L.P............ . | Fort Worth TPG Asia e 07/26/2018| ......... v 1,232,263 | ... 1,232,263 | ....... (137,938) | .. ..4,629,799
Veritas Capital Partners VI, L.P.........cccoovvverneriineins | cernnene Wilmington................ Veritas Capital Partners VI, LLL.C.......cccoervvrervrnvrnns | cevrvrieens 06/15/2017| ......... 3| ,285,604 | .......... 2,186,360 | ......... 2,186,360 | ......... (B7,494) [ v | cevererinrinnneins [ v [ | v | o 1,714,396
Vista Equity Endeavor Fund I, L.P... . | Grand Cayman... . | Vista Equity Partners, LLC 06/01/2017] ...c.c0.3 | v 1,388,570 | covvenvne 1,460,099 | ......... 1,460,099 | ........ 100,194 | oo | e [ e | e [ e 611,430
Vista Equity Partners Fund V, L.P.... Vista Equity Partners, LLC 03/31/2017] .. ...19,339,611 ...24,954,021 | ... 24,954,021 | ..... 3,712,006 | oo [ | i | s | s 10,167,859 | ......... 6,828,462




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

WA E|

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
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Yukon Capital Partners IlIl, LP.. . | Minneapolis.... ... [MN...... | Yukon Partners . .. |07118/2017] ........ v 2,741,486 | ..........2,741,486 | . 2,741,486 | .........95,364 |.. e ..102,261 | ........6,100,291 | ...... 1.640
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated . ettt ereeeteres et esess e nenesaeesenens | ereran 201,674,128 | ....... 244,329,015 | ..... 244,329,015 |....28,354,670 0 0 .....32,775,037 | ..... 124,956,692 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated
Nationwide Better Health, LLC.............ooocoosrocre [........ | COUMbUS....ocorrr [OH..... [ Nationwide Mutual Fire InS C0..coressescsrsrscerce [ 1123172010 oo [ (1,390) R e e e T T e e 25,000
1699999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Affiliated ettt eniesnes s snnns | cenresnissesens e 0].. (1,390) (1,390) 0 0 (] P (U (L] {1 I 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC............ccccoeeeveerniecereenes | v Baltimore.................. MD..... The TIME GrOUP.....cuverveeereiereriseierissiseesiserssisies | ceesenienns 06/20/2014] ....cooves | v 4,825,674 | .............. 782,753 | .o 782,753
AEW Core Property Trust (U.S.), INC..cocovvurvvrvireriinne AEW Core Property TrUS.........ccovveereereenirereininniens | cereerennees 03/31/2017| o | e 81,317,934 | ........ 85,140,352 | ....... 85,140,352 | .....2,395,004 | = ooiiviene | s | e | e | e 3,216,403 [ i
Almanac Realty Securities VIII, L.P..... Almanac Realty Partners 12/121/2018] .. 12,579 ..12,579 12,579 e | T eeveeverieeens | e | oo | erveeenieieienenens | oeerereeierereseerenees | cevevenns 4,987,421
CDS Enterprises Master Tenant LLC... Casto COMMUNILIES.........c.cvvvevrereicieieeieeieeeieieians . .. [10/30/2014] .. .4,579,201 | .. 160,496 | .. ..160,49 | - ... - N - JROTURRROTTTRN OO 231,013
Charlton MT LLC SFC S0Iar LLC.......uevervieririreinerisesseniesesseesssinens | venesseenns 1212412014 ..o | s 4,878,512 | .oveerenns 456,037 | ..ocvvvnes 456,037 | - oo S s | e | e | e |
CIM Fund VIII, L.P. . | Los Angeles... .. |CA..... CIM Fund VIIl, GP, LLC . 03/31/2017| .. ...23,704925 | ......... 25,231,029 | ....... 25,231,029 | ........ 647,299 | - oo st [ e | e | e 927,229 | ......... 4,084,097
Corning Place Master Tenant LLC...........ccccovvvvrvirennee. weeneeeen | Valley View ... |OH..... Corning Place Ohio Investment LLC..........cccccvvvnvenennee . .. 103/22/2017] .. 7,251,995 | ........... 2,602,069 | ......... 2,602,069 | - oo | e 1,885,208 | .... - USSR IO
Crow Holdings Realty Partners VII, LP...........cccoovveees | cereenee Wilmington................ DE..... Crow Holdings Capital Partners, LLC.........ccccocovovievres | corrernnncs 03/31/2017] o | e 12,799,641 | ......... 13,083,124 | ....... 13,083,124 | ........ 181,031 | = oo | e | e | s | e 2,500,757 | ........ 2,041,719
Crow Holdings Retail Fund II, L.P............ . | Dover.. Crow Holdings Retail Advisors Il, L.P.......c..cccouverernnc 10/21/2016| .. ..3,364,959 ..3,352,061 3,352,061 | ......... (12,898) [ = wevvrvvrvereins | cererrenireinninens [ e [ oererissennnnnns | oo 5,520,988
Dermody Properties Industrial Fund II, LP ceeeennee | DOVE.. Dermody GP II, LLC . .. | 12/127/2018| .. 129,179 | .. 129,179 | ............129,179 - e o et [ e | s 1,870,821
DivcoWest Fund V, L.P........ccooevrriiieceeeeceeciees | e DOVer......covevierrane DivcoWest FUNd V GP, L.P......ccccoovvevrcececicecceeeees | v 06/23/2017] c.oovevee | v 2,489,531 | ........... 2,433,456 | ......... 2,433,456 =i | e | e | e | oo 2,527,889
Dominion Arms SP LLC... . | Norfolk.... Dominion Arms SP MM LLC.......c..cccvmevrmrirrercrineinnas . 12/12/2018| .. .1,023,414 83,160 83,160 (940,254) [ ...ooovvrrereeiens [ e | e | e
Eastgate MT LLC seeeeeee | St LoUis. Bobb LLC . .. | 05/06/2016 .. ..2,690,436 - (101,040)| ... o | e [ [
EC RiVErwalk 2 LLC........cvvvvrieirieieeeiesissieniesies Enhanced Capital State HTC Fund LLC........cccccvvvines [ ovivrinns 03/21/2017 LR, (1,071,884 [ oo | vererieniennsinnens | e [ e
Euclid Grand Apartment LLC Euclid Grand Manager LLC 09/27/2018; .. R = s | e | e | e [ e | e 1,476,315
Exeter Industrial Value Fund IV, L.P Exeter Property Group IV, L.P.........ccccovvvnrineivnninnns . 10/24/2016| .. ..2,750,000 | ...........2,862,355 | .........2,862,355 | ........ 164,454 | - 2,250,000
Harbert U.S. Real Estate Fund V, L.P......... Harbert Management Corporation..............cccoeeereereene . 03/31/2017| .. ..13,423941 | ... 13,708,660 | ....... 13,708,660 | ....... (299,663) | - 2,066,152
Harrison Street Real Estate Partners VI, L.P. . | Harrison Street 08/09/2017| .. .2,928,003 ..2,897,377 2,897,377 9,264 | - . ..1,080,000
HSREP VI Co-Investment 3, L.P................. Harrison Street 05/02/2018| .. ..1,931,757 1,931,757 | ......... (12,717) | -

32,967 32,967 | - i | 7 s [ [ | | 607,665

Liberty Heights SP LLC Liberty Heights SP MM LLC... 12/27/2018| ..
Nationwide Sol 2 LLC... . | Sol Systems LLC.... 07/19/2017| .. 07,667 | cveeernrn 107,667 | = e | e (TAATT) [ | e | e [ e
NTW Master Tenant LLC. Morgan Warehouse Realty LLC. 10/29/2015) .. 328,101 328,101 | = e | e (108 | e | s | s | e

. | Vista...

NW - Buena Vista, LLC Monarch 11/14/2018| .. ..6,061,554
PCCP Credit IX, LP.. . | Dover.. .| PCCP Credit IX GP, LLC... 03/28/2017| .. ..4,627,051 10,182,000
PCCP Equity VIII, LP.... . | Dover.. PCCP, LP 09/18/2018| .. 300,789 | oo 300,789 | oo (14,638) | = oo | e | e [ [ e | s 1,684,961
Penelope Solar LLC . | Town of Lansing........ |NY...... Odyssey Solar | LLC 08/28/2014 .. 183,870

08/22/2014] ..
03/31/2017] ..
06/05/2015] ..

. | Winston-Salem . | Pennrose

..5,180,630 476,791
....16,467,548 | .........17,465,798 17,465,798
18,657,809 | ........... 2,944,361 | ......... 2,944,361 | - ...

Plant 64 Master Tenant LLC.
Rubenstein Properties Fund IlI, L.P.
Strata Fund 24 Lessee LLC.

Rubenstein Partner: oo eevveeeen | 03/31/2017 | i | e 16,467,548 | ... 17,465,798 | ... 17,465,798 | .......536,120 | - oo [ e | e [ s | e | e 12,902,655
. [NC..... Strata Fund 24 Lessor LLC.........ccccovvervireenircninninns .

.|DC..... Odyssey Solar 2 LLC.

. | Wilmington
. | Chapel Hill..

Telemachus Solar LLC <veeneee. | Washington.... . . .. | 10/09/2015] .. . 2,840,461 | . 335,102 335,102 | - ... . . JURN FSUUUTRUSUURRUIRIUIURY VSEUUUIUTRRRRRORY BOTO
US Regional Logistics Program, L.P...........cccccouveuiins | covvenens Dover........cccvniuenen. DE...... US RLP GP, LLC.....oiriiirirririnerieeiesierirsseiesieenes | vevevenenns 10/18/2016] ....ovvvvee | e 28,209,854 | ........ 33,901,277 | ....... 33,901,277 | ..... 3,665,650 | = v [ [ e | e 285,000 20,272,653
Waterton Residential Property Venture XIIl, L.P.......... | ......... DOVEr ..o DE...... Waterton Venture XIII GP, LLC........ccoovivnvrvnininrenne | e 11/03/12017) e | e 1,491,397 | oo 1419641 | ... 1,419,641 | ......... (71,756) | - oo [OOSR [STUUIRRRRIN (SRR RO 3,506,678

......... 9,105,918 | .......78,048,553

............ 264,198,571 | .......224,849,316 | .....224,849,316 | .....7,267,348

1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated..
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Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
[ NW REI (NMFIC), LLC [ | COUMBUS...orcrre [OH..... | Nationwide Mutual Fire Insurance Company.............. [ [03/16/2016] .o | o 11,560,864 | ....... R R e e e e e ...100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate = Affiliated. ... ..o sssrsnsinns csesssessssssessssssensessssssssesssssnsenss | sesseanes 11,560,864 | ......... 11,722,864 | ....... 11,722,864 0 0 0 20 ] L P | I R 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Capula Global Relative Value Fund LP............cccovuves | cerrvnnne Grand Cayman.......... CYM... | Capula Investment Mangament LLP............ccocvervecnens [ overvrinns 12/01/2018| vecvovee T | e | v 4,946,053 | ......... 4,946,053 | ..o | e | e | e | e | i | oo | e 0.050
MW Global Opportunities Fund . | Dublin. Marshall Wace Funds PLC. 12/01/2018| ........5 | ........10,341,994 | ........ 10,874,984 | ....... 10,874,984 | ..o [ e | e | e [ s | s | s | e 0.280
MW TOPS Fund. Marshall Wace Funds PLC. o .. [12/01/2018| ........5 | ...........8,155,460 | ........... 8,359,977 | ......... 8,359,977 | ovooceeieeniiines | cervinereineniiiiens [ ervinereiinneinnes [ e [ s | s | s | e 0.320
Pharo Gaia Fund, Ltd. . | Pharo Global AdVISOrs Ltd.............ccurrrerereerireneeinnns | rerereenne 12/01/2018| .......12 | ...........6,566,689 | ........... 8,128,572 | ......... 8,128,572 | oo | verierineeneninnee [ rvernenienineens | e | oo | e | e | oo 0.200
Pharo Macro Fund, Ltd . | Pharo Global Advisors Ltd 12/01/2018] ......12 | ......... 4,591,770 | .......... 5,157,102 | ......... 5,157,102 | coveeicicveieieies | cverereeieieniseieies | evereereiesesierenenns | ereseresenieseseninns | eeveesesieerenesens | oeverereniereseseesenens | crereeesesesiseseneeens | seeend 0.120
Prisma Spectrum Fund, LP. R NJ...... Prisma Capital Partners, LP... e .. | 12/30/2008 .......13 | ...........5,404,694 | ........ 48,934,194 | ....... 48,934,194 | ....... (932,296) | ...vovvvrevrrriins [ e | e | e | e | e | o 3.590
Riverview Multi Series Fund LLC - Class N......ccccooeves | v Red Bank.......ccccoee.e. NJ...... Riverview Alternative Investment Advisors LLC........... [ oo 12/30/2008 36,415 36,415 | [ [ | e | e | | s | s 61.750
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated. ... onsienssssesssssssessssnssssssssssesssees | o 39,097,022 | v 86,437,297 | ....... 86,437,297 | ....... (932,296) 0 0 20 ] {0 IR | I [FSTRORN 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
OYS FUNG LGt [ | NEW YO [N oo | ARSI sttt [ [03/20/2017].....13 [ ... 120,093,808 | ... 127,416,507 | 10 127,416,547 | 15,112,944 | oot | | oo |ttt |t | ettt | e 42.000
2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other = AffIlIAEEG. ... ..ottt sssenssnssssanses | anssne 120,993,808 | ....... 127,416,547 | ..... 127,416,547 | ..... 5,112,944 0 0 20 ] L PR | I TR 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 33 LLC........ccccc. | covvunee. Cleveland.................. OH..... Red Capital Partners...........ocoveernineereinenseinniiens [ e 10/01/2013] oocvvves | e 43,306,256 2,221,201 2,221,201 (5,796,847 [ oo | e | e [ [ | e 47.500
Nationwide Affordable Housing Fund 36: Apollo Tax
Credit Fund62LLC | Columbus................. OH..... Apollo Housing Capital.............cceeerreereienrineeineiinns | seerneiens 10/01/2013] oo | v 62,195,102 | ........... 5,017,954 | ........ 5,017,954 | oo, 10(9,829,464) | ..o [ e [ | e | 00002,095,018 [ 49.500
WNC Institutional Tax Credit Fund XXIV LLC.......ccce. | oo Irvine... WNC AQVISOrs, LLC......ccvirieriiiiininnissinnissninenins | cvveeiies 02/14/2007] .. 28,038,572 701,682 ...701,682 ] er(2,999,946) [ .o i | [ | e 465,868 | 95.000
3399999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.. ..133,539,930 ..7,940,837 7,940,837 0 | ..(18,426,257) XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
NTCIF-2011 LLC....ooooiviieriinnisinisssissii s ‘ ......... ‘ Columbus.......cccvve | ...45,362,673 | ......... 15,166,050 | ....... 15,166,050 o] eee(3,398,407) [ i e | [ | s | s 50.000
3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated........cocovniinniiiiniisinienn, ...45,362,673 | ......... 15,166,050 | ....... 15,166,050 | .... 0] ...(3,398,401) XXX
4499999, SUDOtAL = UNAFAIIIEA. ...t fef kR f LRkt | s 699,766,847 | ....... 630,362,317 | ..... 630,362,317 |....34,626,423 | ..(19,335,171) XXX
4599999, SUDTOLAL = AFFIIBIEA. ... erv sttt etttk 8 8888 £EE1EEE 1406 £E84EEEoEE R 4oL oL E 1R bR E R 4LE 18R eLE A8 LRkttt | brnnens 177,917,345 | ....... 154,304,071 | ..... 154,304,071 | ..... 5,112,944 | ....(3,398,401) XXX
4899999, TOAIS.......vveiecvvcceetet ettt ettt ettt s st b s e et et s esae b e s e es e et e s et et s s e e e s e A e e et s et e s s s ee et et nen e et s et et ebasaetenee | Ae4ebessesesesiseetetseteetasiesetesesent et s eae s s sa et e s e A et et s e e et es e A et et s ant et en et et et naetesanenaetesnaetenenansenenas | tevnen 877,684,192 | ....... 784,666,388 | ..... 784,666,388 |....39,739,367 | ..(22,733,572) XXX




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

803

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
Ares Private Credit SOIUIONS, L.P........ccoiiiiirieiceee et WIlMINGEON.....eeviceee e DE........... Ares Private Credit SOIUONS...........c.vriieeiireeiceseesee s 06/23/2017. 2 | e | s 1,082,029 0.400
GSO Capital Opportunities FUNG 1 LP...........cccoruriririnceeeeeeeeee e New York GSO Capital Partners LP..................... 03/31/2017. 2 | e | s 3,211,003 | oo | e 1.880
GSO Capital Opportunities FUNG 111 LP...........ccviiiiriiiieineesssesssssssesssssens Wilmington GSO Capital Partners LP...........cc.coee.e. 06/03/2016. 2 | e | s 1,904,232 | ..o | e 0.150
ICG SDP FUNA 3B.......coueeiieieieeeieieee e Grand Duchy LUX.....c... Intermediate Capital Managers Limited..............cccooveunrenee 03/22/2018. 2 | 2,031,231 | oo 0.400
Newstone Capital Partners 11l LP..........ooiiiiiiiiieii s WilMINGEON. ... DE........ Newstone Capital Parners...... ..o ssnsseees 09/20/2016. 2 | | 2,135,882 | ..o | s 1.250
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of FIXed INCOME = UNGFIIEIEE. ... oottt ehem1ee edseeses o2 1 eE e e 8o es e 8 ees 4218188 Se8 01 £E 28428 £E 1S E 840801828428 eE £ E 18 o082 E 1o E s E e st an et ensenenssantensenstsnsensens | crseessias 2,031,231 | oo 8,333,146 | oo 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
Ampersand Partners IX..........cccccovveininiiniininns Boston Ampersand Managment LLC............ccuimiiiiiiniisssesesissniissies 10/30/2018. | ..........c.... 3 [ 425,000 | ...ovriiien
Ampersand Partners VIl..........cccoocovrnrnininennnne Boston Ampersand Managment LLC...........coeuiirrnrreeenecsee s eseesesseseeeeees 03/31/2017. 3
Carlyle ASia PaMNErs V, L.P. ..ot Washington......... . Carlyle Group, L.P.............. 12/26/2018. | ..o 3 [ 420,158
Clearlake Capital Partners V...........ccc..c.... Santa Monica CA..ccc. Clearlake Capital GrOUP...........cvwururieerereieeseieeeiereesese e seeenees 12/05/2017. | ..o KT [P 1,598,397 | e
Comvest Investment Partners [V, LP............cocuiiiiceeeeee ettt West Palm Beach. FL Comvest Investment Partners... 03/31/2017. 3 | e | s 514,683
Cyprium INVESOrs [V.......c.ovvvrvrvrenirrieirinienns ClEVEIANG. ... OH........... CYPIIUM INVESTOTS......ovvvveiriiiciseris st 03/31/2017. Y2 TSRO N 4,509,532
Dyal Capital Partners Hl............oc.oieriririeirensesie et ssesnsnes New York NB Dyal Associates Ill, LP..........cccc..c.... 09/30/2016. KT [OOSR ISP 854,437
Dyal Capital Partners Il Co-Invest MOONTISE LP...........ccviuiiiiiinirieiieeesisees st ensnes New York NB Dyal Associates Il LP. 07/25/2017. 3
Dyal Capital Partners IV..........cccoverinrneencens New York NB Dyal Associates Il LP. 06/11/2018. | ...oovvevvne 3 | e 375,000
EnCap Energy Capital Fund IX LP............. Dallas EnCap Investments, L.P...... 03/31/2017. 3 | s | s 1,066,501
EnCap Energy Capital Fund XI, L.P Houston EnCap Investments, L.P...... 07/17/2017. KT TR R 358,200
Fundamental Partners IlI, L.P.......... . Wilmington Fundamental AQVISOTS............ccceuriiueieieceieieee et 05/18/2017. 3 | e | e 1,812,688
GTCR XIL, LPecieeece s New York. . | GTCR Investment X, LLC.............. 05/04/2018. | ............... 3 909,600
ICG Europe VII . | St Helier. . | Intermediate Capital Managers Limited............ccccooveunrenee 08/24/2018. 2 392,140
Landmark Equity Partners XVI, LP........cccocovvirvenieieieinens Wilmington Landmark Partners.............cccocovrerrrinnnne 12/06/2018. | ............... 3 | 129,248 .
Lovell Minnick EQUity Partners [ LP..........c.oiiriiecreieescee et sssessesees El'Sgundo. ... Lovell Minnick Equity Partners, LP...........ccccovvurinenne 03/31/2017. KT [T ISP 348,022
Macquarie Infrastructure Partners A/B, LP.. New York Macquarie Global Property Advisors . 103/31/2017. 3 ....5,895
MBK Partners FUNG 111, L.P.......c.oviiiiieiiieiiiee st Grand Cayman. MBK Partners........... 03/31/2017. 3 | s | s 1,085,876
MBK Partners Fund IV, L.P........ccccovovrrrenenne Grand Cayman MBK Partners........... 03/09/2017. KT ISR IS 577,572
One Rock Capital Partners Il, L.P New York . | One Rock Capital Partners ....| 10/30/2017. 3 1,264,237
Peppertree Capital Fund VII, LP.................. Wilmington Peppertree Capital . 111/28/2018. | ..o KT [P 1,000,000
Riverside Strategic Capital Fund I, L.P. New York Riverside Company......... 05/23/2017. 2 | e | e 938,309
Silver Lake Partners Ill, LP Menlo Park. Silver Lake Partners, LLC..........cccoueviurieeieieieceie e 03/31/2017. 3 | e | 102,279
SIIVEr LaKe PartNErs V, L.P.......c.coieicee sttt WIMINGEON..... e Silver Lake Partners, LLC..........ccooeurrerereirceeeiereiseece s 06/12/2018. 3| 2,139,337 | oo
SVB Capital Partners IV, L.P Silicon Valley.. SVB Capital Partners, LLC........ 12/06/2017. LI [N IO 368,550
TPG Asia VII(A), L.P Fort Worth TPG ASIB...vooeveieierie et 07/26/2018. | ......ccoovnc T I 1,398,692 | ...coouerririerierienieens
Veritas Capital PArtners VI, L.P.........c.ouiririieceeiecs ettt WIMINGEON......oeiee e Veritas Capital Partners VI, L.LL.C..........oooorrinirireneeeseseeeeeeisee s 06/15/2017. K TR IR 2,084,829
Vista Equity Endeavor Fund |, L.P Grand Cayman. CYM......... Vista Equity Partners, LLC. 06/01/2017. KT RO IO 837,022
Vista Equity Partners Fund V, L.P. DE Vista Equity Partners, LLC. 03/31/2017. KT [T (NS 3,238,299
Yukon Capital Partners I, LP. MN Yukon Partners...........ccoccovieinnnnen. 07/18/2017. 2 | oo | e, 1,466,561
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON SOCKS = UNGIFIAIEA. .. ..ottt es s eismteee f1etesemseeseeseEeeseeseeseeee8oe 8o e eEse8 o2 8 eEeEeeE £ E8£E e e eEee 8 o828 4EE o2 8 eE e A2t 428 eE e e e eeAee e et eeEen et et seresses et sesensenssesntennsnsnssnsantennne | neesssaces 8,787,572 | oo 30,758,189
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC............co...... THE TIME GrOUP. . veuvveerririsererisiseessie st nsen 06/20/12014. | ..o [ v | e 13,215 99.000
AEW Core Property Trust (U.S.), Inc... AEW Core Property Trust.. 03/31/2017. | e | e seeseieesesereins | ceveene 3,216,403 0.720
Almanac Realty Securities VIII, L.P..... Almanac Realty Partners... 12/21/2018. 12,579 | oo | e | e 0.250
Bay Area Historic 2011 FUNG LLC......c.cuviiirieireeicccseiee st San Francisco. CA..cccoo. Impact Investment AdVISOr LLC.........c.ceuiiriieirireeieinencseeeeseiesseeeeneeseneene 06/03/2011. | ..o | e | e 391,305 8.100
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1°803

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
CIM FUNA VI LLPcieeieeeseesesiseieeies Los Angeles CIM Fund VIII, GP, LLC. 03/31/2017. | oo e | e 4,704,563
Corning Place Master TENANt LLC........c.o it snen Valley View. Corning Place Ohio Investment LLC...........ccocvrrrnne e 03/22/2017. (1,140,204) | .
Crow Holdings Realty Partners VI, LP...........couiiiiririerineeiesisesce et nsesnen WIMINGEON......evie e Crow Holdings Capital Partners, LLC..........c.coovrunrrieirirensieeceeeseeeeiennns 03/31/2017. | oo | e | e 645,174
Crow Holdings Retail Fund II, L.P............... Dover.. Crow Holdings Retail Advisors Il L.P 10/21/2016. | oo [ e | e 2,081,718
Dermody Properties Industrial Fund I, LP.. Dover.. Dermody GP I, LLC............. 1212712018 | oo | e 129,179 | o
DivcoWest Fund V, L.P........cooovevrrinnane Dover............... DivcoWest Fund V GP, L.P. 06/2312017. | oo | e | e 962,707
Dominion Arms SP LLC.........cccoovvvrrvrrvirnns Norfolk .| Dominion Arms SP MM LLC.......c..cooiuiiiiiesirceseeesieesi e seseeeseees 1211202018, | oo [ e 1,023,414 | oo
Eastgate MT LLC . 05/06/2016. | ...cvoorerrires | errereeereirseiseinsesissieeees | seeens 116,855
Euclid Grand Apartment LLC...........cccccueivmiinernnrnriiniinninns Euclid Grand Manager LLC................... 09/27/2018. 46,508 | ..o
Exeter Industrial Value Fund IV, L.P Exeter Property Group IV, L.P 10/2412016. | oo [ e | e 2,250,000
Georgia Housing Tax Credit Fund LLC............... Georgia Equity INVESOrS, LLC.......c..cuiviiieiieisiecesesiseesesesssienes 10/09/2018. | ..o [ e 915,010 [ oo
Harbert U.S. Real Estate Fund V, L.P......ccoooveincnne Birmingham Al .. | Harbert Management Corporation................ceueeeereereeeeencenceninesneeeseeseeseneenns 03/3112017. | e | e | e 331,683
Harrison Street Real Estate Partners VI, L.P. Dover.. Harrison Street... 08/09/2017. | oo | e | e 1,760,000
HSREP VI Co-Investment 3, L.P Dover.. Harrison Street... . 05/02/2018. | ..o [ e 1,944,474 | oo
Laurel Hill Venture LLC..........coovevrinirieeene Madison. Laurel Hill Managing Member LLC...........cooveieiririrneieieieeee s 12/15/2015. | oo e | e (49,592)
Liberty Heights SP LLC Norfolk .. | Liberty Heights SP MM LLC........ccviiiiriisinieenseessisees s 12/27/2018. 32,967 | oo
Nationwide Affordable Housing Fund 51 State. Wilmington . . | TCB Mecklenberg Mill, Inc. #8 1212012013, | oo [ e | e 11,611
NaLIONWIAE SOI 2 LLC.....coouiriiiicie et Washington......... DC...cccunee SOl SYSIEMS LLC......ooeoiiiieii e 0711912017, | covoievvie [ e | eeverineeesesiseenens (3,186)
NTW Master Tenant LLC.........cccvvvrvrirernrenrirnninninnns Cleveland Morgan Warehouse Realty LLC we [ 10/2912015. | oo | e | v (465,627) 99.000
NW - Buena Vista, LLC Vista Monarch 412018, | e | e 8,223,554 | ..o | e | s 100.000
PCCP Credit IX, LP......... . | Dover.. PCCP Credit IX GP, LLC.....vuiviiiiiiesee e sssensnes 0312812017, | oo [ e | e 4,368,518 | ..o | e 1.500
PCCP Equity VIII, LP.. .| Dover.. PCCP, LP... 09/18/2018. | ... ...316,287 . . 0.220
Plant 64 Master Tenant LLC .| Winston-Salem...........ccoueueveeeeeniieeeieeceeene NC.....c..... PEINNTOSE. ..ottt saen 082212014 | ..o | e | e 12,500 [ oo
Rubenstein Properties Fund Ill, L.P......... WIlMINGEON.....eeeiceeesee e DE........... Rubenstein Partners, 0373112017, | oo | e | s 8,403,650
US Regional Logistics Program, L.P . | Dover.. US RLP GP, LLC 10/18/2016. | ..o [ e | e 2,700,000
VA State TC Fund | LLC......ccovveveiereirerernns St Louis.. Enhanced EC Fund LLC 11/09/2018. | ..o | e 169,620 | .o
Waterton Residential Property Venture XIlI, L.P................. Dover......ccc.... Waterton Venture XIIl GP, LLC..........cccoovvvrrennnne 1110312017 | oo [ s | e 1,303,028
Woodward Landlord LLC . Mount Vernon. . | Woodward Manager LLC... 12/31/2015. 596,251
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal EState = UNGIIIAEEN. ... .. .. ittt et ee | fet1eteeeesees e e e see e eE e 8 eEE o8 e 8L E 12842140 S0 48 £ 08 £E 1828428401 £E 128408828 4L 8401 £E e E e 08 h e ee s e et se st et e s et ensen e snsansensensntens | cosssossessernens 10,813,592 | oo 32,210,572 | oo 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
| NW REI(NMFIC), LLC.....iiiiiiiiiiiiii s ColUMbUS......oviriiicsisi i OH....cc...e. Nationwide Mutual Fire Insurance COmMpany............ocuiueiieeiiniiiniismisninessieens 03/16/2016. | ..o [ | v 8,270,611 | .vvovviireriensriisnisiisninns | vniens 100.000
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real EState = AffIlIBEA. ... .o oottt re | fetessse et sesenseeeesetees et et entee ettt enennes 0] 8,270,611 | oo 0 XXX
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
Capula Global Relative Value Fund LP...... Grand Cayman CYM......... Capula Investment Mangament LLP.............cooorrnrrcninenerene e 12/01/2018. | ............... Y A P 4,946,053 | ..o 0.050
MW Global OppOrtUNItIES FUNG...........ccuurerriirerireiseeisie ettt DUbIN...oceoiiieis IRL Marshall Wace FUNAS PLC..........cccriirereeieineiseeeesessessesesesssssssssessenes 12/01/2018. | ...oovvernee. L3 10,874,984 | ..o | ot | aeeeneia 0.280
MW TOPS Fund DUbliN...ccvervicris IRL Marshall Wace FUNAS PLC...........ccuiiiiiiiieiiesiiesienessesssissseesienes 12/01/2018. | ... 8,359,977 | oot | e | e 0.320
Pharo Gaia Fund, Lt Channel Islands JEY......... Pharo Global Advisors Ltd 12/01/2018. | ... . 8,128,572 0.200
Pharo Macro FUNG, LEG.............cooorvviiiiiieicicecceeceetesce ettt eaessaesesenaseeaennaesanan Channel Islands. JEY......... Pharo Global Advisors Ltd 12/01/2018. | ..ooveeee 12 | B5A57,102 | coovveiveiereveeeeeeeeiereees | eveveeeeeeeeevereeeeneeeenes | eveeeiennd 0.120
2199999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics 0f Other = UNGMMIIAEA. ........o.. e iiis ittt ettt es et etenteesee et sesees | SeseeseteeseeseeaeeeeseeseeeEseseEseEeEeeEoe8eEeEseE4E8 o0 1S EaeE o e8 e e 8 £E 28 4EE o0 1L E LA o2 8 HE8eE e E4eE 428 e e e neEees e e ee et eetee st setansentessee et ensessensnsante | eassessessesnsnes 37,466,688 | ..o 0 | o 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
| WNC Institutional Tax Credit Fund XXIV LLC.............. INVINE. s CA..ccovvnnes WNC Advisors, LLC...... 02/14/2007. | ..o [ o | e 117,800 95.000
3399999. Total - Non-Guaranteed Federal Low Income Housing TaX Credit = UNAfIIBIEA. .........viiriiie ettt ssis ottettets st et eesse et se et es e et ees e et e setees e ee s eefeEseeeeEeeseEeesesensesees | Sfesessetseeaesesses et seses et et et eeses et et antensebntes 0. 117,800 | oo 0 XXX

Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

CUSIP Identification

Name or Description

5

Name of Vendor or General Partner

6

Date
Originally
Acquired

Actual Cost at
Time of Acquisition

Additional Investment
Made After Acquisition

IAmount of Encumbrances|

NTCIF-2011 LLC Nationwide Mutual Fire Ins Co

04/03/2012.

3499999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

0

4499999, SUDOtAL - UNAFAIIAIEA. ...t f k4 eEe0E oL b LS E LR £LE e E LS L LS EEEeLE LR LR e eEEEeEEEeEE e LRSS | eriinss s 59,099,083 71,419,707
4599999. Subtotal - Affiliated 0 8,336,829 0
................... 59,099,083 | .......cc..c.....79,756,536 | .oooovvvvicriiiiccinn 0

4699999. Totals
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Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

603

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 BJ/AC.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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated

GSO Capital Opportunities Fund Il LP..... . | New York.. ... |NY.. | Distribution.. 03/31/2017. | 12/28/2018. (V) ORI IOV 8,612,494 | ....8,612,494 0

GSO Capital Opportunities Fund Il LP Wilmington . | DE.. | Distribution.. ... | 06/03/2016. | 12/06/2018. . 0 266,094 | ........ 266,094 0

ICG SDP FUNA 3B.......covoeireeeieeieeieseesss e Grand Duchy. . | LUX | Distribution.. .103/22/2018. | 12/12/2018. 78,115 | oo | cevvi 0 78,115 | oo 78,115 0

Newstone Capital Partners I, LP DE.. | Distribution.. 09/20/2016. | 10/09/2018. | . 1,413,387 0 . 1,413,387 | .....1,413,387 0

TCW Direct Lending LLC DE.. | Distribution.. .103/31/2017. | 12/14/2018. | ....... 11,592,466 {0 [OROO [ 11,592,466 |....11,592,466 0
1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated...........cccooirininiies o | v 21,962,556 | ................... (] [ (L] [P 0 0 0 0.... 21,962,556 |...21,962,556 | ..................... (L] [ 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated

Ampersand Partners VII............coooenerinnnrnsneencnenenns Boston.......cccoevvriennnne MA. | Distribution 03/31/2017. | 12/127/2018. | ... 8,172,874 | oo | e (01 [ORTR (STR 4,172,874 | ...4172,874 | .o 0

Clearlake Capital Partners V. . | Santa Monica . | CA.. | Distribution.. .112/05/2017. | 12/27/2018. 0 963 963 0

Comvest Investment Partners [V, LP West Palm Beach. FL...| Distribution.. 03/31/2017. | 12/13/2018. | . 5,263,707 0 [ [ e 5,263,707 | .....5,263,707 0

Cyprium Investors IV Cleveland .| OH. | Distribution.. ...|03/31/2017. | 10/25/2018. | ......... 6,719,585 (V1 ORI IOV 6,719,585 | .....6,719,585 0

Dyal Capital Partners Ill Co-Invest Moonrise LP. ... | New York.. NY.. | Distribution.. ... | 07/25/2017. { 12/28/2018. 18,425 0 18,425 | .......... 18,425 0

Dyal Capital Partners IV. ... |New York.. NY.. | Distribution.. .|06/11/2018. | 12/05/2018. 0 947 947 0

EnCap Energy Capital Fund IX LP........ccccocvvivriireininiirinnns Dallas.........cccovwerirnrnnns TX.. | Distribution 03/31/2017. | 10/25/2018. 0 2,311,665 | ....2,311,665 [ ...cccorirrvrrrrinnne 0

Fundamental Partners I, L.P.........ccccovrvrcnnee ... | Wilmington.... . | DE.. | Distribution.. ... | 05/18/2017. | 12/20/2018. 0 235,481 235,481 0

GTCRXII, L.P. .| New York ... |NY.. | Distribution.. .105/04/2018. | 05/04/2018. 0 52,900 0

Landmark Equity Partners XVI, LP. Wilmington . | DE.. | Distribution 12/06/2018. | 12/19/2018. (0 RN SO 103,142 0

Lovell Minnick Equity Partners Il LP . | El Segundo... .| CA.. | Distribution.. ...| 03/31/2017. | 11/16/2018. (V1 ORI IOV 1,411,997 | .....1,411,997 0

Macquarie Infrastructure Partners A/B, LP.. New York ... |NY.. | Distribution.. .103/31/2017. | 11/12/2018. LU O S 4,132,789 | ....4,132,789 0

MBK Partners Fund [, L.P........ccoocvvrvirerirnneisnircies Grand Cayman............ CYM| Distribution 03/31/2017. | 07/10/2018. (V) OIS IOV 4,986,566 | .....4,986,566 | ......cccocrrirririnnn 0

Riverside Strategic Capital Fund I, L.P. . | New York ... |NY.. | Distribution.. ... | 05/23/2017. | 12/28/2018. 0 11,093 0

Silver Lake Partners |Il, LP .| Menlo Park.... ... | CA.. | Distribution.. .103/31/2017. | 12/14/2018. 0 607,594 0

TPG Asia VII(A), LP.....ocoovrrrrnnee Fort Worth . | TX.. | Distribution 07/26/2018. | 12/21/2018. 0 28,491 0

Vista Equity Partners Fund V, L.P Dover. DE.. | Distribution.. ... | 03/31/2017. | 11/02/2018. 0 ....5,081,029 0

Yukon Capital Partners Ill, LP. Minneapolis................. MN. | Distribution.. .| 07/18/2017. | 11/14/2018. 0 [ [ e 156,638 | ..o 156,638 0
1599999. Total - Joint Venture or Partnership Interests That Have Underlylng Characteristics of Common Stocks - Unaffiliated 0 0] . 35 295,886 |....35,295,886 | ......cooirrnrinad (U 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

520 Park Master Tenant LLC.........c.ccocuverimrernerineennienenienes Baltimore...........ccooeveuee MD. | Distribution 06/20/2014. | 08/10/2018. (V1 OO PR 101,479 | ....... 101,479 | oo 0

Bay Area Historic 2011 Fund LLC.........cccccccovvvinniiniinciinns San Francisco............. CA.. | Dissolution 06/03/2011. | 08/03/2018. 0 391,305 | ........ 391,305 | ..coovriniicnirs (V1 IO 317,516

CDS Enterprises Master Tenant LLC..........ccccovvvvreencrernnnne Columbus.. .| OH. | Distribution.. ... 10/30/2014. | 08/01/2018. 0 [ eeerererererene | eeeenenen 115,829 | e 115,829 0

Charlton MT LLC Charlton.... ... |MA. | Distribution.. ... | 12/24/2014. | 11/01/2018. 0 | coveeveeisnieens | v 155,368 | e 155,368 0

CIM Fund VIII, L.P. Los Angeles.. . | CA.. | Distribution.. .103/31/2017. | 10/10/2018. 0 | e | v 534,722 | 534,722 0

Crow Holdings Realty Partners VII, LP DE.. | Distribution.. 03/31/2017. | 12/27/2018. 0 ....4,800,022 0

Crow Holdings Retail Fund II, L.P........ . | DE.. | Distribution.. ... 10/21/2016. | 12/20/2018. 0 0

DivcoWest Fund V, L.P DE.. | Distribution.. .106/23/2017. | 01/19/2018. 0 0

Eastgate MT LLC.. . St. Louis MO. | Distribution.. 05/06/2016. | 08/07/2018. | . 0 0

Georgia Housing Tax Credit Fund LLC Atlanta.........coovririnene GA.. | Fully Amortize ... | 10/09/2018. | 12/31/2018. | ...vvrvvvrererrvrrenens | eoververerernenenees | oeereee(915,010) [ o [ [ v (915,010) 0

Harbert U.S. Real Estate Fund V, L.P.. . | Birmingham ... |AL.. | Distribution .103/31/2017. | 12/27/2018. 0 0

Laurel Hill Venture LLC.... . [ Madison.... .. |WL.. | Fully Amortized 12/15/2015. | 12/31/2018. 0

Nationwide Affordable Housing Fund 51 State..... Wilmington, . | DE.. | Fully Amortized... .. | 12/20/2013. | 12/31/2018. | .. 0

Nationwide Sol 2 LLC...... Washington................. DC.. | Distribution...........cccccoeeevrrenne 07/19/2017. | 10/30/2018. 0 23523 | s 3,523 | i 0
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Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.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

NW - Buena Vista, LLC........ccoccvervmerinenes Vista CA.. | Distribution.. .| 11/14/2018. | 12/31/2018. 0 ...162,000 | ....... 162,000 0

PCCP Credit IX, LP.. Dover. DE.. | Distribution.. 03/28/2017. | 12/26/2018. (V1 OO IO 1,290,516 | .....1,290,516 0

PCCP Equity VIII, LP.... Dover. DE.. | Distribution.. ...|09/18/2018. | 12/06/2018. 0 860 0

Penelope Solar LLC...... ... |NY.. | Distribution.. .108/28/2014. | 12/26/2018. | . 0 21,779 0

Rose Hill Owner LLC.... ...| Asheville... ...|NC..| Dissolution.. 12/31/2012. | 12/31/2018. 0 0] oo 110,568

Strata Fund 24 Lessee LLC . | Chapel Hill ... |NC.. | Distribution.. ... | 06/05/2015. | 10/15/2018. | . 0 644,582 0

Telemachus Solar LLC Washington ... | DC.. | Distribution.. .110/09/2015. | 12/26/2018. | . 0 34,522 0

Town Of Dunn Solar Farm - OWNeT...........cccvvererneiieneiriennns Asheville .|NC.. | Dissolution.. 12/31/2012. | 12/31/2018. 0 0 [ o 117,931

US Regional Logistics Program, L.P Dover. DE.. | Distribution.. ... 10/18/2016. | 12/21/2018. | . (01 [ORRTR (STR 1,200,000 0

VA State TC Fund I LLC.......ccovvvrrrirnnn. St Louis MO. | Fully Amortized .| 11/09/2018. | 12/31/2018. | ..ooocirinnis [ e | v (169,620) | .vvvververerriries | cevvinenriieniiiens | v (169,620) 0

Waterton Residential Property Venture XIII, L.P Dover DE.. | Distribution.. 11/03/2017. | 05/08/2018. . 0 .. 1,782 0

Woodward Landlord LLC........ovuirieriiniiissssiissnisenisnisenens Mount Vernon.............. OH. [ Fully Amortizex . [ 12/31/2015. | 12/31/2018. o | e (767,792) | covvvvenvrisninnns [ | s (767,792) o 0
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated...........cooovviniiniinins ovivsisnissiisssinssisnssnsninnes | oneeee 11,279,048 | i, 0] ..(1,81444N0) | o0 [ o, 0 .. (1,814,440 | oo, 0 e 11,498,812 |...11,498,812 | ..covvvvcrnnn (| { P 0 [ o 546,015
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated

[ NW REI (NMFIC), LLC.. [ COlUMbUS. ..o [ OH. [ Distribution.....c.ocscercserce [03/16/2016. [ 121312018, ....... 1,036,462 | oo | o 0 [ | o 1,036,462 | ..1,036,462 [..ooorscses 0
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated.........ccoccoviiiininiiins o | coveeees 1,036,462 | ..o (U 0 ] 0 0 0 e 1,036,462 | .....1,036,462 | ......ccocovrrennnd ([ 0 0 0
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
[OYS FUNG LLC ..o [ NeW YOrk.....oooeccse [NY.. | DiStibution.....c.ccrerescrc [03/20/2017. [12001/2018. ] ......61,725,391 0 [ | e 61,725,391 |....61,725,391 0

2299999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated...........cooiiiiniiiiiiis i | eoneead 61,725,391 0 0 0] ... 61,725,391 |...61,725,391 0 0
4499999, SUDLOtAl = UNGFFIIBIEA. ... . reesrit sttt 0 £ eE b e b8 E bbb bbbttt | ceenea 68,537,490 | ..ocovvoveenn0 | i (1,814,441) | 0 | e 0 [ ... (1,814,440 [ oo 0. 68,757,254 | ....68,757,254 e [, 0 [ o 546,015
4599999, SUDEOLAL = AFFIIBIEA. ...tttk 8k £ eeEE oAt E Rkttt | fenens 62,761,853 0 0 0. 62,761,853 |....62,761,853 | ...ccoovviinniinnnd (V] I 0 0 0
4899999, TOAIS.........vooeereeriesiiieieieeet ettt bt et | e 131,299,343 | .ooovvvvcrinnn, 0| ..(1,814,441) | o0 | e, 0. (1,814,441) | ..o 0. 131,519,107 |..131,519,107 | ..ccoovvrrvcrir, (V] [T (V] [T 0| oo 546,015
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SCHEDULE D - PART 1
g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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:
455780 AG 1 |Indonesia (Republic 0f) AID SINL.........evuriimeiriieiiesiseeise s | ereees ..272,500 |...106.430 | .................266,076 | ....... 250,000 254,645 (1,502) [ oo | e | e 8.900 10/18/2001. | 06/01/2021.
912810 FH 6 | U S Treasury 04/15/2029 TIPS SD.. ..196,944 |...195.681 238,731 ....122,000 214,834 4,966 (1,940) .rrn.3.875 04/15/2009. | 04/15/2029.
912810 FS 2 |U S Treasury 01/15/2026 TIPS SD.. [ [ e 128,582,548 |...135.982 ..169,977,801 .125,000,000 | ......... 157,776,251 | ........ 3,910,042 | ......... 160,050 | .ovvneeiirieens [ [ e 2.000 12/11/2007. | 01/15/2026.
912810  QV 3 |U S Treasury 02/15/2042 TIPS........c.cooumrurirmimernerieriesssnessesssssissessesssssssensns. | wereees 17,622,421 |...101.535 ....15,230,201 19,162,979 ...465,058 | .......... (92,16B) | ..vvvvvererncerrcries [ crvrerrrneereriinines [ ceeead 0.750 11/01/2012. | 02/15/2042.
912810 RR 1 |U S Treasury 02/15/2046 TIPS 162,393,131 |...101.175 55,980,036 165,131,047 1,597,713 | .. 196,260) .1.000 08/22/2016. | 02/15/2046.
912828 2R 0 | U STIEASUMY Nb...o.ooeiieeiiiiieeiceie ettt ssesssnnes | soeees ..9,515,665 |..... 96.777 9,677,730 09,531,681 | oo | e 16,016 2.250 867 |FA....... ceeren.84,986 08/30/2018. | 08/15/2027.
912828 3W 8 |U S Treasury Nt. 37,064,996 |...100.516 ....38,195,928 37,073,557 8,561 | oo [ e [ e 2.750 |...... 3.058 |FA......| wooeeeee 394,715 11/27/2018. | 02/15/2028.
912828 4V 9 |U S Treasury Nt. . 32,263,997 |...101.547 | ............33,002,743 . 32,270,471 B,473 | oo | e | e 2.875 |...... 2.960 |FA....... 09/12/2018. | 08/15/2028.
912828  G3 8 |U S Treasury Nb.......ccouuerierieiiiinieiiesiiceiesssisessssssessenesssssesssssssensenes | eovnees | oo | overivenns | cvevereeens T v 6,282,174 |..... 98.277 | v 6,388,025 | ..............6,500,000 | ............. 6,297,292 | .cooovvrieririinienns | s 15,118 2250 |...... 2.830 |MN...... 07/10/2018. | 11/15/2024.
912828  H4 5 | U S Treasury 01/15/2025 TIPS.......cccoeiumrumeemeineiseriessnessesississessesssssssssnsns | soneees 46,340,129 |...102.239 ....46,007,698 ...45,000,000 | ........... 48,505,992 . (72,343) [ oo [ e [ e 0.250 |...... 0.091 | JJ....... 08/18/2016. | 01/15/2025.
912828 MF 4 |U S Treasury 01/15/2020 TIPS.......cccooviirernmeeernsinensisisssessessssssesssssesses | seveees . 90,472,701 |...116.192 | ..........104,573,109 ...90,000,000 | ......... 105,308,320 | .........2,583,955 (48,470) [ ..o [ v [ e 1.375 |...... 1.320 |JJ....... 01/19/2010. | 01/15/2020.
912828 N7 1 |U S Treasury 01/15/2026 TIPS LS. oo [ e [ v L 127,469,553 |...103.594 | .......... 124,312,842 | .......... 120,000,000 | ......... 132,364,625 | ......... 3,116,758 | ......... (626,344) | oooovererrinens [ e [ 0.625 |...... 0.105 | JJ....... 08/18/2016. | 01/15/2026.
912828 S5 0 |U S Treasury 7/15/2026 TIPS........cccocvovrmierernirneeerneisnensisennsssesesnsisssssnenns | venvene | oo | evvsrerenns [ ervnnvenensd | v 112,435,941 |..... 99.047 .111,329,157 .112,400,000 | ......... 115,631,788 | ......... 2,844,044 | ......... 374,600 | ..o | e e 0.125 |...... 0.461 | JJ....... w. 145,859 | 12/12/2017.| 07/15/2026.
912828 ST 6 | U S Treasury Nb. ..ot nsenes SD. | [ v | s 9,739,877 | ..... 96.621 | ... 9,662,110 ...10,000,000 | ............. 9,832,162 62,972 | ..o [ e [ 1125 |...... 1.793 |U....... v 112,500 | 07/11/2017.| 07/31/2021.
m 912828 UB 5 | U S Treasury Nb. ..ot (510 1000 R (OO I 1 I 9,984,799 |..... 97.984 | .o 9,798,440 | ..ccoooeee. 10,000,000 | ..oovveneces 9,989,378 Ky [T [ORRRRI P 1.750 |...... 1.788 |[MN.....| .........15,385 | ....... 175,000 | 09/21/2017. | 11/30/2021.
0199999. U.S. Government - ISSUET OblIGations. ..........cciiiririieiimiiiierissisesssissessssssesssssssessnsssens 690,637,376 XXX ] s 734,640,627 | .......... 670,102,000 | ......... 749,345,022 | ....... 15,714,222 | ......... (391,712 0 0 XXX XXX XXX | .....3,820,803 | ..... 6,703,889 XXX XXX
- U.S. Government - Residential Mortgage-Backed Securities
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.......c.oovvvvrvvrmrnerinineiersnsnerens | veveens | oo | eervverenns 4 T 930,235 |..109.414 | .............1,022,895 | .....cceeennee. 934,883 931,592 392 | s e | 6.750 |...... 6.894 |MON... | ...........5,259 | .......... 63,105 | 01/24/2002. | 06/15/2026.
911760  LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.....cocviviiriiirsnissiissnnscninens 219,350 |...110.237 | .................230,290 | ....... 208,905 210,917 (XK )] R [RRRIN JPN 6.750 |...... 5.970 | MON... .14,101 | 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities ...1,149,585 XXX | 1,253,185 | s 1,143,788 | oo 1,142,509 [ oo 0 (2,451) 0 0 XXX XXX XXX 77,206 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L  AA 8 [ NRRC-B Facilities Corp CTL GSA Backed | ....... | . | ........... 4 [ ........... | I 3,315,000 |...105.937 3,511,813 | ..... 13,315,000 | ..oe0eern3,315,000 [ oo | | s | 6.850 |...... 6.851 |AO...... 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities 3,315,000 XXX 3,511,813 | ... .3,315,000 | .............3,315,000 [ ..cooiriiririnnnnad 0 0 0 0 XXX XXX XXX XXX XXX
0599999. Total - U.S. GOVEIMMENL.......civiuirisiiiirisieiisserisseesssnsssssssessenessesssnssssneaas 695,101,961 XXX | s 739,405,625 | ......... 674,560,788 | .........753,802,531 | ....... 15,714,222 | ......... (394,163) 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligati
000000 00 O | UKraing GOVt SF NL........coorerureeriieriericesseisssiesiese s eeesenssssss | serenes [ ISR IOV AFE | s 549,988 |..... 93.708 | ..coerrrerrnn538,821 | o 575,000 538,821 (11,293) 126 | oo [ s [ 9.750 |...10.463 | MN...... 12/04/2018. | 11/01/2028.
000000 00 O |Republic Of Nigeria SrNL..........cuuurvrerrrireeieriseeienieeiseesesissssesseseseessnssnes | eeeees [0 ISR IOV AFE 555,000 |..... 87.159 ....625,000 544,746 (10,396) 142 | e [ [ 7.6% |...... 8.923 |FA....... 12/04/2018. | 02/23/2038.
900123  CA 6 | Turkey (Republic Of) SINE......cciiiiiriresee s | seveees Do | v 3FE| .. ..1,402,500 |..... 89.625 | .... . 11,650,000 | ...ocoveuee 1,416,259 | oo | e 13,759 [ oo [ e [ 3.250 |...... 7.201 |MS...... 09/14/2018. | 03/23/2023.
903724 BV 3 | UKraing GOVt SFINL.......oveuieririnirissnieni s ssessenssssessns | eeenes [0] IR [ AFE | s 400,000 |..... 93.708 | .o 374,832 | o 400,000 374,832 (25,168) [ ...vevevenrersirinnns [everineniinsnnsnins | e | v 9.750 |...... 9.750 |MN...... 10/25/2018. | 11/01/2028.
0699999. All Other Governments - Issuer Obligation ...2,907,488 XXX .2,937,205 | ........ 3,250,000 2,874,658 (46,857) | .. 0 0 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments........ ...2,907,488 XXX 2,937,205 | ..o 3,250,000 | ..ovvernves 2,874,658 | ...ccoovunns (46,857) .. 0 0 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
13062P BM 3 | California St GO Var PUM........ccvivrermiiniriririersnisseesisiseessessssssessessssssesenss | vevvene | oo | evvseerenins | oeees 1FE 19,348,000 |...121.548 ....24,309,600 ...20,000,000 19,619,959 | ..o | eereeeeen31,901 [ i [ | e 5.000 |...... 5.266 |FA....... 02/29/2008. | 02/01/2028.
25476F DG 0 |District Columbia GO SEr B.........covceuvrrmerierirerineeiseisenisesiessseessssssssssessessns | sevenee | oo | cevenernens | vovens 1FE| .. 10,929,999 |...108.029 | ............10,711,075 9,915,000 | .. 10,135,602 | ...coovcercrerrrvcrires | eererererne(84,992) | oo [ [ 5.250 |...... 4.270 | JD....... 06/01/2007. | 06/01/2021.
57582N  FN 0 | Massachusetts St GO Cons Ln Ser D SD.. [ [ | e 1FE| oo 2,241,720 {..102.162 | ...ccovvveee 2,043,240 | ...covrenee 2,000,000 | ...coornene 2,012,193 | oo | rereernn(20,186) | oo [ | e 5.500 |...... 4430 |FA....... 09/22/2003. | 08/01/2019.
57582N XM 2 |Massachusetts St GO Ref SerB.... SD. | [ | e 1FE 11,418,578 |...123.107 ....12,858,526 ...10,445,000 10,969,847 | oo | ereerenni(49,020) [ oo | e | s 5.250 |...... 4537 |FA...... 07/13/2007. | 08/01/2027.
57582P  AF 7 |Massachusetts St GO Ref Ser B.... SD.. [ 1FE]| .. ...5,735,800 |...119.620 | ... 5,981,000 5,000,000 ..5,326,016 5.250 |...... 4.121 |MS...... 10/05/2006. | 09/01/2025.
57582R  LE 4 |Massachusetts St GO Ser Gu.......cccouruiviriniineiiniieriesisrissesisssnessessenenees | eeveeee | o [ vverirenes 2| 1FE| v 12,766,838 |...105.3%4 | ............ 11,856,825 | ...ccoooue 11,250,000 | ... 12,444,843 | oo | evrenend(140,005) | oo [ i [ 4.000 |...... 2470 |MS...... 08/25/2016. | 09/01/2034.
605580 JD 2 | MissisSippi St GO REF SEr A........vuuvvrriririieierierineeeniseesesssssssessessssessenes. | eevnees | o | woverenenens | vevens 1FE ...8,980,960 |...106.062 | ..............8,484,960 | ..... .8,000,000 | ovovrerrr8,160,643 [ oo | eerrerrne(82,854) | o [ [ 5.250 |...... 4.100 |MN...... 08/24/20086. | 11/01/2020.
605580 SM 2 | Mississippi St GO MBIA- IBC..........ccccovivieriiinrinriissiseiienississsissisesiesienes | e | o | verivenis | oevees 1FE ..5,739,720 |...106.062 | ..............5,568,255 | ..... 5,250,000 5.250 |...... 4.375 |MN...... 04/20/2006. | 11/01/2020.
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1199999. U.S. States, Territories & Possessions - ISSUET ODlIGAtIONS. ... iveriresirsirissieiersserississenssnss s ssnsas | eresenens 77,161,615 XXX | s 81,813,481 | .. 71,860,000 | ..o 73,999,061 | oo, 0 e (427,972) 0 0 XXX XXX XXX | ... 1,087,800 | ..... 3,587,026 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)...........vureeerisririnreriniismnniersssesesssessessssssssssssnees | sesreenes 77,161,615 XXX | e 81,813,481 | ........... 71,860,000 | ........... 73,999,061 [ ..coovvvrirrnnannd 0. (427,972) 0 0 XXX XXX XXX | ... 1,087,800 | ..... 3,587,026 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
114889  VE 5 |Broward Cnty FL GO Ref SErB.......cccoviuuirierireineiinineiseiiesicesssississsienes | cvis 2| 1FE 9,151,865 |...106.934 | ............. 9,089,390 | ..oocvvrnvne 8,500,000 | ..oocvvrnees 8,621,008 | ....ovvvcrierinciinns | e (56,793) [ .ooverrerererieeins [ errverineineiiineines [ e 5.000 |.....4.250 [Jd.cccc | v 212,500 05/31/2007. | 01/01/2022.
114889  VF 2 |Broward Cnty FL GO Ref SErB........cccovuumiririreenirisiiserierienescesssissnisesienes | ceves 2| 1FE 5,501,696 |...106.872 5,471,846 5,120,000 15,190,929 | ..o | e (33,279) [ oovererercercnins [ v [ e 5.000 |....4.270 [Jd.cccc | e 128,000 05/29/2007. | 01/01/2023.
167485 R6 0 |Chicago IL GO Proj & Ref Ser C 2| 2FE 12,235,277 |...100.300 11,554,560 11,520,000 .11,520,000 ......5.000 10/26/2007. | 01/01/2025.
167501 2S 3 |Chicago lll Brd Ed Sch Ref GO Ser A........cvvervieireniinernnsiersnisseessssesssnnens | vevenee | oo [eonseniinns | vovens AFE ...5,688,231 |...111.157 5,880,205 5,290,000 | ........e.ee.5,503,183 | oo | v (21,599) [ evvrererrrieiens | e [ s 5.500 04/02/2008. | 12/01/2026.
167505 BH 8 | Chicago Il Brd Ed Sch Ref GO Ser A- AMB.........ccvverreenivmerierineesnsessssrnenines | vevnee oo [ eevvvsiinens [ ovees 1FE ..8,072,198 |...117.817 .8,412,134 7,140,000 (45,405) [ ...vovvercererins [ e [ e 5.500 08/26/2009. | 12/01/2028.
230342 AR 8 |Culver City Calif Sch Facs GO Uni SCh Di.........ccevuvieeemiieenensiiersnneeineinenns | vevvene | oo | evvererins | e 1FE| .. ...1,500,180 |...109.623 | .... ..1,463,467 1,335,000 . (12,888) [ ..oveveverrivriins [ v [ e 5.500 11/04/2005. | 08/01/2021.
239427 AH 0 | Dawson Ridge Met Dist GO #1 CO Ltd Tax. s @ | [ e | e L [ 18,705,602 |..... 92.373 | oo 36,764,454 | ........... 39,800,000 | ........... 32,770,466 | .....ooovvererererriins | v 1,655,034 02/28/2008. | 10/01/2022.
249174 HL 0 | Denver CO City & Cnty GO Sch Dist NO 1 Ru..c..ouevueemeeireneiierineernseiesineises e | [ everirenins | oeeens 1FE ..4,584,965 |...113.344 .4,363,744 | ..... .3,850,000 ..4,061,515 ) [ESUROUON IUPUUPUIRRRIOR VPO 5.500 06/29/2005. | 12/01/2022.
382604 VN 3 |Goose Creek TX Cons ISD GO Ref & SChoolh...........ccccuvrvvieviiriniiverinnincns [ e [ 1FE]| .. ..9,357,821 |...103.520 | ... ..8,985,536 | ... .8,680,000 | .. ...8,755,283 . (64, 240) ...... 5.000 05/24/2007. | 02/15/2020.
414004 3V 1 |Harris Cnty TX GO REf SET C....cvvnvvreerererieeeeiecissisensssnsensesesssssssssnsnis | ovene | oo | veverneenns (. 1FE| oo 5,435,300 |...120.578 | .............. 6,028,900 | ..oovveruvene 5,000,000 | ..ovvernees 5,220,006 | ....ocvvrcrererircrinns | e (23,654) [ .oovererercererins [ e [ e 5.250 07/13/2007. | 08/15/2026.
414004  3Y 5 |Harris Cnty TX GO Ref SEr C.....cvvvvvrvciieieieisireeineiesnsiseissinenssssssennnnne. | evenes | oo [ronnienenn T | i 1FE 13,246,374 | ...124.971 ....15,196,474 ...12,160,000 12,818,229 (47,126) 5.250 |.....4.600 [FA.....| ........ 241,173 07/13/2007. | 08/15/2029.
414004  3Z 2 |Harris Cnty TX GO Ref SEr C.....vvvvrvrceirieeerienrseeienissessessssssnsensenenee | vevenee | oo | eeveseene T [ s 1FE]| .. ..7,832,728 |..125.962 | .... 9,050,370 7,185,000 | .. ...7,595,122 . (26,165) [ ...vvvrercercrins [ e [ e 5.250 |....4.610 [FA....| cccoe. 142,503 07/13/2007. | 08/15/2030.
484026 NH 8 |Kane County IL Sch Dist GO Preref Ser A..........ccccovimevmerineeneensennsisnnnennns | vevnee | oo | eeeseiinens [ e 1FE| oo 6,668,514 |...131.996 | .............. 7,127,784 | .o 5,400,000 | ..ooovornes 6,460,855 | ....vverierieriiens | i (185,119) | covvvvereirreinens [ rerereeireineiienes [ e 9.000 |.....4.559 |JJ.coces | e 243,000 11/15/2017. | 01/01/2024.
484026 NJ 4 |Kane County IL Sch Dist GO Preref SEr A........ccovuvievnenerinrnerernnnsssseninnins | eevenes | oo [rvvsevinns | oo 1FE ..2,496,123 |...137.520 ..2,750,400 2,000,000 | ..o 2,428,571 | oo | v ({10257 [N ISR PPN 9.000 11/15/2017. | 01/01/2025.
484026 NM 7 |Kane County IL Sch Dist GO Unref Ser A........c.cocuerereremeereenneinssinerneseneenns | vevnne | oo | eeveseiinens [ s 1FE]| .. ...8,742,683 |...131.000 | .... ..9,418,900 7,190,000 | .. (P2Z ) N U DRI PP 9.000 11/15/2017. | 01/01/2024.
484026 NN 5 [Kane County IL Sch Dist GO Unref Ser A....... FEUTORURPRURRRPUOPRN IUPUPURN IR EUPPOPOPOPO PPN 1FE| o 7,991,382 [...136.310 | .coovvnevee. 8,887,412 | ...cccoucnn 6,520,000 | ... 7,793,183 | .o [ v (176,944) | ..o v | e 9.000 11/15/2017. | 01/01/2025.
512804 QZ 1 |Lakota OH Loc Sch Dist GO Ref Ser A..........ocvureriviirenerierinerenineenssinenns | eovveee | [ oveverenens | vevens 1FE ..3,177,929 |...109.234 .3,118,631 | ..... .2,855,000 | ... 2,930,910 (23,969) [ ..ovvvrrercererins [ e [ e 5.250 10/24/2005. | 12/01/2021.
742327 CD 9 |Princeton OH City Sch Dist GO Ref SCh IM........ocvuveneiinrineiierrsensinneineins e | [ | s 2FE| .. ...8,551,520 |...121.565 | ... ..9,725,200 | ..... .8,000,000 | ...ovvvencn 8,360,711 | oo . (22,072) 5.250 I 03/11/2008. | 12/01/2030.
791639  KJ 5 | St Louis MO Brd of Ed GO Direct Dep Prog.........c.uveeveervnerierinrernmnenninennes [ eevneee | [ vovevirenns | vevens 1FE| o 7,528,360 |...106.754 | .............. 7,472,780 | covvvernn. 7,000,000 | ..ocvorneen 7,108,164 | ..o | v (44,954) | ..o [ e [ e 5.000 |.....4.271 |AO...... | ..........87,500 | ........ 350,000 |05/30/2007. | 04/01/2021.
797355 YY 4 |San Diego CA Uni Sch Dist GO Ref 1998 Se.........ccocuvurmerimrernenineimernerinninens [ eovneee | [ everirenens | vevens 1FE ...6,584,762 |...126.691 ..7,348,078 | ..... .5,800,000 ..6,237,328 (36,662) [ ..vvvvererncercrins [ crverineernerineines [ e 5.250 ...304,500 | 07/18/2007. | 07/01/2028.
797355 ZF 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se.........cccovuriveriimrererinricnniverieninens [ cvvnee | [ rovevivenins | oo 1FE| .. ..5,709,670 |...126.691 | .... ..6,334,550 | ..... .5,000,000 | .. ...5,394,210 . (33,112) 5.250 |.....4.233 [Jd.ccc | s 131,250 | ........262,500 | 07/18/2007. | 07/01/2028.
952347 UG 5 | West Contra Costa CA GO Election of 2005.........cccveweremmsnmmnmmsnenessessnsnnes | eovnene | [eonererenees | oovens 1FE| i 7,151,835 |..132.755 | .o 8,164,433 | .o 6,150,000 | ..oovvernves 8,746,477 | oo | i (G0 RN [TORORR PN 6.000 730 [FAo| v 153,750 | .oveees 369,000 | 08/08/2008. | 08/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..............cocooerrvercsrsriniosiesnssieiees | cvenees 165,915,015 XXX .192,609,248 | .......... 171,495,000 | ......... 173,095,094 0 0 XXX XXX XXX | ... 2,902,701 | ... 7,693,726 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession (SRR [ 165,915,015 XXX 192,609,248 | ... 171,495,000 | ......... 173,095,094 0 0 XXX XXX XXX | ... 2,902,701 | ..... 7,693,726 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
123550 GG 4 |Butler Cnty OH Hosp Facs Rev Kettering H......... 4,780,700 |...105.850 ..5,292,500 .5,000,000 5.250 06/30/2011. | 04/01/2031.
167593 A2 8 |Chicago IL O'Hare Int Arpt Rev Ref-GeN-S...........cccovvvvevrecmrrenrsereesrsssieniienns | evienns | [evveriieen2 | cerd TFE | i, 1,462,238 |...113.060 21,413,250 | v 1,250,000 | oo 1,432,376 | e | e (19,947) | s [ v [ 5.000 06/21/2017. | 01/01/2033.
167593 A3 6 |Chicago IL O'Hare Int Arpt Rev Ref-Gen-S ..1,741,185 |...112.608 ..1,689,120 5.000 06/21/2017.| 01/01/2034.
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S . ..4,040,890 |...112.308 ..3,930,780 .3,500,000 ......5.000 06/21/2017. | 01/01/2035.
167593 E8 1 |Chicago IL O'Hare Int Arpt Rev Amt-Gen-S.........ccccovvvvneerneernerinneins 1,722,480 |...111.414 .1,671,210 1,500,000 | .ovveeen 1,891,489 | oo [ e (20,714) [ s [ e [ e 5.000 06/21/2017.| 01/01/2032.
167593  F2 3 | Chicago IL O'Hare Int Arpt Rev Amt-Gen-S 1,706,655 |...110.602 ..1,659,030 21,500,000 | overreern 1,678,013 [ oo | eerrenenec(19,150) | s [ [ 5.000 06/21/2017. | 01/01/2034.
235241 EY 8 |Dallas TX Area Rapid Tr Rev Sr Lien..... 5,498,700 |...124.924 ..6,246,200 | ..............5,000,000 | .............5,307,291 | ..coorovervrnvrrnerinns | werrrererne(21,350) | oo [ e [ 5.250 11/06/2007. | 12/01/2029.
240523 UG 3 |De Kalb Cnty GA Wir & Sew Rev Ref Ser B.. ..8,428,986 |...117.255 ..9,005,184 5.250 06/19/2008. | 10/01/2024.
251237 6P 3 | Detroit MI Sewer Disp Rev Ref Sr Lien Se 11,247,800 |...102.528 ....10,252,800 7.000 06/05/2009. | 07/01/2027.
29270C  LX 1 |Energy NW WA Elec Rev Ref Columbia Stati .10,745,900 |...104.773 10,477,300 .10,107,872 .5.000 .250,000 05/31/2007. | 07/01/2020.
303891 SN 6 |Fairfax Cnty VA Wtr Auth Rev Ref Sub Ser. ..3,256,028 |...104.312 2,948,834 5.250 12/05/2005. | 04/01/2020.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom......... 6,898,546 |..... 94.719 | ..............6,5634,234 | ... 16,898,546 | ...eiverr8,898,546 [ ... | e | e [ s [ 2.550 08/25/2016. | 01/01/2043.
442348 4P 0 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien 7,670,850 | ...106.584 7,500,000 | ...cc0eeeer. 7,550,591 | oo | e (18,644) | ..o | e [ e 5.000 06/29/2011. | 07/01/2022.




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1

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

c'0lL3

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
442348  4Q 8 |Houston TX Arpt Sys Rev AMT-Ref-SUD Li€N.........ccocvveirenerrerierenecrneniseines | evenne . 2| 1FE 1,515,180 |...106.484 | .............. 1,597,260 | ..cooovvrennee 1,500,000 | ..coovrenne 1,504,511 (1,658) [ ..ooernrererrerins | vevrvrineiserineenns | e 5.000 |...... 4871 | JJ....... 06/29/2011. | 07/01/2023.
455057 ER 6 |Indiana St Fin Auth Rev St RevolVIng Fd..........ccovvvrveiniriniieernnnciersninnnns | e e ...5,478,050 |...100.278 5,013,900 5,000,000 ...5,004,047 (47,377) 5.250 04/13/2006. | 02/01/2019.
455141 NC 1 |Indiana Trans Fin Auth Hwy Rev Ref Ser B....... . R .10,770,900 |...103.364 10,336,400 10,000,000 .10,076,101 (79,685) ......5.500 02/29/2008. | 12/01/2019.
56036Y AP 0 |Main St Natural Gas Inc GAReV SerB...........ccccouiiciiniiiciiniiiniinicsniiciienis | e e 4,774,750 |...105.602 5,280,100 5,000,000 20,487 | oo [ | e 5.000 11/14/2007. | 03/15/2021.
56036Y DE 2 |Main St Natural Gas Inc GA Rev Gas Proj ..4,266,564 |...112.795 .5,143,452 | ..... 4,560,000 | ...ooveerr 4,440,597 [ oo | 21,309 | s [ [ 5.500 03/12/2008. | 09/15/2023.
575579 LH 8 |Massachusetts Bay Tr Auth Rev Sr Ser A.. NP . 5,755,350 |...124.454 ..6,222,700 | . .5,000,000 | .. .5.250 |.. 03/01/2006. | 07/01/2028.
575579 LJ 4 |Massachusetts Bay Tr Auth Rev Sr Ser A.. e . . ...4,600,840 |..125.878 .5,035,120 | ..... .4,000,000 | .. ...4,342,763 5.250 |...... 4231 [ | e 105,000 03/01/2006. | 07/01/2029.
57586C S8 9 | Massachusetts St Hith & Ed Rev Auth Bost IO I . 11,568,453 |...126.745 ....13,504,680 11,188,916 | ..cevvervvevnrvcrres | verrererne(@3,867) | oo [ [ 5.500 |...... 4.831 |JD....... rereneen 48,835 02/27/2008. | 06/01/2028.
576049 V9 8 | Massachusetts St Wr Rs Aut Rev Ref Gen S..... | . 11,096,300 |...124.546 | ............12,454,600 . 10,629,430 5.250 |...... 4437 |FA....... v 218,750 10/15/2007. | 08/01/2028.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen S..... e | el IFE | 5,476,200 |..125.844 | ............. 6,292,200 | ..............5,000,000 | ............. 5,295,719 | coveovvvverrerrnriinnns | cerenreeen(21,345) [ o | e | s 5.250 |...... 4540 |FA.......| coo 109,375 08/21/2008. | 08/01/2029.
591745 B7 8 |Metro Atlanta RTA GA Rev Sales Tax Ref S [P I . ...5,485,350 |...122.558 ..6,127,900 | ..... .5,000,000 | .. ..5,262,446 5.250 |...... 4500 | JJ....... v 131,250 | ........262,500 | 11/06/2007. | 07/01/2027.
59259R NV 2 | Metropolitan Trans Auth NY Rev Ser A PP IR . ..9,596,755 |...111.889 | .... ..9,801,476 | ..... .8,760,000 | .. 29,042,778 | oo | erreeed(85,379) | s [ [ 5.500 |...... 4.580 |MN...... vererer.81,563 | ........481,800 | 08/05/2008. | 11/15/2022.
59333A GP 0 |Miami-Dade Cnty FL Ed Fac Rev Auth Ref U . 12,218,030 |...117.391 | ..ccccvenne 12,913,010 | covvrrnee 11,000,000 | .ooovvnnee 11,588,426 | ....oovvvrvvevrrverres | verrererne(B7,649) | v [ [ 5.250 |...... 4.380 |AO...... | covvenee 144,375 | ........ 577,500 |05/29/2007. | 04/01/2026.
60411K  BG 6 |Minnesota Pub Fac Auth Rev SerB...........ccccouiiviiiniinciiniinnicsissiceessnns | . ..4,316,320 |...100.531 4,021,240 | ..... 14,000,000 | .. 005,617 | e | erneerend(33,889) | v | e | s 5.000 |...... 4.121 |MS...... 10/10/2007. | 03/01/2019.
646135 5N 9 |New Jersey St Trans Auth Rev Trans Sys S IO I . ..5,719,000 |...102.960 | .... ..5,148,000 | ..... .5,000,000 | .. 15,068,038 | ... | e (B8,675) | s [ e [ 5.500 |...... 4.030 |JD....... 05/16/2007. | 12/15/2019.
646136 LU 3 |New Jersey St Trans Fd Rev Trans Sys Ser 11,266,400 |...111.096 | ............ 11,109,600 | ...ccoeone 10,000,000 | ..cveneee 10,409,832 | ..o | eerreerenne(93,071) | oo [ [ 5.500 |...... 4.360 |JD....... 07/31/2007. | 12/15/2022.
650013 T3 9 |New York St Hwy&Bldg Tr Fd Rev Ser B 113,697,450 |...104.606 ....12,657,326 ...12,100,000 12,291,252 | o | e (146,532) | oo | e [ 5.500 |...... 4.185 |AO...... 04/01/2008. | 04/01/2020.
650033 3K 7 |New York St Urban Dev Corp Rev Ref St Fa ..2,720,838 |...102.801 | .... 2,431,244 2,365,000 2,804,873 | .o | erreeend(30,510) | s [ e [ 5.700 |...... 4.296 |AO...... 09/22/2005. | 04/01/2020.
66285W NG 7 | North Texas Tollway Auth Rev Ref-Ser A........ 4,542,000 |..112.298 | ......ccoo.uu 4,491,920 | ..coovvunn 4,000,000 | ............ 4,355,785 | oo | erreeeend(B2,701) s [ [ 5.000 |...... 3.351 | Jd....e 04/09/2015. | 01/01/2030.
677377 2M 4 | Ohio St Hsg Fin Agy SF Mtg Rev LBASS Txb . 5,310,000 |..... 95.994 ..5,097,281 | ..... 5,310,000 | ovevreer5,310,000 [ ooeoiveniieirienires | verierireeinninenis | veviereeninniens [ e | e 2.720 |.... 2.720 |MON... 03/13/2013. | 11/01/2041.
67760H CH 2 |Ohio St Tpk Commn Rev Ser A e |l AFE | 2,998,288 |...118.626 | ... 3,072,413 | ..... 2,590,000 | covorreeeen 2,774,819 [ e | e (21,731) [ o [ e [ e 5.500 |...... 4.325 |FA....... 10/21/2005. | 02/15/2026.
677659  SF 2 | Ohio St Wtr Dev Auth Rev Ref Wir Dev Fre e |l IFE 6,322,860 |...106.938 | .............. 5,774,652 | ....ccconns 5,400,000 | ..cccererr.5,547,836 | oo | i (72,890) [ ..ovevererrererins [ v [ e 5.500 |...... 4.000 |JD....... 07/14/2005. | 12/01/2020.
677659 WW 0 | Ohio St Witr Dev Auth Rev Ref Fresh WA ..o [P I . .14,050,109 |...122.680 ....15,187,784 ...12,380,000 13,420,076 | oo [ s (65,557) [ .ovvvrrereererins [ eererineernerinseines [ aeenns 5.250 |...... 4.339 |JD....... ..54,163 | ........649,950 |07/12/2007. | 12/01/2030.
709222 CX 9 |Pennsylvania St Tpk Commn Rev Ref Ser A . e . . ...6,586,931 |...121.807 | ... 7,344,962 6,030,000 ...6,364,703 (24,232) 5.250 |...... 4.580 |JJ....... v 145976 | ........316,575 | 06/18/2007. | 07/15/2029.
71884W  AM 3 | Phoenix AZ Civic Impt Corp Rev Conv Cap e |l IFE | 3,431,396 |..113.911 | oo 5,091,822 | ..oovvernne 4,470,000 ) [N ISTORIRRRRIOON VPPN 5.500 |...... 4480 | s | v 122,925 | ....... 245,850 |09/22/2005. | 07/01/2023.
759136 MJ 0 |Regional Tran Dist CO Sale Rev Tax Ref S. ..9,012,204 |...109.265 9,129,091 | ..... .8,355,000 ) 5.250 06/14/2007. | 11/01/2021.
759136 MK 7 |Regional Tran Dist CO Sale Rev Tax Ref S. .3AT4ATT |..112.151 .3,611,262 | ..... .3,220,000 Y[ e | e [ 5.250 06/14/2007. | 11/01/2022.
759911 ZK 9 |Regional Trans Auth IL Ref Rev Ser A ..5,501,100 |...101.436 5,071,800 5,000,000 ) [N IUPURIRRRIOR VPN 5.500 06/22/2007. | 06/01/2019.
785138  AQ 1 |SAEnergy Acq Fac Corp Rev TX Gas Supply . e Al . .10,097,500 |...109.773 10,977,300 10,000,000 ) ......5.500 05/16/2008. | 08/01/2022.
79575E AR 9 |Salt Verde AZ Fin Corp Gas Rev Nat Gas U....... [P I . ...8,838,955 |...115.807 ...10,324,194 8,915,000 18,861,375 | oo | v 2,803 | s [ [ 5.000 10/12/2007. | 12/01/2032.
837152 KX 4 |South Carolina Trans Rev Infrastructure ...7,083,252 |...105.683 6,864,111 ..6,593,348 (53,097) 5.250 07/19/2007. | 10/01/2020.
85732G UE 8 | State Public Sch Bldg Auth PAL Const Bds . . R . .11,442,800 |...112.937 11,293,700 11,175,564 ......5.000 10/20/2016. | 06/01/2030.
86657M  BD 7 | Sumter Landing FL CDD Rec Rev Txbl Ref........ . . 10,000,000 |...105.539 ....10,553,900 10,000,000 [ +.verecermrearereries | cerrrerereessnineins | eereeresneesnnenees | oeeeenssneseesnnes | e 4.878 09/25/2015. | 10/01/2034.
91417K  JX 0 |University CO System Rev Enterprise Ref-... 3,290,274 |...119.427 3,529,068 2,955,000 | .oveiveerierieriinns [ e [ | | e 5.000 02/09/2007. | 06/01/2026.
915115 Y2 9 | University TX Perm Univ Fd Rev Ref Ser B... 121,748,424 | ...125.351 24,631,472 .20,906,329 ......5.250 07/23/2007. | 07/01/2029.
915137 K2 8 |University TX Rev Fin Sys Ser C 13,817,830 |...107.955 ....14,034,150 13,192,646 | ...ovvoverervirivinines | erereeenn(B7,898) | oo [ e | e 5.000 07/11/2007. | 08/15/2021.
917565 FQ 1 |Utah Tran Auth Sales Tax Rev Ref Sub Ser. .10,888,600 |...118.165 ....11,816,500 10,499,321 | oo [ e (A1,897) [ e | e | s 5.000 05/24/2007. | 06/15/2028.
92706N DE 0 |VLG Center FL CDD Rec Rev Txbl Ref I Al e . 5,429,246 |...106.069 ..5,467,857 5,379,553 oo 4756 09/23/2015. | 11/01/2029.
93978H SK 2 | Washington St Hith CareFac Rev Ref VA Ma........... . . 5,029,719 |...111.071 ..4,859,356 4953431 | | e (BT,375) [ e [ [ 5.000 08/23/2017. | 08/15/2031.
93978H SL 0 | Washington St Hith CareFac Rev Ref VA Ma........... . . 2,286,480 |...110.679 2,213,580 . 2,253,202 | .coovvinviinnineinnns | eernnneennn(25,029) | i | | 5.000 08/23/2017. | 08/15/2032.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... JESSTRSRRTONOT [PTPR: 370,706,133 XXX ..384,729,270 342,478,546 | ......... 355,187,721 0 0 XXX XXX XXX | ... 4,964,098 |...17,763,170 XXX XXX
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U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H)  AG 1 |FHLMC Gold PC POl #W30007..........ocurererrerrereirerssnseesesssisssessessssssssensanes | ovenes 4. .18,541,740 |...111.609 | ............18,068,569 | ............16,189,241 | .......... 18,070,167 | ..covveeeercvinrcres | e (164,033) | oo v | oo 6.423 MON... 01/12/2016. | 08/15/2028.
312905 KJ 0 |FHLMC REMIC Ser 1060-X.... 4 ...102.626 ..10,820 10,866 (28) v 1.250 MON... 08/26/1998. | 03/15/2021.
312906  E5 5 | FHLMC REMIC Ser 1116-XA.......ccoiiiiiiiiciiieiieiissisciiesississsssssisssienins | aoenes 4. 202755 | 2,991 | 2,910 | 2,889 A TR ETURIORONRRPOOOR YOO 8.400 MON... 06/24/1991. | 08/15/2021.
313373 Q2 7 |FHLMC REMIC Ser 1674-Z........coovverieiiriieeieesineeiesississesssssssessessesessssins | ooveens 4].. ...105.695 40,724 [[(0) ] TSN ISR BN 6.750 MON... 11/02/2001. | 02/15/2024.
313373 X8 6 |FHLMC REMIC Ser 1683 Z.... 4 ...108.461 389,209 (131) ......6.500 MON... 11/13/2001. | 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M..........cccourverrererniincererinsisiresieisssssesssesessnnes | sevenes 4. 111114 190,293 (231) [ v e [ s 7.000 MON... 10/24/2001. | 11/20/2027.
31358K  7A 0 |FNMAREMIC Ser 1991-164PX........ccomirerrrmerierineeseeissrseriessesssseessssssessens | oveens 4].. ...103.319 24,257 (G TN VRN IO 7.500 MON... 02/19/1998. | 12/25/2021.
31358L VM 5 |FNMA REMIC Ser GO2-14Z.........covvviiiiniiniisiniisinsisesesiseiesississisesssssssssines | sevenes 4. . ...102.454 11,503 [Z20) 1 NIRRT IO 7.000 MON... 03/09/1998. | 02/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G.......cccuvuumrimriiiniririrsniieiinssienssenesssssssssnssiensene | onenen | oo | veverneeens Z ) I 1 ...103.025 64,826 141 | e [ [ 5.500 MON... 06/15/1993. | 07/25/2023.
31359B  ZK 6 |FNMAREMIC Ser 1993-119GA. ......ovvurrerrinerierierisesisseesssisessesiesesssssssises | sevenns ...104.556 44,290 11 | s [ e [ e 6.500 MON... | ... 06/17/1993. | 07/25/2023.
313602 3E 2 | FNMAREMIC Ser 1989-67D.........ccccomruierirrirriieriniriesiesissessssesssiessesssssesns | seenes 100547 | 369 | 367 | 365 [ oo | s | e | | 9.000 MON... | .... 09/14/1989. | 10/25/2019.
313602 W4 2 | FNMA REMIC Ser 1989-62G..........cvvummreirmerierieeiseeisssssesssesssesssenssssssessess | voneees 2101396 | ek T4 | il TAT 1,703 KT VRN ORI PPN 8.600 MON... 08/30/1989. | 10/25/2019.
313603  2H 4 | FNMA REMIC Ser 1990-35E..........coocumivriierieineeineissiiesiesessesssisesssssenes | soeees 2102226 | o 1,583 [ 1,548 | 1,539 [ o | e | e [ | 9.500 MON... 02/23/1990. | 04/25/2020.
IT] 313603 50 7 | FNMAREMIC Ser 1990-41D.......ccovvermmcccsmeenenneensesssmissssenneessssssssmsessseeesesssss | cevees ..102.297 10,211 [ 1o | v | veveeeenessnsnens | e [ e 9.500 MON... 03/14/1990. | 04/25/2020.
=% 313603  JJ 2 |FNMAREMIC Ser 1989-90E..........oooooooooooooeeeseeseeeseesessesesssssssssssssssssssssssssssssssss | e 201344 | 1372 | 1,354 | 1,345 LI SOOI (PPN BV 8.700 MON... 07/31/1990. | 12/25/2019.
_o 31377M AP 6 |FNMA DUS Pool #380814.. ...100.648 172,890 (T54) [ ovvrerrernrieirens | e e 6.030 MON... | covvrerer 867 | e 18,081 | 11/14/2003. | 12/25/2019.
) 3138YG  XE 7 |FNMA Pool #AY3376 JIOS I . 14,634,464 |...100.373 | .... 14,301,350 | ...........14,248,204 | ........... 14,617,467 (4,512) [ oo | e | s 3.500 MON... v 498,687 | 06/23/2015. | 04/25/2045.
3138YP A2 8 |FNMA POOI #AYQ024.........ccoveeinreeiieieieissienssissiensssssssssssensssssssessssssssenss | veenns | oo | evsnnennidh [ | s 19,393,866 |..... 98.024 | .covvnee 18,712,472 | ...........19,089,626 | ........... 19,377,031 (4,756) [ oo [ vvereereninessniniens s 3.000 MON... | ... 47,724 | ........ 572,689 |04/30/2015. | 05/25/2045.
3138YY DT 7 | FNMA POOI #AZBAT3........oocvoeeicisessies s ssssssenss | soeies 11,901,001 |..... 97.652 ....11,467,103 11,894,614 (2,781) [ oo [ evrererieereeeniens [ 3.000 MON... 10/27/2016. | 11/25/2045.
3140E8  FP 8 |FNMA POOI#BABTT3......ccooiieciieiiieiieeise it ssssssesssssssns | eeenns . 22,159,346 |..... 97.859 | ............21,297,238 . 22,140,776 (A7) [ s | e | s 3.000 MON... revend 11/12/2015. | 11/25/2045.
3140HB  FS 2 | FNMA POOI #BUITT.........ocverrrriireriericeeissisenieninsssesisssissessessnensenes. | eveeen | oo | ceverveedt | v T | s 29,564,351 |...101.959 | ............ 29,555,863 | ............28,987,988 | ........... 29,556,673 (7,878) [ oo | e | e 4.000 MON...| .........96,627 | ........ 483,133 | 07/10/2018. | 05/25/2048.
314005 LM 9 | FNMA POOI#BMI23T......ouiourieieeiieieesseisesesssssiessessssssssessssssssssssssinns | seeees ...8,189,157 |...101.577 ..7,981,900 | ..... .7,857,956 8,170,274 | s | s (11,630) [ .oovvrerereererins [ errverineenenineines [ veenae 3.500 MON... ...275,029 | 07/31/2017.| 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 s | s . ..9,093,692 |...100.028 | .... 9,154,186 | ..... .9,151,605 | .. ...9,094,167 AT4 | i | e [ s 3.500 MON... v, 160,153 | 06/05/2018. | 09/25/2047.
3140Q8 3K 9 | FNMA POOI HCATT0T.....ouviuirerierircerseiserienieseeeessnisenssensesssensenssssnssessens | eonneen | oo | evernened | covvcneeen T | s 19,375,449 |...101.959 | ............ 19,361,710 | coovvrrnee 18,989,720 | ..cvvvenee 19,369,455 (5,993) [ covuernrererieris | rerrveerneriserineens | e 4.000 MON...| .........63,299 | ........ 316,495 | 06/29/2018. | 05/25/2048.
314170 LN 1 [ FNMA POOI HABBB32.........ocumveieeirriiieisesisssesesiersssseiessssisesessssssssssieninnes | erenes 32,314,382 |...100.781 ....31,127,004 ...30,885,909 32,237,840 | .ooovvrvcerinns | s (21,945) [ .o e [ 3.500 MON...| ..........90,084 | ..... 1,081,007 | 10/20/2015. | 10/25/2042.
31418C  RC 0 |FNMA POOI #MABT82.......cvurieiiriiiiiiiisiiisisenisssisssissnssssssenssesessssssssssnssenes | avvenes 36,607,873 |...100.028 | ............36,967,657 ...36,957,235 | .. 36,611,096 3,222 | o e [ 3.500 MON...| ......107,792 | ....... 646,752 | 06/12/2018. | 11/25/2047.
2699999. U.S. Special Revenue - Residential Mortgage BaCKEA SECUMHES. ... vvurvurrseriseirseriseis i 222,758,091 XXX | s 219,021,977 | ...ceeee. 216,827,490 | ........ 222,106,470 | ..oooviivriirinnnns 0 (225,478) 0 0 XXX XXX | e 672,368 | ..... 6,149,730 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
083778 DT 4 |Bergen County NJ Impt Auth ReV LBASS Cit.........oceueerrrenrrnerierencninseencns e | [ evevirenins | vevens 1FE| oo 3,207,434 |..102.816 | ......coo..... 3,063,917 | covvvernv. 2,980,000 2,998,369 | ..oovvvrerierinreinns | eererrennn(20,316) [ oo | e | e 5.000 |.....4.270 |MN......| ..........19,039 | ........ 149,000 | 11/10/2005. | 11/15/2019.
083778 DU 1 |Bergen County NJ Impt Auth ReV LBASS Cht.........oceurerrienniineieeisenisninens [ covneee | [ eovevveins | vevens 1FE ..3,762,093 |...108.841 ..3,765,899 | ..... .3,460,000 13,530,340 | oo | ereeene(@2,593) | i [ [ 5.000 73,000 | 12/08/2005. | 11/15/2021.
14329N BR 4 |Carmel IN Redev Auth Rev LBASS Cap Appre. 1,052,060 |..... 99.846 ..1,996,920 .2,000,000 ..1,991,767 12/07/2005. | 02/01/2019.
14329N  BS 2 |Carmel IN Redev Auth Rev LBASS Cap Appre. 1,494,390 |..... 97.784 ..2,933,520 | ..... .3,000,000 2,843,713 12/07/2005. | 02/01/2020.
14329N  BU 7 |Carmel IN Redev Auth Rev LBASS Cap App P. ..1,321,323 | ... 93.573 .2,774,439 2,965,000 2,540,081 12/07/2005. | 02/01/2022.
14329N BV 5 |Carmel IN Redev Auth Rev LBASS Cap Appre. 1,319,984 |..... 90.766 ..2,840,976 .3,130,000 2,547,191 12/07/2005. | 02/01/2023.
143290N  BW 3 |Carmel IN Redev Auth Rev LBASS Cap Appre. ..1,506,341 | ..... 88.148 ..3,323,180 3,770,000 | .... 2,914,174 R 12/07/2005. | 02/01/2024.
408395 MK 4 |Hammond IN Multi Sch Bldg Rev LBASS Ref.........cccovivivnernerinrineenceinneines | ceveene 2| ... 3AM 3,518,806 |...100.139 | ..............3,319,608 | .............. 3,315,000 | ..oovvernees 3,315,801 | oo | e (20,789) [ ..vvvevrercercrins [ v [ e 5.000 ...165,750 | 08/24/2006. | 07/15/2025.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHA Ins M 2| 1FE 216,200 |...100.819 250,000 244,888 2,035 ......6.000 .15,000 | 11/29/1978. | 04/01/2021.
485052 TN 4 |Kansas City MO Mun AsstCor Rev LBASS REf.........covuvvenrivernenenerinnnereninees | vovene | oo [rrveivinns | e 1FE]| oo 10,803,950 |...103.896 | ............10,503,886 | ............ 10,110,000 | ........... 10,192,464 | ..o | verreeenn(61,128) [ i [ | e 5.000 04/05/20086. | 04/15/2020.
490303 GG 3 |Kent Cnty MI Bldg Auth ReV LBASS REf.........ccrverererieriseineriseiserienieninee | vevnee [ on | eeveviiinens [ e 1FE ..2,768,265 |...121.157 | ..............2,895,652 | ..... .2,390,000 2,565,739 | oo | e 19,713) o | e | s 5.500 10/13/2005. | 06/01/2026.
57563R GV 5 | Massachusetts Educ Fin Rev LBASS Ser I.......cooueuvirerniinceninerinssnerinnneens [ vvene | | oevveriens | coees 1FE ...1,435123 |...100.000 .7,300,000 | .....cco.uce 7,300,000 | .ooovvecrienerienns | e (17,550) [ oo | e | s 5.500 06/26/2009. | 01/01/2019.
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57563R  GW 3 | Massachusetts Educ Fin Rev LBASS Ser | SRR RRRRRIRN IO e | 1FE| i 7,913,829 |..103.724 | ...cccovnne. 7,986,748 | ..o 7,700,000 | .oovvernces 7,725,891 | oo | s (24,547) [ oo | e [ 5.750 |..... 5400 | | v 221,375 | ..o 442,750 | 06/26/2009. | 01/01/2020.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . [SSSTTROURURTTRRIOR [FOTRON 46,319,798 XXX ....52,956,793 ...52,370,000 | ..coocevee 50,710,418 [ .ovovvvvriiinnenn0 | s 441,147 0 0 XXX XXX XXX | e 661,120 | ..... 1,983,950 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 639,784,022 XXX ..656,708,040 | .......... 611,676,036 628,004,609 | ....ocovvriniiennn0 | oo (1,923,982) 0 0 XXX XXX XXX | ... 6,297,586 | ....25,896,850 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00003# AA 1 |A&E Television Networks LLC S NE........c.vvererrrieiererirecnseiesnsenicnienens | eveens [P0 IO I 1 .12,000,000 |..... 99.641 112,000,000 | ooouveerreerierirenes [ e [ e | e | e 3.110 |...... 3.110 |FA....... v 133,730 08/22/2012. | 08/22/2019.
001192 AL 7 |AGL Capital Corp Sr Nt.. 1,015,230 |..... 98.705 987,049 1,011,161 (1,404) ..rn.3.875 4,951 12/18/2015. | 11/15/2025.
001192 AM 5 | AGL Capital COMP St NL......iverreieiirieriersneensniseenssissesnssensssssssesssnsnes | vereene | oo | evvneenennsd [ s 2FE .10,310,480 |..... 93.510 ..9,351,020 10,245,413 | v | e (29,130) [ veovvrrerreririns [ v [ e 3.250 4,444 | ........325,000 | 09/28/2016. | 06/15/2026.
00206R  CY 6 [AT&TINC S NL...cvoiiricirrisniererieeeenssssseniesiesssessssissssessesssesssensnee. | eovnees | oo [ everneees | oo 2FE| . 25,577,772 |...102.164 ....26,051,744 25,524,937 | cooovverrrrirnernenes | s (19,816) [ .ooverrereererins [ erverrmerrneririeines [ veenad 5.200 |...... 5.115 |MS...... | v 390,433 | ... 1,326,000 |03/21/2016. | 03/15/2020.
00206R  GL 0 [AT&TINC S Nt.....ooiiiiiiiiiriiciinissieses e | criies N (OO 2FE| .. 10,601,005 |..... 96.158 | ............10,324,442 ..10,737,000 | ..ovoeree 10,602,437 1432 | s e | e 4.100 |...... 4.267 |FA..coo.| v 166,304 | .ooovvvrriciinn 11/26/2018. | 02/15/2028.
00287Y  AQ 2 [ABBVIE INC ST NE...ouiiniiriiieiieiiieienissiseiessiesieneesesssssssaessessesesssssens | eveens 1| 2FE | 4,991,250 |..... 95.919 | v 4,795,925 | ...cooon. ,000,000 | ..ovouvean 4,994,073 814 [ i [ e [ 3.600 |...... 3.621 |MN......[ ..........23,500 | ........ 180,000 | 05/05/2015. | 05/14/2025.
00287Y AY 5 [ABBVIE Inc Sr Nt ..5,155,675 |..... 92.678 .4,633,915 | ..... .5,000,000 15,122,030 [ .o | s (14,702) 3.200 |...... 2.831 |MN...... .......160,000 | 08/24/2016. | 05/14/2026.
018522  H# 2 |Allete Inc 1st Mtg Bd . . ...6,000,000 |..... 98.658 5,919,479 | ... .6,000,000 | .. 18,000,000 [ oo | e | e [ | 3.020 |...... 3.020 |MS...... ...181,200 | 09/16/2014. | 09/15/2021.
01877K  AB 9 [Alliance PIpeling LP S&NL.........vivucrierireerceineierierieseseessssssessessessssessssens | oveens e 2FE | 167,519 |..101.132 | .o 169,415 | e 167,519 | ... 167,519 | covvvvvrrrverierinees [ e [ e | v | e 6.996 |...... 6.997 |JD....... 03/01/2001. | 12/31/2019.
01882Y  AB 2 |Alliant Energy Finance St Nt........ccoocuiiniiviiieiiiiinsscivessesissiens | oo e 986,030 1,000,000 | ... 986,368 338 | e | e | s 4.250 |...... 4.428 |JD....... 10/03/2018. | 06/15/2028.
02209S AL 7 [Altria Group INC CO Gt Ni........cvouverierrririerieriecireeissiseresieeesseesssiseniens | eeeens ] . ...2,987,250 ..3,066,132 | ..... .3,000,000 | .... 2,996,451 1,400 | oo | e | e 4.750 |...... 4.804 |MN...... - 05/02/2011. | 05/05/2021.
02209S  AS 2 [Altria Group INC ST L.ttt | e e | e 2FE | 4,968,900 |..... 98.275 | .ovvvrenne 4,913,730 | oo 5,000,000 | ..oocrvrnes 4,983,386 2,888 | oo [ e [ e 4.000 |...... 4.073 | ddecoes | o 83,889 | ........ 200,000 |10/28/2013. | 01/31/2024.
023135 AW 6 | Amazon.com Inc Sr Nt . ..3,995,577 |..... 96.818 3,872,720 | ..... 4,000,000 | ..cooerrne 3,996,144 BB7 | cvvervreerierienins | ceverseisesiesinnin | v 2.400 |...... 2425 |FA....... 148,000 | 06/08/2018. | 02/22/2023.
023135 AZ 9 | Amazon.com Inc Sr Nt . [P ISR IOV 1FE]| .. ..2,993,036 |..... 97.196 | ... 2,915,871 | ..... .3,000,000 | .... 2,993,686 651 [ v [ e [ e 2.800 |...... 2.841 |FA....... s 42,000 | 06/08/2018. | 08/22/2024.
023608 AG 7 | AMEreN COrP ST N ..o | sevees [ I LN 2FE| oo 10,013,060 |..... 98.205 | .ovvvrrnen 9,820,490 | ............ 10,000,000 | ....coo.uc. 10,009,295 (1,125) [ oo [ v s 3.650 |...... 3.635 |FA..c.| v 137,889 | ........ 365,000 | 11/17/2015. | 02/15/2026.
023610 AP 5 [Ameren llliN0iS CO SINL.........evuvririeireicieiiesiesiessssissssesssesssessssssssssnsses | evvenns | o [ seenrreens] | oerens 1FE 12,808,420 |..... 98.121 ... 11,774,460 ...12,000,000 12,596,047 | ..ooveorireis [ s (89,133 [ 1ovverrereercrins [ crverreeereriieines [ e 3.250 |...... 2.376 |MS...... 07/24/2017. | 03/01/2025.
02665W BH 3 | American Honda Finance Sr Nt OO R (SO I 1FE]| .. ..3,987,920 |..... 91.121 | ... 3,644,852 4,000,000 | .. ...3,990,473 119 | s [ | e 2.300 |...... 2.334 |MS..... 09/06/2016. | 09/09/2026.
02666Q G7 2 |American Honda Fin Corp MT Ni.......cocovevuiriniiniinnieniiniesisesienienessneins | voeees o e | {110 [ 2,071,020 |..101.359 | ..coovouneen. 1,925,825 | ..cocovvvenee 1,900,000 | ..ccovvreeee 1,943,088 [ ...oovveerrircrirerins | ererreens (24,249) | ..o [ e [ e 3.875 |...... 2.518 |MS...... 05/29/2013. | 09/21/2020.
03040W  AK 1 | American Water Cap COrp St NL........ccoevuriiieiieissiieiesesesesissssssssessssssesies | eree [P ISR IOV 1FE ...9,647,339 |...102.167 9,690,578 9,485,000 ...9,593,346 (19,528) [ ..vvvvvereerrerins [ crverineeneniseines [ veenas 3.850 |...... 3.599 |MS......| coeee 121,724 07/07/2016. | 03/01/2024.
03040W AL 9 | American Water Cap COorp St NL........ccvvuiiriiieiicesssesiesssssensssesenes | even JOR ISR Bl 1FE| .. 12,789,625 wneennnnn 12,349,763 ...12,500,000 | .. .12,714,003 (32,023) [ oo [ e [ e 3.400 |...... 3.087 |MS......| ceoee 141,667 07/12/2016. | 03/01/2025.
03040W  AQ 8 |American Water Cap COrp SINb.........cvueverrerrineierieneeesenissesensessssessensns | cevees [P I (. TFE| oo 996,710 485 | s 944,850 | ......coo..... 1,000,000 | ... 997,123 | oo | 295 | s [ e [ 2.950 08/07/2017. | 09/01/2027.
031162 BM 1 | AMGEN INC SINE.....ooiiiicic st | eevees JOR ISR Il I 2FE 14,844,143 ....14,691,763 ...14,500,000 4,647,393 | oo [ e (8,016) [ i | e s 3.875 10/27/2016. | 11/15/2021.
03523T  BP 2 |Anheuser-Busch InBev WIAWAINC St NL.........ccvevimrerieiiniriinerierceesissines | eveene JO PO IOV 2FE ...2,066,329 2,132,048 . 2,161,545 | e | e 18871 | [ [ 2.500 06/26/2013. | 07/15/2022.
037833 BZ 2 |Apple Inc SrNt .14,959,050 ....13,863,465 | ............15,000,000 | ........... 14,968,009 | ....oovererrrreneries | e 3,785 | s [ [ 2.450 07/28/2016. | 08/04/2026.
037833 CG 3 | Apple Inc Sr Nt 2,998,680 ..2,962,701 2,999,011 ......3.000 02/02/2017. | 02/09/2024.
037833 CM 0 |Apple Inc Sr Nt ...3,499,825 .3,444788 | .............3,500,000 | ............. 3,499,889 | ...ovvverierinriiens | i34 [ | | e 2.500 02/02/2017. | 02/09/2022.
039483 BL 5 |Archer-Daniels-Midland Co Sr Nt .30,849,750 |..... 92.738 ....28,748,687 .30,881,483 2.500 09/20/2016. | 08/11/2026.
045054 AD 5 | Ashtead Capital Inc 2nd Lien Nt. 3,590,625 ..3,431,250 ...3,599,596 w8125 07/16/2018. | 08/15/2025.
05348E AQ 2 |AvalonBay Communities Inc Sr Nt.. I I e ..2,780,730 ..2,954,151 2,902,568 24,025 | ..o | e | e 2.950 06/21/2013. | 09/15/2022.
05569A AB 5 |BP AMI Leasing INC CO Gtd Ni........oovuurveiiiniiieriiiisisiseenesississiiens | oo - ..4,820,888 |...100.822 | .............4,108,501 | .............4,075,000 | ...cc0oeooee.d, 117,490 [ i | v (119,085) 5.523 09/06/2012. | 05/08/2019.
06050T JZ 6 |Bank of America NA Sub Bk Nt.. 9,712,500 |...115.393 . 7,388 ......6.000 04/18/2012. | 10/15/2036.
06051G  EX 3 |Bank of America Corp Nt............cc...... 721,877 |..... 99.981 721,999 28 [ v | e [ 2.600 10/17/2013. | 01/15/2019.
06051G  FH 7 | Bank of America Corp Sub Nt 111,991,240 | ..... 99.180 ....11,901,600 .11,994,607 829 [ e [ e [ e 4.200 08/21/2014. | 08/26/2024.
06051G  HC 6 | Bank of America Corp Sr Nt... 4,297,401 |..... 97.201 ..4,190,326 1,431 ......3.004 05/23/2018. | 12/20/2023.
06406F AE 3 |Bank NY Co Inc Sr Nt ...8,965,170 | ..... 91.624 8,246,115 | ..... .9,000,000 3214 | o | e | e 2.450 08/09/2016. | 08/17/2026.
075887 BF 5 |Becton Dickinson & Co Sr Nt [P I . ...6,139,080 |..... 96.600 ..5,795,976 | ..... 16,000,000 | ..ooerverer8,088,556 [ ..o | e (13,183) [ oovererereerenins [ errerineeneriseines [ aeenae 3.734 12/16/2014. | 12/15/2024.
09062X AC 7 |Biogen Inc SrNt.......cccooccvviciieiins [P [ . ..4,989,600 |..... 99.255 .4,962,765 | ... .5,000,000 2,096 | oo | s | e 2.900 09/10/2015. | 09/15/2020.
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092113 AG 4 | Black Hills COrp St NE........ccoueveeeririnererierinceneniseisensesiseessensssssensessnnees | eoveeen | oo | vvveennens | e 2FE [ i 3,392,580 |...103.410 | ...covvvneee 3,102,300 | covvrernenne 3,000,000 | ..ovrernees 3,157,140 | oo | e (99,150) [ .ovvvvvrermeererins [ erverineerneniseines [ aeenas 5.875 |...... 2.386 | JJcss | i 81,271 | oo 176,250 | 07/28/2016. | 07/15/2020.
092113 AH 2 |Black Hills COMP St ... enssesessssisnsnne | seveees ...6,071,300 |...100.882 5,901,579 5,850,000 2B,974,365 | o | s (22,79B) [ ..ovvreverrerriniens [ v [ e 4.250 06/12/2014. | 11/30/2023.
092113 AM 1 |Black Hills Corp Sr Nt... 18,129,735 | ..... 93.615 16,897,508 18,050,000 .18,113,613 (6,890) o0 3.150 09/06/2016. | 01/15/2027.
096630 AC 2 |Boardwalk Pipelines LLC S NL........ccoviiiinieiniiieissseersceesiseieninies | eevees ..4,470,400 |..... 97.168 4,858,400 5,000,000 59,352 | oo | e | s 3.375 04/21/2014. 02/01/2023.
100743  AK 9 | Boston Gas Company St NL.........ccovruririrrieinrieeesensisssessssssssssssssessessessnes | cevens . ..1,498,590 |..... 95.395 ..1,430,930 1,500,000 123 | e [ s [ 3.150 07/31/2017. | 08/01/2027.
10112R  AX 2 |Boston Properties LP Sr Nt. A e 4,985,400 |..... 96.766 ..4,838,300 .5,000,000 4,989,189 1,313 .....3.650 01/08/2016. | 02/01/2026.
10112R  AY 0 |Boston Properties LP Sr Nt. A e 2FE 10,423,455 | ..... 90.322 ..9,483,758 ...10,500,000 .10,439,756 6,863 | oo [ e [ e 2.750 08/08/2016. | 10/01/2026.
10373Q  AB 6 |BP Cap Mkts AMerica St NL.........c.ocviiieriieierreenserensnssensenssssseensnins | cevenes | o0 [ eovereniinns | vevene 1FE ...2,000,000 |...100.482 ..2,009,630 2,000,000 | ... 2,000,000 | .eoouiveerirerirrerens | e | e | e | e 3.79 09/18/2018. | 09/21/2025.
10373Q  AC 4 |BP Cap Mkts America Sr Nt... A 1FE ..1,250,000 |...100.345 ..1,254,306 1,250,000 | ....covueeee 1,250,000 [ ...oouiiiieciiiciiies | e | e [ s | 3.937 09/18/2018. | 09/21/2028.
11134L  AD 1 |Broadcom Crp/ Caymn Fi St NL......c.ovvuriuriiiniirerierinieinnissieniesesesseninniens | vevenee | oo [ eeveniines (A 2FE| v ,990,275 |..... 96.170 | wovvvvrnene 2,885,109 | ..covvvrnvne 3,000,000 2,992,370 2,005 | oo [ s [ s 3.000 02/21/2018. | 01/15/2022.
11134L  AF 6 |Broadcom Crp/ Caymn Fi St NL.......c.evercerrrineiierierineesssiseissesieseseessssisennns | eevnee | oo [ eevnnnnen ] [ s 2FE| .. ..3,996,411 |..... 94.610 ..3,784,404 | ..... .4,000,000 ...3,996,979 569 [ .eocverrereerenins [ errrereneeeninnines | e 3.625 . 02/21/2018. | 01/15/2024.
12189L AR 2 |Burlington Northern Santa Fe Nt.........ccccocvereiemiiniineiencesissiseivenieeens | ceve A e 1FE]| .. ..3,878,888 |...102.216 | ... ..3,833,089 | ..... .3,750,000 | .. 13,823,872 | s | e (12,883) [ oo [ e [ e 3.750 |...... 3.338 |AO...... revnennn 35,156 05/14/2014. | 04/01/2024.
12189L AT 8 |Burlington Northern Santa Fe SrNL..........occvcerrvenirneriierineceeiseiseniseseseennenes | vevnee [ oo [ cevvveines (. 1FE| v 12,970,230 |...100.119 | ..cooceveeee 13,015,418 | c.covvvrnee 13,000,000 | ..oovenee 12,982,055 2,826 | oo | e [ e 3.400 |...... 3427 [MS......| oo 147,333 08/11/2014.| 09/01/2024.
124857 AR 4 |CBS COrp ST NL.....oioiiiiciiecsnisniciesisensssisesiesssssssnsisssssssinssnns | eevnee | oo [ evvenneen T [ e 2FE ..7,376,250 |..... 88.666 ..6,649,973 | ..... .7,500,000 | ...ooooeenr. 7,401,908 | oo | s 10,601 | oo [ [ 2.900 |...... 3.085 | JJ....... 07/06/2016. | 01/15/2027.
12527G  AB 9 | CF INAUSEAES INC NE.....o.vouirreiieiciciienieeienieeeeissisensensesesseesssssssnnenens | vevenee | oo | eeennrene T [ s 3FE| .. ..9,902,419 |...103.000 ..8,213,220 | ..... .7,974,000 166,034) (293,515) | cevevvereeririnens [ e [ e 7125 |...... 3.193 | MN...... 06/03/2013. | 05/01/2020.
12527G  AC 7 |CF Industries Inc Nt LS. [ e | 3FE| s 5,494,885 | ..... 93.000 | .ovvrrrnnne 5,115,000 | .oovvvrnvene 5,500,000 | .............5,115,000 | ........... (309,881) 506 [ .eoverrereerenins | eevverieeereninnines [ e 3450 |...... 3.461 |JD....... 05/20/2013. | 06/01/2023.
125896  BK 5 | CMS Energy Corp St NL.....ovviiiiveiersiseeneissssienssssesenssssssssssssssssnssnnss [onnne oo | voveveeen | v 2FE ..3,180,052 |...104.364 ..2,906,523 | ... .2,785,000 (B7,521) [ ooverererrereriens [ e [ e 5.050 |...... 2.387 |MS...... 06/16/2016. | 03/15/2022.
125896  BP 4 | CMS Energy Corp ST NL.....ccuuceeeenirerierineissnissnsesiessseessssssensensessssesssnnes | sevnee | oo [ eevennnnn T [ s 2FE| .. ..3,169,170 |..... 98.309 ..2,949,282 .3,000,000 (16,644) | ...vvvvercerrcrins [ e [ v 3.600 |...... 2.909 |MN...... . 06/22/2016. | 11/15/2025.
125896  BQ 2 |CMS Energy Corp St NL....c.oviiiiinirersinseneississienssssesensssssssssssssssnssnnss [onnee oo | voveveeen | v 2FE | oo 4,037,760 |..... 94.030 | oovrvrrnens 3,761,208 (3,512) [ oo [ veereereriserseeniens s 3.000 |...... 2.889 |[MN......[ wooeveee. 15,333 06/22/2016. | 05/15/2026.
126408  HB 2 | CSX COMP ST NL...ooueeurieiricrierieeiseisenienieseseesssisensesssessssesssssssssssessessnee | vevnee | oo | eevenneen T [ s 2FE 15,986,400 |..... 99.871 ....15,979,360 15,991,943 1,289 [ oo | e | s 3.400 |...... 3410 |FA.....o| e 226,667 07/16/2014. | 08/01/2024.
12656*  AF 9 | CSLB Holdings INC ST Nt SEr F.......ovviireiiriineiierineiiseiseissnissiesssensseessenis | eovneen | o | vnervenens T | o 1. 16,000,000 |..... 98.842 ....15,814,675 . 16,000,000 | ..cvoveermrrrirneiies | eereerirneiinnninniis | eereeeinessnnenens | rereenisseseeinnes | e 2.570 |...... 2570 |MS......| coee 107,369 | ........ 03/27/2013. | 03/27/2020.
14040H BJ 3 |Capital One Financial Corp SUb Ni.........cccovevimrinivnniiniiveriercenennniseineni | veveree [ oo | eeeeirnens [ e 2FE| s 4,999,600 |..... 96.213 | oo 4,810,625 | ...ccoounven. ,000,000 | ..ooouvnnn 4,999,710 36 | o [ s [ e 4.200 |...... 4.201 |AO...... | covvrere 36,167 | ........ 210,000 |10/26/2015. | 10/29/2025.
14040H BK 0 |Capital One Financial Corp ST NL.........oceueecrmerieeeerieeiseesseniesssesessseenens | vevenee | on | eevenernens | e 2FE ..6,402,191 |..... 91.594 5,884,921 ...6,406,967 2,020 | oo [ e [ e 3.750 |...... 3.793 | e | v 102,398 07/25/2016. | 07/28/2026.
140420 NB 2 |Capital One Bank USA NA SUD Ni........cccoviiirviniieiriisniesesnsnssssseensnines [onnee [ | vovverinnes | evve 2FE 13,146,284 | ... 96.557 ....12,552,397 ...13,000,000 .13,094,487 (21,129) [ oo e [ s 3.375 |..... 3.185 |FA.ooo| v 165,750 | ........ 06/16/2016. | 02/15/2023.
14042E  4A 5 | Capital ONe NA SINE......oiirrireiiiereeeeeee et enssennas | seeees 4,981,550 |..... 99.393 | oo 4,969,635 | ....cooonvn. 5,000,000 3,810 | coveerereerininens [ e [ e 2.400 |...... 2479 |MS......| oo 38,667 | ........ 120,000 | 09/02/2014. | 09/05/2019.
14042R BT 7 |Capital ONe NA ST NL......oiiiiriiiieeieceiseie et | eeeias ..1,497,675 |..... 96.464 ..1,446,959 1,500,000 457 2.250 09/08/2016. | 09/13/2021.
14149Y AT 5 |Cardinal Health INC SrNE.........cciviiicieiiiseseseniecesiessiesienes | eoenes ..1,515,771 |...1102.274 ..1,364,338 1,334,000 | ..o 1,383,229 | oo [ e (24,235) [ oo [ e [ e 4.625 02/27/2013. | 12/15/2020.
151020  AE 4 | Celgene COorp S NL......ccuuieuiriineeieeieeiseesseissis et enssssssnians | sevies ...5,642,045 |...101.076 ..5,326,695 | ..... 5,270,000 | ...e0reee5,365,525 [ oo | e (51,420) [ ..ovovvercerenins [ e [ e 3.950 07/26/2013. | 10/15/2020.
151020 AH 7 |Celgene Corp Sr Nt. 6,962,060 ..6,872,481 .7,000,000 3,881 3.250 08/09/2012. | 08/15/2022.
166764  AG 5 | Chevron Corp SINE......iueciecriieiceieieiesseesesseeseesessse st ssessssssssnns | ceres ..4,000,000 |.....99.413 | ..............3,976,516 | ..............4,000,000 | ........... 4,000,000 | .ccorvourrrmmerirmrirnnns [ cormemmmmrmerrerirens [ e | e | e 2.427 06/17/2013. | 06/24/2020.
171798  AC 5 | Cimarex Energy Co ST NL.......coviuiiriieciscinneissieesiesiessssissisessseseesessssans | svinns . ...2,500,000 ..2,486,080 | ...cccee0rr.2,500,000 | coveirerri2,500,000 | ociooiirniiiniineiins | e | e | e [ s 4.375 05/20/2014. | 06/01/2024.
17275R AR 3 [Cisco Systems Inc Sr Nt...... A e 4,496,805 ..4,493,669 4,499,891 B65 [ ..o [ e [ e 2.125 02/24/2014. | 03/01/2019.
17275R BH 4 [ CiSCO SYS INC ST NL...o.eouiiicierieeinceieseeeeiesiesssssseessensssssssnsenssssssens | nevenne | on | eevennnnen ] [ s 1FE 112,973,220 ....12,449,086 .12,981,509 3,679 2.200 09/13/2016. | 09/20/2023.
17275R ~ BJ 0 |Cisco Sys Inc Sr Nt ...9,998,600 ..9,723,580 276 [ v | e [ e 1.850 09/13/2016. | 09/20/2021.
172967 EV 9 | Citigroup Inc Sr Nt 6,180,500 |...102.041 ..5,102,035 (166,969) ......8.500 02/23/2011. | 05/22/2019.
172967 HD 6 | Citigroup Inc Sr Nt ...8,979,300 |...100.291 ..9,026,163 . 2,033 | oo [ s [ 3.875 10/21/2013. | 10/25/2023.
172967 LV 1 |Citigroup Inc Sr Nt ...4,000,000 |..... 98.225 ..3,929,004 | ..... .4,000,000 3.142 01/17/2018. | 01/24/2023.
17401Q AB 7 |Citizens Bank NA/RI Sr Nt 8,991,540 |..... 99.291 ..8,936,199 .9,000,000 1,736 v 2.450 12/01/2014. | 12/04/2019.
174610  AJ 4 | Citizens Financial Group Sub Nt ..4,038,160 |..... 98.189 .3,927,544 | ..... .4,000,000 (3,601) [ oo | e | e 4.350 12/17/2015. | 08/01/2025.
174610  AK 1 | Citizens Financial Group Sub Nt 2,031,660 |..... 98.690 | ..ovvvvrnvnne 1,973,790 | .ooovvrene 2,000,000 (2,928) | ..ooverrenerieris | e | e 4.300 03/10/2016. | 12/03/2025.
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18055# AL 6 | Clarion Lion Properties Sr Nt SEr C..........cureerreineemerineeiessesisessessssssenes | ceves [P0 ISP I 1Z] v 7,017,080 |...100.673 | .............. 7,047,125 | oo 7,000,000 | ..oovrvrnees 7,016,758 (322) | cevereererineinens [ e [ e 3.950 |...... 3.830 |FA..cooo| v 105,224 12/12/2018. | 02/14/2021.
184496 AL 1 | Clean Harbors INC SINE.......coviiiirierieseeesiseies s ssssssessensees | evene - ...5,901,500 |..... 99.750 5,785,500 5,800,000 ..5,785,500 | ............. (53,352) | ..ocvvvens (14,829) [ ..ovvvvereviriens [ e [ e 5125 |...... 4828 |JD....... 24,771 05/21/2014.| 06/01/2021.
191216 BZ 2 |Coca-Cola Co SrNt.... e .28,875,380 |..... 91.569 27,012,826 29,500,000 .28,995,824 57,804 . .221,250 11/18/2016. | 09/01/2026.
20030N  AZ 4 |Comcast COrp CO GtA Ni.........ccoouuiiiciiiiiiisiiicisssesssiesesienis | coiis e ..7,370,650 |...101.178 7,082,474 1,023,596 | oo | s (A5 ATT) [ v | e [ 5.700 |...... 5.009 | oo | e 199,500 09/02/2009. | 07/01/2019.
20030N BA 8 |Comcast Corp SrNt.... C.... .25,015,050 |...102.365 ....25,591,350 .25,002,158 (1,760) [ ..o | e | s 5.150 |...... 5142 |MS......| .coceee. 429,167 02/24/2010. | 03/01/2020.
20030N BW 0 |Comcast Corp Sr Nt 9,996,325 ..8,938,910 325 000 2.350 07/12/2016. | 01/15/2027.
202795 JK 7 |Commonwealth Edison Co 15t Mtg Bd........ccovvvivreriierniiieisnieenieissessienns | vevees . 3,989,040 ..3,846,248 965 2.950 08/16/2017. | 08/15/2027.
212015 AN 1 | Continental ReSOUICES INC ST NL........couveerireeirerieenerierinereniseessenissssnenes | eovnees | o [ eeverenenn | s 2FE ...4,982,657 4,733,345 . 44,309 LT [N VRN DO 3.800 09/08/2014. | 06/01/2024.
220038 AJ 5 |Corporate Office Prop LP Sr Nt [T P [UOTOOOTS I IOV 2FE| .. .14,608,680 wnennnn 14,575,609 ..14,700,000 | ..ooo0rr 14,664,621 | oo | v 13,505 | oo | e | e 3.700 09/10/2014. | 06/15/2021.
22025Y AM 2 |Corrections Corp of AMerica SrNL.........covueverrieniieiinriererssiesiessiesienens | ereene [P I (A SFE| i 997,500 750 | s 977,500 | ..ooovvveren ,000,000 | ... 977,500 (21,882) AT4 | e [ e [ 4.125 10/29/2014. | 04/01/2020.
228189  AB 2 | Crown Amer/ Cap Corp VI High Yield COm........c.ouvuermieneieerieeerneeissiseisnes | eoveees JO IO IOV 3FE ..2,117,880 .2,029,624 | ..... .2,079,000 (73,758) (5,608) [ ..voevnrenerrerins | eeernrireeierineens | e 4.500 06/16/2016. | 01/15/2023.
22819K  AB 6 |Crown Amer/ Cap Corp VI SENE.......ociiriiririieiseseriesiseiesieesienienens | eveene JO PR IOV 3FE| .. ...2,003,557 ..1,795,000 | ..... .2,000,000 | .. ..1,795,000 | ....ooue (174,641) (359) | evereernrirnriiens [ e [ 4.250 08/21/2017. | 09/30/2026.
232820  AJ 9 | CyteC INAS INC ST NL....ovvrieiciceeierieeeeiee sttt enenas | sereees [P I 1 2FE| s 4,965,150 898 | i 4,894,910 | ..ovvvernvene 5,000,000 | ..oovvernees 4,983,794 BATA | oo | e [ s 3.500 02/26/2013. | 04/01/2023.
232820 AK 6 |Cytec IndS INC SINE...ouivierciceceieseeeeesssiessssensnssssensessssses | veneens | oo | evvneenennsd [ s 2FE| .. ..6,788,235 ..6,659,645 | ... .6,750,000 (3,406) [ ..o | e | s 3.950 11/07/2014. | 05/01/2025.
23311V AD 9 |DCP Midstream Operating Sr Nt I I Y [T 3FE| .. ...4,582,650 ..4,687,500 | ..... .5,000,000 | .............4,687,500 | ...........(103,036) | ............ 43,795 | oo [ e [ e 3.875 09/26/2013. | 03/15/2023.
233331 AR 8 | DTE ENErgy CO ST NL......ciuuieuiiieiiieieiiseiseisesiesisseesse s ssessssessssisssssens | seneees [ I 1 2FE| oo 16,476,450 15,040,755 | ..ovvvenc 15,000,000 | ..c0.eer 16,028,642 | ..o | v (195,156) | ovvvvevcerreinens [ erereerneineiiienes [ e 3.850 08/30/2016. | 12/01/2023.
233331 AS 6 |DTE ENErgy Co ST NE..coiiiiiicsciessseensis s sssessensnns | seveees JOR ISR Bl 2FE]| .. ...1,998,672 1,981,126 | ..... .2,000,000 156 | oo [ [ s 3.500 10/27/2016. | 06/01/2024.
233851  BE 3 |Daimler Fin NA LLC S NL.......oiiiieiniieieriesiseesseissisesiessesssssessssssssens | seeees [P ISR IOV 1FE]| .. ..8,384,124 ..8,298,058 | ..... .8,400,000 2,318 | o [ e [ e 2.875 03/03/2014. | 03/10/2021.
233851 BJ 2 | Daimler Fin NALLC Sr ... essssssessssssssenss | soeees [ I 1 e 1FE| oo 7,427,925 .350 | v 7,226,280 | ....cooonven. 7,500,000 6,920 | oo [ s [ s 3.250 07/24/2014. | 08/01/2024.
25468P DK 9 [Disney Walt Co St NE.......ccooieeeeicicesesiesissssiessissssessssssssssssssssssessssnssns | onveee | oo | eviesnieen [ s 1FE]| .. ...4,980,000 4,814,145 5,000,000 ..4,985,379 1,814 | o | e | s 3.000 01/05/2016. | 02/13/2026.
25468P DM 5 |Disney Walt Co S NE.......ccociiriireicrierieeieninesenississssensssessenssssssssnnnsns | eevnne | oo | evvnseeen ] [ s 1FE| .. 24474250 | ..... 88.746 | ...........22,186,500 ...25,000,000 | .. 24.593,679 [ ..o | e 49,006 [ ...couerriciieinns [ e [ 1.850 07/07/2016. | 07/30/2026.
254700 AC 3 |Discovery Communications Co Gtd Nt....... . [V 1| 2FE | 10,042,600 |...102.243 | ............ 10,224,250 | ....cooouee. 10,000,000 | ....cooeeee 10,007,425 (4.947) [ oo | e | s 5.050 06/11/2010. | 06/01/2020.
254700  AF 6 | Discovery CommuUNICAtionS Nt.........ocvuererneerierneeeiierineenensssisensesisseennns | cevees ] ..3,774,080 |..... 98.031 3,921,240 | ..... 14,000,000 | .. ...3,903,198 26,289 | ..o | e | e 3.300 08/23/2013. | 05/15/2022.
25470D  AH 2 | Discovery Communications St NL.........evurvrermirernireieisseessssisssssssesssnsseses | evene - . ..4,662,950 |..... 96.654 | ... .4,832,710 | ..... .5,000,000 | .. ..4,837,041 34,469 | .ooovvcierieeis | e | s 3.250 06/24/2013. | 04/01/2023.
25746U  CK 3 | Dominion ReSOUICES INC SINL.......c.ouvvrierriririerieeieeereeiseisesiesieesssessssines | ceves |1 2FE | e 1,999,300 |..... 92.148 | oo, 1,842,960 | ....cccoonnes 2,000,000 | ..ovvereee. 1,999,455 B3 | coveereeeereeinens [ e [ e 2.850 08/04/2016. | 08/15/2026.
26441C  AS 4 |Duke Energy Corp SriNL.......ccoouiiiiiiiiiiiriisiissiiesiscissississ ey | covis 111,963,040 |..... 90.914 ....10,909,620 ...12,000,000 .11,971,049 3,360 [ v | e [ 2.650 08/09/2016. | 09/01/2026.
26441Y  AZ 0 |Duke-Weeks Realty LP St NL........cccoovrvveriirinrineiinninerensnesessnnnesenseens | cevvee | oo | veviverenn | 2FE | ciinn.3,565,370 | ... 95.110 3,500,000 | .. ...3,550,911 (5,966) [ ...ovvereerrierins | ceveririrnerierinenis | s 3.250 07/01/2016. | 06/30/2026.
26441Y  BA 4 |Duke-Weeks Realty LP St NL........ccccovruneeinrineiinreiineineeeeiseesenisssnneneniseens | vevees | oo | eeviveeenned [ e 2FE | iiinenn..998,480 | ... 95.102 1,000,000 | ... 998,619 IS TR ORI PR 3.375 12/05/2017. | 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP Sr Nt NP ..989,260 |..... 99.267 .1,000,000 | ... 989,532 272 ......4.000 09/04/2018. | 09/15/2028.
26884T AA 0 |ERAC USAFinance Company S NL........ooceivemermerirneereesineneriensesssessenens | coveens o] 111,341,332 |...103.193 9,856,000 (211,874) | covoovecerieinens [ e [ e 5.250 06/30/2014. | 10/01/2020.
278865 AV 2 |ECOIAD INC SINL......viiiiiiiciice s | v ..8,971,650 |..... 93.305 N .9,000,000 2,568 2.700 10/13/2016. | 11/01/2026.
281020 AJ 6 |Edison International SrNt... . e 7,098,350 |..... 94.463 ..6,612,403 .7,000,000 (14,614) 0002950 09/08/2016. | 03/15/2023.
28368E AE 6 |Kinder Morgan INC/ DE St NL.......coiereeeiiciieiiesiseesssiseisessesissesssssissessaens | ceeeens o] ...1,863,585 |...119.701 .1,795,514 1,500,000 (8,235) [ .ovuevurererrerins | cevrreinerierineins | e 7.750 07/20/2018.| 01/15/2032.
28501  AS 4 |Electric Transmission TX LLC St Nt SerD.....ccvvvvirviirernirieinrineineensssssnienes | voveens - ...7,000,000 |..... 99.478 ..6,963,441 | ..... .7,000,000 | ...erreerr 7,000,000 [ oo | e | e [ s [ 2.500 06/13/2013. | 06/13/2019.
29250R AS 5 |Enbridge Energy Partners LP Sr Nt I 8,484,525 |...102.138 ..7,660,328 .7,500,000 152,592) +..5.200 |.. 05/30/2013. | 03/15/2020.
29250R AU 0 |Enbridge Energy Partners LP St Nt........cccocrerinrminiriniiennseennsseessienns | even - ..8,705,082 |...101.357 ..8,311,307 | ..... .8,200,000 (62,655) [ ...cvvvereriiriins [ e [ e 4.200 . 101,407 | ........ 05/28/2013. | 09/15/2021.
29273R  AQ 2 |Energy Transfer Partners SrNL..........c.ovcervivnirierireeeceiesisesiessesesseessnsnes | cevees ] ..4,987,900 |...102.696 ..5,134,805 1,269 5.200 . v 108,333 | i 01/09/2012. | 02/01/2022.
29364D AR 1 |Entergy Arkansas Inc 1st Mtg Bd . 6,980,260 ..6,922,412 1,971 ......3.050 05/22/2013. | 06/01/2023.
29364D AS 9 |Entergy Arkansas INC 1St Mg Bd..........ccrevrvrimriiriniinniesncensssssesisisnnes | eren JOR ISR Il I 1FE .23,001,062 ....21,955,406 122,603,566 | .....cooevrrnnrierirenis | rrrieene(170,762) [ oo | e | s 3.700 12/14/2016. | 06/01/2024.
29364D AU 4 |Entergy Arkansas INC 18t Mtg Bd.........coocuieeriremnerierieieneeissniseieniesesenssnins | cevees [ ISR IOV 1FE .16,976,669 ....15,627,181 16,696,579 | oooucvvvrvnernerieees | rreerene(121,837) [ oo | e | s 3.500 09/26/2016. | 04/01/2026.
29379V AZ 6 |Enterprise Products Operations Ni.........c.coouvimiiiniiniinerinineernsscennseisnnes | e O ISR B R 2FE ..6,871,410 6,904,380 28,939,178 | oo | e 13,192 | i [ [ 3.350 06/19/2013. | 03/15/2023.
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29379V BH 5 |Enterprise Products Operations SrNLt..........c.oveermverneererenrennenienes LS. oo [ e 1] i2FE | o 1,992,700 |..... 98.529 | oo 1,970,586 | ...covvrvenee 2,000,000 | ...ccooo.ee. 1,994,796 627 | coevvereeseieres [ e | v 3.700 |...... 3.742 05/04/2015. | 02/15/2026.
29379V BL 6 |Enterprise Products Operations St Nt..........cccocuiveiriciiniineiienns LS... 2 3,067,180 |..... 99.559 ..2,986,758 | ..... .3,000,000 (6,009) [ ..oovonrieriiveris | e | s 3.950 02/02/2017. | 02/15/2027.
30040W AE 8 |Eversource Energy SrNt 4,496,940 |..... 94.844 ..4,267,971 14,500,000 280 .....3.300 01/03/2018. | 01/15/2028.
30161M  AH 6 | Exelon Generation Co LLC Sr Nt ...2,098,000 |...100.409 .2,008,174 | ..... .2,000,000 | .. ..2,036,091 [ .o | e (19,855) [ ..ocvvvrerrivniins [ e [ e 4.000 10/07/2015. | 10/01/2020.
30219G  AK 4 | Express Scripts HIdg CO SINL.......cc.vuurereeirinirieriericesesisesiesieessessenins | s ..4,963,600 |..... 97.112 ..4,855,595 | ... .5,000,000 | ....cvvvne 4,978,636 3488 | oo [ s [ s 3.500 06/02/2014. | 06/15/2024.
302508 AQ 9 |FMR Corp Bd.. 3,074,567 |...130.457 ..3,043,555 .2,333,000 | ... 2,861,036 w1570 08/27/2012. | 06/15/2029.
30251B AE 8 |FMRLLC SrNt ..5,125,535 |...107.131 ..5,356,545 | ... .5,000,000 | ....ccooouce 5,113,190 | covvvvvverrerreriinns | errreeeen(2,391) [ | e | s 5.150 02/13/2013. | 02/01/2043.
31428X  BF 2 [Fedex Corp Sr Nt ..2,993,880 |..... 94.931 .2,847915 | ... .3,000,000 | .... 2,995,392 | ovovvrnerierineenens | e85 [ | | s 3.250 03/21/2016. | 04/01/2026.
316773  CT 5 |Fifth Third Bancorp Sr Nt . . ..5,191,400 |..... 99.423 | ... .4,971,160 | ..... .5,000,000 | ......o...c. 5,078,589 | ...covvververieriiinns | cerereeen(A8,870) [ oo | e | 2.875 08/25/2016. | 07/27/2020.
341081  FK 8 |Florida Pwr & Lt CO 18t Mg Bd........ccvviviririiinireivcrieneessiseiesienennens | e | [ veverienes (i 1FE| v 15,163,260 |..... 99.763 | ..ccoovee. 13,966,792 | ..ovvvene 14,000,000 | ....cooeue. 14,818,964 | .....ovvvvveevrrverrer | e (141,374) | e [ [ 3.250 07/06/2016. | 06/01/2024.
341081 FM 4 |Florida PWr & Lt CO NL......couuieieierieeinecinieseienisesessssisessssissssssssssesenns | eonnens | o [ eoverineee | e 1FE ..5,342,350 |..... 99.076 .4,953,785 | ..... .5,000,000 15,261,231 | s | e (BAAT2) | s [ e [ e 3.125 08/05/2016. | 12/01/2025.
345397  WF 6 | Ford Motor Cr CO SFNL.......ccouvieieiiericeiiiieiiessiensesesessessesessessenessness | cevnnee | o | veveverenes | vevees 2FE| .. ..6,887,533 |..... 95.865 | ... ..6,496,751 | ..... 16,777,000 16,829,360 | ..o | e (12,823) | s [ [ e 4.250 01/28/2014. | 09/20/2022.
345397 WY 5 | FOrd Motor Cr CO SFNL.......ccuueeerieriereinceiesiseieessessssenseeessessesssssssensssssssenss | eovnees | o | vveverenes | vevens 2FE| v 2,000,000 |..... 98.896 | ..ocvvvuvne 1,977,928 | ..o 2,000,000 2,000,000 2.597 10/28/2014. | 11/04/2019.
345397 XA 6 |FOrd Motor Cr Co St Nt......ccoiuiiiieiiiieinecenieisssiensseiesenssseessesssssnins | vevenns | oo | evvnerenins | eees 2FE ..5,500,000 |..... 93.907 5,164,863 5,500,000 15,500,000 [ ..o | e | e [ [ 3.219 01/06/2015. | 01/09/2022.
ITY 361448 AL 7 | GATX COMP St Nocuouvvoeeererecniessnnineneenesnssssssmssnssssneessssssssmsesssseneessssssssessenes | sevsees | | eersesvene | o 2FE| .. .11,051,500 |...103.193 | ............10,319,280 ...10,000,000 10,401,230 | oo | i (157,626) | cvevvvvrerrirens [ eveereriieineiiienns [ e 4.850 08/25/2014. | 06/01/2021.
== 361448 AV 5 [ GATX COM SINLvvovoereeeeeeeeeecececeessseeeeeseeeeeeesesssseeesessesesssesessessesssssesesessesses | oo | or [eorerersrd | oo 2FE| s 9,950,000 |..... 99.028 | ..coovrinen 9,902,800 | ............ 10,000,000 9,488 | oo [ e [ e 2.600 10/28/2014. | 03/30/2020.
_o 375558 AU 7 | Gilead Sciences INC St NL.........ccurieviiririiieinnivesierissisesisenensnesssiennies. | e | o [ reveriren | s 1FE]| .. ..5,198,862 |...103.200 .4,899,917 | ..... 4,748,000 | .oooereee 4,917,029 [ oo | e (GTXC 1072 [ BTN PR 4.400 06/21/2013. | 12/01/2021.
=~ 375558 BM 4 |Gilead Sciences Inc SrNt.. A e 1FE| .. ...3,998,960 | ..... 93.098 | ... 3,723,936 | ..... .4,000,000 93 | o [ s [ e 2.950 09/15/2016. | 03/01/2027.
379352 AL 1 | Global Maring INC S NL........ccuiviiirririiieieisee e (RSO0 IR IO 1] SFE| oo 4,505,490 |..... 81.000 | vovervrrnes 3,645,000 | ...coovnren 4,500,000 (B14) | cevereerrrrirens [ [ 7.000 01/25/2012. | 06/01/2028.
38141G VP 6 | Goldman Sachs Group INC SINL..........cuuivirierirreeennineiesiesieesenssennenes | ovenen | oo | veverveeiens | cvvene 1FE]| .. ...5,502,405 |..... 98.966 5,443,141 | ... .5,500,000 (524) | evevverrinrinens [ e [ e 2.750 10/16/2015. | 09/15/2020.
381430  8F 1 | Goldman Sachs Group LP SrNE........ccoveuiiriiniineieeiseseeissieeieeiseissnins | ceies [ 1FE]| .. ..3,993,360 |..... 98.290 | ... ..3,931,608 | ..... .4,000,000 1,321 [ e | e | s 2.875 02/22/2016. | 02/25/2021.
391164  AF 7 | Great Plains ENErgy SriNt........c.coovueiieiiiiiriinninsinenieneseessssisssiesienennnes | coveees | o | vvereenes (A 2FE| oo 12,528,781 |...104.272 | ............ 11,507,491 | cocovvvenee 11,036,000 | ..ooereer 11,723,695 | oo | v (184,808) 5.292 584,025 |05/14/2014. | 06/15/2022.
404119 BU 2 [HCA INC High Yield COMP........ccvuiermrimeererinrineeierississeesssssssssenssessssessssssnnnss | nevenne | oo | evveserenn T [ s 3FE 12,023,125 | ..... 94.500 ....11,340,000 ...12,000,000 111,340,000 | ..o (676,225) (1,887) [ coooerereerierins | e | ceeees 4.500 08/24/2016. | 02/15/2027.
404121 AJ 4 [HCAINC SENL.coiiciicicescen et ssssennns | coenes A 3FE] .. ..2,022,500 |..... 96.500 | ... 1,930,000 . ...1,930,000 (92,001) (499) 5.625 09/10/2018. | 09/01/2028.
410345 AL 6 [Hanesbrands INd SrNL.........occviuirieriieieiieereseseesssessssssessessesesseens | onenes | oo | veverneenns (I 3FE| s 1,256,250 |..... 90.125 | v 1,126,563 | ..............1,250,000 | ............. 1,126,563 | ........... (128,418) (551) | cevermeermeeennernens [ erveerenineenserienns [ e 4.875 06/14/2016. | 05/15/2026.
423452  AB 7 |Helmerich & Payne SrNL........ccocoviniieinincerneisnseisneenseisesssisenssnnsnens. | covenes | oo [eonnvenen T | i 2FE ..1,271,374 |...101.966 .1,274,569 ..1,271,259 (115) [ e | cerrveierssireeenines [ s 4.650 12/20/2018. | 03/15/2025.
437076 BN 1 [HOme DepPOt INC SINL.......couuiiiiiiiceieriieieiesiesiseesesissriesiesesssssesenns | eveens A e 1FE ..5,934,240 |..... 90.016 ..5,400,930 . ...5,948,084 6,109 | oo [ e [ e 2.125 09/06/2016. | 09/15/2026.
438516 BL 9 |Honeywell International INC SrNL.........cccuervurivmrereirnrineieeieeiseesseiseesesienes | eeeens 2| 1FE 12,529,604 |..... 93.532 ...11,878,589 | ...........12,700,000 | ........... 12,562,387 | oo 15,532 | oo [ v [ e 2.500 11/10/2016. | 11/01/2026.
446150 AG 9 |Huntington Bancshares Sub Bk Nt 3,263,843 ..3,053,505 2,965,970 (50,508) +er.1.000 08/16/2012. | 12/15/2020.
446150 AJ 3 |Huntington Bancshares Sr Nt ..7,485,225 |.....99.5585 | ..............7,466,610 | ..............7,500,000 | .......c..... 7,493,216 2,934 | e [ s [ s 3.150 03/09/2016. | 03/14/2021.
457187  AB 8 |Ingredion Inc Sr Nt ...3,070,470 . (6,427) 3.200 10/18/2016. | 10/01/2026.
465685 AJ 4 [ITC Holdings Corp Sr Nt 7,028,290 ..6,961,213 (2,720) .r..3.650 05/29/2014. | 06/15/2024.
465685 AP 0 [ITC Holdings Corp Sr Nt ...3,246,063 ..3,097,666 | ..... .3,250,000 | .. 260 [ .o | e [ e 3.350 06/22/2018. | 11/15/2027.
46625H JC 5 | JPMorgan Chase & CO ST NL.......c.ccuuviiicrnriinerveseeessiesissienes | s ..4,478,355 ..4,604,967 | ..... 4,500,000 | ..cooerrnns 4,493,271 2,371 | o | e [ s 4.350 12/15/2011. | 08/15/2021.
46625H  JY 7 | JPMorgan Chase & CO SUD Ni.........coocuierieeieemerineineeeeieeneninns 2,984,250 ..2,951,928 .3,000,000 | .... 2,990,299 1,494 .rrn.3.875 09/03/2014. | 09/10/2024.
478375 AD 0 |Johnson Control Intl plc Sr Nt ..3,999,889 |...102.088 ..4,083,508 14,000,000 | ............. 4,000,078 (GO ESOSTOTORRTON VPRI DOV 5.000 12/28/2016. | 03/30/2020.
478375  AF 5 [Johnson Control INtl Pl SrNE.........cvvveeirerirreicsese s | coeens 4,449,798 |...100.774 ..4,308,076 | ..... 4,275,000 | covooereee 377,502 [ oo | e (36,499) 3.750 12/28/2016. | 12/01/2021.
478375 AG 3 |Johnson Control Intl plc Sr Nt ...3,553,460 |..... 98.541 ..3,547,483 .3,600,000 2,963 <3625 08/02/2018. | 07/02/2024.
485170 AR 5 |Kansas City Southern Inds INC St Nt........occvveivirivinieseesserssies | e ..2,146,088 |...100.939 .2,139,909 | ..... .2,120,000 (3,358) [ oo | e | e 3.850 07/26/2016. | 11/15/2023.
491674 BK 2 |Kentucky Utilities CO 18t Mg Bd........covvvvmererrrrceieniseiieiieeineeeeiseessssisssnens | eeenns ..2,498,925 |..... 97.382 ..2,434,545 2,500,000 99 | o [ s [ e 3.300 09/21/2015. | 10/01/2025.
49327TM 2K 9 |Key Bank NA SrNt. ..9,976,300 |..... 97.582 ..9,758,230 ...10,000,000 ..9,983,914 2,215 | oo | s | e 3.300 05/27/2015. | 06/01/2025.
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49338C  AB 9 |Keyspan Gas East COrp SINL.......c.coovecerienerneriineenernsninensesisssssensensseenens | oveeen | oo | vvveeneens | e IFE | i 8,021,365 |.....93.106 | ...ccocovnner 7,355,406 | ..oovvernvne 7,900,000 | ..oovvernees 7,995,481 | oo | e (11,208) [ .oovvrrereerenins [ erverineeneeiseines [ veenas 2,742 |..... 2.566 216,618 |08/17/2016. | 08/15/2026.
49446R AN 9 |Kimco Realty Corp St NL......cerevririnriersisernnseienisssessienssssesenssssssnensns | eeeees | oo | eovnnvneees] [ e 2FE | e 2,482,975 ..2,460,755 | ..... .2,500,000 | ..ocorcrrne 2,490,229 2,344 | o | s | 3.400 10/07/2015. | 11/01/2022.
49446R AR 0 |Kimco Realty Corp Sr Nt 8,954,010 ..8,481,420 .9,000,000 8,966,424 5,969 102700 11/01/2016. | 03/01/2024.
494550 BC 9 |Kinder Morgan Energy - LP St Nt........c.coocvviiniiiniiniiiciiniinnicciinseciisniinnins | evies | oo | vevneen 1 |t 2FE | s 19,959,200 ....20,874,720 ...20,000,000 | ........... 19,989,971 4,235 | e [ | 5.800 09/11/2009. | 03/01/2021.
494550  BL 9 [Kinder Morgan Energy - LP S Nt........c.ovvureiieeriniineeeniscesenesssesensenens | eveens ...5,273,580 5,197,530 5,200,000 ..5,236,141 (9,045) 3.950 07/28/2014. | 09/01/2022.
49803X AA 1 |Kite Realty Group LP Sr Nt.. .16,033,940 14,632,352 16,000,000 .16,027,454 (3,036) ......4.000 09/28/2016. | 10/01/2026.
50077L  AH 9 |Kraft Heinz FOOdS CO SINL.......coouiiriiiiiiiiiicrierissseeseessisseiens [ e . . ...7,985,726 7,941,848 8,000,000 | .. ...7,994,332 3841 | oo | e | e 2.800 08/19/2016. | 07/02/2020.
50540R  AJ 1 |Laboratory Corp of AMErica St Nt.........cccveeevereriieiserseriesesessenisseseisnnnes | eevneee | oo [ eevereeees 1 2FE| s 4,506,676 ..4,185,526 4,100,000 | ..ocvernees 4,202,291 | oo | s (52,249) [ .ovvvrevereernerins [ e [ e 4.625 08/28/2012. | 11/15/2020.
50540R AT 9 |Laboratory Corp of AMENiCa St NE........cc.riurinriirieiiniiesieessseiseesisseennss | criens 2| 2FE 2,993,250 2,871,213 | ..... .3,000,000 | ... 2,994,459 890 3.250 08/15/2017. | 09/01/2024.
53117C AR 3 |Liberty Property LP St Nt.......cccoviviriirieierineienierssississsiesienesssssssinnnes. | ceneee | oo [ vvevienes (A 2FE| s 5,916,300 |....97.427 | ....cccoeoe. 5,845,608 | .............. 6,000,000 | ...ccooonee. 5,943,639 7821 | oo [ v [ s 3.750 05/06/2015. | 04/01/2025.
53117C  AS 1 |Liberty Property LP SrNt.......cccovciieineieiiniineinensenenisssisesseniseesenssssinnnnss. | eevnene | oo [ evveroneee T | e 2FE ..1,011,710 1,000,000 ...1,009,384 (1,056) 3.250 09/26/2016. | 10/01/2026.
53154*  AD 5 |Liberty Utilities Finance Sr Nt Ser C........cccvevieriiniinerierinerieisniseresieenes | coveene [ 2FE| .. ...6,000,000 |.....99.002 | .............5,940,145 | ..... .6,000,000 | .. 18,000,000 [ oo | e | e [ | 3.230 07/31/2013. | 07/31/2020.
532716 AU 1 |Limited Brands Inc High Yield COMP........coccuieumerimermerirneerinineisnessesssesesnensnnens | eervees | | vevereenes e 3FE| s 1,342,300 |.....99.625 | .............1,235,350 | .....cccooouee 1,240,000 | ..ccovvvenee 1,235,350 | ..oocvvnees (64,439) | ...cvvevs (17,855) [ .ovverrercererins [ erverrneeneriieines [ e 5.625 07/05/2016. | 02/15/2022.
539830 BH 1 |Lockheed Martin Corp St NL.........cocveieiirneieieiieeineeisssseissesiessssessssissessns | eovseee | o [ eoeerennee | oo 2FE ..4,971,880 5,000,000 2,498 | oo | e | e 3.550 11/17/2015. | 01/15/2026.
546676 AW 7 |Louisville Gas & Elec Co 15t Mg Bd.........ccuuevvmericrirrireeineiiesieeieseseisesienns [ voeees A e 1FE]| .. ...1,036,610 1,000,000 | .. (3,535) [ coouvernrieerierins | vevrrrernerierinenis | s 3.300 02/04/2016. | 10/01/2025.
55336V  AG 5 [MPLXLP SINE..eoiioiiiiciineineieeieeseeissis s issssesssesssssssssssssns | oneees | oo | veveseeenns 1 2FE| s 4,718,250 |..101.793 | ..oovvvnnvcne 4,580,690 | ..ocovnnvne 4,500,000 | ..ovrvrnens 4,674,231 | i [ s (24,955) [ ...vorverrerciins [ e [ e 4.875 05/22/2018. | 12/01/2024.
55336V AJ 9 [MPLXLP SINb..oiiciriccnissiene e nsssseenssissssssssensnssssessssssesenssssnns | evenes | oo [evnnienennn ] | i 2FE ...2,663,625 |...100.916 .2,522,908 | ..... .2,500,000 | ... 2,645,312 | oo | e (18,313) [ v | cevrveierrseiseneniee [ s 4.875 02/07/2018. | 06/01/2025.
55336V  AK 6 [MPLXLP SrNt.... st | s A e 2FE| .. ..3,762,045 |..... 95.211 .3,570,428 | ..... .3,750,000 | .ooorvene 3,761,323 (1,015) [ oo | e | e 4.125 02/06/2018. | 03/01/2027.
55336V AR 1 [ MPLXLP SINE ...coiiiiciiieseesisisisenssseenssissessssssssssessssssessenssnenns | eonense | oo [ oerenrens 1] 2FE | o 5,234,720 | ..... 93.725 | v 4,920,568 | .....ccceene. 5,250,000 | ...cvernens 5,236,083 1,363 [ oo | e | e 4.000 02/06/2018. | 03/15/2028.
579780  AJ 6 | McCormick & COINC SFNL.......oiivieecicieeiiesieesssiesssssesssssssssssessssssssensins | eovenns | oo | eoeerieennT | e 2FE ..1,407,837 |..... 99.811 1,417,312 1,420,000 1,198 [ oo | e | s 3.500 08/15/2013. | 09/01/2023.
579780 AL 1 |McCormick & Co Inc Sr Nt A e 2FE ...3,999,600 |..... 96.966 ..3,878,632 | ..... .4,000,000 TT [ o e [ s 2.700 08/09/2017. | 08/15/2022.
579780 AM 9 | McCormick & CO INC SFNL.......cviuiiiiriiriieiierciriessiesi e | seenes 2| 2FE 2,998,110 |..... 96.396 | ...ocoovuvn. 2,891,874 | ..ocoonnn. 3,000,000 2,998,459 249 | v [ e [ 3.150 08/09/2017. | 08/15/2024.
581557  BE 4 | MCKeSSON COM ST NL.......cvvuiierieririeesseiserienissesesssssssessesssssssessssssensns | eonsens | o | eovernene | v 2FE ...5,830,385 |..... 98.939 ..5,688,970 | ..... 5,750,000 ..5,796,140 (7,926) [ ..oocerreerreris | cevrveinerierineens | e 3.79 05/07/2014. | 03/15/2024.
585055 BS 4 | Medtronic Inc Sr Nt SO PTOPPTUPPTURPPURPSPOPPUPPPORPPONR) VPOV VR IVPOPPPRPY Il EOOON 1FE| .. ..6,082,769 |..... 99.605 .5,976,294 | ..... .6,000,000 | .. ...6,056,770 (8,115) [ coveverrrirrireniis | e | e 3.500 09/02/2015. | 03/15/2025.
59217G  AQ 2 |Met Life Global Funding | SEC N..........ccovuiviiierneieeinercenessenisensninenenes | vevens | oo | evvveerenine | veens TFE| oo 4,274,430 [..101.284 | .............. 4,051,356 | ...ccoouvnnn 4,000,000 | ............. 4,196,924 | ..o | e (57,261) [ vooverevereerenins [ crvrerrneeneeiinines [ veenne 3.875 08/18/2017. | 04/11/2022.
59217G  BY 4 |Met Life Global Funding | St N..........c.cccouiiiiiciiiiiciiecisnsnicesiscivesisninnes | v | e | cerieniiens | e 1FE ..5,556,540 |..... 97.940 .5,386,717 | ..... .5,500,000 (5,079) [ covvvevereierveinee [ v [ 3.450 01/24/2018. | 12/18/2026.
59217G  CD 9 |Met Life Global FUNING | Nb.........c.oviviiereirriieiiesieeiieeissiessiessesssssssssisnnins | venies | oo | veveeniens | evvs 1FE ..3,039,525 |..... 97.457 . (8,193) [ covvvvvurrverrieris | verivrineiierinenis | e 2.650 08/02/2017. | 04/08/2022.
59217G  CK 3 | Met Life Global Funding | SECUred Ni..........c.cocveuiermiererireinerierieseneeiesiseesens [ s [ 1FE 971,400 |..... 94.117 973,820 2,420 | oo | e [ e 3.000 01/23/2018. | 09/19/2027.
594918 BQ 6 | Microsoft Corp Sr Nt A 16,101,712 |..... 96.146 16,117,479 6,671 ......2.000 08/01/2016. | 08/08/2023.
594918  BR 4 | MiCrosoft COMP SINL.......uuverceruriirierierieeeseeissssse e ssessssssensns. | seeees ..9,981,400 |..... 93.235 1,722 | o | e | e 2.400 08/01/2016. | 08/08/2026.
594918  BX 1 | Microsoft Corp SrNL.........cvuuiieiiieiireiieriinsniies s | s ..2,481,800 |..... 99.057 .2,476,433 2,439 | oo | e | e 2.875 01/30/2017. | 02/06/2024.
594918  BY 9 | Microsoft Corp Sr Nt... . ..1,992,900 |..... 99.050 ..1,981,004 627 .....3.300 01/30/2017. | 02/06/2027.
615369  AC 9 | MOOAYS COMP SINL......ouiiririieireiieriee ettt ensenins. | seeees 2 3,334,290 |...105.222 | ..............3,156,654 | ..... .3,000,000 13,266,349 | oo | i (50,159) [ .ovvvrrerrerenins [ cererinrerneniseines [ aeennd 4.875 08/16/2017. | 02/15/2024.
615369 AM 7 | Moodys Corp Sr Nt A 949,730 |..... 94.635 1,000,000 951,255 1,525 | oo | e | s 3.250 08/29/2018. | 01/15/2028.
617446 7P 8 |Morgan Stanley Dean Witter Sr Nt. A e 9,949,200 |...103.088 10,000,000 ...9,990,107 5,903 ......5.500 07/21/2010. | 07/24/2020.
617446  8C 6 |Morgan Stanley Dean Witter Sr Nt A 1FE ..2,588,425 | ..... 98.655 2,500,000 2,562,818 (8,3671) [ 1ovveerrererveres [ e [ 4.000 10/16/2015. | 07/23/2025.
617610  ZN 2 | Morgan Stanley SUD Nt........c.ccoceieeiieiinriceiinceesisesiensesesseesesssssseniens | eonnees | | eveverenes | vevens 2FE ..4,097,510 |..... 94.279 4,250,000 ..4,136,021 . 3.950 05/12/2015. | 04/23/2027.
626717  AF 9 | Murphy Oil Corp Sr Nt . 15,823,163 | ..... 94.152 16,105,000 .15,163,180 ..45,382 oorn 4450 03/01/2017.| 12/01/2022.
637432 NP 6 |National Rural Utilities COOP SFNE.........ovvvrrieriiirinnieissnerisnseeenseisninns | veviene | oo | evvnrerens | s 1FE ..5,483,830 |..... 98.537 5,500,000 1,241 | i | e | s 3.400 01/31/2018. | 02/07/2028.
63946C AD 0 |NBCUniversal ENterprise SrNt.........ccovvuueeeereneeeniereneenerisssrsensessseesssnnnens | eevnene | oo [eoverneees | v 1FE ...6,996,010 |..... 99.682 | ..............6,977,719 | ... .7,000,000 B77 [ oeveeeneeriennns | e [ e 1.974 03/20/2013. | 04/15/2019.
641062 AD 6 | Nestle Holdings INC. SrNt..........coouiiiiciiiiiiiiisriinicsniciesssnsesseciiesnnes | e | e | s 1FE ..1,999,640 |...100.990 .2,000,000 18 | s [ e [ 3.350 09/17/2018. | 09/24/2023.
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641062 AE 4 | Nestle Holdings INC. ST L. sessessssssensenes | s [P OO VPO | = ISR 1,994,460 |...100.448 | .............. 2,008,952 | ..ovrernvne 2,000,000 | ..ovrernees 1,994,653 LS T ORI PR 3.500 |...... 3.545 |MS...... 09/17/2018. | 09/24/2025.
64952W  CH 4 |New York Life Global FAg SEC Ni.......ccovvuvirvriernieiernsiseieneisessiessnssseenens | ovenes ..9,972,700 |..... 91.742 ..9,174,220 2,548 | oo [ e [ e 2.350 08/17/2016. | 07/14/2026.
64952W  CX 9 |New York Life Global Fdg Sec N 4,960,250 |..... 95.647 .4,782,345 3,364 ......3.000 01/03/2018. | 01/10/2028.
651229 AV 8 | Newell Rubbermaid INC St Nt..........ccoouiiiiiiiiiiciiccisesicsccccscsnissiees [ s .10,996,590 |..... 98.535 ....10,838,795 461 [ s [ e [ 3.850 03/18/2016. | 04/01/2023.
651229 AW 6 | Newell Rubbermaid Inc Sr Nt ..8,766,240 |..... 97.732 ..7,818,552 | ..............8,000,000 | .............8,593,809 | ..ocoerirerernirirrnnns | cerriri (72,188) [ oo [ v [ e 4.200 07/19/2016. | 04/01/2026.
651639 AL 0 |Newmont Mining Corp Co Gtd N 4,975,100 |...101.323 ..5,066,140 2,963 w5125 09/15/2009. | 10/01/2019.
65339K AK 6 |Nextera Energy Capital Sr Nt ..4,000,000 |..... 99.454 | .............3,978,160 | ..... 4,000,000 | ...ovreerr 4,000,000 [ oo | e | e [ [ 2.700 03/06/2014. | 09/15/2019.
65339K AT 7 |Nextera Energy Capital Sr Nt ...1,034,400 |..... 95.425 1,000,000 (3,215) [ coverrererrenins | vevrveernerieiisenns | s 3.550 08/10/2017. | 05/01/2027.
65473Q BE 2 |NiSource Finance Corp Sr Nt [ I . ..1,023,100 |..... 95.424 | ... 954,244 1,000,000 | .. (2187) [ s | e | s 3.490 08/09/2017. | 05/15/2027.
654740 AS 8 | Nissan Motor Acceptance COrp St Nb.........cuvivecrieririnieisnireerieresesisniees [ weenes [P I (i TFE| oo 4,990,500 |..... 95.230 | .ovevireene 4,761,520 | ..ocvernven. 5,000,000 | ..ocvernnes 4,994,759 1874 | oo | e | s 1.900 09/07/2016. | 09/14/2021.
655044 AH 8 | Noble Energy INC SrNL.......ooievecveeriecieeesciesveeeeesseesesesessssssessssssssnseennes | LSues | [ o] s 2FE ..4,984,750 |..... 96.868 4,843,395 5,000,000 ..4,990,384 1,430 [ o | e | s 3.900 11/04/2014. | 11/15/2024.
666807 BG 6 | Northrop Grumman Corp Sr Nt JO PO IOV 2FE| .. 160,434,550 |..... 98.413 | ............57,571,371 ...58,500,000 | .. .59,931,760 (294,861) | ovvovverneiirinens [ e [ s 3.250 11/15/2016. | 08/01/2023.
66988A  AB 0 [Novant Health INC Ni.........cocueririeiiriicierieeieeeieseeissssessesseeessessesssens | eveens [P I (. 1FE| v 10,127,000 |...102.169 | ............ 10,216,930 | c.oovvvvne 10,000,000 | .oovvenee 10,013,277 [ oo | vevereeens (15,199) [ 1ooverevereerenins [ ervrerrneeneniieines [ veenad 5.850 09/16/2009. | 11/01/2019.
67080L  AA 3 [NUVEEN LLC SI Nt esssesssssseessssssssssssensnsnes | veneene | oo | evvneenensd [ s 1FE| .. ..9,742,750 |...103.043 9,750,000 100 | oo [ [ e 4.000 10/24/2018. | 11/01/2028.
68217F  AA 0 | Omnicom Group Inc Sr Nt. JIOR IO (TSRO 2FE| .. ..1,014,020 |..... 95.707 (1,430) [ oo | e | s 3.600 07/19/2017. | 04/15/2026.
68389X BB 0 [Oracle COorp SrNE ...ttt | eeeias [ I (. 1FE| oo 5,430,425 | ..... 97.853 | .............5,381,932 | ..............5,500,000 | ...cccc.... 5,461,304 | cooooiioiriiiicncis [ v 10,823 | oo [ e [ 2.500 01/28/2016. | 05/15/2022.
68389X  BM 6 [ Oracle Corp SrNE......cviviieieeeeesiees e ensessnnns | ceenes JO IO IO 1FE ..9,962,400 |..... 92.676 ..9,970,835 3446 | oo | s | e 2.650 |...... 2.693 | oo | s 122,194 06/29/2016. | 07/15/2026.
693304 AT 4 |Peco Energy Co 18t MG Bd........cccrveuirmerierineiiiriseiseiesiseeseeissiessessseens | eeeees [P ISR IOV 1FE| .. .21,649,830 |..... 97.650 | ............20,506,500 . 21,492,632 | oo [ s (66,164) [ ...vvrvercererins [ crvverieeeneriiseines [ crenae 3.150 |...... 2.764 |AO...... | ceoeenee 139,650 08/24/2016. | 10/15/2025.
69349L  AG 3 |PNC Bank NA SUD BK Ni........ccoviriiiriieiiirinsssessseessissesessessnsns | sevenes O ISR I TFE| oo 4,631,346 |..... 971475 | v 4,858,750 | ..oovvrenee 5,000,000 | ...cooeen4,828,264 | ..o | e 41,034 [ oo e [ 2.700 |...... 3.669 |MN......[ .ooeveee. 22,500 10/28/2013. | 11/01/2022.
69349L  AQ 1 |PNC Bank NA Sub Nt ..3,010,189 |...102.363 .3,070,875 | ..... .3,000,000 (T97) [ v e [ 4.200 10/21/2013. | 11/01/2025.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL Ser A. [T IO R [ . ..8,657,358 |..... 95.035 | ... .8,071,91 | ... .8,493,655 | .. (4,397) [ oo | e | s 3.470 06/27/2017.| 01/15/2032.
713448  DC 9 | PepSICO INC ST NE.....couiieuiiiirieeiise et essssesssssssiens | seenes [P I (A {110 [ 2,497,300 |..... 98.754 | ..ovvvoen. 2,468,843 | .......cce.n. 2,500,000 | ..ocvvrnee. ,499,004 BA2 | oo | e | s 2.150 10/08/2015. | 10/14/2020.
718172 AT 6 | Philip Morris INtl INC S NE........uvvrierrieiciieiieeesieseeissise et seesseessssaens | s [P ISR IOV 1FE ..3,213,560 |..... 96.363 .3,372,695 | ... .3,500,000 | .ooorvene 3,370,085 KT [T IORIR IOV 2.500 11/13/2013. | 08/22/2022.
720198 AC 4 | Piedmont Operating Partnership Sr Nt . (VTR IO JOO PR IOV 2FE| .. ..2,916,130 | ..... 96.830 | ... ..2,904,894 | ..... .3,000,000 | .... 2,952,035 9,732 | oo | vereneeneineiinies [ s 3.400 12/20/2017. | 06/01/2023.
720198 AD 2 | Piedmont Operating Partnership Sr Nt . JSSSTURRRN ION [P I 1 2FE| s 1,129,117 {...100.779 | .coovvvrrnnee 1,108,569 | ..coovvvvnnee 1,100,000 | ..ccovvrenne 1,116,916 (2,862) [ ..ooevnreeerierins | v | e 4.450 05/20/2014. | 03/15/2024.
737679 DG 2 |Potomac Elec Pwr Co 1st Mortgage Bond...........cccveviniiciniinceeinecennicinnes | e JOR ISR Il I 1FE .35,775,230 |...100.794 ....33,117,950 ...32,857,000 34881116 | oo [ (361,945) | cooovvriinrineis [ [ 3.600 06/28/2016. | 03/15/2024.
74256L AU 3 |Principal LFE GLB FNA I Nt......oooiiiiiiieisiceiseenis e snssssesssnssssenens | eevees o] ..1,104,803 |..... 95.981 1,055,795 1,100,000 (502) | eveveererieriiens [ e [ s 3.000 08/17/2017. | 04/18/2026.
742718 EV 7 |Procter & Gamble CO S&NL.......ocvuiiciierieeineeiseseesesieseessssisessessssssenes | eeeees o] ..3,991,720 |..... 95.760 ..3,830,412 4,000,000 T34 [ s | e [ e 2.850 08/09/2017. | 08/11/2027.
74273@ AA 1 |PRIT Core Realty Hidgs LLC Sr Nt SerA......... NP .10,000,000 |..... 99.529 ..9,952,946 10,000,000 3.250 02/14/2013. | 02/14/2020.
74456Q BK 1 |Public SVC EIEC & GaS ST NL........couuveriieieriiseeiseeieesseeisseeesessseessensesens. | eoeees o] ...6,469,700 |..... 97.732 ..6,352,561 6,500,000 2,885 | oo | e [ s 3.050 11/04/2014. | 11/15/2024.
74834L  AS 9 |Quest Diagnostics INC CO Gt Ni.........cocvvierveriiiiiiiieiseeesesnnie | e o] ..5,590,950 |...102.786 ..5,139,310 5,000,000 | .ccoeeern.5,169,217 | oo | et T1,819) [ e | e | s 4.700 08/07/2012. | 04/01/2021.
756109 AL 8 |Realty Income Corp Sr Nt 1,148,800 |...104.045 ..1,040,445 .1,000,000 +....5.750 07/21/2016. | 01/15/2021.
756109 AR 5 |Realty INCOME COMP SINE.....couuieuiircircirrnineie et ssisesnns | seeees o] ...1,089,340 |...100.597 | ... ..1,005,965 1,000,000 1,070,448 | oo | e (818T) | s [ [ e 4.125 08/18/2016. | 10/15/2026.
756109 AS 3 |Realty Income Corp Sr Nt ..6,906,970 |..... 92.975 7,000,000 8,924,491 | i | 8135 | [ [ 3.000 10/04/2016. | 01/15/2027.
760759 AH 3 | Republic Services Inc Co Gtd Nt.... .21,881,522 |...102.039 22,000,000 .21,982,432 ......5.000 08/05/2010. | 03/01/2020.
760759 AR 1 |Republic Services Inc Sr Nt ..1,020,830 |..... 94.323 1,000,000 | ..coooeereee 1,016,150 | cooecveriiiinicenis [ evrrieeeeee(1,921) [ [ [ 2.900 07/01/2016. | 07/01/2026.
760761  AB 2 | Republic Services Inc Co Gtd Nt.... ..4,058,979 |...101.549 .4,000,000 5.500 08/03/2010. | 09/15/2019.
779382 AP 5 |Rowan Companies Inc Co Gtd N . 2,790,460 |..... 82.500 ..(296,445) | .. ... 4875 09/04/2012. | 06/01/2022.
78409V  AD 6 |S&P Global Inc Sr Nt JOR ISR Il I 1FE| .. .10,031,200 |...101.824 | ............10,182,440 | ............10,000,000 | ..........10,030,912 | ..ocrrrvrrmrvrvrrmrrer | vrvrrnreeennn(288) | coriirvrivcirenns [ v | e 4.000 11/14/2018. | 06/15/2025.
78400V AK 0 [S&P GIObal INC I NL......ovvieicierieieiese st sssesesssnssntes | coeees [P I (. 1FE| oo 5,862,653 |...103.174 | ..............5,932,505 | ..............5,750,000 | .............5,860,587 [ ...coovvvrvrrmrrrernns | cvrrrerernce2,070) | oo [ [ e 4.400 11/06/2018. | 02/15/2026.
78409V AM B | S&P GIODE! INC ST NL.....cvviveieiiiise st | eeeaas . 2| 1FE 3,235,205 | ..... 94.068 | ............3,292,391 | ..............3,500,000 | .............3,239,942 | .oooovviiriiniiininn | oo 73T | i | e | 2.950 10/30/2018. | 01/22/2027.
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T8412F AP 9 [ SESILLC S NL...ciuiercieiiniiieierieeseesssie e ssissnsnns | eeenns [P I ] s AFE| o, 14,970,675 |..... 85.000 | ..ccooneee. 12,384,500 | ...ccoovnee 14,570,000 | ...covvenee 12,384,500 | ........ (2,448,039) | ...vveer (78,339 [ oo [ evverineeneeineines [ e 7425 ... 6.445 | JD..coo. | v 46,138 | ..... 1,038,113 | 03/01/2017. | 12/15/2021.
785592 AD 8 | Sabine Pass Liquefaction Hgh Yld Corp [ESTOOORTORTRORSTOITE DOV o] ...3,157,500 |...105.358 ..3,160,743 | ..... .3,000,000 | ....coovene 3,107,325 | oo 5.625 08/24/2016. | 04/15/2023.
785592 AH 9 | Sabine Pass Liquefaction Hgh Yid Corp 1s..... 2,687,500 |...105.149 ..2,628,725 .2,500,000 | ... 2,614,582 .6.250 09/06/2016. | 03/15/2022.
785592 AM 8 | Sabine Pass Liquefaction 1st Lien Nt ISVTTURRRIRTN BTN - ..2,717,500 |...103.846 | ..............2,596,150 | ..... .2,500,000 | ............. 2,670,451 | oo | e 2AT94) [ | e | s 5.625 01/23/2017. | 03/01/2025.
785592 AV 8 | Sabine Pass Liquefaction 1st Lien Nt [SUSTURIROT IO [P I ...105.880 .1,000,000 | ...cvvveneee 1,080,058 | ...covverrreerirerires | verirerrnee(9,528) | v [ [ 5.875 05/11/2017. | 06/30/2026.
80386W AA 3 |Sasol Financing USA LLC Sr Nt I A 2FE | i 374,445 | 375,000 | ... 374,468 ....5.875 09/21/2018. | 03/27/2024.
81211K  AX 8 [ Sealed Air COrP S NL......cvciiceees et sseneas | ceenes e[ W3FE 1,803,163 .1,670,000 | ..coovrrne 1,649,125 | ........... (124,002) | ..oovve. (12,961) [ evvveeereriiriiens | cevrveirerrseineeeninee [ s 5.500 08/09/2016. | 09/15/2025.
817565 CB 8 | Service Corp It SrNL.......c.ivveiveciieiiecieesees e | seeees - ..1,025,000 |..... 1,000,000 | ... 990,000 (25,143) (4,041) [ oo | e | s 5.375 06/14/2016. | 05/15/2024.
832696  AK 4 | SMUCKEr JM CO ST NE....ouiiriiiciieee e nisinns | eeveees [ I . ..5,617,542 | ..... i .5,525,646 | ..... 5,755,000 | ....ccoveue 5,659,254 | ....ccoveviniiriinns | e 13,453 | oo [ [ 3.500 10/13/2015. | 03/15/2025.
842400 GF 4 | Southern CA Edison Co 15t Mg Bd.........cccvvuiveniinerirerinrinerisniseiveniesineein [ e [P I (i 1FE| oo 2,250,000 |..... . ,188,373 | ........ 2,250,000 | .... 2,250,000 | .oeoiveerieririnnns [ e [ | | e 1.845 01/13/2015. | 02/01/2022.
842434 CQ 3 |Southern CA Gas CO 18t MEg.........ocvuvrrruernirienrirerernerernnisseeninenensseiensninne | veveene | oo | eveneenenes | s 1FE| .. 847,235 ...825,000 | ... 842,240 (2,098) [ ..ooverrereirerins | e | e 2.600 07/25/2016. | 06/15/2026.
842587 CV 7 |Southern Co SrNt . JO PO IOV 2FE| .. .19,927,600 20,000,000 | ........... 19,944,533 8,422 | oo [ s [ 3.250 05/19/2016. | 07/01/2026.
86074Q AM 4 | Stillwater Mining CO SINL.......ccocvuierriieeiieiseesserieeressesesseesesssessensesssssenns | eeeees . 2| ... AFE 197,888 |....92.426 | .................184,852 | ....... 200,000 | ... 184,852 (13,607) KIS C T STUORURI IPORRRRORRRRRIIR BN 6.125 06/20/2017. | 06/27/2022.
86074Q AN 2 | Stillwater Mining CO SINL.........vivrierririieeineireseissiee e | s . 2| AFE 812,699 |.....92.064 | ................759,528 | ....... 825,000 | ... 759,528 (54,987) L1727 [N IVRIRRIOR IO 7125 06/20/2017. | 06/27/2025.
86765B AG 4 |Sunoco Logistics Ptnrs Op LP CO Gtd Ni.........cceeiveeirierierieerenineineriesieeens | ceveene [P I (A 2FE| oo 12,016,780 |...101.927 | ...........12,231,192 | ............ 12,000,000 | ........... 12,002,375 (P20 10) SR FRSPURRSRRR DO 5.500 03/02/2010. | 02/15/2020.
870845 AC 8 | Swiss Bank COrp-NY SUD Ni........coouiiimiiriiriiiniineiiesieeiseeissisesseseesesssis | s JO0 PPN IOV 2FE| e 6,581,686 |..118.912 | ..............5,993,150 | ..ccoorrennn. 5,040,000 | ..oocoonnes 6,102,555 | .oooovveerierierinens | i (113,981) | covoveecirreinens [ e [ e 7.750 06/03/2014. | 09/01/2026.
871829  AM 9 | SYSCO COM St Nt.....oouivuiiieriririsrisnieseiseississsiessenesssssssissessessssssens | eovenee | o [ veverirenn | e 2FE ...2,570,808 |...100.324 .2,558,249 | ..... .2,550,000 | ... 2,550,561 (2,847) [ oo | e | s 5.375 06/05/2009. | 03/17/2019.
871829 AX 5 |Sysco Corp SrNt.... et | seenes [T 2FE| .. ..4,990,450 |..... 98.922 | ... .4,946,110 | ..... .5,000,000 | ...oorvvne 4,996,529 197 | e | e | e 2.600 09/23/2015. | 10/01/2020.
87305Q  CH 2 | TTXCO SI Nt nsnnes | sevees [ I L. 1FE| v 8,002,235 |..... 99.504 | .ovovrrnen 7,960,352 | ..oovvernvn. 8,000,000 | ....cocrnnn 8,001,745 (255) | vevevrerreinnienns [ e [ s 3.600 11/13/2014. | 01/15/2025.
87875U  AK 8 | Teco Finance INC Gtd Nt..........couvuerireririeeriicirerienieeeniseessesiessessenssnenns | cevees o] ...3,982,080 |...102.265 ..4,090,608 4,000,000 2,100 | oo [ s [ e 5.150 03/04/2010. | 03/15/2020.
88224P  JS 9 |Texas Capital BK NA S NL.......ccoviiuiiriiiiiciieeie e isessens | eeenns PO IS . .10,000,000 |..... 97.787 | ... ..9,778,680 ...10,000,000 | .. (221,320) 5.250 01/28/2014.| 01/31/2026.
883556 BX 9 | Thermo Fisher Scientific INC St NL.........coccuivurivriiiniceseesereneseeins [ s 1| 2FE | e 1,985,260 |..... 92.936 | .oovvernne 1,858,726 | ...oooovvvenee 2,000,000 | ..ocverneen 1,987,022 1,283 [ o | e | s 3.200 08/10/2017. | 08/15/2027.
887317 AW 5 | Time Wamer INC SINL.......cciiuuiirririeeiseiseeriessessesssseessessssssessessssenns | seeees ] ..4,988,000 |..... 94.712 .4,735,610 | ..... .5,000,000 ..4,991,907 1,079 [ oo | e | s 3.600 05/28/2015. | 07/15/2025.
89054X  AB 1 [ Topaz Solar Farms LLC Nb.......ccoovivririerniiersseieniisessssenssssssessssessenes | cevenes [ I . ..1,899,831 |..... 90.858 | .... ..1,692,304 11,862,579 | .. ...1,895,192 (909) [ 1evvrurvrerrereerens | vevrereerrsnrneeerines [ s 4.875 04/24/2013. | 09/30/2039.
893570 BM 2 | Transcontinental Gas P L COMp Deb.........c.covvuevrivmererierincirnesissrsenieniseenns [ s e 2FE | s 789,250 |...118.626 | ...ccoovvrvrnecs 830,379 | .o 700,000 | ... 746,527 (A441) [ oo | e | e 7.250 02/24/2005. | 12/01/2026.
893830 AZ 2 |Transocean Sedco Co Gtd Nt. ..5,740,750 |..... 83.250 ..4,162,500 (8,403) [ .ovveerrereriries [ e [ 9.350 01/26/2012. | 12/15/2041.
893830 BB 4 | Transocean Sedco Co Gtd Nit. ..4,783,920 |..... 99.250 ..3,970,000 | ..............4,000,000 | .............3,970,000 | ...........(277,066) | ........... (72,934) [ ooveevervverens [ e [ e 8.375 08/07/2012. | 12/15/2021.
90131H BL 8 |21st Century Fox America Sr Nt 10,852,158 |...131.672 ...13,167,230 | ............ 10,000,000 | ..c00oeec. 10,777,414 | coovooiiciiinns | v (21,861) [ oovvrerereerienins [ cereerineineeiiseines [ e 6.650 04/06/2015. | 11/15/2037.
902494  AX 1 |Tyson Foods Inc SrNt.... 115,255,700 |..... 99.420 14,913,015 (24,483) 0003950 09/02/2014. | 08/15/2024.
90261X HK 1 |Swiss Bank Corp-NY Sr Nt ..7,970,240 |..... 99.008 7,920,648 6,246 | oo | v | e 2.350 05/27/2015. | 03/26/2020.
904764  BG 1 |Unilever Cap Corp St NL........cvuuiiriiriiieieisrinssieensssiesiesinies. | s ..1,489,170 |..... 99.365 ..1,490,481 579 3.250 09/04/2018. | 03/07/2024.
907818 DY 1 |Union Pacific Corp Nt.. 1,998,620 |..... 97.521 ..1,950,422 .2,000,000 129 003250 08/07/2014. | 01/15/2025.
911312 AK 2 | United Parcel SErVICe SINL.........oivueeiieiieieneesise et essseessessssssens | seeees [P I . .16,388,960 |...100.535 ....14,074,928 ..14,000,000 | .....c..... 14,107,031 | oo | e (428,624) | ooooveeerrrinens [ e [ e 5.125 06/04/2013. | 04/01/2019.
911312 AY 2 |United Parcel SErviCe St NL. ..o essssesssssssesensssnnns | sevees e AFE ] 4,641,648 |..... 92.170 4,424,160 | ..... 4,800,000 14,378 | oo | e | oo 2.400 11/10/2016. | 11/15/2026.
911365 BC 7 |United Rentals Inc 2nd Lien Nt... I 6,162,500 |..... 98.125 ..5,887,500 .6,000,000 (35,637) w4625 02/14/2017.| 07/15/2023.
91159H  HL 7 [US BANCOM St L. ssisiesissesissisissssinnns | cvvis e |l AFE | 4,999,300 |..... 98.523 ..4,926,160 140 [ v v [ 2.350 01/26/2016. | 01/29/2021.
913017  CH 0 | United Technologies Corp St NL.........ccuueermrereemerinirenieriscessssesssssensensenenas | veeees .14,969,850 |..... 90.055 ....13,508,310 14,975,728 2,752 2.650 10/27/2016. | 11/01/2026.
91324P  CU 4 |UnitedHealth Group Inc Sr Nt. 7,477,125 ..7,343,355 | . 7,500,000 7,489,755 4,495 2125 02/22/2016. | 03/15/2021.
92343V BR 4 |Verizon Communications INC SrNt.........ccovuvriirniiiieiieinnesseesssesenens | e [ I . ...5,391,700 5,321,775 | ... .5,000,000 | .. 5,210,466 | ..o | s (B9,765) [ .vvvuerervrvrerens | cevreierrseineeeninee [ 5.150 01/21/2014. | 09/15/2023.
92343V DD 3 |Verizon Communications INC ST NL..........cuvererreririneieiieeineeceissesesssssseees | ceeenes [P I 1 2FE| v 24,936,250 |..... 90.663 | ............ 22,665,775 | ...cconne. 25,000,000 | ........... 24,950,235 5,818 [ vveereereriieiiens | eevrveiierienisesieniens [ e 2.625 07/27/2016. | 08/15/2026.
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92826C  AB 8 | VISAINC ST NL....couuiieuiicicireeieeissie st enseninas | sriies [P I (. 1FE| oo 8,088,880 |....98.914 | .............7,913,096 | ....cccoennn 8,000,000 | ..ocvvrnees 8,036,730 | .covuerrnerrrerirnenrinns | e (18,298) 2200 |...... 1.959 [ID.ccovee | v 8,311 | oo 176,000 | 02/02/2016. | 12/14/2020.
92826C  AC 6 | ViSAINC ST NE....ovuiiriiiicieiicsie st | erenes JO IO IO 1FE 2,031,920 |.....98.745 | .............1,974,908 | ..... .2,000,000 | .... 2,019,014 (4,519) [ oo | e | e 2.800 |...... 2.546 |JD....... 2,644 .56,000 | 01/21/2016. | 12/14/2022.
93933W  AA 4 |Washington Mutual Bk FA Sub Bk Nt.. R .7,000,000 .....6.875 12/22/2016. | 06/15/2020.
941063 AQ 2 |Waste Management INC CO Gtd Nt.........ccvvuevuieceniinciiieenesesceesineins | e - 7,764,710 |..103.093 | ..............7,216,496 | ..... .7,000,000 | .ocoereeen 7,231,852 [ s | e (102,276) | cvoovvvvreireineis [ e [ oo 4.600 |...... 3.006 06/03/2013. | 03/01/2021.
94974B  FQ 8 |Wells Fargo & Co SUD Nt........ccovveuiiieiieicriiiseeiisesesiesessesesssessesienens | eeeens ] ...5,188,612 5,200,000 2,299 2.150 10/21/2013. | 01/15/2019.
94974B  FY 1 |Wells Fargo & Co Sr Nt NP 1,248,713 .1,250,000 98 w4100 05/27/2014. | 06/03/2026.
96950F AD 6 | Williams Partners LP SrNL........cccovuiierniiininnesieisesiessssessssissessssssnnss | coeres o] ..3,989,245 |...101.988 4,000,000 1,235 5.250 07/12/2010. | 03/15/2020.
96950F AL 8 | Williams Partners LP SrNL........cccovuvviererieieissiseinsieissesssesssssessessssssssssssnnss | ceveens 3,478,860 |...100.527 .3,500,000 2,062 | oo [ s [ e 4.500 11/12/2013. | 11/15/2023.
96950F AQ 7 |Williams Partners LP Sr Nt IV . 2,494,375 | ..... 97.156 .2,500,000 B33 [ s [ e [ 3.900 02/13/2017. | 01/15/2025.
976657 AL 0 | Wisconsin Energy Corp SrNt........cceuuuruuiieiinriieeierississsiessisesiesesssessesenns | veenes . 3,073,740 | ..... 98.971 3,000,000 (7,379) [ oo | e | s 3.550 03/09/2016. | 06/15/2025.
98212B  AD 5 [WPXENErgY INC SINL.....oovooiieeeciecvceeeceeeeeesesseessessesesesssssssssssssnss | oevene | oo | eviennreen ] [ e AFE .26,892,576 |..... 97.250 ....25,608,843 ...26,333,000 25,608,843 | ........ (1,091,489) | ......... (108,285) | .veovvevnerrinens [ eerereerreinneriinnes [ e 6.000 03/01/2017.| 01/15/2022.
98212B  AE 3 |WPXEnergy Inc Sr Nt . JO PO IOV AFE| .. ...3,820,000 |..... 90.500 | .... 3,620,000 4,000,000 | .. ...3,620,000 (235,710) 20,667 5.250 |...... 6.007 |MS......| .........61,833 | ........ 210,000 |03/29/2017. | 09/15/2024.
98978V AL 7 | Z0EHS INC SFNL.....oouiirereiieieieeei et esssenss | eeeias . 2| ... 2FE 4,978,180 |..... 92.354 | .o 4,617,720 | oo 5,000,000 | ..oovvernees 4,980,671 1,914 | e | e | s 3.000 |...... 3.051 |MS......| vooerr 45,417 | e 150,000 | 09/06/2017. | 09/12/2027.
P06076  AA 4 | AES El Salvador Trust II St NE........ccoviieiiiiiinsiceieiesesncesiesienes [ e [P I 1 AFE| e 1,582,906 |....89.375 | ..o, 1,541,719 | e, 1,725,000 | ...ocvoenee 1,541,719 | e (79,378) | evvvrnne 19,649 | oo | e | e 6.750 |...... 8.472 |MS...... 02/23/2017. | 03/28/2023.
P16259 AM 8 | BBVA Bancomer SA Texas SUD Nt.........ccoovivcrierenieirinnineneniseessesiseines | voeees . 2| 3FE 280,257 |.....86.500 | ................281,125 | ....... 325,000 | ... 280,522 265 | oo | v | s 5125 |...... 6.638 |JJ....... 11/14/2018. | 01/18/2033.
U85969 AC 4 |Stillwater Mining CO S NE.........cvuuiiriiicieiieriee et ssensesessessssiens | eeeaas [ I ] AFE | i 273,750 |{....92.426 | .....c.c... 277,278 | virrriirncn. 300,000 | ... 274,226 A76 [ oo [ e [ 6.125 |...... 9.054 |JD....... 12/04/2018. | 06/27/2022.
134808 AC 8 | Canacol ENergy Ltd S&NL.......cocvuevirrireiineiseieiessesse e ssessssessssissssns | svies A 2| AFE 1,455,000 |..... 92.001 | .... .1,338,615 .1,455,000 | .............1,338,615 | ........... (116,385) | cvvvvverrreeirerinens | vervrrsseresineinnns | ervsesesessnsinsnnnns | oovene 7.250 |...... 7.250 |MN...... 04/26/2018. | 05/03/2025.
15135U  AD 1 [ Cenovus ENergy INC SrNL.......c.viieiieiineeceieeseesesisesesissesseessssssssenes | eeenes [P I 1 2FE| s 3,855,065 |...101.790 | .... ..3,915,000 | ..... .3,846,154 | .. (1,189) [ covererererreris | e | e 5.700 |...... 5.666 |AO...... . 07/08/2010. | 10/15/2019.
292505 AD 6 |ENCANA COMP SINL...o.ooiiieiiiciieiieeiseieiies st sssssssssssnss | seeees [ I 1] 2FE | o 3,530,340 |...105.806 | .............. 3474171 | e 3,000,000 | ...coornnne 3,432,402 | oo | e (17,885) [ ..vvoererrrirviens | vevrveeerseiseeieninne [ 6.500 |...... 5.146 |FA......| o, 73,667 | ... 195,000 | 09/05/2012. | 08/15/2034.
335934 AL 9 |First Quantum Minerals LTD St NL........ccooeiviiimieinnvesee s | cevees A 2| AFE 1,075,625 |..... 82.500 11,075,000 | .ooovorrinne 886,875 | .......... (188,682) [(G1:) ) [N ISRORRRNON IO 7.500 |...... 7.486 |AO...... .80,625 | 05/30/2017. | 04/01/2025.
35905B  AA 5 |Frontera ENergy Corp St L. | eeeons A 2| AFE 741,315 |..... 98.625 | ... ...750,000 | ... 739,688 (2,346) T18 [ e [ e [ e 9.700 |...10.000 |JD....... . ceerenenD1,375 | 06/20/2018. | 06/25/2023.
65334H  AG 7 [NeXEN INC ST NL.....vouiieiiicrieiei et ssesssisnsiens | crvees [P I (A 1FE| oo 5,005,150 |...121.709 | ............. 6,085,455 | ... 5,000,000 | ...ocoornee. 5,004,826 (135) | ceverrerrrinrinens [ e [ 6.400 |...... 6.391 |MN......| oovrrnee 40,889 | ........ 320,000 |06/30/2011. | 05/15/2037.
65334H  AK 8 [NEXEN INC ST NL.....oouieiiiieceec ettt snsssnsens | sriies [P ISR IOV 1FE]| .. ...5,335,700 |...101.726 ..5,086,315 | ..... .5,000,000 15,027,820 | ..o | s (46,224 | ..o [ e [ e 6.200 02/02/2011. | 07/30/2019.
67077M AP 3 | NULTEN LI ST NE ... snsnnns | sevees Al e 2FE| .. ..1,345,775 |...120.393 | ... ..1,390,538 11,155,000 | .. ...1,341,350 (4,425) [ ..o | e | s 7125 04/10/2018. | 05/23/2036.
89352H AT 6 | TransCanada Pipelines Ltd SrNt.......c.coovereeieernerineriineencnseinerssesesssenisnins | cevies Al (. 1FE| oo 5,146,725 |...103.503 | .............. 5,175,130 | covvvercenne 5,000,000 | ............. 5,145,762 (9B3) | eveveerneinernens [ erveerenieenerienns [ e 4.875 12/12/2018. | 01/15/2026.
89352H AW 9 | TransCanada Pipelines Ltd SrN..........ccoviiviemiiiiiineisiscesseesisiensnies | eeene Al 1FE| .. 13,772,950 | ... 99.034 ....13,864,774 ...14,000,000 13,774,176 L7 OO VRN DOV 4.250 12/13/2018. | 05/15/2028.
98417E  AC 4 |Xstrata Finance Canada Gtd Ni..........cccoerervrnriiniineninnieinneensssesenssinnns | coveens o] . ..4,711,391 |...105.087 ...4,668,376 (6,259) [ ..oovvvnrverrieris | e | e 6.900 03/22/2010. | 11/15/2037.
C35898 AA 0 |Frontera Energy Corp SrNL.....c.ooiuuiiueererierineeiesiseissenssssiesssessesessensssinns | sevnes Al | bl dFE | 578,875 |..... 98.625 542,438 (35,237) (1,200) [ coooeereeeneireris | e | e 9.700 09/25/2018. | 06/25/2023.
000000 00 O |Liquid Telecom Finance Sec Nt.......... .|D 1,450,625 |...100.527 ..1,382,242 | ... (47,010 | .. (19,297) ......8.500 12/04/2017. | 07/13/2022.
000000 00 0O |KazMunayGas National Co Euro MTN ceevrerenennnsenensssensssnnnns | eerinee | D [ e | eeernFE | i 370,136 |..... 98.379 370,264 128 | oo [ e [ e 4.400 11/14/2018. | 04/30/2023.
000000 00 O |CiaLatino AMericana SrNE.........ccociiieinriiiiees i | eevees 127,588 |..... 64.562 96,843 (32,594) 1,850 [ oo | e | s 9.500 06/06/2018. | 07/20/2023.
000000 00 O |TC Ziraat Bankasi AS Euro MTN.... ..889,875 |..... 88.204 897,213 7,338 w5125 09/19/2018. | 09/29/2023.
000000 00 0 | Teva Pharmaceuticals NE S&NE.......c.coocieereirnciierineirneeiseieiseseeeesensseeses | weeees ..1,235994 |..... 96.321 | ..............1,165,488 | ..............1,210,000 | ............. 1,165,488 (68,957) (1,549) [ oo | e | e 6.000 08/13/2018. | 04/15/2024.
000000 00 0 |CapeX SA ST NE.....c.cviieiieririieisrisies e | s 181,840 |..... 83.125 | oo 154,613 | L 186,000 | ... 154,613 (27,558) KX I STURURUUPIOR IVPRPTORRTORPRORPROR) IOV 6.875 .12,788 | 05/09/2018. | 05/15/2024.
000000 00 O |Puma International Finance Sr Nt... . 850,000 |..... 80.457 . 850,000 | ... 683,885 | ...........(166,116) w5125 43,563 | 10/03/2017. | 10/06/2024.
000000 00 0 | Millicom Intl Cellular SrNt..........cccoovvicniivcrinrirerrnnsnissiinsisensnissiessessienns | eoveeee | D i1l BFE | i 211,100 |..... 98.966 | ................197,932 | ....... 200,000 | ... 197,932 (10,841) (2,188) [ oo [ [ 6.000 .13,000 | 12/06/2017. | 03/15/2025.
000000 00 O |Unifin Financiera SAB de CV SI NL......c..cocuieurenirierierieeiesineiseniessncesenins | vereees . 376,000 |..... 85.375 341,500 (35,868) 1,368 7.375 14,750 | 06/05/2018. | 02/12/2026.
00507U AS 0 |Actavis Funding SCS Sr Nt v |D . 6,994,436 |..... 97.622 ..6,833,568 ...6,996,288 511 ......3.800 03/03/2015. | 03/15/2025.
05565Q BJ 6 |BP Capital Markets PLC St NL........cocvieiiieiicneicsseesseiesssssesnsenes | veveees Cloo | 1FE .10,028,600 |...100.304 ...10,030,410 .10,000,697 (3,635) [ coveveerrrereriens [ erreeierieeiesieniens [ 4.750 07/01/2009. | 03/10/2019.
05565Q CJ 5 |BP Capital Markets PLC Nt..........coiiiniieicsenenecseieessieeeniesenssnienens | ceveees Cluen | 1FE ..2,903,124 |...102.076 ..2,858,134 2,853,709 | ..ovoverererreennes [ v (10,252) 3.9% 10/22/2013. | 09/26/2023.
05565Q CR 7 |BP Capital Markets PLC Sr Nt [ IO IOV 1FE ...6,250,000 |..... 99.721 .6,232,575 | ..............6,250,000 | ............. 6,250,000 2.237 02/05/2014. | 05/10/2019.
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05565Q DN 5 | BP Capital Markets PLC Nb.........ccoviueiierieiieineeriesieeiesiseessessssssessensns | eoeees [0 ISR IOV 1FE| woverenee 11,000,000 |..... 95.181 | ovvvrreen. 10,469,877 | c.ovvvrne 11,000,000 | ...ovvenee 11,000,000 | +.voreermrrarrneries | cerererereesssineins | vereerenessssinens | e | e 3279 ... 3.279 |MS......| wee 102,196 | ........ 360,690 |09/14/2017. | 09/19/2027.
05578Q AA 1 |BPCE SA Sub Nt ...1,051,700 |...103.542 ..1,035,424 .1,000,000 (B,456) [ oo [ erereeerisesseiniens s 5.700 08/08/2018. | 10/22/2023.
05578Q AB 9 |BPCE SA Sub Nt 5,221,600 |...100.414 ..5,020,720 .5,000,000 (21,037) +.r.5.150 08/05/2014. | 07/21/2024.
05578Q AD 5 |BPCE SA Sub Nt ..5,914,620 |..... 96.775 ..5,806,506 | ..... .6,000,000 | .. 7,531 | oo [ [ 4.500 09/08/2014. | 03/15/2025.
09659W 2D 5 | BNP Paribas Sr Nt ...8,983,890 |..... 94.108 | ... ..8,469,693 | ..... .9,000,000 | ... 8,985,920 2,030 | covorereeeiininens [ s [ s 3.375 01/02/2018. | 01/09/2025.
11042B  AA 0 |British Airways Plc PTC.. 2,831,926 |...101.370 ..2,664,245 2,628,238 | .. ...2,679,444 o ......5.625 03/05/2014. | 06/20/2020.
12674T  AB 2 | C&W Senior Financing DAC Sr Nt 401,750 ...400,000 | ... 384,500 (17,183) (10 [N RN IV 7.500 10/04/2018. | 10/15/2026.
139612 AE 5 |Capex SA SrNt....... 340,000 |.....83.000 | ..cccorrerrrnn282,200 | coooivonrirnns 340,000 | ... 282,200 T 1010) ) SRRSO RSO U DO 6.875 05/10/2017. | 05/15/2024.
15238X  AB 5 | Central American Bottling Corp SrNE.........c.oovuiiiiinriciiniciissisis 874,938 |....97.875 | ................807,469 | ....... 825,000 | ... 807,469 (54,256) (5,804) [ oo | e | s 5.750 10/11/2017. | 01/31/2027.
20445P  AE 5 |CiaLatino Americana SriNL.........coocueruriiiiniirieieesisesiese s 1,209,705 |.....64.562 | .................790,885 | ......cc...... 1,225,000 | ..ocorerernee. 790,885 | ........... (422,663) 197 | | e | s 9.500 02/06/2017. | 07/20/2023.
21684A AA 4 |Rabobank Nederland Sub Nt 5,951,160 |...101.393 | ..............6,083,580 | ..... .6,000,000 | ...ovvvene 5,973,179 ATA4 | s | e | e 4.625 11/25/2013. | 12/01/2023.
22113A  AA 3 |Cosan Ltd Sr Nt 575,000 ...575,000 | ... 564,938 (10,063) 5.950 09/13/2017. | 09/20/2024.
225401  AF 5 | Credit Suisse Group Sr Nt.. 2,250,000 |.....93.031 | ..............2,093,200 | ........ 2,250,000 | .... 2,250,000 | .vooevrerierirrenens [ e | e | e | e 3.869 01/05/2018. | 01/12/2029.
25152E DT 6 |Deutsche Bank AG London Sr Unsecured Nt ...2,200,000 |...100.000 | ..............2,200,000 | ........ 2,200,000 | .... 2,200,000 | cvovviererinrinrerenns e | e | | 9.500 07/19/2017.| 07/27/2020.
25156P AV 5 |Deutsche Telekom Sr Nt ..4,999,700 |.....94.427 | .cccoccce 4,721,370 | oo 5,000,000 | ..oovvernvs 4,999,792 A [ e | e | e 2.485 09/13/2016. | 09/19/2023.
37255B  AA 7 |Geopark Ltd 1st Lien Nt....... 600,000 |.....92.500 | ................555,000 | ..ccorivernecn. 600,000 | ... 555,000 (45,000) [ ..ovvvrerrererinees [ e [ e [ e 6.500 09/25/2017. | 09/21/2024.
38502H  AA 3 | Gran Tierra Energy INtSrNL ... 369,795 348,281 (22,047) 533 | e | e | e 6.250 . . . 11,719 | 02/08/2018. | 02/15/2025.
40052C AC 0 | Grupo Kuo SAB De CV Sr Nt 1,054,750 960,890 (94,061) 201 | oo [ e | e 5.750 cere. 48,875 | 07/25/2018. | 07/07/2027.
40052V AC 8 | Grupo Bimbo SAB D& CV S NL.....c.vueriircieineieieieiseisienssiesesssesensensnes. | ovenes [0 IS 1] 2FE| e 15,061,755 |..... 98.215 | v 14,732,250 | ..oovevee. 15,000,000 | ........... 15,038,952 (6,312) [ coovveverreervniee [ veereererinerseiniens s 3.875 |...... 3.822 | Dot | v 6,458 | ........ 581,250 |01/08/2015. | 06/27/2024.
404280 AK 5 [HSBC HoIdINGS PLC ST NL.......cvourieieeiieiiieeieniseesseiessiesiessesessessssssensenes | oeveens (O} [T 1FE]| .. ...8,980,470 9,000,000 | ... 8,994,692 2,165 | oo [ s [ e 5.100 03/29/2011. | 04/05/2021.
423012 AF 0 [HeiNeKEN NV SINL......civiiieiiiecieieie e | coeies Cleon | 2FE| .. ...1,028,560 1,000,000 | ..coovvrenne 1,025,182 (2,433) [ oo | e | s 3.500 08/03/2017. | 01/29/2028.
445640  AB 1 [Hunt Oil CO Of PErU ST NL....coiveiicieiciee s snsssensnes | coerns [0] I 4] ... K21~ I 223,279 |..101.415 | ................228,184 | ...... 225,000 | ... 223,362 83 | s [ s [ 6.375 05/24/2018. | 06/01/2028.
44962  AG 2 [IHS Markit Ltd S NL........oeveecvecviceiecieeesss s | envans [0 I 1 2FE| s 7,478,025 | ..... 98.980 .7,423,500 | ... .7,500,000 ..7,479,811 1,786 | oo | rerrveinerieninenns | e 4125 07/19/2018. | 08/01/2023.
44963L  AA 4 |IHS Netherlands HOIACO St NL.........ccoiiviiniieriiieiseieesseiessisenienes | e D 2| AFE 1,356,875 |...100.556 ..1,307,233 .1,300,000 | .. 1,307,233 | ..o (20,962) | ........... (13,855) [ voovvvrerreiirins [ v [ e 9.500 10/31/2016. | 10/27/2021.
463588 AA 1 |IRSA Propiedades Com SINE.........cccovierriirernrisressssseseissssssssesssssssnssnnss | ceveens [0 I (I AFE | s 557,500 |.....96.125 | .................480,625 | ....... 500,000 | ... 480,625 (60,047) (8,126) [ ..vuvvurreerrerins | v | s 8.750 11/02/2016. | 03/23/2023.
482637  AB 1 [KOKS OAO ST NE.....ouiiiiiiciieiiiississisee s | eneees Do | e AFE ..1,075,000 |.....99.996 | .............1,074,957 | ........... 1,075,000 | ...ocvoenee 1,074,957 | ........ (X)) [ TUTUNURTIRN EUSPURTUPIRPORIOTORS ISTOTORSIURTORPIOTURTOR BRI 7.500 04/26/2017. | 05/04/2022.
48667Q AS 4 | KazMunayGas National Co SrNL.........cccceimrierieriieiiiieiinesieniesessssiessnens | eoenes D oo | e 2FE| .. 198,010 |...100.600 | .................201,200 | ....... 200,000 | ... 198,025 15 | s [ [ 6.375 04/17/2018. | 10/24/2048.
566007 AB 6 | MARB BONACO PLC SINE......couiiuiirrircireeineiieiesieeissessssisessessesssessssenas | seeees D 2| 3FE 738,994 |.....92.676 | ......cc..e...895,070 | coovrrriiinnes 750,000 | ... 695,070 (45,119) 1,996 | oo | e | e 6.875 01/23/2018. | 01/19/2025.
566067 AA 2 |Marble Il Pte Ltd Sec Nt. v | D 2| 3FE 525,000 . 525,000 | ... 507,351 (17,649) ......5.300 06/13/2017. | 06/20/2022.
59284B  AF 5 |Mexichem SAB DE CV S NL.......ccoviuirieriiieerneieriesieseseessssssessessesssensns | seveens D 2| ... 2FE 198,372 |....90.875 | .................181,750 | ....... 200,000 | ... 198,541 136 | v [ e [ e 4.000 09/27/2017. | 10/04/2027.
59318Y AA 6 |MHP Lux SA Sr Nt 575,000 | ... 494,730 (80,270) 6.950 03/22/2018. | 04/03/2026.
65504L  AG 2 | Noble Hidg Intl Co Gtd Ni........ccccvevuririnrircrinirncrrenerineresnrsersenseesssiesnsnens [ e | G o] e 4FE | e...8,339,375 | ... 11,000,000 ) 39,340 ......6.050 03/01/2017. | 03/01/2041.
71647N  AM 1 | Petrobras Global Finance Sr Nt.. ...101.450 1,250,000 | .. ) (512) | cevereererineinnens [ e [ e 6.250 11/14/2018. | 03/17/2024.
71647N  AS 8 |Petrobras Global Finance Sr Nt.. 102750 | 693,563 | 675,000 | ... 689,438 (8,414) (T17) | ceveereeeinnienns e [ 7.375 12/04/2018. | 01/17/2027.
71647N  AY 5 |Petrobras Global Finance SriNt.........cccovevrereneenernernernerescessesnsennennenenseens | weenee | D [T 0l 8FE | .. 275,000 | ... 94.151 275,000 | ... 258,915 (16,085) 5.999 09/24/2018. | 01/27/2028.
71654Q BG 6 |Petroleos Mexicanos Sr Nt . R . ..9,973,762 | ..... 90.500 | ..............9,050,000 | ............10,000,000 | ............. 9,987,670 2,764 | oo | e [ e 3.500 08/30/2013. | 01/30/2023.
71675M  AA 4 | Petropaviovsk 2016 St INE........cc.evemrerceicrierieriesiseeeiessenseeesseeseesssniens | eeeees D 2| 5FE 950,000 |..... 75.334 715,677 (215,323) 8.125 11/07/2017. | 11/14/2022.
76706A AA 2 |Rio Energy SA/UGENSA SA Sec Nt .|D 2| o AFE 968,341 |..... 74.000 721,500 (247,542) 701 ...6.875 |.. S 01/25/2018. | 02/01/2025.
803070 AB 7 |Sappi Papier Holding AG St NL........cccovviiriiieiniceseiene e | veveees [0 ISR I AFE| i 161,438 |..... 93.000 162,399 491 [ e [ e [ 7500 |...... 8.404 |JD....... ....583 .13,125 | 12/16/2016. | 06/15/2032.
82481L  AB 5 |Shire Acq Inv Ireland DA St NL........cciveieireseieieeee e ssssensesses | ervees [0 ISR IOV 2FE 19,978,400 |..... 96.698 ....19,339,680 19,987,915 A243 | oo | e | e 2400 |...... 2423 |MS.....| e 130,667 | ........480,000 | 09/19/2016. | 09/23/2021.
82481L  AC 3 |Shire Acq Inv Ireland DA SrNL........cciiiiiiiriicisiceeseeeseessenensseienis | ceveees Dl | s 2FE 28,623,990 |..... 94.532 ...27,414,193 28,730,836 51,465 | ..o | e | e 2.875 |.... 3.086 |MS.....| ... 226,965 ...833,750 | 11/18/2016. | 09/23/2023.
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82481L  AD 1 | Shire Acq InV Ireland DA St NE........ccoueienieneeiiriseeiiesieeeeseessesseesssessenens | s [0 I 1 2FE| s 4,003,320 |.....90.492 | ..............3,619,688 | .........c.... 4,000,000 | ..ooevvrnes 4,002,704 (304) 3.200 |...... 3.190 |[MS.....| o 34844 | ... 128,000 | 10/06/2016. | 09/23/2026.
82620K AE 3 |Siemens FinancieringSmat St NL..........covveiiiieinineeisisnnneessesssssseenis | cvenns [0 IS 1 e 1FE| o 12,930,320 |.....98.000 | ............12,740,013 | ............ 13,000,000 | ...ccoveeee 12,953,230 6,343 | oo [ s [ 3.250 10/09/2015. | 05/27/2025.
83006L AB 9 |Sixsigma Networks Mexico Sr Nt........ .|D 2| ... 660,000 660,000 | ... 625,350 (34,650) verrrn1.500 04/26/2018. | 05/02/2025.
830505 AT 0 |Skandinaviska Enskilda Banken Sr Nt......... I [0 IV IO 1FE| oo 14,935,950 |.....96.130 | ........... 14,419,545 | ............ 15,000,000 | ... 14,964,693 | ..o [ e 12,632 | oo | e | e 1.875 09/06/2016. | 09/13/2021.
86959L AE 3 | Svenska Handelsbanken AB St Nt.........ccccviuerirceririnirerierinsereeissssesienes | verenes Cl.. ...5,142,950 .5,119,430 | ..... 15,000,000 | .ooereeer5,021,927 [ oo | e (16,753) [ vovverrercererins [ crverrmeereriinines [ ceeend 5.125 05/21/2010. | 03/30/2020.
88167A AC 5 |Teva Pharmaceuticals NE Sr Nt .|C 7,986,800 |..... 91.921 ..7,353,696 .8,000,000 | .. ) 2,606 2.200 07/18/2016. | 07/21/2021.
88167A  AD 3 |Teva Pharmaceuticals NE St Nt ..o sneenssiessesinens | coenes Cf.. ..8,105,843 |..... 86.125 .7,019,155 | ..... .8,150,000 | .............7,019,155 | ........ (1,095,666) 3,884 | .o [ e [ o 2.800 12/04/2018. | 07/21/2023.
88167A AE 1 |Teva Pharmaceuticals NE St NL........ooveivreierecienieiseeeiessssessssisssessnens | coeens Cl.. ..9,359,044 |.....76.322 | ..............7,345,944 | ... 19,625,000 | .............7,345,944 | ........ (2,028,316) | ....ovvvene 12,132 | oo [ e [ 3.150 07/26/2018. | 10/01/2026.
893870  AX 3 | Transport de Gas del SUr St NE..........cocueiiniiieriiiinriceiscsssisiienes [ s [0 I . 309,148 ....310,000 | ... 281,716 (27,497) B5 [ v | e [ 6.750 04/26/2018. | 05/02/2025.
899415  AE 3 | TUOW Ol PIC S NE.....veevirrirrirceirineienieri et esissssessesssenes | seenes D | AFE | s 900,000 |.....92.750 | ................834,750 | ......c...c...... 900,000 | ... 834,750 (65,250) [ ..oveveverrerrrinnns [ e [ e [ e 7.000 03/16/2018. | 03/01/2025.
902133 AR 8 | Tyco Electronics Group S&NL.........cccrvuurereerneeerieniesisseessssissiessesssessensas | weeees D 2| 1FE 1,658,646 1,600,000 | ..cooovvrenee 1,647,305 (8,093) [ .ovuerueererrerins | cevrrrenerierineens | s 3.450 08/01/2017. | 08/01/2024.
90352 AE 3 |UBS Grp Fdg Switzerland St NL.........ccvvvvervrinrinieininneiseseensssesensssinns | eevees D 2| 1FE 999,969 1,000,000 | ... 999,975 L3 [UOURROORIONTORN FUUPPPORSPORRIOTOROPOR PPOOON 2.859 |..... 2.860 |FA....... ceerenn.28,590 | 08/07/2017. | 08/15/2023.
90470T AD 0 |Unifin Financiera SAB de CV ST NL......c.oveiereiinrieisenseissseeesssssessessssnns | ceveens [0 I e FE| oo 669,992 |.....85.375 | .....cc.e.....576,281 | ovvrriiirnecn. 675,000 | ... 576,281 (94,132) 422 [ o | e [ 7.375 |...... 7.500 |FA o] v 19,221 | e 24,891 | 02/08/2018. | 02/12/2026.
984245 AM 2 | YPF Sociedad AnOnMa St Nt........c..cocuuiiuiiniiiniiiienisissisesssiesssssissinns | s D | AFE ..551,250 ..493,750 (33,849) [ oo (11,319) [ e e [ 8.500 |...... 5816 |MS...... 42,500 | 11/01/2016. | 03/23/2021.
984245 AR 1 | YPF Sociedad ANONIMA St NL........cccucvumreriereiierieienieiseeiessessessesessseses | vereees [0 ISR IOV AFE| .. ..498,000 . 1.356,070 [ ...oeoeers(137,448) | oo | e [ e [ e 7.000 |...... 7.000 |JD....... .34,860 | 12/07/2017. | 12/15/2047.
A3158# AH 2 |Hofer Financial Services GmbH Sr Nt Ser..... SOOI IO [ IS I APL| s 10,000,000 |...100.491 | ............10,049,076 | ............10,000,000 | ........... 10,000,000 | ..cveveermrvrireries | cerrererneisnninniis | eereerinessnnenens | e | s 379 |...... 3.790 |MS...... 09/26/2018. | 09/26/2023.
G1315R  AD 3 [ Braskem SA SENL.....cooiiiiiienereee s ssssssessssssssensennnns | ceenes D | i 2FE 781,410 |...102.875 766,944 (8,871) [ oo [ veereereniseireenniens s 5.750 |...... 4695 |AO...... 10/31/2016. | 04/15/2021.
G1745*  AG 6 | Brookfield Utilities UK PLC PriV PINE (......vuurererieieiieieeeineeesiseisenssesineens [ eoveees B | e 2FE| .. .15,238,000 |...104.345 | ...........13,308,212 | ............12,754,000 | ........... 12,754,000 | ..voonvereerrineries | eerrerieeeseeinnins | ceriesieeeseeninnes | cereeees (759,000) | ..... 4.050 |...... 4.050 |AO...... 04/17/2013. | 04/17/2023.
G24524 AL 7 |Country Garden Holdings Co 1st Lien . ISSUUIRIONN IO D 2| 3FE 558,250 |...101.180 | ..ccvevvrrnee. 556,488 | ....... 550,000 | ... 556,488 (1,320) (A41) | vevoeereneienns e [ 7500 |...... 6.230 |MS...... 12/04/2018. | 03/09/2020.
G2615@ AA 2 [DCC PIC SINESEI Aot | eeenes [ ISR ISP 2| . .13,000,000 |..... 99.396 ...13,000,000 13,000,000 | oo [ e [ e | e | e 3410 |..... 3410 |AO...... 04/25/2013. | 04/25/2020.
G27631 AD 5 |Digicel Limited Sr Nt . D | e 6FE| .. ...1,064,760 1,200,000 | .. 810,000 | ........... (322,318) 33,159 | i | e | e 8.250 |...11.936 |MS...... 10/31/2016. | 09/30/2020.
G27631  AF 0 | Digicel Limited St NE........cccoeiueiirieriirincieninenisissssiesssesiensesessssssssnns | crvees [0] I 1 BFE| .vvvi. 1,472,397 |.....46.500 | .................860,250 | .......c...... 1,850,000 | ...corerernees 860,250 | ........... (734,942) 60,498 | ... [ e [ e 7125 |...12.412 [AO..... | . 32,953 | oo 131,813 | 10/31/2016. | 04/01/2022.
G5825A  AB 8 | MARB BONACO PLC SI NL......couiiuiirrircereeiseieiiesieeesessssissessessssssensssess | eeeees D 2| 3FE 556,938 ....600,000 | ... 556,806 | ... (561) 429 [ e [ e [ 6.875 12/04/2018. | 01/19/2025.
G6710E AL 4 |Odebrecht FINance LTD S&NL......ccovvieriiiiiieseeesiseiesssisssssesssssseennns | vevenes [0 IS 1] BFE | oo 152,600 |..... 14.000 | ... 152,600 .1,090,000 | ... 152,600 | . 61,600 | .ovvererreiiirrirens | e 210,400 | .ooovvvervrireinniens [ s 7.125 10/31/2018. | 06/26/2042.
G6710E AP 5 | Odebrecht FINance LTD S&NE........ocueriereieiiriseeieriesiesieseseessssssessessenens | eoeees [0 I 1 BFE | oo 456,175 |..... 13.500 | .overrrerenne 479,250 | ..oovvvenees 3,550,000 | cooovvvnrenee 456,175 | ..ovvvernes 894,750 | ............ 30,112 | ..... 1,521,262 [ ..ocoovececrienns [ o 4.375 11/29/2016. | 04/25/2025.
G7028A  AB 9 |Petra Diamonds PLC 2nd Li€N.........cccccoeiiiiniiiiiieiiiinissicciesissiensissieens | s Dl | s AFE 194,750 |..... 92.000 184,000 | ....... 200,000 | ... 184,000 (11,011) 267 [ e [ e [ 7.250 10/18/2018. | 05/01/2022.
G7770#  AB 8 | Sage Group PIC Nb........evvuuererririeiiiiiieriesieeiseise s eseeesssisssssesiensienes. | voenes [0 IS .21,000,000 |..... 98.924 20,774,109 | ... 21,000,000 | ........... 21,000,000 [ ..ooverrirerirriiinis | e | e | e | e 3.080 05/20/2013. | 05/20/2020.
L20041 AD 8 |Cosan Luxembourg SA SrNt......ccccovvvrneees D 2 1,784,934 ..1,728,656 1,710,000 ...1,728,656 (49,527) (5,802) [ coouerneenerrerins | cevrnrinerieeineens | e 7.000 07/30/2018. | 01/20/2027.
L6388G  AB 6 | Millicom Intl Cellular SrNL........cvvueerericeiricseieseeieienine .|D 1,746,438 ..1,535,250 11,725,000 | .. ..1,535,250 | ...........(195,120) (2,323) ...5125 01/17/2018. | 01/15/2028.
M8903B  AS 1 |Turkcell lletisim Hizmet St NL.........cocvuevereririereisieereeeeeissiersssssssensns | eeeens DJ.. 561,750 |.....86.087 | .................559,567 | ....... 650,000 | ... 559,567 (2,574) K1°1 N FSPURTURORUNPIO IPORPRRTORORPIIRN) IO 5.800 12/17/2018. | 04/11/2028.
NO1008 AB 2 | AES Andrs/Dmcn PWITItAbO St NL........cvvviereriirinierencesceesiesessienes | e D 999,988 ...940,000 | ... 953,621 (33,663) (7,099) [ ..o | e | s 7.950 03/15/2017. | 05/11/2026.
N55218 AL 0 |Lukoil Intl Finance BV Sr Nt .|D .1,600,000 (3,921) oo 4.563 10/31/2016. | 04/24/2023.
N9417J  AB 7 |VTR Finance BV Secured Nt.. [ I DJ.. 1,081,000 | .. (38,277) ({3725 SRR INVORRIN IOV 6.875 11/01/2016. | 01/15/2024.
POB0BP  AC 9 |AXtel SAB e CV ST NL.....ooiiriiriieieieieceese e siessesssissssesssessssnnes | svisns Dl 3FE ee.......288,000 |.....96.000 | .................288,000 | ....... 300,000 | ... 288,000 | ........ (52) 52 | o | s [ 6.375 12/19/2018. | 11/14/2024.
P57908 AF 5 | Mexichem SAB DE CV Sr Nt.... v |D 709,991 828 [ s [ e [ e 5.875 06/11/2018. | 09/17/2044.
P6460M  AJ 3 |Mastellone Hermanos SA St NL..........cccvciiiiiniiniiicicissiesissiiesins | v D|.od| . 4FE .........2,397,291 |...100.500 | ..............2,110,500 | ..............2,100,000 | ............. 2,110,500 | ..ooocovvenes (46,546) | ........... (59,710) ...12.625 05/02/2018. | 07/03/2021.
P67848  AA 2 |Compania Minera Milpo St NL.........c.coveiieirinieisseiec e ssesesssssesnes | eeeees D|.. 732,255 (11,212) 1,358 | coocevriverirenns | v | e 4.625 11/16/2016. | 03/28/2023.
P7354P  AA 2 |OI SASrNt-PIK .|D . 493,750 (34,973) (118) ...10.000 |.. S 11/06/2018. | 07/27/2025.
P98IMJ  AY 7 | YPF Sociedad ANONIMA ST NL.......ovveimiieireriiisiiscsnieiesssieessssiessesssinens | sevees D|.. ..186,745 158,419 (23,232) (2,884) [ oo | e | s 8.750 |...... 6.726 |AO...... 3,574 11/01/2016. | 04/04/2024.
X5151%  AD 2 | Landsvirkjun SrINESEI A........coueeiierieriseieeissie st ssessssssennas | seeees DJ.. 10,000,000 ..9,956,062 10,000,000 [ ..evoreermrvarrneries | cerererereessninenis | veveererneesnninens | e | e 4.010 |...... 4.010 |MS......| v 125,869 03/08/2018. | 03/08/2022.
X5151*  AE 0 |Landsvirkjun SrINESEr B ... | eeveees D].. 10,000,000 ..9,952,088 10,000,000 | ...coomiviinniinniiies | eevieririniinnis | e | s | 4120 |...... 4120 |MS......| o 129,322 03/08/2018. | 03/08/2023.
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Y57657  AA 9 [Marble |1 Pte Ltd SEC NL......iviiieiieicirisrissiisenisesi s sssessnsssnsnnes | snnsae D 2| 3FE 587,344 |.... 96.638 | ..o 555,670 | ..ooovvovrnienns 575,000 | ... 555,670 (24,282) [RIVAL:) ] N [N R 5.300 |...... 4.647 | JD....... 11/14/2017. | 06/20/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccccuniiiniiniiieninines . SRR (O 2,372,194,012 XXX | e 2,279,610,654 | ....... 2,347,822,145 | ...... 2,331,498,226 | ...... (16,877,552) | ...... (4,627,543) | ..... 1,731,662 | ........ (759,000 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 Cll.........covvueveerneererenriceiniineiinsienns | covenes [ I 4| ... 1M e 1,887,962 |..... 42.052 | oo 1,678,701 | .ooovvne 3,992,012 | .cocvvnnee. 1,887,962 [ ... | e | e [ i [ 2.656 |...11.298 |MON... 03/01/2017. | 07/25/2036.
02150W  AB 9 | Countrywide Alternative Ln Tr RMBS Ser 2...... SOOI RPN | 1FM 776,660 |..... 99.502 832,494 | ... TTB,660 | ..oovorverrercerieis | ovrrverierineenenns | ovrrinesireneneees | erversesenessenines | veeend 5.105 |...... 6.578 |MON... 03/22/2007. | 03/25/2047.
030728 L9 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R8...........ccovvemrverimrineernneiseeiennene | evees | oo | vevvnenndh | e 1FM 4,148,732 |..... 99.927 ..4,698,512 4,701,945 ...4,408,640 2996 .. 11/13/2014. | 10/25/2035.
030728  S6 3 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R10... PO [ | 1FM ..7,998,708 |..... 99.896 ..8,586,003 | ..... 8,594,985 | .. ..8,359,739 |. o] TT341 | | i | e 2.916 |..... 4.198 |MON... 08/19/2014. | 01/25/2036.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200....... [SSSTURRRRROTN ROV | 1FM ..4,206,339 |..... 94.017 4,199,754 | ..... 4,467,025 | ... 4,206,339 | ..o [ e | e | e | 5.750 |...... 7.170 |MON... 03/01/2017. | 01/25/2036.
05950T  AF 2 |Banc of America Mtg Securities RMBS Ser............ccccoviuiniiiniinciiienniinsiissines | oo | 1FM| .. 390,927 |..... 94.438 | ... 395,268 ..418,547 | ... 394,119 ()] SRR INVPRIRTRTIIRN IOV 4.273 |..... 5.215 |MON... 08/20/2008. | 11/20/2046.
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser........ccoeimivniririieinnresineresieses | wreees [P I 4| ... 2FM| s 559,444 |..... 82.448 | ..o 546,235 | ....cccouvinnc 662,524 | ... 559,444 | ..o e | e | e | 5.500 |....18.458 | MON... 03/29/2017. | 03/25/2022.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007- SO TRRRITRY BOO || 1FM ..2,335,708 |..... 44.616 ..1,860,905 4,170,907 ...1,860,905 (220,945) | covovvereernrinnins | cerierineeinnninees [ reeereeineienienes [ s 5.837 |...22.751 |MON... 05/10/2007. | 04/25/2037.
12668B EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4...........vvueivevirinerierieereissiserienes | e | 1FM| .. ..4,030,386 |..... 90.583 | ... ..4,083,632 | ..... 4,508,186 | .. 4,030,386 [ oo | s | e [ e | 5.500 |...... 8.274 |MON... 02/28/2006. | 02/25/2036.
144527  AB 4 | Carrington Mtg Loan Tr RMBS Ser 2007-FRE et | s [P I 4| ... M| s 2,635,439 |..... 99.353 | v 2,619,177 | oo 2,636,236 | .... 2,635,439 | oo [ e [ e | e | e 2.706 |...... 2.725 |MON... 03/29/2007. | 02/25/2037.
16163Y AC 8 | Chase Mortgage Finance Corpora RMBS Ser...........ccccoeiniiieriniennninnicnsinenns [ e | 1FE .15,189,440 |...100.141 | ...........15,025,939 | ............15,004,752 | ........... 15,174,366 (7,205) [ oo | e | s 3.750 |...... 3.646 | MON... 10/28/2016. | 04/25/2045.
16165V AM 0 | Chaseflex Tr RMBS Ser 2007-1 Cl 2A9.........cvuverierrinnreriereeeesseisssssensenes | woeees || 1FM| .. 669,023 |..... 68.911 | ... ...908,871 | ... 626,311 (46,661) 2,202 | covoereeenninens | s [ e 6.000 |....16.605 | MON... 03/29/2017. | 02/25/2037.
17323T  AA 8 | Citigroup Mtg Loan Tr RMBS Ser 2015-RP2..........c.covuvemivneinerinriseiisniiisniienes | cevs [ I 4| ... 1FM | s 5,804,680 |..... 99.959 | oo 5,836,110 | .ovvverenne 5,838,498 | ..cccoonne. 5,807,527 866 [ ..ovvvrercerrnins | e [ e 3.500 |...... 3.562 |MON... | .........17,029 | ....... 204,348 | 06/09/2015. | 01/25/2053.
32052W  AC 3 | First Horizon Mtg PT Tr RMBS Ser 2007-FA.........ccoovivemiiernnineeennsiseesinnens | coven JO IS Y AFM ..1,252,856 |..... 75.730 21,256,443 | v 1,659,111 | oo 1,252,856 [ ...vourverieiieriies | e | e | e | 6.250 |....15.254 |MON... ...103,655 | 03/01/2017. | 08/25/2037.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199 [SSSTRTRRIRS DOV | 6FM | .. 100,704 |..... 47.500 | ... 97,621 | ....... 205,518 | .. 97,621 | . 37,468 | ...ccoune. (B7,488) | ..o [ e [ e 7510 03/29/2017. | 12/10/2024.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006 B [ I 4| ... 1EM| e 1,684,726 |..... 50.497 | oo 1,654,028 | ......coco.co 3,275,484 | ....ccoeo.n. 1,884,726 | ..o | e | e | v | 2.656 03/01/2017. | 10/25/2036.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200...........cc.vvervenerrereeeeneninneneens | ovenee | oo | vevrnennidh | e 1FM . 13,303 19 | s [ [ e 4.832 02/12/2004. | 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F Cl1. IO I e | G AFMY 1,129,773 195214 1,171,305 1,230,180 e 1,129,773 [ s | e | eeveseensensinens | reeeresisssessienes | s 5.500 03/09/2006. | 12/25/2035.
39538W  CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-............ccvevirerereimirineiinnnienernenins | coveene . . 59,779 2.635 11/14/2007. | 09/15/2030.
39539M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-.........cccovvvnevimreneenneesersnesneneinens | eovveen | [eoverinened | e 1FM ..2,371,974 ..2,450,200 | ..... 2541177 | ... 2,371,974 | oo [ e e | v | e 2.726 08/28/2007. | 06/25/2037.
40430H DD 7 |HSI Asset Sec Corp Tr RMBS Ser 2006-OPT1.. PO [ | 1FM| .. ...5,156,335 . ..5,998,932 | ..... 6,013,219 | v 5,675,143 94,971 | oo | v | s 2.806 11/01/2013. | 12/25/2035.
41164Y AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C FSSSTRTRRIRN BOPN [P I 4| ... M| s 2,455,360 578 | i 2,432,926 | ..oocvorneen. 2,519,125 | oo 2,459,879 A2 [ s [ e [ e 2.690 08/28/2007. | 07/19/2047.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl SOOI OO | 1FM]| .. .15,608,412 ....17,280,874 .. 17,282,671 16,310,549 | ..o | v 156,085 | ..o [ [ i 2.936 12/01/2014. | 02/25/2036.
45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 Cl 1AT.......ccovmimireririrnrisrinerienienesseens | 1FM| .. ..1,692,272 1,737,734 | e 1,892,272 | oo [ v | v [ e | e 3.026 02/25/2005. | 04/25/2035.
456606 AG 7 |Indymac Home Eq Mtg Ln ABS Tr RMBS ST 2........ccoueremeerneenrenmernenineennnes | enves | oo | vevvnenndh | i 1FM 35,637 52,952 (4,870) [ ..o [ e | e | e 7.597 05/09/2000. | 06/25/2031.
456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1.......cccoovvmvcmirverirmniseninrisnicnniiens | cevvies | oo | vevvencndh | i 1FM 1,267,073 ..1,104,306 1,567,726 (182,766) [ oo [ e [ e [ 6.000 09/01/2018. | 08/25/2037.
46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2 C.......ccovveverevrvnerrereneenenirseennees | ovenes | oo | veverneeceidh | v 1FE ...8,179,001 ..8,083,806 3.255 04/20/2018. | 06/17/2037.
542514  HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C..........cccccoevvmruvevinnrivnnineiinnninens [ covvrie | [ oveiieend| 1FM ..9,436,515 ....10,045,186 26,994 3.406 09/29/2015. | 10/25/2034.
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC...........c.couvereverrvmmrnermreneniinin | covnnee | oo | verveeceidh | e 1FM 1,660,665 ..1,531,558 e 2.656 08/20/2008. | 08/25/2036.
552758 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007..........cccconeeemeemmeenmerneriimeeneennees | enees | oo | vevvnennidh | i 3FM 780,652 |.....66.451 | .................656,092 | ..... ..987,329 | ...coeeern056,092 | ..o (129,880) 29,088 | ..ooevecrierinnins | e | e 6.000 03/01/2017. | 11/25/2021.
59020U0 YN 9 | Merrill Lynch Mortgage Tr RMBS Ser 2005-............cocveevemmiiniiverineenennniiennins | vevivee oo [ eoverneedh | i 1FM ..3,823,278 ..3,936,344 | ..... .3,961,946 87,675 [ .o e [ 3.977 10/04/2013. | 06/25/2035.
64828M  AA 5 | New Residential Mtg Ln Tr RMBS Ser 2017-.......ccoovenevenererirmrencenneeneeneniens [ eovneen | [ overineed | s 1FM 2,488,618 |...100.603 ..2,476,160 2,461,313 (853) .....4.000 04/13/2018. | 04/25/2057.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-............cocovvivmrrvcrnnrinennsninnineins | vevvee oo [ e | i 1FE ..1,980,535 |...100.259 ..1,943,148 1,938,138 | .. (952) | eveveverrrineirnns [ e [ e 3.750 08/12/2015. | 05/25/2054.
64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014-.........c.coocunvvmerverineencriseennnnenins | vevenee oo | ceevnendh [ s 1FE ..3,402,214 |...100.259 23,331,111 | ... 13,322,522 | oo 3,395,056 (1,711) 3.750 10/02/2014. | 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-........ccoveuumeerneeenneenereereneessnssnnens | sevnee oo [ eovernennndh | e 1FM 2,895,076 |...100.187 ..2,832,078 .2,826,806 | ... 2,882,188 (3,726) 0003750 06/23/2015. | 04/25/2052.
64830B  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-.........ccccovvvevnmrnrnnnrineiinnieninnnns | cevvis | oo | vevrereidh | s 1FM ..7,902,902 |...100.517 .7,684,529 | ... 7,644,989 | ..cocvenn 7,892,341 (5,002) [ oo | e | e 4.000 10/10/2017. | 08/27/2057.
64830G AB 2 | New Residential Mtg Ln Tr RMBS Ser 2018- | 1FM ...100.508 | ..............5,967,459 | ..... 5,937,315 | oo 6,033,538 (3,765) [ ..vverurererrerins | vevrveirnerierineenns | ceeees 4.000 04/12/2018. | 12/25/2057.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1..........ccooooveiimrinininiicnnisciiienins | oo | 1FM ..101.767 23,619 ((6)]] SUSTRTRRRIN VRN IOV 5.217 02/05/2004. | 03/25/2034.
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65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2 . PR [UUUPOOR (VR PPURPOOY: N HVOOON | = I R 480,579 |..... 43.599 | .o 670,511 | oo 1,537,908 480,579 | ..vvrrereerrrineries | v | v | e | e 2.706 |....34.948 |MON... 08/20/2008. | 04/25/2036.
70069F MS 3 |Park Place Securities INc RMBS Ser 2005-............cvieeverneererninsesnsersnssnines | covenns 4,217,679 | ... 99.986 ..4,602,562 | ..... 4,603,197 | oo 4,307,138 [ oo | errveins (49,599) [ ..vvuvvrerivrirreens | e [ s 2976 |...... 3.792 | MON... 10/21/2014. | 09/25/2035.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser. 2,330,338 |..... 92.286 ..2,509,304 2,719,058 | .... 2,330,338 2756 ..o 5.605 | MON... 08/29/2007. | 08/25/2037.
761143  AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A...........cccovriieinrinninniieniciinnins [ v ..1,943.221 |..... 66.040 ..2,073,575 3,139,863 | ...ccooouce. 1,943,221 [ oo | e | v 166,306 | ..ooooveiicrienis | 6.250 |....18.585 | MON... 07/01/2018. | 09/25/2037.
81745Y AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12 Cl.... ...3,985,404 |...100.590 ..3,935,733 3,912,653 (484) | oo [ e [ 4.000 MON... 11/07/2013. | 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2 1,720,280 |..... 99.343 ..1,684,582 .1,695,728 (830) .....3.500 MON... 09/20/2017. | 10/25/2047.
81748H AD 1 |Sequoia Mortgage Tr RMBS Ser 2018-8 Cl A..........cocuevuneviirinnrinnrirerinniisenins | cvvs ..8,809,198 |...100.398 ..8,835,966 8,800,947 | .. ...8,808,185 (1,013) [ oo | e | s 4.000 MON... 10/04/2018. | 11/25/2048.
863576  FK 5 | Structured Asset Sec Corp RMBS Ser 2006-.............cccevrvmeererireeneeenerneninenes | woreees .11,466,564 | ..... 99.193 13,642,013 13,753,000 | c.ocvvvnnee 12,125,626 292,331 [ ovveerierreniens [ creeriesiiesiisnieens [ e 2.856 MON... 03/09/2016. | 02/25/2036.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-............ccooovuuriniinniiniineirenisnins | coveees . 10,278 | ..... 99.998 10,280 10,280 10,266 ()] EESOORURIN VRTINS IOV 5.130 MON... . 02/20/2004. | 03/25/2034.
872227 AA 1 | TBW Mtg Backed RMBS PTC Ser 2007-2 Cl Al......c.ovveivenerverimrenerrenvsninens [ vevenen | oo | cevvvennedh |l TEM | i 2,885,268 |..... 53174 | v 2,286,021 | ..ocvernvne 4,299,141 | ..cccoonnve. 2,286,021 | .......... (599,247) | covooverrvirrinrins | verirerineeisnineis [ reeerenissineiienns [ s 5.965 MON...| .........21,369 | ........ 152,064 | 05/23/2007. | 07/25/2037.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20.........cccoovuueriierneerneiseriisnennenes | eoveees ...1,5699,867 |..... 82.984 1,727,105 | ... .2,081,263 1,599,867 | oo | e | e | e | arenns 2.964 MON... 57,224 | 03/23/2007. | 04/25/2037.
94983C  AE 7 | Wells Fargo Mtg Backed Sec Tr RMBS Ser 2 [SSSTRPTORPTORTORTORIORPIOR VVPVOTRS IO FUVPPPOROOR ) [NV 1FM] .. ...2,497,646 |...102.665 | ... 2,529,419 | ..... 2,463,769 | .. ..2,494,398 30,347 | i [ | 4.513 MON... . coerr..98,206 | 09/26/2013. | 06/25/2035.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUrties. ... ssniseeinnes | envnenns 174,018,389 XXX | s 179,281,347 | .ccvovvee 194,255,307 | ... 175,330,012 | ........ (1,126,901) | ..covvve. 704,590 | ........ 166,306 | oo 0 XXX XXX | s 415,392 | ... 5,952,051 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
- 05491L  AE 8 |Barclays Commercial Mtg Sec CMBS Ser 201.........ccovvverimreremmneeineernerrenenee | eovveee | [ veverirenes 4| ... M| s 7,209,999 | ..... 94.600 | ..oovvvrnvne 6,622,021 | ..ocvevnvene 7,000,000 | ..ovrernee. 7,164,765 3.391 MON... 08/05/2016. | 08/14/2036.
o 055298  AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......ccovvumeremernerimrerneninneeseens | oneee | oo | veverneenns 4| ... TFM | o 6,179,983 |...100.762 | ......o..c.... 6,045,726 | .......o.c.... 6,000,000 | ..ocvvneees 6,045,004 | ....covvvvirnrrncrnnns | e 27,104) [ i | e | s 3.756 MON... 08/13/2013. | 09/05/2032.
'_‘ 05529S  AJ 8 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......cccovuvvrmrnrrmrveinnserennnnne | eovenee oo [ovrineernd | s 1FM ...3,087,632 |...100.631 ..3,018,942 3,000,000 13,021,990 | oo | e (13,262) | o [ e [ e 4.045 MON... 08/13/2013. | 09/05/2032.
W 056083 AG 3 | BXP Trust CMBS Ser 2017 Cl GM B........c.vvuueuerieriereneesseissensessnessensssenns | woneees 4] ... 1FM| .. .10,184,071 | ..... 96.350 ..9,634,990 ...10,000,000 | .. 10,158,382 | ooovevrvererinees [ ereeeneen(17,231) [ | e | s 3425 MON... 06/21/2017. | 06/13/2039.
06427D AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B.........cccovvvvvemervernnrnrineeenneenenins [ everee [ | vevivernns 4| ... 1EM| 5,149,864 |...100.319 | ..cccovvrnen. 5,015,940 | .oovvvrenee 5,000,000 | ...coornens 5,112,283 | oo | iereeeernn(20,294) | oo [ v | e 3.366 MON... | cooveee 14,025 02/02/2017. | 02/15/2050.
1256156 AE 7 |CD Commercial Mortgage Tr CD 2017-CD3 AA........cccovvemvenervmrrneerenennninenns | cevnnee | oo | vevrnennidh | e 1FM ...5,149,739 |...100.987 ..5,049,335 | ..... 15,000,000 | ovovreen5,113,201 [ oo | verrennne(19,883) | v [ [ 3.453 MON... 14,388 01/27/2017. | 02/10/2050.
12515H AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad........ovvvvviiireincirerniseieriscrenens | e 4 ... 1FM]| .. ...3,398,867 |..... 98.3%4 | ... 3,246,995 | ..... .3,300,000 | .ovrererne 3,386,259 | oo | e 9,202) | oo [ | e 3431 MON... 9,435 | ... 07/24/2017. | 08/01/2050.
12591U  AD 5 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C........cccovvvreveeremmeonrincrinniines | ovvves | oo | veverneenns 4| ... M| 16,479,386 |...101.038 | ............ 16,166,048 | ............ 16,000,000 | ..ooereer 18,172,150 | oo | verirererne(B7,891) | i e [ 3472 MON... | .ovrere 46,293 | ........ 555,520 | 03/03/2014. | 03/10/2047.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.........ooceunvvvververeneensnenernnnnns | evees | oo | vevrnenndh | e 1FM 15,149,318 | ..... 99.732 ....14,959,770 ...15,000,000 15,080,061 | .oouverrerierieees | erreereene(21,150) [ oo | e | s 3432 MON... 07/24/2015. | 08/10/2055.
12593y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C... 4] ... 1FM| .. ..3,089,920 |...101.218 3,036,540 3,000,000 | .. ...3,055,107 3.525 MON... - 01/27/2016. | 02/10/2049.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS S€r 20...........cccovvvevmrenreernnenensssnssnsense | veveens | oo | cerererenns 4| ... M| s 3,965,485 |...100.680 | .............. 3,876,184 | ........cc.... 3,850,000 | ..ocvereeen 3,932,821 | oo | eerereeennn(16,383) [ oo | e | s 3.565 MON...| ... 11,439 | ..o 137,264 | 12/14/2016. | 12/15/2049.
12624K  AC 0 | Commercial Mortgage PTC CMBS Ser 2012-CR.......cccccccovviunininnicnnivciiniiiens [ eveeie | [ eeveieeend| 1FM ..3,776,156 |..... 99.227 ..3,818,853 | ..... 3,848,618 | ...cc0.oee.. 3,827,475 | s | eeieeeennd,501 | i i [ 2.752 MON... 08/15/2013. | 08/15/2045.
12650Y  AA 1 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB............ccouvvevrrnerivmrirereneessnineinns [ | [ everirend | e 1FM ...7,556,070 |...101.882 WTA3T3T1 | 7,300,000 | v TA51,271 | e | e (38,746) | e [ s [ 3.639 MON... 03/16/2016. | 11/15/2034.
12650Y AG 8 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB...........ccccconveenienereimeernrineessnninsenens [ eovneen | [ oveeinennd | e 1FM .10,235,550 |...100.471 ....10,047,140 3.811 MON... 12/04/2015. | 11/15/2034.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C.........c.oovvevivveivmninnnnisnicnniens [ | [ | 1FM 3,244,433 |..101.218 ..3,188,364 3,219,619 3512 MON... 12/06/2016. | 12/10/2049.
17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C.. UV VPRI DU VORI B 1FM .25,749,200 | ..... 98.116 ....24,528,950 125,656,997 | .ooouvvvvrrnerrerrenes | ereereenn(89,224) | oo | e | s 3.458 MON... 08/15/2017. | 08/15/2027.
46634G  AB 7 |JP Morgan Chase Comm Mtg Secs CMBS Ser 2..........cocevevvereinirererrnnnnernnns | veveens | oo | verveinenidh | s 1FM 10,098,281 |...102.369 9,213,174 ..9,173,147 5.633 MON... 08/23/2013. | 12/05/2027.
46639N AR 2 | JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12.......c.ouvnvvvvrrververrmrencnnnnis v [ [eoverivennd | s 1FM .19,584,048 | .... 99.628 18,942,942 .19,149,268 w3157 MON... 06/14/2013. | 07/15/2045.
50190D AE 6 |Ladder Capital Comm Mtg CMBS Ser 2017-LC........ccccmeurmmrenernneernniseeseninseins | cevieee oo [ e | e 1FM ...6,528,853 |...100.413 6,365,167 18,492,120 | oo | e (2A5TT) | s [ e [ e 3.357 MON... 06/22/2017. | 07/12/2050.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32.........c.couvenrvvcmrineivmnnenriennnis [ evnees | [overivenndb| s 1FM ..2,883,829 |...101.081 ..2,830,262 2,861,342 | coovveeevereververinns | errieneee(11,262) | o [ e | v 3.514 MON... 12/06/2016. | 12/15/2049.
61762M  BU 4 |Morgan Stanley BAML Tr CMBS Ser 2013-C10........cccvvererrvrrnerrmrrnenneensens | evveen | [eoverineed | s 1FM 4,652,000 |...101.768 .4,596,434 4,553,815 3912 MON... 06/24/2013. | 07/15/2046.
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18........cccccovurermrvermnnevnnnnneinns | eovees oo [ o | s 1FM .22,382,816 |...100.406 ....22,490,944 22,378,796 | oo [ e 1,798) [ o | e | s 3.749 MON... 09/20/2016. | 08/15/2031.
61764 AD 8 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP...........ccccovurmerrmeemmrnnernennnrnne | wevveen | [ overireed | e 1FM 13,788,734 |...101.781 ....13,740,422 13,653,528 3.693 MON... 09/20/2016. | 08/11/2029.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21.......cccovvvvmivmeriereneernneiserinnnnns | evees | oo | vevvnennidh | e 1FM .10,299,570 |..... 99.413 ..9,941,310 10,144,249 | oo [ ereeeeen(81,925) [ i | e | e 3.150 MON... 02/13/2015. | 03/15/2048.
67087M  AA 4 | OBP Depositor LLC Tr CMBS Ser 2010-OBP C.... . 4] ... 1FM| .. 11,889,176 |...101.678 ....10,645,666 . 10,784,031 | ..vovvvvvcenicvenres | evrerene(209,506) | oo [ [ 4.646 MON... 05/24/2013. | 07/15/2045.
74824D AG 5 |Queens Center Mtg Tr CMBS Ser 2013-QCA C......ccoovvrreereernmmenersnerinennennens | eevnene | | everienes 4| ... TFM | s 8,120,112 | ..... 98.050 | ..ovvvrrnenne 8,628,365 | ...ocovvnvne 8,800,000 | ..oocvvveves 8,280,380 | ..ooovvrerrrerirneiriens | e 72,291 [ i | e | s 3.376 MON... 09/20/2016. | 01/11/2037.




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

91013

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
90270R  BF 0 | UBS-Barclays Comm Mort Tr CMBS Ser 2012-..........cccccnevemmmvmerrereneenseirnnnns | vevinee oo [ eornerienndt |t IFM 10,094,274 | ..... 98.993 | .o 10,078,490 | ..ocvvvvne 10,180,972 | c.ocvvvenee 10,152,788 | ...coocerverrrrreries | crrerernenendB,839 | s [ [ 2459 |..... 2.601 |MON... | .ccconnee 20,862 | ........ 250,340 |06/14/2013. | 12/10/2045.
90276C  AE 1 | UBS Commercial Mtg Tr CMBS Ser 2017-C2 C.....coovvvvrereireicisrieresiseeenies ..4,119,938 | ..... 98.503 ..3,940,124 .4,000,000 07/31/2017. | 08/15/2050.
92939K AJ 7 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2 . . 2,000,000 | ...... 2.401 .1,217,916 10/28/2014. | 11/15/2047.
94988M  AA 8 |Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT.........ccrvvuivieinireriiniiersnineen .10,560,547 |...100.232 ....10,023,180 .10,309,274 04/09/2015. | 04/16/2035.
94989E  AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC ..7,215,800 | ...... 5.638 4,167,200 ..4,148,683 03/26/2015. | 04/15/2050.
95000C BC 6 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX. .10,299,920 |...100.654 10,065,420 | . 10,000,000 .10,186,878 02/18/2016. | 01/15/2059.
95001M  AG 5 | Wells Fargo Comm Mtg Tr CMBS Ser 2017-C3..... . Y . ..2,265,839 |..... 98.315 | ... 2,162,939 | ........ 2,200,000 | .... 2,257,003 06/27/2017. | 07/15/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 286,389,410 XXX ] e 274743124 | .......... 269,668,908 | ......... 278,471,248 0 0 XXX XXX XXX ] e 901,257 |....10,944,194 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Secuntles
00163G AR 8 | ALM Loan Funding CLO Ser 2012-7A Cl A2R OO [P I 4 ... 1FE| v 25,000,000 |..... 99.644 | ............ 24,911,043 | ........... 25,000,000 | ........... 25,000,000 | ..oovvonrirerirnrinrnis e | e e 000286 [ 4.309 |JAJO.. | .o 232,175 | ....... 958,255 | 09/13/2016. | 10/15/2028.
010824 AA 3 |Alameda Cnty CA CTL Ser2002-A........c..ccvumrvrrrmmrereesseisersessesesseesssissssnens | seeeons ..1,601,865 |...106.945 ..1,616,143 1,511,193 ...1,530,617 (6,129) [ .oovereervrinernns | eevneerneriineineiins | e 7500 | i 6.921 |MON... 5,037 ...113,339 | 08/15/2002. | 06/15/2021.
01448Y AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 C o I . . ..1,158,720 |..... 38.310 | ... ..2,342,616 6,114,894 | .. ..1,158,720 .111.605 [MJSD. | ...........5,875 | .......220,509 | 12/24/2018. | 07/23/2035.
020053 AS 3 |ALM Loan Funding CLO Ser 2013-8A CI A1R IO | e |l AFE | e 1,250,000 |...100.004 | ......ccoo..c. 1,250,048 | ....oovvvnnee 1,250,000 | ..coovrenne 1,250,000 [ ..ocoureeericrirerirns | e | vereseesennenens o [0 3.928 [ e 3.945 |JAJO.. | covvrenee 10,634 | .......... 43,363 | 09/28/2016. | 10/15/2028.
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201........cccovvvvivvrnrnernnineererneersnnnnnnns | eovenes | oo [rvvnenenn T | i 3FE ..9,473,304 |...100.750 .9,544,354 | ... 9,473,304 | ..o 9,473,304 | oo [ | e e | 005,600 | i 5599 | JJ....... 07/30/2014. | 07/15/2020.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201 JOO | 2FE| .. ..2,848,341 | ... 96.724 | ... .2,755,015 | ..... 2,848,341 | ... 2,848,341 | oo [ [ | e | 003700 [ 3.700 |AO...... 09/26/2017. | 04/15/2027.
023770  AB 0 | American Airlines Inc LBASS PTC Ser 2013.........cc.coevemevireneenneinerieieniseens | cevees [ I 1 2FE| i 766,159 |...101.505 | ..cccvvvrrrnecn 744071 | s 733,039 | ... 747,569 (4,736) [ .ooverceeerineins | e | 0004950 | e 3.976 | JJ....... 07/30/2014. | 01/15/2023.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea | [N [SUROROROY [ IS 5G| .. ..1,201,912 |...102.350 .1,218,408 1,190,427 (B90) [ .ovrrvrerrvrreirens | cevrerreerrsnrseirennns [ 0008950 [ 6.930 | MON... 10/17/2002. | 05/15/2022.
07331Q  AA 5 | Bayview Opport Mast Fund Trust RMBS Ser..........c.ccocunerrerimrereerneesnseinnsinens | s || 1FM| .. ..9,726,986 |...100.155 | ... ..9,466,569 | ..... 19,451,928 | ....c00rsi9,676,526 [ ..o | e (25,604) [ ...vovvercerrrins [ errereneeisnirneinns | 204000 | e 3.439 |MON... 12/16/2016. | 06/28/2053.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le | [ 4 L 1,594,469 |...103.176 | ....ccoeenee 1,645,109 | ..ccconeee. 1,594,469 | oo 1,594,469 | oo [ | e | [ 1230 | e 7.232 |AO...... 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. ST RSRRRITRY BOPON o] ...1,044,448 |...103.768 1,044,448 | ... 1,044,448 | ... v e | e | 000.8.260 | 6.261 |FA....... 12/19/2001. | 02/15/2023.
117017  AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le. JESSTRRITRY OO ] . ..2,038,513 |...102.520 | .... ..2,089,883 | ..... 2,038,513 | .. 12,038,513 | o | e | e [ [ 205,980 [ 5.981 | JJ....... o 11/19/2002. | 01/15/2024.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage . [SSTTURTORIRTOITEN DOV [P I L L} [ 1,530,049 [...113.615 | ....cccoouuee 1,738,367 | .covvvrienns 1,530,049 | ....ccoooeeee 1,530,049 [ ..o | e | e o [ 72290 [, 7.406 |MON...| .coorerens 4,957 | .o 111,540 | 02/28/2002. | 12/15/2026.
12644@ AX 3 |CTL Cap Tr CTL Lowes ..503,216 |...104.465 | .................525,685 | .....cc.crneenn. 503,216 | ... 503,216 [ .oovveurrerirneernenns | vvrrneineriienineens | cveesessissisieninns | eovsennenseiisninens [ 7070 [, 7.072 |FA....... .35,577 | 10/17/2001. | 08/15/2021.
12644@ BX 2 |CTL Cap Tr CTL Ser 2004-9 Kohls . e A1 . .520,025 |..102.647 | ...............533,791 | ....... 520,025 | ... 520,025 [ .oovveiiieereieceens | e | e [ | 005,330 | 5.390 [MON... . . .27,717 | 11/05/2004. | 01/15/2025.
126650 BP 4 | CVS Health Corp LBASS PTC Ni.......ovvuurercerieirierierineesssessssessessesessenss | ceves [P I 1 2FE| s 4,156,289 |...106.461 | ..............3,913,082 | .........c.... 3,675,594 | ...ccoovnves 4,007,856 | ...ovoreermrerrrinenes | ererienns (31,513) [ oo [ ervrreeneriieirneines | 200.8.036 | e 4.164 |MON... | .cccouneee 12,942 | ........ 221,859 |03/12/2014. | 12/10/2028.
126650 BQ 2 | CVS Health Corp LBASS PTC Ni.......cooouiiiiniiciiceiiciiecinicssissiesesisiis | cvvi ...111.096 2,053,566 ..2,102,323 (5,220) [ .ovoverneerrrineis | e | 200.6.943 | 6.492 10/23/2012. | 01/10/2030.
126650 BS 8 | CVS Health Corp LBASS PTC Ni......ocvuuierieiiiiiinerieniesisseissisesieseesessnians | ceves e ...115.595 1,193,496 | .. L3891 [ | s (17,873) [ oo [ errmrevervenineinns | w1507 | i 4.220 07/15/2014. | 01/10/2032.
34530R  AA 6 |Ford Credit Auto Owner Tr LBASS Ser 2015 FSSSTOTTSRRTRRTIRY OO || AFE 4,332,560 98.977 | ... 4,265,904 | ... 4,310,000 | ..coorene 4,324,313 (4,639) 08/03/2017. | 07/15/2026.
50026* AA 3 [Kohls Corp CTL Shelby MI. e ...106.470 .. 174,268 | ... 784,753 (2,481) 09/11/2002. | 12/15/2022.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL.....cowwuvemremermrerierieniseseesssssssssenssesessessas | sevees o] ..101.412 260,952 | ... 262,699 (812) 07/02/2002. | 01/15/2021.
55818P AN 0 |Madison Park Funding LTD CLO Ser 2014-12... cerrnns [ s || LAFE 6,500,000 99.797 6,500,000 ...6,500,000 01/12/2017. | 07/20/2026.
62946U AF 7 |New Res Adv Rec Tr LBASS Ser 2016-T5 Cl 43,761,013 | ..... 99.632 43,838,168 44,000,000 43,780,749 .19,759 09/17/2018. | 12/15/2051.
62946U AL 4 |New Res Adv Rec Tr LBASS Ser 2017-T1 Cl.... o] 7,941,250 |..... 99.797 7,983,784 8,000,000 ..10,982 06/25/2018. | 02/15/2051.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd..... [ESTSIURIRIT DOV - ..1,125,908 |...101.752 ..1,145,635 1,125,908 10/22/2002. | 01/15/2020.
653240 AA 9 |Newtown CTL Ser 2002.. e 1,166,104 |...104.419 .1,217,681 11,166,145 | .. 2 08/08/2002. | 05/15/2023.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001 3 OSSOSO RTOOTRPORN OO - 991,668 |...107.409 871,796 | ... 948,735 (20,541) 02/14/2017. | 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls creverereneennenns | e ] ..1,502,729 |...106.328 1,502,729 ..1,502,729 09/19/2002. | 11/07/2023.
67109B CC 6 |OHA Loan Funding Ltd CLO Ser 2015-1A Cl .10,815,000 |...100.280 10,815,000 .10,815,000 11/29/2016. | 08/15/2029.
74040Y  AF 9 |Preferred Term Sec Ltd VI LBASS Mezz Nt... . 600,574 | ... 21.140 528,500 | . 40,250 10/02/2007. | 07/03/2033.
74040Y AG 7 |Preferred Term Sec Ltd LBASS X ReSIAUAL..........cvvurveerierireieciseiserierienes 12/21/2016. | 07/03/2033.
74041B  AA 9 |Preferred Term Sec Ltd LBASS XV ReSIAUAL..........cccurerreneincrierincenscinninns | eveee | oo | eevveenaddh | i | [ | e | e 382,512 12/21/2016. | 09/26/2034.
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74041C  AB 5 |Preferred Term Sec Ltd VI LBASS NE SEr A........ccovveiverineinernerinesneernnninnees | eevene | o [ erverinenes 4| ... TAM | 6,694,493 |..... 86.050 | ..ovrrrnenne 6,453,750 | c.ovvvvrnenne 7,500,000 | ............. 6,694,493 3.381 |...... 4.808 |MJSD. | .ovvrrrees 3,522 | ........ 204,735 | 09/14/2007. | 09/26/2034.
74041D  AB 3 |Preferred Term Sec Ltd LBASS XXVII Resid 2,445,700 [ ..o [ v [ o | | o 6.574 MJSD. 12/21/2016. | 12/22/2037.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. ..1,034,921 |..... 99.420 .1,224,611 1,231,756 1,370 3318 | 4.743 |MJSD. 03/26/2013. | 12/24/2033.
74041Y  AA 9 |Preferred Term Sec Ltd XII LBASS Residua.. 170,116 [ oo [ e v | e [ e | 6.024 12/21/2016. | 12/24/2033.
74042C 6 | Preferred Term Sec Ltd LBASS St Nt Cl A-......ccveueivnrereriiceneeeesinenneniseenenes | vevnee | oo [ eeevnendh | s 1FE ..4,004,193 |...102.750 4,114,308 4,004,193 | .ooverernid,004,193 | oo [ e e | e | e 3.679 11/06/2007. | 03/22/2038.
74042E  AB 0 |Preferred Term Sec Ltd LBASS SrNt Ser A........cooveeeenneennereererineessssinsenens | cenees | oo | vevrnenndh | s 1AM 9,710,602 10,208,000 11,000,000 ....3.288 09/14/2007. | 06/23/2035.
74042G  AA 7 |Preferred Term Sec Ltd LBASS XVI ReSIAUA..........cvvrrerrieniinniierierinnienninns e | oo et | e 6* 605,927 | ... [ | e | e | | 7.824 12/21/2016. | 03/23/2035.
74042V AA 4 |Preferred Term Sec Ltd LBASS XVII RESIAU.........cvumevererereererirererierinennenins | vveee | oo | vevverrnidh | v B | e v [ | 2,708,575 | oo | rererneernssinsienies | v | e | e | e 5.974 12/21/2016. | 06/23/2035.
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt CIA-2 P......ovvvvviviiireieinrerssseiesisines 4 ... 1FE| oo 7,538,466 |..... 91.680 | ovrvrrnen 7,766,854 | ..... 8,471,700 | ..ocevvenee 7,538,466 | ... [ e [ | e | s 3.268 09/14/2007. | 09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXII Nt Cll.......cvevvvuerierirrenreisninerirenierennees | eveie | oo | veverneeens 4 ... 1FE| oo 2,498,645 |..... 95.450 | .ovvvirnene 2,501,869 | ........ 2,621,131 2,532,713 (913) | cevereerrrinriirens [ e [ e 3.098 09/27/2007. | 12/22/2036.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl.........cccouvuneremeenmrinnerneriisssnsnenneens | eovnees | [ onerveennd | oo 2AM | e 3,053,440 | ..... 98.614 | .covvvvene 3,012,829 3,055,187 | ..ovvvvrnvs 3,054,349 (1<) USRNSSR IOV 3.538 04/09/2003. | 03/15/2033.
85804P AA 1 |Stedman Loan Fund Ltd CLOSer2008-1A CIC... . A 6* .11,009 ,909 [ oo JAJO.. 12/21/2016. | 05/16/2022.
90332U AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C...........ccurumerermrerermmmensemmersenienenes | eovneee | o [ veverenenes 4] ... 3FE| s 7,679,428 |...105.370 | .coovvvrnees 8,506,506 | .............. 8,072,986 | ....ccoouc... 7,962,429 51,354 | oo | e | e 8.390 |...... 9.401 |MS......| .......225775 | ........ 677,324 | 05/10/2012. | 09/01/2023.
907831  AA 9 |Union Pacific RR ABS PTC Ser 2001-1.......ccoovvuvvemirernnineirerneissernnisensnsnensenss | veveene | oo | evvneerensd [ s 1FE ..923,078 |...108.785 927,534 (6,906) [ ..oovveiveriiciis | e | e 6.630 |...... 1.602 |JJ....... 53,651 | 05/30/2013. | 01/27/2022.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 I 1. ..445,609 |...105.937 X 455,589 B73 [ s [ e [ e 5.082 |...... 5.576 |JJ....... e 23,477 | 02/12/2008. | 01/02/2029.
90931V AA 4 |United Air Lines PTC Ser2018-1 A......coviurinienerierieeirneeisssisessssssssesssssnsens | oneee | oo | vevesneenns (. 1FE| oo 6,000,000 |..... 97.533 | oo 5,851,950 | .ovvrernenne 6,000,000 | ..ocvvneees 6,000,000 | .oooivrrrierieeiiens [ e [ e | e | e 3.700 |...... 3.700 |MS......| ... 74,000 | ... 121,483 | 01/31/2018. | 09/01/2031.
91736# AA 4 |United States of America BIA CTL GSA Gtd.. .792,107 |...104.807 792,107 [ oo e | v | e | e 5.730 |..... 5.731 |MS...... 145,388 | 04/09/2003. | 03/15/2024.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20. . 41.. . ..809,957 |...107.868 809,957 [ .vvrveeerrererienns | ervereniseiiesisniens | e | ereesiesenesenins | et 6.650 |...... 6.743 | MON.. .53,875 | 07/28/2002. | 08/01/2027.
04978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L......c.ovverninnnereinnnensnnnne | eoveens [ oo [rovrinnin 4 L [P 1,105,308 |...124.250 (1,695) [ coovveverneernnnes [ veereernrineiseneniens [ 7.380 |...... 7.019 {MON...| ..o 3,463 | ..o 74,770 | 07/30/2002. | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co.......ccceuvvvervrnerinenes ..1,127,221 |...1104.163 TS | e 127,220 | 127,220 | e | e | e | s [ e 6.640 |...... 6.733 | MON.. 10/09/2002. | 10/10/2024.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31........... . . Al . ..1,494,467 |..108.729 | .... 21624914 | VA4 46T | LAQAABT [ e [ | e [ 7.338 |..... 7.339 | JJ....... s 12/20/2002. | 12/23/2022.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA.......ccovvmrrverrereneennnisnrnerrerneeennes | onenee | A v (A {110 [ 2,000,000 |..... 95.429 | ..o 1,908,584 | ....covvvenee 2,000,000 2,000,000 | .veorveerierirrinns | e [ | | e 3.300 |...... 3.300 | .o | 30,433 | 37,400 | 12/07/2017. | 07/15/2031.
00908P  AB 3 |Air Canada LBASS PTT Ser 2017-1A....icviiincrinnnsrnsmsssessnsssssssnssnsssesenes | onnees | A | ioviinennns J 1FE| i 1,000,000 |..... 95.542 955,416 1,000,000 | ..ocoovnenne 1,000,000 [ ..oceoiriinninnrinnnns | | eereiseessnssseens | onseensssesssnsnnes | e 3.550 |...... 3.550 |ddoies | oo 16,369 | e 20,117 | 12/07/2017. | 07/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUHIES. ..........viiiiiiiririierisiissssrss s 205,805,815 XXX oovern..208,662,986 .223,556,145 | ......... 205,621,144 | ..ooovvnnvn 40,250 | ..oooveres (45,647) 0 0 XXX XXX XXX | ... 1,454,457 | ... 8,019,496 XXX XXX
3899999. Total - Industrial & Miscellaneous (UNaffiliated). ... ssssssssssssssssns s ssessssssssssnssenes | oneees 3,038,407,626 XXX | e 2,942,298,111 | ... 3,035,302,505 | ...... 2,990,920,630 | ...... (17,964,203) | ...... (6,030,026) | ..... 1,897,968 | ........ (759,000 XXX XXX XXX |....27,090,251 |..107,874,937 XXX XXX
Bank Loans - Acquired
000000 00 O |Norweigan Cruise Line Corp Term Ln B Nt.........ccouvvvmrrnerirmrineninisineiineninee [ evnnee | [roverirenns | vevens 2FE| s 3,703,219 | ..... 98.125 | oo 3,642,891 | ..o, 3,712,500 | ..o 3,705,893 2,195 | oo [ s [ e 4.137 10/13/2017. | 10/05/2021.
08579J  AY 8 |Berry Plastics Corp Term LN RNt T.......uiouiecieiencieiserinsisenieeessessseisenins | eevnees | o [ everirenens | oevens 3FE 22,667,098 |..... ....21,856,824 21,856,824 | .......... (794,954) | ........... (15,320) [ .ovvvvrerrereeins [ erverineeneeiseines [ ceenad 4.387 02/12/2018. | 01/19/2024.
08579  BA 9 |Berry Plastics Corp Term Ln T Nt 1 .10,000,000 ..9,733,330 ..9,733,330 (266,670) e 4137 05/29/2018. | 01/06/2021.
13134M BN 2 | Calpine Corp Term Ln B8 Nt 1 972,675 971,753 (7,161) 3,398 | oo [ s [ e 4.253 02/23/2017. | 12/31/2019.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L ..8,154,354 | ..... . (278,343) (6,241) [ oo | e | e 4.772 10/18/2017. | 05/20/2024.
15018L  AE 1 |Cedar Fair LP New Term Ln B Nt 1.... 2,079,077 |..... 96.500 .2,072,515 (78,325) (775) w4190 03/14/2018. | 04/13/2024.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2 Nt 1 ..3,962,034 |..... 96.125 .3,963,290 | .............3,809,712 | ........... (152,406) B4 | oo [ s [ e 4.220 07/19/2018. | 06/30/2024.
32007U BW 8 |First Data Corp Term Ln D Nt 1. ...c.ovvivcieeienereicisssnseniessesensniseerennnns | overes |0 | vervvnenens | eerenFE | 1,645,521 | L. 95.792 .1,534,707 (63,051) (1,960) [ ..o | e | e 4.754 06/14/2017. | 07/10/2022.
32007U BX 6 |First Data Corp New 2024 Term Ln Nt 1......ccovvveververrereineenenisnenserseeineenenns | eevieee | oo [erneeinnns | ceee8FE | i 20,508 | ... 94.875 19,334 (1,156) (16) w4705 02/20/2018. | 04/26/2024.
404122 AX 1 [HCAInc Term Ln B-10 Nt 1....cooiirierrnceinseiennesenesenssssesensssisesensnens. | eovenee | oo [rvvriveirens | verenn3FE | i 3,724,426 | ..... 97.750 | ..............3,640,626 | .............3,724,426 | ............. 3,640,626 (83,800) [ ..ocvvveveraerriienis [ e [ e [ e 4.506 03/22/2018. | 03/13/2025.
44969C BF 6 |Quintiles IMS New Term Ln BNt 1......coviiiiiiinvcineevercvnceenseesesnivenes | veveens | oo | vevvviveens | e 3FE | 4,010,869 | ... 97.150 | ..............3,861,967 | .............3,975,262 | ............. 3,861,967 | ..o (145,034) (3,867) [ .ovovrnrererierins | vevrveirnerierinenis | e 4.803 04/27/2018. | 03/06/2024.
44969C BH 2 |Quintiles IMS Term Ln B-2 Nt 1.......coovviiiirnieineirernnncieniserenserensniscennnens | veveens | oo | eevnrrerens | e 3FE | .. 949,818 [ ... 96.000 904,481 (44,489) (847) w8522 02/13/2018.| 01/18/2025.
44989  AA 1 |IQNavigator Inc 15t LieN TLNE1....cieiiinicsiesneenseensnssssnsenennnns [oveee [ | vevvvninnns | veveeZ | 2,199,711 |0 93.860 | ..............2,096,090 | ..............2,233,209 | ............. 2,096,090 | ........... (105,278) 1,857 | oo | e | s 8.140 08/20/2018. | 08/20/2024.
44989*  AB 9 |IQNavigator INC ReVOIVEr Nt 1........ccuivrieiieicierisesnnsesnineiensnienenssniens [ eveee | | vevverennns | vereeeZ | v .81,015 | 1L 93.290 76,730 (4,360) (T [FOORNUROTRN IOVRTORTONORIORONTN SRR 8.140 08/20/2018. | 08/20/2023.
60367* AA 9 |Ministry Brands LLC Incremental DD Term....... ...100.000 729,623 | ..o e | e | s | o 6.506 12/31/2018. | 12/02/2022.
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Showmg all Long-Term BONDS Owned December 31 of Current Year

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
60367 AB 7 |Ministry Brands LLC Incremental T&M LN........ccocvveemeenernneernerneensennennennne | vevenne | oo | eevvnerinene | eree8FE | i 5,557,840 |...100.000 | .......oone.. 5,585,768 | ....cccvvenee 5,585,768 | ...coovne. 5,561,455 3,816 | oo [ e [ e 6.506 |...... 6.682 |MON... | .cocvrnnns 4,013 | ... 248,991 | 05/02/2018. | 12/02/2022.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1...... ..8,792,939 |...100.000 ..8,830,341 | ..... 8,830,341 | ..ceirern8,806,054 | ..o | i 13,115 | i [ [ 9.349 MON... 02/01/2018. | 06/30/2020.
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt 4,421,264 | ..... 72.250 L373,977 | . 4,393,047 (4,170) ..rn.5.759 JAJO.. 02/17/2017. | 01/26/2023.
71677TH  AG 0 |PetSmart Inc Term Ln B2 Nt 1.....ccoccvivrniiciriinens ..9,431.318 | ... 78.250 ..7,608,186 | ..... 9,722,922 | .............7,608,186 | ...........(219,444) | ............ 49,293 | oo [ e [ 5.504 MON... 10/14/2016. | 03/10/2022.
73744G  AJ 1 |Post Holdings Inc Term Ln B Nt 1.. ..5,913,798 |..... 95.500 5,627,576 5,892,750 V[ e | e [ 4.387 MON... 03/08/2018. | 05/24/2024.
74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1.. 12,178,311 | ... 96.600 11,832,500 12,248,965 ) w4290 MON... 04/17/2017. | 03/27/2023.
79546K  AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt... ..1,190,396 |..... 95.000 1,125,698 1,184,945 (64, 120) (578) | cevevneverrieriiens [ e [ e 4772 MON... 03/29/2018. | 07/05/2024.
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 ..4,834,142 | ..... 97.375 4,674,841 | ... 4,800,864 ) (A414) [ oo | e | e 4.887 MON... 07/06/2017. | 11/07/2023.
835788 AJ 2 | Sophia LP New Term Ln Nt 1 . ..2,384,791 |..... 95.375 .2,265,484 | ..... .2,375,343 ) (1,508) [ .oocveerrerervniee [ [ 6.553 MJSD. 03/31/2017. | 09/30/2022.
84611@ AB 9 | Sovos Compliance LLC Additional Term Ln........c.ccceeeveneevirinerverinenirenrnrennns | eveene oo [rovereree 1| o0l 3FE | s 4,069,705 |..... 96.050 | ..ovvvrnvene 3,990,118 | oo 4,154,209 )] 15,923 | oo [ e [ 9.772 MON... 08/31/2017. | 03/01/2022.
84611@ AC 7 |Sovos Compliance LLC New Additional Term 177,09 |..... 96.050 | ..ovvvrreereann 751,506 | oo 782,411 751,506 (7 991) 1,012 [ o | e | s 8.522 MON... .75,034 | 08/04/2017. | 03/01/2022.
84611@ AC 7 |Sovos LLC New #2 Additional Term Ln Nt 1.......c.cooeeivvnmrcnerverinierenisnenniiens | cev ..360,041 |..... 96.050 | ... 345,819 | ... 360,041 345,819 (14,222) [ oo v [ e [ 9.599 MON... .15,301 | 07/02/2018. | 03/01/2022.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt.........coccvvvenevneremeenerinneencesnninnenns | vevenee [ on | eevvvernens [ e 3FE| v 22,496,771 |..... 94.000 | ..ocooneee. 20,988,343 | ............ 22,328,024 | .......... 20,988,343 | ........ (1,490,868) | ........... (17,560) [ ..overrereerenins [ crverrneeneniinines [ e 4.803 MJSD. | .coerer8,937 | e 696,871 | 04/17/2018. | 06/01/2024.
90351H  AB 4 |US Foods Inc New Term Ln Nt 1.......cooviiiivciiiiinisiscicenecesesssissiieens | cvvis [P PPN IOV 3FE ..7,569,492 |..... 94.583 7,523,872 LT1116,327 | ) (4,353) [ covvvevereierrnies v [ 4.504 MON...| ..........2,824 | ........ 168,057 | 06/22/2018. | 06/27/2023.
E 000000 00 0 |Array Canada INC Term LN Nt 1. eeiseeseniesseees | eeenes Al [ e AFE 21,232,848 | ..... 94.750 | ............20,321,337 ...21,447,321 .20,321,337 ) 30,516 | oo | e | e 7.615 MJSD. | ..cccee 4,536 | ... 1,577,930 | 07/11/2017. | 02/09/2023.
o 000000 00 0 |Burger King TErm LN B3Nt 1.......cvuuiimiieiieiieiieciseissiseisesiesessessssisessens | seeees Al | e AFE | s 441,849 |..... 95.000 | .ooocverrernns 416,847 | oo 438,787 416,847 ) (359) | cevvverererineirees [ e [ e 5.272 MON... | w84 | s 18,242 | 06/29/2018. | 02/16/2024.
'_‘ 000000 00 0 |Burger King Term LN B3Nt 2.....cuoviiriniiriiiniisiisnsserssissesensssissssnsssnsssssssensanes | svvnes Al | BFE] i 545,006 |..... 95.000 514,148 541,208 514,148 rze ,247) (475) 5.253 MON... | coovvireren 156 | o 23,522 | 06/30/2017. | 02/16/2024.
6499999.  BaNK LOANS = ACGUIFEA. ... vvurvserseesseteseesssessess sttt bbbt | ernninns 176,997,553 XXX s 167,829,668 AT7,243,327 | ......... 168,155,934 | ........ (6,068,111) 31,844 0 0 XXX XXX | .......301,789 | ... 7,787,503 XXX XXX
o 6599999, TOtal - BANK LOBNMS. ....vuvetisitseiesi sttt enns | enisniae 176,997,553 XXX | 167,829,668 | .......... 177,243,327 | ......... 168,155,934 | ........ (6,068,111) 31,844 0 0 XXX XXX | o 301,789 | ..... 7,787,503 XXX XXX
Totals
7799999.  Total - ISSUET OBlGAHONS. . ..e.resreseieieieseeiseesseiss et ses sttt snsnsnns | neees 3,679,521,639 XXX | e 3,676,340,485 | ....... 3,607,007,691 | ...... 3,685,999,782 | ........ (1,210,187) | ...... (7,153,891) | ..... 1,731,662 | ......... (759,000)| XXX XXX XXX |....37,142,091 |..118,733,820 XXX XXX
7899999. Total - Residential Mortgage-Backed SECUMHES. ........cuiuiiuiiriiiiiniiniisierisssssrisnesenienes 397,926,065 XXX | s 399,556,509 | ......... 412,226,585 | ......... 398,578,991 | ....... (1,126,901) | ..ooovos 476,661 | ........ 166,306 | oo 0 XXX XXX XXX | .. 1,094,194 |....12,178,987 XXX XXX
7999999. Total - Commercial Mortgage-Backed SECUMTIES. ... vt ssessnes | ersseans 286,389,410 XXX L2T4743124 | .......... 269,668,908 | ......... 278471,248 | ..o 0 [ . (2,061,426) 0 0 XXX XXX XXX | s 901,257 |....10,944,194 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMES. .......covuwiiiriiiiiiniiiniisinienisiens 255,440,613 XXX v 265,131,592 | oo 279,241,145 | ......... 259,646,562 40,250 395,500 0 0 XXX XXX XXX | ... 2,163,516 |....10,230,524 XXX XXX
8299999, Total = BANK LOBNS.......cerurisirsersere sttt | ernninns 176,997,553 XXX | s 167,829,668 | .......... 177,243,327 | ...ooeee 168,155,934 | ........ (6,068,111) 31,844 0 0 XXX XXX XXX | s 301,789 | ... 7,787,503 XXX XXX
8399999, Grand Total - BONGS............ccouuiiiiiiiiiiiiiniici s | s 4,796,275,280 XXX | 4,783,601,378 | ....... 4,745,387,656 | ...... 4,790,852,517 | ........ (8,364,949) | ...... (8,311,312) | ..... 1,897,968 | ......... (759,000)] XXX XXX XXX |...41,602,847 |..159,875,028 XXX XXX
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Showing all PREFERRED STOCKS Owned December 31 of Current Year

Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
nation
and
Current Year's Admini
F Rate per Unrealized Other-Than- Total Foreign | strative
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Symbol /
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in Market Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) / Accretion | Recognized (15+16-17) B./A.C.V. Indicator | Acquired
Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
70867 11 3 |Pennsylvania-American Wir C0 9.35% Pfd (........cccoveverreevrrverirerirncenenins | ceviens | e 2,735.000 | ........100.00 | ..cocoverrmrrne | orerrennnnn 273,500 | ... 100.000 | cooovverrrnnes 273,500 273,500 | ..vvveerrerirerene | e 31,965 | oo | verierineeieninees | e | s | s (V1 TSRO SO P2A | 04/23/1971.
151327 20 2 |Centaur Funding Corp Pfd StK.........ccoccrevemiunrierineiseiiineeeeineniseisenins [ e Cl 2,000.000 ..1,055.252 ....2,110,504 22,099,950 | ..ooveoivieriins | s 181,600 | ovvuvveicrienns | verrneineriinniiens | ervrennenn(8,136) | oo | e (8,136) | ... RP2FEL | 03/18/2008.
P4949B AN 4 | Grupo Bimbo SAB De CV Sub Pfrd Hybrid..........ccccooniiiniiniinininiicnnins [ D |....350,000.000 ..339,640 | ........ 0.970 339,640 | ... 343,875 I (4,235) | .oooveiinnniici s P3FE | 11/14/2018.
8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)..........ovw i 2,623,713 XXX | s 2,723,644 | .o, 2,717,325 | ...........9,487 | ..., 213,565 | oo 0 [ s (4,235) | ovvonne. [CIKL)] I (U (12,371) | oo 0] XXX XXX
8999999, Total - Preferred SEOCKS. ..........viiririeiieisisceissiseesssies e aniessessssens 2,623,713 XXX | e 2,723,644 | ... 2,717,325 | ......... 0,487 | ........ 213,565 | ..o {0 P (4,235) | oo (8,136) | <vvovvrerreririnnd (U [P (12,371) [ e 0 XXX XXX

L3
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 (4 7 8 10 1 12 13 14 15 16
NAIC
Market
Current Year's Indicator
F Rate per Other-Than- and
or Share Used Nonadmitted Unrealized Temporary Total Change in Total Foreign Admini
ei Book/Adjusted | to Obtain Fair Amount Received Declared but Valuation Increase Impairment B/AC.V. Exchange Change | strative Date
CUSIP Identification Description Code | gn| Number of Shares|  Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Recognized (13-14) in B./A.C.V. Symbol (a)| Acquired
Common Stocks - Industrial and Miscellaneous (Unaffiliated)

69120# 10 6 | Owl Rock Capital Corp Com...... | ........ | | ....... 566,773.580 | ..ocovrnrenns 8,654,633 | ......... 15.270 .8,654,633 .8,608,029 519,601 ....(43,607) 12/11/2018.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 8,654,633 XXX .8,654,633 .8,608,029 519,601 ....(43,607) XXX
Common Stocks - Parent, Subsidiaries and Affiliates

63862@ 10 3 |Nationwide COorp COM........oeuuumivuirimrerieiieiirieriereseessesssssesieseseeessssssesins | ceveeees OO I 649,510.000 | ...........266,920,581 | ...... 410.957 .266,920,581 .178,939,615 4,465,651 12/30/2006.

G7538* 10 9 |Retention Alternatives Ltd COM........oouuiiiiisisieinsinsnsississsssssssssssensesssenssssesss | censeens D|.... 120,000.000 ..16,048,364 | ....... 133.736 16,048,364 .5,200,000 787,247 08/01/2002.
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates... 282,968,945 XXX .282,968,945 184,139,615 0 5,252,898 XXX
9799999. Total - COMMON StOCK. ......vvrerreresriisereserississerisnieaa 291,623,578 XXX 291,623,578 192,747,644 | ......... 0 519,601 .5,209,291 XXX
9899999. Total Common and Preferred Stock 294,247,291 XXX .294,347,222 .195,464,969 9,487 733,166 5,205,056 XXX

cl3

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues.
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

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.. 08/30/2018........ Barclays Capital Inc 9,515,665 10,000,000 9,783

912828 3W 8 |U S Treasury Nt 2.750% 02/15/28.. 11/27/2018.. Deutsche Bank Capital.. 37,064,996 .38,000,000 ..298,166

912828 4V 9 |U S Treasury Nt 2.875% 08/15/28.. . 09/12/2018. Citigroup........ 32,263,997 32,500,000 ...73,633

912828  G3 8 |U S Treasury Nt 2.250% 11/15/24......cccoivniiiniiniiiinssissiisennes 07/10/2018........ Morgan Stanley & Co LLC 6,282,174 ...6,500,000 22,653

0599999. Total - Bonds - U.S. Government.......... 85,126,832 .87,000,000 ..404,235
Bonds - All Other Government

000000 00 O |Ukraine Govt SrNt 9.750% 11/01/28. D 12/04/2018........ 549,988 ..575,000 5,451

000000 00 O |Republic of Nigeria Sr Nt . D 12/04/2018........ 555,000 625,000 [ oo 13,762

900123  CA 6 | Turkey (Republic of) SrNt........ccvoevereeirerirerrerirerecenne D 09/14/2018........ 1,402,500 | ..oooovenrerrierienieeieni 1,650,000 26,068

903724 BV 3 | Ukraine Govt Sr Nt 9.750% 11/01/28. D 10/25/2018........ 400,000 400,000

1099999. Total - BONAS = All OtNEr GOVEINMIENE. .......veuieisissiristiseiesesss s esesstasseassess skt E 0 fEfeEE b0k L8 E L8t 2,907,488 3,250,000 | i 45,281
Bonds - U.S. Special e and Special A

3140HB  FS 2 |FNMA Pool #BJ9176  4.000% 05/25/48.............ocvviiirinriniiiciiesiesiss s 07/10/2018........ JP Morgan Securities LLC.. 29,564,351 .28,987,988 32,209

3140Q7  5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47 06/05/2018........ JP Morgan Securities LLC.. 9,093,692 . ...9,151,605

3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48 06/29/2018........ Barclays Capital Inc 19,375,449 | ..oooieie 18,989,720

31418C  RC 0 |FNMA Pool #MA3182 3.500% 11/25/47. 06/12/2018........ JP Morgan Securities LLC.. 36,607,873 36,957,235

3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. ... . ruiuueeitarierseretsersseseesseaseerseessesasassesass | eesesessesseeassseseeseesesesseesesaesseseeseeseeseseeseesesseseessesessesassessessessesassessesansessesssssnsassessnsanes 94,641,365 94,086,548
Bonds - Industrial and Miscell:

00206R  GL 0 |AT&T Inc SrNt 4.100% 02/15/28. 11/26/2018........ Tax Free Exchange 10,601,005 10,737,000 | oo 123,505

01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl.. 12124/2018........ Interest Capitalization 220,509 220,509

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

023135 AW 6 |Amazon.com Inc SrNt 2.400% 02/22/23.... 06/08/2018........ Tax Free Exchange... 3,995,577 ...4,000,000 28,267

023135  AZ 9 |Amazon.com Inc SrNt 2.800% 08/22/24.... 06/08/2018........ Tax Free Exchange... 2,993,036 . +:3,000,000 | oo 24,733

045054  AD 5 | Ashtead Capital Inc 2nd Lien Nt..........coocevvencrnnernenerinennns 07/16/2018........ Bank of America BISD Dealer..............cccvevenncs 3,590,625 | .oovvoererieiererinis 3,750,000 | oo 64,324

06051G  HC 6 |Bank of America Corp Sr Nt... 05/23/2018........ Tax Free Exchange 4,297,401

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.........cooceeeerreneineriesineriineis 09/18/2018........ Citigroup........ 1,250,000

11134L  AD 1 |Broadcom Crp/ Caymn Fi Sr Nt........ 02/21/2018........ Tax Free Exchange... 2,990,275

11134L  AF 6 | Broadcom Crp/ Caymn Fi Sr Nt........ 02/21/2018........ Tax Free Exchange... 3,996,411

172967 LV 1 |Citigroup Inc SrNt 3.142% 01/24/23 01/17/2018. Citigroup........ 4,000,000

180554 AL 6 |Clarion Lion Properties Sr Nt Ser C .| 12/12/2018.. Seaport Global Securities LLC 7,017,080

26441Y BB 2 |Duke-Weeks Realty LP SrNt.......ccoorivieieireceeeeee s 09/04/2018 Wells Fargo Securities LLC...........cooerrreririnrenieiereseeeieees 989,260

28368E  AE 6 |Kinder Morgan Inc / DE Sr Nt..... 07/20/2018 Goldman Sachs & Company. 1,863,585

30040W  AE 8 | Eversource Energy Sr Nt .| 01/03/2018.. Wells Fargo Securities LLC... 4,496,940

404121 AJ 4 |HCAINC SrNt 5.625% 09/01/28. 09/10/2018. Goldman Sachs & Company. 2,022,500

423452  AB 7 [Helmerich & Payne S&NL.........ooiiuiiieicice et 12/20/2018. Tax Free Exchange 1,271,374

456652  AA 4 [Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1.......cooorirerrnireirnineeieineeneens 09/01/2018.. Interest Capitalization 675

46185H  AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2 C 04/20/2018........ JP Morgan Securities LLC.. 8,179,001

465685 AP 0 [ITC HoIAINGS COMP SEINE......ceieieciecieieicie ettt ennen 06/22/2018........ Tax Free Exchange 3,246,063

478375  AG 3 |Johnson Control Intl plc Sr Nt 08/02/2018........ Various 3,553,460 . ....11,842

55336V AG 5 |[MPLXLP SrNt 4.875% 12/01/24.......oocoviviviieririencreniinerienes 05/22/2018........ Barclays Capital Inc 1,033,730 | ovvoeveereerrerieniceienie 1,000,000 23,427

55336V AJ 9 [MPLXLP SrNt 4.875% 06/01/25.... 02/07/2018........ Bank of America BISD Dealer..............cc.ccocvvnne. 2,663,625 . 23,021

55336V  AK 6 |[MPLXLP SrNt 4.125% 03/01/27.... 02/06/2018........ JP Morgan Securities LLC.. 1,765,365 . LA0750,000 [ e 31,482

55336V AR 1 [MPLXLP SrNt 4.000% 03/15/28.........cccmvremrrmerierirseernerinerinernenes 02/06/2018........ VTHOUS. ...ttt 5,234,720 | oo 5,250,000

59217G  BY 4 |Met Life Global Funding I SrN.........cc.cocvveiiiiiiriirisciieieenssenieiens 01/24/2018........ VaTIOUS. ..o 5,556,540 ...19,694

59217G  CK 3 | Met Life Global Funding | Secured Nt............coocervercrenirnerinenns 01/23/2018........ Citigroup........ 971,400 ....10,500
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615369  AM 7 |Moodys Corp SrNt  3.250% 01/15/28.........ccovververnerennes 08/29/2018........ Barclays Capital INC.............vvuuermrumerieriieiseeseise sttt 949,730 | .ovvoereieerieeeeiens 1,000,000 [ coooverecermeerrineriereeeeseesseinnsd 4,153
62946U  AF 7 |New Res Adv Rec Tr LBASS Ser 2016-T5 Cl.... .| 09/17/2018........ Barclays Capital INC..........cuuverereireireiiisieie e 18,761,016 19,000,000 | oo 7,032
62946U AL 4 |New Res Adv Rec Tr LBASS Ser 2017-T1 Cl... .| 06/25/2018.. Barclays Capital INC..........c..euiuriieirieirireece et 7,941,250
637432 NP 6 |National Rural Utilities Coop Sr Nt 01/31/2018 JP Morgan Securities LLC.. 5,483,830
641062  AD 6 |Nestle Holdings Inc. SrNt.. 09/17/2018 Bank of America BISD Dealer... 1,999,640
641062  AE 4 |Nestle Holdings Inc. SrNt.. 09/17/2018.. Bank of America BISD Deale 1,994,460
64828M  AA 5 | New Residential Mtg Ln Tr RMBS Ser 2017-. . 04/13/2018........ JP Morgan Securities LLC.. 2,488,618
64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-...........ccccvuevrvnnee 04/12/2018........ VTIOUS. ...ttt 6,037,304
64952W  CX 9 | New York Life Global Fdg Sec Nt................... 01/03/2018........ Credit Suisse Securities LLC............... 4,960,250
67080L  AA 3 |NuveenLLC SrNt 4.000% 11/01/28........ccccvvrvrererieernrrirnirs 10/24/2018........ VTHOUS. ...t 9,742,750
78409V  AD 6 |S&P Global Inc SrNt 4.000% 06/15/25.. 11/114/2018........ Morgan Stanley & Co LLC 10,031,200 .10,000,000
78409V AK 0 [S&P Global Inc Sr Nt 4.400% 02/15/26.. 11/06/2018........ VTHOUS. ...t 5,862,653 ...5,750,000
78409V AM 6 | S&P Global INC St Nt 2.950% 01/22/27........ovvvueivierierineerieiserise e ssessssssessesessssnens | cevsssnensens 10/30/2018........ Morgan Stanley & Co LLC 3,235,205 | cooovvrneierieeeeienienis 3,500,000
80386W  AA 3 | Sasol Financing USA LLC Sr Nt 09/21/2018........ Direct.......ccevveeee. 374,445 375,000
81748H AD 1 |Sequoia Mortgage Tr RMBS Ser 2018-8 CI A 10/04/2018........ Wells Fargo Securities LLC..........ccoeevrenireereneeeeseeneeeienns 8,809,198 28,800,947 | oo 16,624
904764  BG 1 |Unilever Cap Corp SrNt..........c....... 09/04/2018........ Goldman Sachs & COMPaNY...........ccoreeerreereerrereeieisneneeas 1,489,170 | oo 1,500,000
90931V AA 4 |United Air Lines PTC Ser 2018-1A........... 01/31/2018........ Credit Suisse Securities LLC............... 6,000,000 ...6,000,000
P16259 AM 8 | BBVA Bancomer SA Texas Sub Nt 11/114/2018........ Direct.....overeernenne 280,257 325,000 5,506
UB5969  AC 4 |Stillwater Mining Co SrNL........cvvieirernrirrniieseeesiseeenniees 12/04/2018........ 273,750 | oo 300,000 8,116
134808  AC 8 | Canacol ENEIgy Ltd SINL.......ccuuivveiveriiesiecieiie sttt A 04/26/2018........ 1,455,000 ...1,455,000
35905B  AA 5 |Frontera Energy Corp SrNL........coooiiiiiiinieiiriscee s A 06/20/2018........ 741,315 750,000
67077M AP 3 |Nutrien Ltd SrNt  7.125% 05/23/36..........cccrvvevverriirnrrrerirenes A 04/10/2018........ Tax Free EXChange...........cvveivniverineenneinninenienes 1,345,775 | oo 1,155,000 | .ooverereriirinierieneeens 31,317
89352H AT 6 | TransCanada Pipelines Ltd Sr Nt 12/12/2018........ VATHOUS. ...t 5,146,725 ...5,000,000 ...98,177
89352H AW 9 | TransCanada Pipelines Ltd Sr Nt . 12/13/2018........ Barclays Capital INC..........ccuvurevirrireiiiirieie et 13,772,950 .14,000,000 | . ....45,215
C35898  AA 0 |Frontera Energy Corp SINL........vuucreeiuieeieeiieenseeisesisesiessesessessssnens A 09/25/2018........ 578,875 | oo 550,000 | cooovveerrrirerireersnierierienes 13,634
000000 00 O |KazMunayGas National Co EUrO MTN.........ciuiiiiiiiiiiieiisticessicsie e Deverens 11/14/2018........ 370,136 ..375,000 733
000000 00 O |CiaLatino Americana SrNt.......c.ccouueviriirineiiniineienesresseisnies D 06/06/2018........ 127,588 ..150,000 5,420
000000 00 O |TC Ziraat Bankasi AS EUTO MTN.........ocuururrermrimeirerisessneesesiseesseesssians D 09/19/2018........ 889,875 | ..o 1,050,000 25,710
000000 00 O |Teva Pharmaceuticals NE Sr Nt D 08/13/2018........ 1,235,994 ...1,210,000 28,989
000000 00 O |Capex SASrNt 6.875% 05/15/24..........ccnvvurmerererrnerrerierirneenns D 05/09/2018........ 181,840 186,000 6,042
000000 00 O |Unifin Financiera SAB de CV St NL.........cooviiiiiiiiiiisicciiericisissie s D 06/05/2018. 376,000 400,000 9,424
05578Q AA 1 |BPCE SA Sub Nt 5.700% 10/22/23.... D 08/08/2018.. MUFG SECUIMHES INC...vovveirviieirerisisie s 1,051,700 ,000,000 ....17,100
09659W 2D 5 | BNP Paribas Sr Nt  3.375% 01/09/25. D 01/02/2018. BNP Paribas Securities Corp 8,983,890 ...9,000,000
12674T  AB 2 | C&W Senior Financing DAC Sr Nt D 10/04/2018 Direct.....cocvevviins 401,750 400,000
225401  AF 5 |Credit Suisse Group Sr Nt... D 01/05/2018.. Credit Suisse Securities LLC. 2,250,000 2,250,000
38502H  AA 3 | Gran Tierra Energy Intl St Nt........coooiiiiiiiiiiicisccesssesees D 02/08/2018. Direct. ..o 369,795
40052C  AC 0 | Grupo Kuo SAB De CV Sr Nt. D 07/25/2018. Direct 204,750 671
445640  AB 1 |Hunt Oil Co of Peru Sr Nt .|D 05/24/2018.. Direct. 223,279
449621  AG 2 |IHS Markit Ltd Sr Nt 4.125% 08/01/23........ccvviiriiriieisiriesssiesie e esaes [N 07/19/2018........ HSBC Securities USA INC.........ccvirieerieeiirieieissierssisenes 7,478,025
48667Q AS 4 |KazMunayGas National Co Sr Nt D 04/1712018........ Direct 198,010
566007 AB 6 |MARB BondCo PLC SrNt 6.875% 01/19/25.. D 01/23/2018........ Direct . 738,994 229
59318Y  AA 6 [MHP Lux SA SrNt 6.950% 04/03/26 D 03/22/2018........ Direct.....ovevrerneene 575,000
71647N  AM 1 | Petrobras Global Finance Sr Nt.. D 11/114/2018........ Direct 1,276,875 ...1,250,000
71647TN  AS 8 |Petrobras Global Finance Sr Nt.. D 12/04/2018........ Direct. . 547,969 525,000 .
71647N  AY 5 |Petrobras Global Finance SrNt........ccccooveeieiiceiieeeeeceen D 09/24/2018........ Tax Free EXChange.......ccocovevirrirrenceeincncseeees 275,000 | cooveveceeiieee e 275,000 2,612
76706A  AA 2 |Rio Energy SA/ UGENSA SA Sec Nt D 01/25/2018........ Direct.....ccovvuunn. 968,341 | ..o 975,000
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83006L  AB 9 |Sixsigma Networks Mexico Sr Nt................. D 04/26/2018........ Direct.....overeernenne 660,000 | ...voorvrrrenieierierieni 660,000
88167A  AD 3 | Teva Pharmaceuticals NE Sr Nt [ 12/04/2018........ Direct 132,563 150,000
88167A  AE 1 |Teva Pharmaceuticals NE Sr Nt [ 07/26/2018.. Direct. 1,380,324 ,625,000
893870  AX 3 |Transport de Gas del SUr St NL........c.ooirriiriirineienieeerieeeenae D 04/26/2018. Direct 309,148 310,000
899415  AE 3 | Tullow Oil Plc SrNt  7.000% 03/01/25.........ccooevemrrerirerirrenns D 03/16/2018. 900,000 ..900,000
90470T  AD 0 |Unifin Financiera SAB de CV Sr Nt D 02/08/2018.. 669,992 ..675,000
A3158#  AH 2 |Hofer Financial Services GmbH Sr Nt Ser...........cccuvmivviiierinriiniisiineienes D 09/26/2018........ LIoyds SECUMHES INC.......couvveuieriiiiiiiiiess e 10,000,000 .10,000,000
G24524 AL 7 | Country Garden Holdings CO 1St LIEN..........cvuuererieririeimerieeiieeiesississessessssessessssesesssesssensenes D 12/04/2018........ Direct 558,250 ..550,000 9,969
G5825A  AB 8 |MARB BondCo PLC SrNt  6.875% 01/19/25........occovvenrriniirniins D 12/04/2018........ 556,938 2.600,000 [ oo 15,698
GB6710E AL 4 | Odebrecht FINANCE LTD SINE........cvuuiermeieirieriericeisiesiesiess st esseesssens D 10/31/2018........ 99,000 | ovvurrrrrerireeereerene s 450,000 | oo 11,222
G7028A  AB 9 |Petra Diamonds PLC 2nd Lien... D 10/18/2018........ 194,750 200,000 6,888
L20041  AD 8 |Cosan Luxembourg SA Sr Nt D 07/30/2018........ Tax Free EXChaNgE........ovreerrieineieierissenieninns 1,459,449 . ...1,410,000 2,742
L6388G  AB 6 | Millicom Intl CEMlUIAN ST N..........vvrverierieriieeieeieise s eneenes D 01/17/2018........ Direct.....overeerneene 533,938 | ..o 525,000 5,250
M8903B  AS 1 | Turkcell lletisim HIZMet SINE.........ovviiiicice s D 12/17/12018........ 561,750 ..650,000 6,283
P0606P  AC 9 |Axtel SABde CV SrNt 6.375% 11/14/24.........covvvovvennnn. D 12/19/2018........ 288,000 ..300,000
P57908  AF 5 |Mexichem SAB DE CV Sr Nt... D 06/11/2018........ 179,000 | covovereiereeeereeieeeeeseniaan 200,000
P6460M  AJ 3 | Mastellone HErman0s SA S INL.......c...vuvuiiiiieiiieiriesiesi it D 05/02/2018........ Direct 324,416 ..300,000
P7354P  AA 2 |OI SASrNt-PIK 10.000% 07/27/25..........ccomvrevrrnnes D 11/06/2018........ Direct 528,841 ..500,000
X5151*  AD 2 | LandsVirkjun STINESEI A.......covuuiiiiiiiiiiiie s s D 03/08/2018........ Barclays Capital Inc 10,000,000 | .ovovvriieininiees 10,000,000
X5151*  AE 0 | LandsVirkjun SEINESEI B... ..ot D 03/08/2018........ Barclays Capital Inc 10,000,000 10,000,000
3899999. Total - BoNdS - INAUSHTIAl BN MISCEIIAMEOUS. ... v reserisseis ettt et s ekt 8 e e oeE8£EE £ 8 eeEE R84 1184 E L f R E ARkttt ...278,602,723 279,543,760 [ oo 1,326,531
€ Bonds - Bank Loans
i\’ 08579J  AY 8 |Berry Plastics Corp Term Ln R Nt 1 .| 02/12/2018........ Tax Free Exchange... 22,667,098 22,552,175
08579  BA 9 |Berry Plastics Corp Term Ln T Nt 1 .| 05/29/2018........ Tax Free Exchange... 10,000,000 10,000,000
15018L  AE 1 | Cedar Fair LP New Term LN B INE 1. ..ot ssssnsessenennes | erseeesnssnnns 03/14/2018........ Tax Free EXChange........ocoveevreeerisceeescinieeenne 2,079,077 | oo 2,072,515
18449E  AD 2 |Clean Harbors Inc New Term Ln 2 Nt 1 07/19/2018........ Tax Free Exchange 3,962,034 | .o 3,963,290
32007U  BX 6 |First Data Corp New 2024 Term Ln Nt 1 02/20/2018........ Credit Suisse Securities LLC. . 20,506 | ovoorererereririeninis 20,379
404122 AX 1 [HCAInc Term Ln B-10 Nt 1 03/22/2018........ Bank of America BISD Dealer.............ccc.ouevvnec. 3,724,426 | .o 3,724,426
44969C  BF 6 |Quintiles IMS New Term Ln B Nt 1 04/27/2018........ Various 4,010,869 ...3,975,262
44969C  BH 2 |Quintiles IMS Term LN B-2 Nt T.......vvuuiereiieierieniseeieeieesesssssiesseseseenns 02/13/2018........ Various 949,818 942,168
44989*  AA 1 |IQN@VIGAtor INC 1St LIEN TL NE 1o vttt ssssssssesnins | srssssesssnens 08/20/2018........ 2,199,711 | o 2,233,209
44989*  AB 9 |IQNavigator Inc Revolver Nt 1 08/20/2018.. 81,015 82,249
60367  AA 9 [Ministry Brands LLC Incremental DD T€MmM.........cccovvruerreirinrerienieireenns 09/13/2018. 367,078
60367  AA 9 |Ministry Brands LLC Incremental DD Term........ccccouvvevimrinniinrinerienes 12/31/2018........ Tax Free EXChange...........ccccovuvvvininiiieinisiiieiinins 362,546
60367  AB 7 |Ministry Brands LLC Incremental Term Ln 05/02/2018.. Direct. 1,406,994
60367  AB 7 |Ministry Brands LLC Incremental Term Ln 04/26/2018 . 4,150,845
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1... 02/01/2018 Direct......cocveennee 2,006,028
73744G  AJ 1 |PostHoldings Inc Term Ln BNt 1.. 03/08/2018.. Tax Free Exchange... 5,913,798
79546K  AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt.. 03/29/2018........ Tax Free Exchange... 1,190,396
84611@ AC 7 |Sovos LLC New #2 Additional Term Ln Nt 1 07/02/2018........ Direct.....ocereernenne 360,041
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt.........cccoocvvrvrninns 04/17/2018........ Credit Suisse Securities LLC............ 2,724,961 . ...2,698,037
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt.........cccocvvvrirncenee 04/11/2018........ Tax Free EXChange........ccvvvveeirienieeeisciniecenne 19,771,810 | e 19,629,987
90351H  AB 4 | US Foods Inc New Term Ln Nt 1 06/22/2018........ Tax Free Exchange... 7,569,492 | coooiveieieeeees 7,523,872
000000 00 O |BurgerKing Term Ln B3 Nt1............... A 06/29/2018........ Tax Free Exchange... 57,574 | oo 57,235
8299999, TOUal - BONGS = BANK LOBNS. ... ..xvsuereseesersesess s e sess st es k0108888888888 0808 8£EE 448808 4LE 1488 LR £EE 1L £EE L8 E bbb 95,576,117 | oo 95,271,362 | ..... 0
8309997, TOAl - BONGS = PAM 3. ettt sttt E 81888848k EE1£0E 4248 eLE4LE 1L E 8oL o014 LR E o118k oLkttt 1..556,854,525 | civoivieisnis 559,151,670 | .ovovveiniiciieiecisisnias 1,857,932
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8399998. Total - Bonds = SUMMANY IEM fTOM PAIE 5.ttt ettt es et setses e st seseesesseesetanee | eesetessesseseeseseeseeeeeeseeseeeeaeseeseeeEeeEeEteEseEseEee8eEeEoeE 4Lt oEAeEeEeeE 401 eE e EeeEoEAeEeEeeEeEEeE e e aeEoe Ao e oA Aot eeAeE e EaeEeeheeseE et eeEenteb e et ens et et st antennnsss et . 66,355,232 | oo 66,541,969 | ....cccoovirereiiereeee 45172

8309999, TOAl = BOMGS. .....evvuteerereeissessseierssee s erssteess s seesess s ees e eee st ee 8288188488440 8088084800108 E 842808 E8ee LE1eE8eEEoeEoEEoeE L1 oL 8o R 88 oL E 8L E 808481 E e E 8L LR L84 eE R L8 E e E L8R LR L8R E AR 4L R AL 1R Rt RS R ek R e eLEeEeeseee Rt en e e s bttt | sbnstent ettt 623,209,757 | .vvvrireriiniieiierissinninend 625,693,639 | ..o 1,903,104
Preferred Stocks - Industrial and Miscell

P4949B AN 4 | Grupo Bimbo SAB De CV Sub Pfrd Hybrid.........coooeiiiiinininiiissisniis | D | 11/14/2018........ DITECE. bt | feereens s 350,000.000 | ..o s 343,875 | . 6,884

8499999. Total - Preferred Stocks - INAUSHTIAl ANA MISCEIIBNEOUS. ... ...ttt se fesess et eh et o0 8 E o808 8088080 E 0S80 E ettt eeees 343,875 XXX 6,884

8999997, TOtAl - PrEfrTEU SIOCKS = PAIt 3............c.coiuiiiieieiieieitcteteceeee ettt ettt tet s tetessaesesesaetesenasaess  eesssesesassssesassssetesassssesessesetesssesesessesetesassesessssesetessssetesnsetetessesesessesesetessesesassesetetessesebessesetesssetetessesetessnsetebaneesesensssetesanassenannsete  avaes 343,875 XXX 6,884

8999998. Total - Preferred Stocks - SUMMANY HEM fTOM P 5..........cvuiiuiiisiisieisiesississsses s isessssssseess e sees sttt sees | eekseeeseeeeee s E oL E8 0814814484808 E 884414 E 8088844848408 L8848 E 081 bbbt ettt nnes 200,000 XXX

8999999, TOHAI - PrEfErTBA SHOCKS. ... vereueriies ettt ettt f R R e R eEEse fE4e0E o R e EoEE £ EE o E e o0 E e oL E £ E L E 8 £EE S E R £ E R E SRR E LSRRt reres 543,875 XXX 6,884
Common Stocks - Industrial and Miscell

69120# 10 6 | Owl Rock Capital Corp Com........cccccvvrenes | | 12/11/2018........ DIMBOE. et | eerenns et 245,244.520 | .o 3,788,491 XXX

9099999. Total - Common StoCkS - INAUSEHIAl ANA MISCEIIANEOUS..............c.c.eviveveieceiteiieeteiece ettt ettt etetetes etetetesesaeaesesesetesesseaesessssetesassesesessesesesassssessssesetesassesesesesetessesesessesesesessesetassesetes s sesebessesetesssetesessesetessnsetebannssenensssetesanessenannsete  anaes 3,788,491 XXX

9799997, Total - COMMON SOCKS = PAI 3. ettt ess stk E £ oeHE 0L oL E L8 E L L EEEE L E £ E L E ALkt s 3,788,491 XXX

9799999, TOtAl - COMMON SHOCKS. ...ttt ereietesersser st rsees st ers s eee st ef skt E e f e R 8o EeeEeEE s R e fE4e0Eoe R EEEoEEEEEoEE e oEE R e f o E e EE L E e 0 E £ LR E e £EE S84 EE £ E LR E S E SR e E bbb eeaes 3,788,491 XXX 0

9899999. Total - Preferred aNd COMMON SHOCKS. ............cviieiiieeiieiiiite ettt st ssesiessesseessesessssessessessssessassesssss  essesassessesssssssessessesassessessessesessessessssassessessssessessessnsassessessessssessessnsansessessessesassessesansessessessasassessessssessessessesansessesssssnsessessesnsensesnsse  seses 4,332,366 XXX 6,884

9999999. Total - Bonds, Preferred and COMMON STOCKS............c.ovuiureiiiiieieiiieiieiieieei ettt aies | eesessesseteses s s s es e e b et e et s e b st e s et e bt e L2 e L0 bbbttt bne | etisebinss et eb st es et s e eniens | eenesens et 627,542,123 XXX e 1,909,988

€€l
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
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Bonds - U.S. Government

vi3

455780 AG 1 |Indonesia (Republic of) AID Sr N.... - [12/0172018. | Redemption  100.0000.......cvvvccemsccces | 100,000 | ..ooo.. 100,000 | ..o, 109,000 | vovveore 102,459 | cooveeveereeeere | eeeeeee (2,459) (21:) ) O 100,000 06/01/2021.
491798 AA 2 |Kenya (Republic of) AID Sr Nt..... .| 10/15/2018. | Redemption ~ 100.0000.. 100,000 | .......... 100,000 | ......... 109,250 100,821 |....... (821) (821) ....100,000 10/15/2018.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed.. ...| .. | 10/15/2018. | Redemption  100.0000.. . . 780,000 | .......... 780,000 | .......... 780,000 | ... 780,000 | oo | e 0 04/15/2022.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ .| 12/01/2018. | Paydown 234,521 234521 | oo 233355 | ... 233,597 | ....... 924 924 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1...... | | 12/01/2018. | PaYAOWN.....coscvosvossvvnssvmssmsssnsscsiess | ) 44,994 | ... 44,994 | .. 47,243 (1,046) 06/15/2028.
0599999. Total - Bonds - U.S. GOVEIMMENL..........oouiiiiiiiiiiiiiisiiiisiiisiiniis s | 1,259,515 | ....... 1,259,515 | ....... 1,278,848 0 (3,402) 0 XXX
Bonds - All Other Government

000000 00 O |Russian Federation SrNt..........ccoooocciiiivvvniinienes D[ 08/07/2018. | DIFECL.....ovo oo | 603,690 | .......... 600,000 | .......... 637,500 | ............. 633,666 [EXT&D Y I B 631,596 | ..oooovveerrrerce | o (27,906) | ........ (27,906) | ....... 19,950 | 05/27/2026.
000000 00 O |Argentina (Republic of) Sr Nt... D | 01/04/2018. | DIFECL...vvvssvvvvrrssvevrnssssevssssssssnnssssens | 68,871 | ..ooc..... 58,685 | ..ooc..... 68,097 | ... 68,080 () T 68,075 | covvccvvverecrs | e L4 797 | ... (2,938) | 12/31/2033.
040114 HK 9 |Argentina (Republic of) Sr Nt... D | 04127/2018. | DIFECt....ovvsvvvrsvvessvvesssssessssessssessne | 1,167,560 | ....... 1,156,000 | ....... 1,198,572 1,196,474 [PX0)) N 1,193,794 e (26234)] ... (26,234) | .......49,672 | 01/26/2022.
1099999. Total - Bonds - All Other GOVEIMMENL............ovvvvueirrviiirriiisscriiiinns s | 1,840,121 | ....... 1,814,685 | ....... 1,904,169 1,898,220 0 (4,756) (V) 1,893,465 |...............0 | ... (53,343) | ........ (53,343) | ....... 66,684 XXX
Bonds - U.S. States, Territories and Possessions

57582N  SH 9 |Massachusetts St GO Ref SerD...........c.ococceevvn. o [ 1000172018 | MEHUIIY.....oocrvveevveessvvonsssiisennss | 2,000,000 | ...... 2,000,000 | ... 2,267,200 | .......... 2,017,719 | oo | e (7T e | e TCEAAL)) P . 2,000,000 | voovrecceeereec | oo | e | o 110,000 | 10/01/2018.
641461 JB 5 |Nevada St GO Cap Impt & Cultural Aff Ser.. .. | 06/01/2018. | Redemption  100.0000.. 6,000,000 | ....... 6,000,000 | ....... 5,924,640 30,486 | oo | e 6,000,000 | oveevveeeereis | ceeeeeeeieeeens | eeveiiierieened0 | 150,000 | 06/01/2022.
641461 JG 4 |Nevada St GO Cap Impt & Cultural Aff. .. | 06/01/2018. | Redemption  100.0000.. 10,000,000 | ..... 10,000,000 | ..... 10,369,000 ..(18,998) ] .. 0,000,000 | coveovveeererrs | eeeeeereeerseens | eererereriinennd0 | 250,000 |06/01/2027.
93974B 2V 3 |Washington St GO Ser C - Var Purp ..| 01/01/2018. | Redemption  100.0000.. 10,240,000 | ..... 10,240,000 | ..... 10,421,862 (010 SOOI I 10,240,000 | eoveveverrcccee | o | ceeeereeeeeeennnn0 | e 256,000 | 01/01/2027.
93974B  4A 7 |Washington St GO Ser D ..|..101/01/2018. | Redemption  100.0000.. 10,830,000 | ..... 10,830,000 | ....... 9,843,495 (0 T I 10,830,000 | cvoovveveerreerens | eereereercenvenes | eerrerieniennd [ 270,750 |01/01/2033.
93974C BM 1 |Washington St GO Ser A Var Purpose................... ..107/01/2018. | Redemption  100.0000...........ccocorrvrerenes 5,290,000 5,200,000 | ....... 5,573,650 | v10ree0r.5,307,327 | oo | oeeee(17,327) | oo | i (KR 2720 ) I B 5,290,000 | ..ovoeocvereneee | eveeeereeeeeenne | eeveeeeiennen0 | e 264,500 | 07/01/2024.
93974C BS 8 |Washington St GO Ser A Var Purpose................... .. 1 07/01/2018. | Redemption ~ 100.0000.........ccoovrvvemreea | 10,000,000 | ..... 10,000,000 | ..... 10,211,800 ..(13,148)] .. 10,000,000 | ..voovveerveeres | eeerercenrcenrens | a0 | 500,000 |07/01/2029.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS................coimiiriiiis woiieviiinssisiinssssisssssss s | 54,360,000 | ..... 54,360,000 | ..... 54,611,647 ...(36,706) | .. 4,360,000 ..1,801,250 XXX
Bonds - U.S. Political Subdivisions of States

167485 R6 0 |Chicago IL GO Proj & Ref Ser C......ccovcvevvvicnnnce ..102/23/2018. [ Call ~ 100.0000..........ccreverrerrrrrercrrrirnne o 1,570,000 | ....... 1,570,000 | ....... 1,667,481 (I O R 1,570,000 | ..veoveeeereeene | eevrereeeercennes | evrneerenriennnd0 | s 43,703 | 01/01/2025.
167505 AB 2 |Chicago lll Brd Ed Sch Ref GO Ser B..........cco.c... o | 1200112018 | MUY .o | 8,760,000 | ....... 8,760,000 | ....... 9,357,782 | 18,819,745 | oo | e (59,745) | e | e TGN ZL:) | I 8,760,000 [ .eovoevreerres | s | 0 [ 438,000 | 12/01/2018.
181059 PH 3 |Clark Cnty NV Sch Dist GO Ltd Tax Bldg S. .| 06/15/2018. | Redemption  100.0000.. 10,000,000 | ... 10,000,000 | ... 10,477,300 | .........10,026,624 | ....oovvveverrvccice | cereie(26,628) | oo [ o (26,624) | covvveccccreeens | oo 10,000,000 | ..ooovvvveereeeeee | v | covreiieeneenn | 250,000 | 06/15/2023.
234685 HG 3 |Dallas Cnty TX Comm College GO Dist Ref. . | 02/15/2018. | Redemption  100.0000.. 11,025,000 | ..... 11,025,000 | ..... 11,048,263 (393) . 1,025,000 | .oovovervreenns | cverenreereniens | cererreerenenn0 | 275,625 | 02/15/2023.
442331 QE 7 |Houston TX GO Pub Impt Ref Ser A.........ococcouve | 03/01/2018. | Redemption 100.0000.. . | 08,750,000 | ..... 4,750,000 | ....... 4,585,460 | ..ooo.... 4,675,611 | oo | e 74389 | s [ 74389 | oo | o 4,750,000 | v [ eorrersinnns | o0 | e 118,750 | 03/01/2023.
508205 FP 1 |Lake Cnty IL & McHenry CntysGO Cmnty Unii...... | .. | 12/01/2018. | Maturity. B Y 8,225,000 | ....... 8,225,000 | ....... 9,253,200 | 00008314545 | oo | (89,545) | ..ovocrrcer | o (89,545) | .. I 8,225,000 | oo | s | om0 | 431,813 | 12/01/2018.
2499999, Total - Bonds - U.S. Political Subdivisions of States...............ccccuevuiiiiiiies covviiiencviiiccsivis s | 44,330,000 | ..... 44,330,000 | ..... 46,389,576 | ........44.431.918 | ..o 0 | oo, (101,918) ccoceeeeeennn0 | (101,918) | ccccoovovv0 | 44 330,000 .1,557,891 XXX
Bonds - U.S. Special Revenue and Special Assessment

052414 KM 0 |Austin TX Elec Util Sys Rev Ref Ser A.................. .. [11/15/2018. | Call  100.0000............ccomvvvvvervmrvririieens | 7,175,000 | ....... 7,175,000 | ....... 7,208,220 | ... TA78,528 | eovveeeevceercers | v (3,528) [(C:2:) ) O IR 775,000 | oocvvoeeeeeeees | v | oo 0. 376,688 | 11/15/2027.
052414 KN 8 |Austin TX Elec Util Sys Rev Ref Ser A - | 111572018, Call - 100.0000..ccvvsvvssvesvesvssseens | 7,535,000 | ... 7,535,000 | ... 7,540,199 | ..oovee 7,535,538 | ...... (538) [7:)] IS I 7,535,000 [ evvvvrcerrans | cvveernsnrnins | cerrerrennnss0 [ o 395,588 | 11/15/2028.
167592 P5 7 |Chicago IL O'Hare Int Arpt Rev Ref Gen A.. .. [ 01/01/2018. | Maturity.........coovvvvvrrnerivisssnsisssssssssiisssnns | 8,280,000 | ....... 8,280,000 | ....... 9,094,090 8,280,000 I (01 OO 8,280,000 | ..vvovvrerirerins | crveriieriieeies | crreriieniiennnd0 | 217,350 |01/01/2018.
3128HJ AG 1 |FHLMC Gold PC Pool #W30007.. | 12/01/2018. | Paydown . N 1,147,578 | ... 1,147,578 | ... 1,314,335 | .........1,292,535 | .. o (144,957) | oo | e (144,957) | oo | ceree 1,147,578 | ... 00 SRRESONOITN IO | N OO 40,338 | 08/15/2028.
312905 KJ 0 |FHLMC REMIC Ser 1060-X. < [ 1200172018, | PaYOWN. .o |, 7,335 7497 7,386 |...... (51) (51) 7,335 B 03/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA.. .| 12/01/2018. | Paydown 2878 2851 | ..o 28 28 X T I I 08/15/2021.
313373 Q2 7 |FHLMC REMIC Ser 1674-Z o [ 1200172018, | PYAOWN....cccocceereeenscvesssecesiiensic | | 43530 | o 43530 | o 43.998 | o 43709 | (179) (G2 L RSSRRROOS NURRPPRROOIY < X I NSO I 02/15/2024.
313373 X8 6 |FHLMC REMIC Ser 1683 Z o [ 12001/2018. | PYAOWN....cccoovccvrserrcirmssicmssiinesie || qaggos | qagpos | 439305 | 438602 | ... amn an 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M .| 12/01/2018. | PaydOwn.......vovevevevvvvvnvvsnsnssnsssnssnssssssssnnens |k 40965 | 40265 | oo A1T788 | o 41,053 | (788) (788) 11/20/2027.
31340Y BH 1 |FHLMC REMIC Ser6-C  9.050% 06/15/19.......... | . | 01/15/2018. | Paydown (03 SO I I DSOS DO 06/15/2019.
31340Y QS 1 |FHLMC REMIC Ser46-B  7.800% 09/15/20........ .| 10/115/2018. | Paydown 0 N : 09/15/2020.
31358K  7A 0 |FNMA REMIC Ser 1991-164PX.......ccccovvsrrrrrrrrrnnnns - | 12101/2018. | PaydOWN. ..o | L 41,568 | e 11,568 | 12,013 | o 11,678 | (110) (110) | coverrrerererecennnn | e 1588 | e | oo | v (I I 463 | 12/25/2021.
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31358L VM 5 |FNMAREMIC Ser G92-14Z.........ccooooovmvvevvrriiannens .. [ 12/01/2018. | Paydown ..12,535 12,733 | e, 12,559 |....... (24) (24) .12,535 02/25/2022.
313598 DN FNMA REMIC Ser 1993-115G........ccccoccummveiiriiis .. [ 12/01/2018. | Paydown crrereen20,502 | e 27,141 | 28,848 |....... 654 654 ..29,502 07/25/2023.
31359 ZK FNMA REMIC Ser 1993-119GA.. | 12/01/2018. | PaydOWN. oo | 19876 | s RLX: 703 — SLXH I3 E— 19,748 | ...... 128 128 | ovvveevenessis | ceveirenins 19,876 07/25/2023.
31359P  DJ FNMA ACES Ser 1997-M2 CI Z... e [ | 03/01/2018. | PAYAOWN....ooovcrvvivvvneensssssivirieniesans | 198607 | ... 198,607 | 213,320 | o 208,661 | oo | o (10,054) [ oo | o (10,054) [ oo | oo 198,607 01/17/2037.
313602 3E FNMA REMIC Ser 1989-67D..........cccocvvmurvvrarniinne .. [ 12/01/2018. | Paydown 1,678 | ... 10 10 1,687 10/25/2019.
313602 W4 FNMA REMIC Ser 1989-62G... .| 12/01/2018. | Paydown 3,531 | ....... 34 34 3,565 10/25/2019.
313603 2H FNMA REMIC Ser 1990-35E... ... .. 12/01/2018. | Paydown 3005 | ... 17 17 3,112 04/25/2020.
313603  5J FNMA REMIC Ser 1990-41D.........oovvverrriiiriis .. [ 12/01/2018. | Paydown 18,788 | ... 120 P I I 18,908 04/25/2020.
313603  JJ FNMA REMIC Ser 1989-90E...........cocovrvrerirrrrines .. | 12/01/2018. | Paydown 2547 | ... 19 19 2,566 12/25/2019.
31377M AP FNMA DUS Pool #380814  6.030% 12/25/19....... .. [ 12/01/2018. | Paydown 485,044 12/25/2019.
3138YG  XE FNMA Pool #AY3376  3.500% 04/25/45... .| 12/01/2018. | Paydown 2,212,710 04/25/2045.
3138YP A2 FNMA Pool #AY9024  3.000% 05/25/45 - 12/0172018. | PaydOWN.....ccoovvvvvvevcvsssssssssssssssssssssssssssssss [ L 9068448 | . 2,068,148 . 05/25/2045.
3138YY DT FNMA Pool #AZ6413  3.000% 11/25/45... .| 12/01/2018. | Paydown 299,552 299,552 317,061 1,299,552 18,761 | 11/25/2045.

....... 43,559 | 11/25/2045.

3140E8 FP 8 |FNMA Pool #BA3773  3.000% 11/25/45.............. | .. | 12/01/2018. | PYAOWN....ovvvrrorscvcvvvnensssssivsveennen | 3,215,735 | ...... 3,215,735 | ... 3,274,272

FNMA Pool #BA3773  3.000% 11/25/45... . [ 12/01/2018. | Paydown

3

,215,735

4
6
2
2
2
4
7
2
6
7
8
7
8
9

31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42...
0
9
3
3
6
8
4
1
3
8
5
7
4
1
6

314005 LM FNMA Pool #8M1231  3.500% 11/25/3 <[ 1200172018, | PAYOWN. ..o | 2,218,755 | ....... 2,218,755 | ....... 2,312,272 2,218,755 | coovceeeeeereeen | oo | eeeeeriireeenni0 | e 39,844 | 11/25/2031.
- 12/01/2018. | Paydown 8,276,410 | ......4,276,410 | .....4,474,194 4,276,410 wennnT4,109 | 10/25/2042.
34074M PG Florida St Hsg Fin Corp Rev Txbl Ref Hom.... .1 12/01/2018. | Call ~ 100.0000...........ovveormmmmrvvssemmreena | 1,355,052 | ....... 1,355,052 | ....... 1,355,052 1,355,052 [ oo oo | o0 [ 15,930 | 01/01/2043.
414009 AS Harris Cnty TX Cultural Ed Rev Methodist.. [ 1200172018 | MBI | 2,000,000 | ...... 2,000,000 | ... 2,120,700 | ....vrrrr 2,013,228 | oo | e (13,228) ] ... (13,228) | .. 2,000,000 [ .oooooesccvoens | oo | o0 | e 110,000 | 12/01/2018.
455141 NB Indiana Trans Fin Auth Hwy Rev Ref Ser B........... | .. | 12/01/2018. | Maturity..... 460,000 460,000 445,336 (96,860) | . 1(96,860) 8,460,000 | ..o | e | erveerieenieeenn0 [ 465,300 | 12/01/2018.
462462 BM lowa Hsg Fin Auth Rev LBASS MF FHA Ins M...... | .. | 04/01/2018. | Call  100.0000 95,000 | oo 95,000 | .o..82,156 185 92,469 | oo 0002530 | 2,531 [ 2,850 | 04/01/2021.
46874T DT Jackson TN Hospital Rev Preref Jackson M.......... .. | 04/01/2018. | Redemption ~ 100.0000............ccommmmvrees | 4,640,000 | ....... 4,640,000 | ....... 4,564,554 6,832 rereennen 8,840,000 | v | oo | 0 | 124,700 | 04/01/2028.
468747 EE Jackson TN Hospital Rev Unref Jackson Ma......... .| 11/20/2018. [ Call ~ 100.0000...........coererrerererierrrireee I 1,685,000 | ....... 1,685,000 | ....... 1,635,907 2,720 e 1,646,163 | oo | ....38,837 | .........38,837 | ..... 102,896 | 04/01/2028.
59333P 2T Miami-Dade Cnty FL Rev Preref AMT Ref Se........ .| 04/01/2018. | Redemption ~ 100.0000......vvsrsvceiee | | 4,125,000 | ... 4125000 | ... 4,046,892 33,807 REX: 74 DON BV T Z30/0 Lo Y I B | B B 105,703 | 10/01/2024.
59333P 2U Miami-Dade Cnty FL Rev Unref AMT Ref Ser....... . [10/01/2018. | Call 1000000 N O B 1,225,000 | ....... 1,225,000 | ....... 1,198,850 2,346 2346 1,202,237 | oo | 0000ni22,763 | 22,763 | ..o 62,781 | 10/01/2024.
59333P W5 Miami-Dade Cnty FL Rev Preref AMT Ref Se........ .| 04/01/2018. | Redemption ~ 100.0000....................... [N 2,650,000 | ...... 2,650,000 | ... 2,598,352 | ....o0000 2,641,666 | coovvoerccrrens | o 8,334 8334 OO :1:10 110 0 B SORNTIOON DUTITN IO | B B 67,906 | 10/01/2024.
645918 TG New Jersey Econ Dev Auth Rev LBASS Trans..... | . | 05/01/2018. | Maturity......ccovescsvvssvcssssssscsssenn | 5,000,000 | ...... 5,000,000 | ... 5,283,350 | ....000... 5,011,658 [ .ooovrercoccre | o (11,658) | covverersrers | oo TRTCET:)) [ I 5,000,000 [ .eovocvreerres | e | s 0 [ 125,000 | 05/01/2018.
649902 NB New York St Dorm Auth Rev Pers Inc Tax R......... .. | 03/15/2018. | Redemption ~ 100.0000..........ccoovrvvumrceea | 10,000,000 | ..... 10,000,000 | ..... 10,157,500 110,003,931 (3,931) 10,000,000 { ..o | cevvereeresnies | eveveriereened0 | 250,000 |03/15/2022.
650033 3K New York St Urban Dev Corp Rev Ref St Fa......... .| 04/01/2018. [ Call ~ 100.0000..........ccreverrerererircrrrirnne I 1,090,000 | ....... 1,090,000 | ....... 1,254,001 1,122,439 e . (3,403) e 1,119,036 | v | 0000(29,036) | .......(29,036) | ....... 31,065 | 04/01/2020.
677377 2M Ohio St Hsg Fin Agy SF Mtg Rev LBASS Txb........ .. 1210172018, [ Call - 100.0000........ccemmevvvvvvvvmmissssssssens [ 755,000 | .......... 755,000 | .......... 755,000 | oovrerrsrss 755,000 | oo | eorereeeeerereseen (0 S I 755,000 11/01/2041.
786107 KW Sacramento Cnty CA Arpt Rev AMT Sub & PF...... | .. | 07/01/2018.| Call  100.0000... B TN I 6,720,000 | ....... 6,720,000 | ....... 7,051,766 | .........6,740,574 | ...... (20,574) | coovoccceereec | e TPLRTZ0 L I— e 8,720,000 07/01/2024.
79575D  WW Salt River Proj AZ El Rev Ser A.......cooovvvemnriinnnns .| 01/01/2018. | Redemption ~ 100.0000...............ccc0ervvee T 2,000,000 | ....... 2,000,000 | ....... 2,062,300 | v.vvreer.2,000,000 | oo | oo, 0 oo........2,000,000 01/01/2021.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES............  covccrrivisineiinnnesiisssssissssssissssssissssssssssss | 92,218,926 | ... 92,218,926 | ..... 95,561,059 | ........ 92,886,747 | covvvovevvn 0. (702,913) | oo 0 ... (702,913) 0 92,183,831 XXX
Bonds - Industrial and Miscellaneous
00206R CX 8 [AT&TIncSrNt 5.875% 10/01/19..........ocvvvvrrrene - [1211972018.1 Call - 1021507 | 10,215,005 | ..... 10,000,000 | ... 10,254,275 | ......... 10,131,546 | ..oooevveeeereescer | o (71,236) | coooveerees | e (71,236) | oo | oo 10,060,310 | eooovveveerresccs | o (60,310) | ........ (60,310) | .....929,797 | 10/01/2019.
00206R ER 9 [AT&T Inc SrNt 4.100% 02/15/28.........ccccomvrne - | 11/26/2018. | Tax Free EXChange..........ccooveveecveeeeee | 10,601,005 | ..... 10,737,000 | ..... 10,589,901 | ......... 10,590,648 | ...ooovvvvvvrererees | oo R0 1157 A0 DO L1070 DO 10,601,005 | ...oovvvereeseseee | v | oo 0 |.....434,103 | 02/15/2028.
00441X  AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 Cl....... | .. | 12/26/2018. | Paydown e 221572 221572 104,789 04789 | e | e 116,783 | oo | o 116,783 | oo e 220572 | e oo | e O [ 1,791 | 07/25/2036.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A....................... .| 12/15/2018. | Redemption ~ 100.0000...................... 180,884 | ......... 180,884 | .........191,737 | . .183,943 I (3,059) TCTLcic) )RR ISR 1 (X35 ISR PO N ) I PO 7,432 | 06/15/2021.
01877K AB 9 |Alliance Pipeline LP Sr Nt .| 12/31/2018. | Redemption ~ 100.0000...........cccocvvvveve 257,143 257143 | oo 257143 | oo, 257443 | oo | e, 0 [ oo | eeeerreeeenn 25743 | e | e | e | 8,995 | 12/31/2019.
02150W AB 9 | Countrywide Alternative Ln Tr RMBS Ser 2 [ 1200172018, | PAYAOWN. .o | 1,139,865 | ....... 1155437 | ....... 1,077,945 ..1,077,945 0 e 1,077,985 | | 00 61,920 | ....00.61,920 | ..o 20,117 | 03/25/2047.
022098 AD 5 |Altria Group Inc Co Gtd Nt [ TA02018. | MBI | 21,000,000 | .....21,000,000 | .....25,967,760 21,618,220 |.covvvvcrrrrrres | e (618,220) [ vcvovvrveres | e (GRER2200) | E—— 11/10/2018.
023135 AU 0 |Amazon.com Inc SrNt 2.400% 02/22/23. . | 06/08/2018. | Tax Free Exchang 3995577 | ... 4,000,000 | ....... 3,994,880 | ..........3,995,194 | ....... 383 383 | oo | 0eeein3,995.577 | oo | oo | o0 | 76,267 | 02/22/2023.
023135 AX 4 |Amazon.com Inc SrNt 2.800% 08/22/24 .| 06/08/2018. | Tax Free Exchange...........ccoovvvvevvvcvencean | f 2,993,036 ,000,000 1992,230 | ...........2,992,593 | ....... 443 443 [ i | 00000002,993,036 | v L eeeeseeeeeecees | e | 66,733 | 08/22/2024.
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02376T AC 2 |American Airlines Inc LBASS EETC Ser 201......... .. | 07/15/2018. | Redemption ~ 100.0000...........ocrmmmmmrees | 1,138,367 | ....... 1,138,367 1,138,367 1,138,367 0 1,138,367 0| 47,872 | 07/15/2020.
02377D AA 0 [American Airlines Inc LBASS EETC Ser 201......... .. 1 10/15/2018. | Redemption ~ 100.0000...........ccocrvvrerrnes I 151,659 | ......... 151,659 | .........151,659 | . 151,659 0 oo 151859 [ e e | o0 [ 5,767 | 04/15/2027.
023770 AB 0 |American Airlines Inc LBASS PTC Ser 2013... -107/15/2018. | Redemption  100.0000.....ooecevvemsecccee | 69,389 | ............ 69,389 | ............ 72524 | oo 71,213 | oo | o (1,824) [C:7.2) ) (N DN 69,389 | .ooocccccvveeeens | eeeeeseecieoeens | eeeeseiriiiienns0 | e 2,575 | 01/15/2023.
030728 L9 4 | Ameriquest Mtg Sec Inc RMBS Ser 2005-R8.. . | 12/26/2018. | Paydown 298,055 298,055 262,987 278,265 | covoreeeees | e 19,790 | covvvveveeeeerece | e IR A T I— roreeessnn298,055 | oo oo | o0 [, 7,246 | 10/25/2035.
03072S S6 3 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R10....... .. [ 12126/2018. | PaydOWN............ovvveevinevsseissciissesiens | 6,405,015 | ... 6,405,015 | . ,960,667 | . 172,075 | ....... 232940 232,940 8,405,015 | oo | eereeeeenicenres | evevnreeniien0 | s 99,004 | 01/25/2036.
031162 AX 8 |AmgenInc SrNt 6.150% 06/01/18 - | 06/01/2018. | MaHUTHY......ovoveerncesesssssiiens | 5,000,000 | ...... 5,000,000 | ...... 5,373,600 | ........... 5,021,197 | coovvovevevererornns | e (VAR L) I PO (VAL 74) P 06/01/2018.
03765P  AA 1 | Apidos CLO CLO Ser 2015-21A CI A1 wo |- | 0718/2018. | Paydown ..4,000,000 | .......4,000,000 3,988,026 | .vovvvcccceorrrs | oo 11,974 | e | v 11,974 [ v 07/18/2027.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea........ .| 12/15/2018. | Redemption ~ 100.0000.........orrrrrrere. . 180,367 | ....... (566) (566) 05/15/2022.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200.......... .. [12/01/2018. | Paydown..........ccovvvveeevvvvvvssennriiissscniinns |l 748804 | 763572 | o 719011 | A TN 0 K N PR 0 01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser............ | .. | 11/01/2018. | Paydown 28.402 2 2 11/20/2046.
06051G GV 5 |Bank of America Corp St Nt........cccooevuniiniiinii .| 05/23/2018. | Tax Free Exchange...........ccccccoeunniininans 4296459 | 4,296,533 868 12/20/2023.
07331Q  AA 5 |Bayview Opport Mast Fund Trust RMBS Ser.. | 1212812018, | PaYdOWN...oosocvsvsvesvessssssssssssen | 2623,051 | ... 2,623,051 | ... 2,699,384 2,692,887 [ cooveveeesrens | reeen(69435) | o [ e [T E— 06/28/2053.
087634 AV 3 |Betony CLO Ltd CLO Ser 2015-1A CI BR .| 06/27/2018. | Paydown ....32,000,000 ....32,000,000 32,000,000 0 04/15/2027.
092113 AK 5 |Black Hills Corp Sr Nt .| 12112/2018. | Call  100.0000...........coovvevrcrcceviiciiiens | L 8,000,000 | .......8,000,000 | ....... 7,990,160 3,185 01/11/2019.
11134L  AC 3 |Broadcom Crp/ Caymn Fi Nt... .. 102/121/2018. | Tax Free Exchange..........ccocoovevvovevvcene | 4,983,792 | .......5,000,000 | ....... 4,979,600 549 01/15/2022.
11134L  AE 9 |Broadcom Crp/ Caymn Fi Sr Nt... .. | 02/21/2018. | Tax Free Exchange... 3.996.411 /995,840 77 01/15/2024.
117017  AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .. [ 10/15/2018. | Redemption  100.0000...........cooevmmmmre | L 335,766 . . 0 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .. | 08/15/2018. | Redemption ~ 100.0000.. 197,405 .197,405 ..197,405 0 02/15/2023.
117017  AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .1 07/15/2018. | Redemption  100.0000.. 306,280 . ..306,280 ..306,280 0 .....13,800 | 01/15/2024.
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser.............. .. [ 12/01/2018. | Paydown rereenn 307,371 | ... 318,503 0 [ oo | v 268,948 | i | 138,423 | ... 38,423 | 11,872 | 03/25/2022.
12624K  AC 0 | Commercial Mortgage PTC CMBS Ser 2012-CR... | .. [ 12/01/2018. | Paydown.........ccccoovvuimmvvvvvvmmnssriisssnisiiinss | 1,380,292 | ....... 1,380,292 9,914 e 1,380,292 | e e | cveererinieennd0 | 20,413 | 08/15/2045.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007-.......... .| 12/01/2018. | Paydown 222,317 222317 | 0o 124497 | ... 110,966 | ... 13,531 | 97,819 | oo | e ERETRCL:IV T DO coreererieee222 317 | oo | oo | vvriririrrrinnnni0 | e 3,066 | 04/25/2037.
12644* AC 1 [CTL Cap Tr CTL Ser 2002-3 Anchorage .| 12/15/2018. | Redemption ~ 100.0000..........ocevevssssivere | 0 124,426 | ........ 124,426 0 [ oo | eoeneeeri 124826 | e | oo | ceeessiiiiinnnnn0 | i 4,968 | 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21.......... |.. | 08/15/2018. | Redemption ~ 100.0000............cocomvrceeea | | 145,742 | ........ 145,742 145,742 145,742 0 KON 7,773 | 08/15/2021.
12644@ BR 5 |CTL Cap Tr CTLSer 2002-21Aurora Heathcar....... .| 01/09/2018. [Call  110.0699...........cccrrrrrrrrrerrrrrrrrrnnnns R 1123168 | . 1,020,414 020,414 020,414 0 0 |...107,279 | 10/15/2022.
12644@ BX 2 |CTL Cap Tr CTL Ser 2004-9 Kohls. .. [ 12/15/2018. | Redemption ~ 100.0000.............coreemmres | L 94,767 | voovr 94,767 (Y (7 O SO 0 (VN (R 2,758 | 01/15/2025.
126650 BP 4 |CVS Health Corp LBASS PTC Nt.... ... |.. [ 12/110/2018. | Redemption  100.0000.. 264,377 264,377 290,542 |....... (26,165) (26,165) | corevccccceverens | o 2BH3TT | s | o | o0 | e 8,723 | 12/10/2028.
126650 BQ 2 | CVS Health Corp LBASS PTC Ni....occcvvrvvrceren | 12110/2018. | Redemption - 100.0000......covevveesesn | | 119201 | ... 119201 | 000123231 | 122335 | oo | e (3,133) (3133) [ o | e 119,201 | | | 0 | 4,530 | 01/10/2030.
126650 BS 8 |CVS Health Corp LBASS PTC Nt - | 12110/2018. | Redemption  100.007...ooovesovnvcec | 53,164 | ....... 53,160 64,887 | oo | e (11,723) | oo | e TCR T 7<) AN PO < (- S EOIOON SNSRI | B I 2,186 | 01/10/2032.
126688 EJ 8 |CWMBS Inc RMBS Ser 2005-85CB Cl 2A4.......... | .. | 12/01/2018. | Paydown 681,812 755,874 R LBT5,763 | oo | oo 0 correeeenBT5,763 | e | 00000 6,049 | 6,049 | 21,906 | 02/25/2036.
14042R BT 7 |Capital One NASrNt 2.250% 09/13/21.............. oo | 10/31/2018. [ VAIIOUS.......cooorerrrrveveceisseneceviceeninanas 03,358,625 | .......3,500,000 494 575 495932 | ....... 884 884 cieernnnn3,496,815 | i [ (138,190) | .....(138,190) | ....... 89,188 | 09/13/2021.
144527 AB 4 | Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... o [ 1202712018, PAYAOWN...ooeeeveesssveense | 1,200,802 | ....... 1,200,802 | ......1,200,439 | ..........1,200,439 | ....... 363 K15 T IS O 1,200,802 | oo | ceeeeeeescccones | eeeeeeeeriiieiO | e 13,035 | 02/25/2037.
16163Y AC 8 |Chase Mortgage Finance Corpora RMBS Ser........ o | 1200172018, | PaYAOWN. .o | 1,849,188 | ... 1,849,188 | .......1,871,949 | ..0...... 1,870,979 | v | o @179 | o | e 1,79 | oo eereene 1,889,188 | e | oo | evieriiiensi0 | 35,711 | 04/25/2045.
16165V AM 0 | Chaseflex Tr RMBS Ser 2007-1 CI 2A................. .| 12101/2018. | Paydown [N 172,929 | ..o 149,945 | .......... . 110,666 | ....... 130 130 coevererereee 110,796 | oo | 00000 62,132 | 62,132 | 6,111 | 02/25/2037.
17275R AR 3 |Cisco Systems Inc Sr Nt - | 11/1412018.| Morgan Stanley & CO LLC.....vvvveeeeen | 1,996,600 | ....... 2,000,000 | ....... 1,998,580 | ........... 1,999,656 | ....... 258 258 | oo | e 1,999,913 | oo | e (3,313) | e (3,313) | o 51,354 | 03/01/2019.
17305 GB 5 |Citibank Cr Card Issuance Tr LBASS Ser 2 ... | .. | 04/20/2018. | Bank of America BISD Dealer...........co.. | | 9,824.219 | ... 10,000,000 | ..... 10,008,203 10,007,294 |...... (933) (933) 10,006,361 | oo | (182,142) | ......(182,142) | ..... 105,067 | 04/07/2022.
173237 AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2.......... - | 12/01/2018. | Paydown 2,251,292 2,251,202 | .. 2,238,252 | ..0r00n2,239,016 | oo | s 12276 | e | cereieees 12,276 | oo ereennnsi2,251,292 | s [ [ o0 | 43,075 | 01/25/2053.
205887 BL 5 |ConAgra Foods Inc SrNt. - | 09/10/2018. | Wells Fargo Securities LLC.......ooocewee | ] 2,502,750 | ....... 2,455,000 | ...... 2,632,135 | ... 2,528,071 | oo | v (18,770) | oo | e (18,770 [ oo | e 2,509,301 | ovvvcervcces | e (6,551) | o (6,557) | ... 130,637 | 08/15/2020.
205887 BR 2 |ConAgra Foods Inc Sr Nt. o | 0912112018, | VAIIOUS .o | 4,850,146 | ....... 5,000,000 | ....... 4,804,800 4,855,986 | ..ooovvrrcvere | e 19,033 |.... 19,033 | ovoverererccsie | 875,018 | i | 100 (24,872) | .......(24,872) | ..... 185,627 | 01/25/2023.
256746 AB 4 |Dollar Tree Inc SrNt 5.750% 03/01/23. - 06/08/2018. | Call  104.3130..ccovvsvvesveesvensssene | 34,902,087 | .....33,459,000 | .....35,701,125 35,013,769 | ........1,237 | ..... (197,031) | .... . (195,794) | ... 2,747,058 | 03/01/2023.
25746U  CA 5 | Dominion Resources Inc Sr Nt.... - | 1211772018, Call - 100.0000. .o ovsvvscvesvvsscssenn | 9,000,000 | ... 9,000,000 | ....... 8,986,500 ...8,994,656 ..2,644 2,644 rrereen 2,700 | o 235,000 | 12/01/2019.
26138E AU 3 |Dr Pepper Snapple Group Inc Sr Nt .1 09/10/2018. | Bank of America BISD Dealer... 132,560 /000,000 977,320 6,979,940 1,438 1,438 ...(848,818) | ...... (848,818) | ... 177,013 | 09/15/2026.
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26138E AW 9 | Dr Pepper Snapple Group Inc SrNt........ccccveves - | 09/10/2018. | Bank of America BISD Dealer................ ST 1,433,040 | ....... 1,500,000 | ....... 1,537,650 53588 [ | (3.978) (3,978) 1,531,440 (98,400) (98,400) | .......34,821 | 12/15/2023.
26441C  AK 1 |Duke Energy Corp SrNt......cveemrvermcrercrereerinn .. [ 06/15/2018. | MatUrity..........coovvvvvrenrrvincrriiisnsriini T 5,000,000 | ....... 5,000,000 | ...... 4,994,550 | ..........4,999,483 | ....... 517 517 05,000,000 | v | oo | oo | 52,500 | 06/15/2018.
277432 AH 3 |Eastman Chem Co SrNt 5.500% 11/15/19........ - [ 1172912018, Call 102.3050..cvesovveeevveessveenne | 1,023,050 | ....... 1,000,000 | .......... 998,980 | ............. 999,772 |...... 108 L10):J R 999,880 | ...oovvvvveeereee | e 120 | o120 | 80,188 | 11/15/2019.
268617 BH 9 |Enterprise Mtg Accept Co ABS Frch Ln Own......... | .. | 12/20/2018. | Additional Income received . 0 B ST R 0. 18,290 |01/15/2027.
316773 AD 2 |Fifth Third Bancorp Sub BK Nt............ccooovvvvvvnneecs .. | 06/01/2018. | MAUIItY........orvvvveveerrsssnnrvvnveensssssssennne [ 1,900,000 | ...... 1,900,000 062,488 /062,488 (0 USROS IS 2,062,488 | ...covrvvvirrnne ...(162,488) | ...... (162,488) | ....... 42,750 |06/01/2018.
32052W AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.......... [ 12/01/2018. | PaydOwN.....ccccccvvcveverssssverssssveeesein | L 473,245 | 225069 | o 169.958 | oo 469,958 | oo [\ S DO 169,958 | .oovvoceeerees | oo 3,287 | oo 3,287 |........ 8,178 | 08/25/2037.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199........ .| 09/01/2018. | Paydown 2,096 4,268 8,129 B TSN R (] - 223 | 12/10/2024.
34530R  AA 6 |Ford Credit Auto Owner Tr LBASS Ser 2015......... | 10/04/2018. | Bank of America BISD Dealer................. . . 1:x72) KSR B TUET:X ) I - 9,526,142 | voovvcvrerrnn, ...(141,552) | ......(141,552) | .....164 477 | 07/15/2026.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006.... | .. | 12/26/2018. | Paydown 82,895 | .oooooveerrrrirnnnns | oo £ T4 T I B 78,271 | covvvevvvevvrrrernns rerrerennee 11,166 | s [ e | cvviiissenennnn0 [ s 1,804 | 10/25/2036.
361448 AR 4 |GATX Corp SrNt 2.500% 03/15/19.......cccercve. .| 12/28/2018. | Call  100.0000 3,300,120 |...... (98) (98) 3,300,021 (21)] ....108,104 | 03/15/2019.
36228F C3 8 |GS Mortgage Securities Corp RMBS Ser 200........ ..|12/01/2018. | Paydown 6.029 | ... 18 18 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F CI1..... | .. [ 12/01/2018. | Paydown.........ccccoocoemmmmvvvvsvmmervismncniinns | | 495026 | oo 448321 | oo 411729 | o R i< T T DO 0 12/25/2035.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-......... .. 12/17/2018. | Paydown oo 71,597 87,583 29,927 29,927 09/15/2030.
39539M AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007 .. | 12/26/2018. | Paydown 560239 | ........560.239 | ... 522936 | oo 522936 | oo | 37,303 37,303 06/25/2037.
404121 AC 9 [HCAInc fstLien Nt 6.500% 02/15/20.. .| 09/110/2018. | Goldman Sachs & Company......ccceevveees | | 2,080,000 | -......2,000,000 | .......2,235,000 | ... 2117472 | ooorvviicerrci | e TRTACIE1) ) U DO [GIACL 1)) I— 02/15/2020.
40430H DD 7 |HSI Asset Sec Corp Tr RMBS Ser 2006-OPT1...... .. | 12/26/2018. | Paydown X 174,337 | . 174,337 721,994 228,602 228,602 12/25/2035.
41164y AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C o | 1211912018, | PaYAOWN...ooocosvsvesvesssssssssssssess | 461,676 | ... 461,676 | ..r00.. 449,990 | oo 50,741 | o | v 10,935 | covvrvcerrris | o 10,935 | coovvererrrens 07/19/2047.
412830 AB 9 |Harley-Davidson Inc Co Gtd Nt... o | 0B/15/2018. | MUY ..o | 2,310,000 | ..... 2,310,000 | ..... 2,862,691 | ...00rr2,356,352 | oovoverrire | v (46,352) | oo | e (U172 ) E— erereesi 2,310,000 | oo [ o0 | 78,540 | 06/15/2018.
423457 AB 6 |Helmerich & Payne Intl Sr Nt - | [ 12120/2018. | Tax Free Exchang 1,271,374 | ....1,250,000 | .......1,280,673 e (2,833) (2,833) 1,271,374 76,589 | 03/15/2025.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl.......... o [ 1212612018, | PRYAOWN. .o | 5,515,816 | ....... 5,515,816 | ... 4,981,472 | e 555,752 | v | v 360,084 [ ..ovovvvrcrcenns | o 360,084 | ovevvrrrrrene SOOI [ T EURRRRUIUTIOOR FUNPSORNTION ISOSRROOON | B OO 66,225 | 02/25/2036.
437690 AL 4 |Homestar Mtg Acceptance Corp RMBS Ser 20...... | .. | 08/27/2018. | Paydown [T B 1,297,209 | ....... 1,297,209 | ... 1,270,656 1,297,209 | oo | oo | o0 | 18,303 | 06/25/2034.
449669 CD 0 |IMC Global Inc SrNt 7.375% 08/01/18............... .. [ 08/01/2018. | MatUritY........ooorvveiieicis T 4,000,000 | ....... 4,000,000 | ....... 4,467,920 | ooo....... . . 14,000,000 |... - 0 ... 295,000 |08/01/2018.
45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1............. . [ 12/26/2018. | PaydOWN........coervvviernneivissssiisssssssiins [ 309,59 | .......... 309,59 | .......... 301,494 | oo, 301,494 8,009 | oo | e 309,594 | ..ovvveeriiens [ e | e (VI (O 3,768 | 04/25/2035.
456606 AG 7 |Indymac Home Eq Mtg Ln ABS Tr RMBS Ser 2..... | .. | 12/01/2018. | Paydown 136,974 ...92,184 15,993 | 10 76,491 | oo | eeeeeeeeneeenenns | eereresenn LR ILIN 92,184 (92,184) | ........ (92,184) | ......... 3,693 | 06/25/2031.
456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1......... .| 12101/2018. | Paydown 229,530 315,835 | ..........255,239 ..255,239 0 255,239 (25,710) | ........ (25,710) | ....... 10,446 | 08/25/2037.
459200 GM 7 |International Bus Machs Corp Nt. o | 10/15/2018. | MUY oo | 2,000,000 | ...... 2,000,000 | ... 2,301,280 | ....ooo.. 2,030,924 | coooeoveeececns | oo (30,924) | oovocvveerrc [ v (30,924) | oovvovvereres | v 2,000,000 | coovrccvveersees [ v [ v | e 152,500 | 10/15/2018.
465685 AN 5 |ITC Holdings Corp Sr Nt e |+ | 08122/2018. | Tax Free EXChANGE....o.vovesvesvsvvssns | 3,246,063 | ...... 3,250,000 | ... 3,245,808 3,245,823 | ...... 240 240 3,288,083 [ v | o | ceornrinnsn0 | 65,930 | 11115/2027.
46639N AR 2 |JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12... |.. | 12/01/2018. | Paydown..........ccooovvevvvvmssvvesssomssvieenss | 2,986,250 | ....... 2,986,250 | ... 3,075,820 | .vvr03,016,994 | oo | TRIZ%)) T S (30,743) | covveverr 2,986,250 | .. e 0 70,667 | 07/15/2045.
494550 AY 2 |Kinder Morgan Energy - LP Sr Nt .. [ 02/15/2018. | Maturity..........cooovveereemvvesssevvsissnsssiiisnnns | 4,000,000 | ....... 4,000,000 | ....... 3,997,460 | cocooo.... 3,999,960 | ...... 40 L1 T IOV 4,000,000 | ..ooverreeeiens v | e 0. 119,000 | 02/15/2018.
50026* AA 3 |Kohls Corp CTL Shelby MI w | [12/15/2018. | Redemption  100.0000.....cccccsrcrscc | | 159,595 | ... 159595 | oo 168,607 162,267 | oo | o (2,673) (2,673) 0 6,646 | 12/15/2022.
50075N AU 8 |Kraft Foods Inc SrNt  6.125% 02/01/18............... -+ | 0210172018, | MALUIILY ... I 19,000,000 | ..... 19,000,000 | ..... 20,355,760 | .........19,016,989 I (16,989) | ovverervveres [ e (R LRCE ) — 0. 581,875 |02/01/2018.
50076Q AX 4 |Kraft Foods Group Inc Sr Nt o | 0812312018 | MAHUFHY ..o | 3,880,000 | ... 3,880,000 | ....... 4,541,346 | ......... 3,970,048 | ..oooovvrcirrce | covrin (90,048) | .ovcvvercenrs | v (90,048) [ .oovcevercene 0 |....237,650 | 08/23/2018.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL.. < | - | 12/15/2018. | Redemption 100.0000.. 111,101 111,101 116,521 2191 [ | (1,089) (1,089) BSOSO L 10 SV DOV ISP | B 4,646 | 01/15/2021.
542514 HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C....... | .. | 12/25/2018. | Paydown 01,900,704 | ......1,900,704 | ......1,777,158 | . 793,126 | 107,578 | ovveeevccerens | coveren 107,578 | covvvreceere. 1,900,704 | e | oo | o0 | 26,982 | 10/25/2034.
552758 AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC....... o [ 1202612018, | PAYAOWN...oceeseeeseess | 184,275 | ..ooooo. 184,275 | ..ooooo. 104772 | oo 104,772 | oo | e 79,503 | oo | e 79,503 | oo | cereriiie 184,275 [ oo | oo | eenesieriiienns0 | v 1,928 | 08/25/2036.
552755 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007....... .. 12/01/2018. | Paydown 230,137 257,113 | ......... 203,292 197,102 | ......13,390 | 2,689 | coovoooeeeeeeecens | v, 16,079 | covvvevevevererenens 213,182 | oo 0000 16,955 | 16,955 | ... 6,702 | 11/25/2021.
55954E AC 3 |Magnetite CLO Ltd CLO Ser 2016-17ACl A.......... - [ 07103/2018. | PaYdOWN. ..o | 10,000,000 | ..... 10,000,000 | ... 10,000,000 | .........10,000,000 . 0 10,000,000 | coveereeecccs | oo | veeeeeeeeeesnn0 | e 236,933 | 04/20/2028.
55954E  AE 9 |Magnetite CLO Ltd CLO Ser 2016-17ACIB1........ .. | 07/03/2018. | PaydOWN. ......ococvvvvvvvvevmnnssneesnsviinssssenss | 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ........ 10,000,000 [ vvvoooeevrecerens | ceveerrerseenirinns (0 U IO 10,000,000 | ...vccormmrreernns | oremrerrirsnnnens | cerrerirernnn0 | e 293,822 | 04/20/2028.
58405U AD 4 |Medco Health Solutions Inc S Nt....c..cccoeevverens .| 03/15/2018. | Maturity .......8,000,000 | .......6,000,000 6,879,240 6,026,660 |....... (26,660) (26,660) 6,000,000 ceversnrenenn0) | e 213,750 | 03/15/2018.
585055 AN 6 |Medtronic Inc SrNt 5.600% 03/15/19... .| 04/27/2018. [ Call ~ 102.5720... 718,004 700,000 | ..........722,456 | . 703411 |...... (884) (884) e 102,527 | . (2,527) | oevr(2,527) | ... 42,177 | 03/15/2019.
585055 AS 5 |Medtronic Inc SrNt 4.450% 03/15/20... +| 04/27/2018. | Call  103.3690... T B 2,496,361 | ....... 2,415,000 | ....... 2,772,313 | oo, 2,533,490 | oovvvcccceers | e (16,794) | oovocceerece | e (16,794) | ovvvocveeericc | e 2,516,696 | .oovvccccerrnn. ..(101,696) | ......(101,696) | ..... 147,633 | 03/15/2020.
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590200 YN 9 |Merill Lynch Mortgage Tr RMBS Ser 2005-.......... - | 12/01/2018. | Paydown [T B 1,351,049 | ....... 1,351,049 | ....... 1,303,763 1,313,201 [ | o 37,849 37,849 1351049 | oo | e | o0 | 26,669 | 06/25/2035.
60871R  AG 5 | Molson Coors Brewing Co St NE.......c.cccvrsrvvvrrss | 09/10/2018. | Bank of America BISD Dealer................. R 31,855,324 | .....34,900,000 | .....35,125,683 35,003,781 | ooovveevcreeeen | e (14,861) | cooveeoeeree | (14,461) | oo 035,079,319 1,212,775 | 07/15/2026.
61762M BU 4 | Morgan Stanley BAML Tr CMBS Ser 2013-C10..... | .. | 12/01/2018. | PaydOWN......ooovoccoersvveessvneesssieeen | 483432 | ......... 483432 | ......... 497,928 | ..o 488,980 | ..oooovoreecrvrens | e (5,548) (GRZE:)) [ LIy NIIOS DO I | B DO 14,989 | 07/15/2046.
628530 AX 5 |MylanInc SrNt 2.600% 06/24/18....................... .. | 04/28/2018. | Call ~ 100.0750........cooomevmvvvvivmsriiieens | 7,505,625 | ....... 7,500,000 | ...... 7,486,367 1,057 7,499,485 | oo | 515 | 515 | 72,795 | 06/24/2018.
636517 AA 2 |National Inst of Hith Fishers CTL PIIl.................. [ 111202018, | Call  106.8378......orscorees e T 1270.082 | ... 1188795 | ... 1,188,795 0 1188795 07/15/2022.
636517 AA 2 |National Inst of Hith Fishers CTL Pl ll.......ccco....... .| 07/15/2018. | Redemption ~ 100.0000.. 234,634 234,634 | ... 234,634 0 07/15/2022.
645080 AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .| 07/15/2018. | Redemption ~ 100.0000.. AT7212 AT7212 | 177,212 0 01/15/2020.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-......... .. [ 12/01/2018. | Paydown 518,165 518,165 | ...... 529500 528,910 (10,746) 05/25/2054.
64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014-......... | .. | 12/01/2018. | Paydown ..909,663 ..908,206 (19,851) | ... 05/25/2054.
64829C AD 0 [New Residential Mtg Ln Tr RMBS Ser 2015-......... .. | 12/01/2018. | Paydown 832,737 ..830,102 .(17,002) 04/25/2052.
64830B AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-.. ..|12/01/2018. | Paydown 886,704 885,377 (60,246) | ... 08/27/2057.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 .. | 12/15/2018. | Redemption ~ 100.0000.. ..238,243 238,249 3 05/15/2023.
65473Q AS 2 |NiSource Finance Corp Nt . [ 03/15/2018. | Maturity...........ccoccewvnece 4,006,871 (6,871) 03/15/2018.
65473Q AT 0 |NiSource Finance Corp Nt.........covevoverrirernirnninnns .| 07/15/2018. | Call ~ 102.0580 . 505,380 (2,748) 01/15/2019.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1...... | .. | 12/01/2018. | Paydown...............cooevveeeeveenevvennsiesnceane |l 18876 | o 48876 | oo 18876 | oo 18,868 9 ...597 | 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2...... .. | 12/26/2018. | Paydown 27,423 60,333 60,333 . ...813 | 04/25/2036.
659298 AC 7 |North End CLO Ltd CLO Ser 2013-1A CIB. .. | 03/08/2018. | Paydown..........ccovvvevvsvevvvessnsevivssnnnceens | L 40000000 | .....10.000.000 | .......9.938.000 | .......... 9,962,505 | ..ooveeerrererrene | s 37,495 37,495 | oo | 00000 10,000,000 | oo | veeeereeeesenee | eeveereesnnenn0 | s 123,715 | 07/17/2025.
666807 BF 8 | Northrop Grumman Corp Sr Nt.... .. | 06/01/2018. | Maturity. 1,668 | .ovveereerrenes | weierreren 7,000,000 | oo | eereeeevenrenes | cevreverrererenn0 [ v 61,250 | 06/01/2018.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001- .. [ 10/01/2018. | Paydown (7,795) 2,695 | 10/01/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls. .. | 12/07/2018. | Redemption  100.0000.. 251,283 251,283 0 [ | 251,283 [ v | e | s 8,935 | 11/07/2023.
67059T AA 3 |Nustar Logistics Co Gtd Nt or |+ | 0411572018, | M@UIIY oo | 6,485,000 | ....... 6,485,000 | ......6,942,554 | ..........6,508,302 | .ovororrriss | o (23,302) | oovevrersens | e (23,302) [ oo | eiersr8885,000 | e | o | o0 [ 280,476 | 04/15/2018.
67575N  AY 9 |Ocwen Master Adv Rec Tr LBASS Ser 2017-T...... .. | 08/15/2018. | Paydown [ E 1,400,000 | ....... 1,400,000 | ...... 1,399,999 | ...........1,399,999 |....... 1 A [ eeeeeevevceieiens | eereeeeesn 1,800,000 | oo [ o | eevvvviiiierenns0 | e 23,323 | 09/15/2048.
693656 AA 8 |PVHCORPSrNt 4.500% 12/15/22 | 01/05/2018. | Gl 102.2500.wc.vcsvvsvssvnsvssvssnsns | 4,601,250 | ...... 4,500,000 | ...... 4,488,750 | ........ 4,492,115 | ..... 16 16 | oo | oo 892,131 | e | e 7,869 | 7,869 | 112,500 | 12/15/2022.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005-........... | .. | 12126/2018. | Paydown 2,067,734 | ......2,067,734 1,894,562 1,957,026 | oo | oo 110,709 | ovveeercerree | e EETN (T —— 0| 28,854 | 09/25/2035.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL SerA......... .| 12/15/2018. | Redemption ~ 100.0000..........cccoccevvvvee 340,560 340,560 | 1000 343,915 | corrrr343,025 [ oo | s (2,465) (2,465) el 0] 6,466 | 01/15/2032.
740400 AA 8 |Preferred Term Sec Ltd LBASS IX Residual... ..| 04/03/2018. | Call ~ 43.4984.... 88.989 P10y T ST DR U O 0 N 204,579 | ....... 204,579 | ....(115,591) | 04/03/2033.
74040X AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl........... | .. | 04/03/2018. | Call ~ 100.0000..........ccooevvvvemmrmscrisann | 17,500,000 | ..... 17,500,000 7,208,250 | oovvvveeeeeeere | eerreeeesresennnns 0 . .1 10,291,750 |...10,291,750 | ..... 291,971 | 04/03/2033.
74040Y AA 0 |Preferred Term Sec Ltd LBASS X Flt Rate............. .. | 07/03/2018. | PaydOWN..........vvvvvvririisssesssissssnisisss | 1,100,183 | ....... 1,100,183 779,502 |...... 320,680 | ..oovvoverrercres | e 320,680 | ..oovvverrererne. e 1,100,183 | e | e | e (V)N I 17,491 | 07/03/2033.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.. .. [ 12/2412018. | Paydown.........ccoovvvvveeneevviissseviivssssinens | 676,927 | ..........676,927 | 0.0 568,754 | covvcirsrnnn 588,302 | oo | e 88,624 88,624 | oo | e 676,927 | .ooovoevveereens | cerreerreniienns | eevieeereeiennd (V] I 15,027 | 12/24/2033.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A- w | .. | 12/124/2018. | Paydown 0 1,478,295 0 39,176 | 03/22/2038.
74042W AB 0 |Preferred Term Sec Ltd LBASS Nt CIA-2 P........... .. [ 12/2412018. | Paydown.........ccocovvvvmensvvvvsssssricisssniiiines | k110303 | 119303 | 106161 | 406461 | L 13442 | 13,142 | oo | e 119,303 | e Lo | eeeeeeerienend [ v 1,967 | 09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI. .| 12/24/2018. | Paydown 922 | ooeeeveeeeien | eereriinieenn 21,620 | oo | e | o0 | e 560 | 12/22/2036.
74836H AC 1 |Questar Pipeline Co Nt co [ 020172018, | MALUIIY....oooovvviisisisisisisisisin | 7,500,000 (2,936) | oovevevrrrrevennns | vevernreneT3500,000 | covveveeenireneens | onrsnneeenennes | convereerrnrenn0 | v 72,875 | 02/01/2018.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser............. . | 12/26/2018. | Paydown 638,154 91,231 | voverereeeerien | evereeenenn838,154 | oo | oo | v [ 9,457 | 08/25/2037.
759950 EL 8 |Renaissance Home Equity Ln Tr RMBS Ser 2....... .. [ 10/01/2018. | Paydown............ccoooemvvemereeerceneiissniiens | 198,156 535 | oveverereerierens | errierieneeen 198,156 | oo | ceveveeicseenis | eereneeiiennn0 [ i 4,165 | 02/25/2035.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A.......... .. | 12/01/2018. | Paydown 41,023 ....66,552 86,552 | oo e 0 | eveeeeeeerereeees | cvereerersrenn6,552 [ oo | 000 n(24,630) | .......(24,630) | ........ 3,101 | 09/25/2037.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.......... .. | 12/17/2018. | Paydown e 428,685 | .........428,685 .428,440 428573 | ... 113 113 | oo | e 828,685 | oo | oo | o0 | e 7,526 | 03/15/2033.
81745Y AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12Cl........ o | 1210172018, | PAYAOWN... oot | 1,041,466 | ... 1,041,466 | ...... 1,060,831 | oo 1,056,656 [ oovrvvrvrrors | oo IR0 O R— (15,190) | oo | o 01,466 | e | o o0 | 22,327 | 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2.......... | .. | 12/01/2018. | Paydown 368,369 368,369 373,702 373,656 (5,287) (5,287) | covvesrnsrrs | rrrrrsees368,369 | covvrvvrvries | vsvrnnsenss | vvsersrrinn0 | v 5,667 | 10/25/2047.
842400 GF 4 |Southern CA Edison Co 1st Mtg Bd.... .. | 08/01/2018. | Paydown 0 0 [ 8,896 | 02/01/2022.
842587 CJ 4 |Southern Co SrNt 2.450% 09/01/18.... .. [ 09/01/2018. | Maturity.........ccocoovoreeevvvvisssevissesssssissenn || 5000.000 | ......5.000.000 | .......4.989.900 | woo.... 4998593 | oo 1,407 1,407 0. 122,500 | 09/01/2018.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004 - 12/0172018. | Paydown......ccocvvvvvevevenerenenenenesesesesesesenenens |l 43004 | 43,094 | 43,092 | o 43,077 | 16 16 ..277 | 03/25/2034.
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86363G AJ 3 |Structured Asset Sec Corp RMBS Ser 2007-......... .. | 05/01/2018. | Paydown ....88,398 80,233 |....... 0 .8,165 ..8,165 ...883 | 04/25/2047.
872227 AA 1 | TBW Mtg Backed RMBS PTC Ser 2007-2 CI Af.... | .. | 12/01/2018. | Paydown e 1T,702 | i 817702 | 280,331 | o 280,331 | oo | 137,371 | e | e, LEYATATR I 8,481 | 07/25/2037.
887317 AF 2 | Time Wamer Inc Co Gtd Nt - 10972772018, Call 1028316 | 10,283,160 | .....10,000,000 | ......9,984,250 | ......... 9,995,871 | .oovvvvevsecinne 1,328 [ oo | e 9,997,199 | vovvvvvverccccii | 1000 2,801 | 2,801 | 786,910 | 03/15/2020.
88732) AL 2 | Time Warner Cable Inc Sr Nt... e | | 07101/2018. | Maturity. 3,000,000 | .......3,000,000 | ......3,189,750 | ...00.....3,013,380 |.covvorrrrrirmrs | worrren(13,380) | coovvrrcrvrris [ eorrnnn (G211 ) E— 3,000,000 | overservrsins | coerersnenrins | cvveresinnnen0 [ 202,500 | 07/01/2018.
89054X AB 1 |Topaz Solar Farms LLC Nt.........c.ccccovvivinrinrinnnes .| 09/30/2018. | Redemption ~ 100.0000...........cccocevvvvnee 106,067 . (1,909) 108,067 | oo | oo | e | e 4,305 | 09/30/2039.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | . | 12/01/2018. | PaYdOWN. ...cccoovvoevrccerscrsssrmsinssnen | | 2,640,501 | ... 2640501 | ... 2618016 8,979 12/10/2045.
903320 AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C.......... .| 03/01/2018. | Redemption  100.0000.....c.cccccvvssiviwe | 839,861 | ......... 839,861 798,917 . 09/01/2023.
907831 AA 9 |Union Pacific RR ABS PTC Ser 2001-1................. .| 01/27/2018. | Redemption  100.0000.............ooccccc.... 207,929 207,929 237,185 (32,175 .. 01/27/2022.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 .| 07/20/2018. | Redemption  100.0000.. 77407 77407 L.74.376 1,177 01/02/2029.
91736# AA 4 |United States of America BIA CTL GSA Gtd.......... |.. | 09/15/2018. | Redemption  100.0000.. 119,122 119,122 .119,122 0 03/15/2024.
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.. ...66,925 . 0 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRAL..... | .. | 12/15/2018. | Redemption  100.0000.. AT 875 LAT8T5 (1,337) 05/15/2032.
94978% AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... |.. | 12/10/2018. | Redemption  100.0000. 296,298 296,298 0 296,298 11,627 | 10/10/2024.
94983C AE 7 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2. .. [ 12/01/2018. | PaydOWN...........ccvvereveereeseviescvissniiens | 1,011,714 | ... 1,011,714 (116) 1,011,714 19,936 | 06/25/2035.
94989E AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC..... | .. | 12/01/2018. | Paydown 81,353 04/15/2050.
982526 AU 9 |Wrigley Wm Jr Co Sr Nt o[ 1072112018 | MALUIY....oveeevevvreevmvveessiennsssssnreeees | | 5,000,000 | .......5,000,000 | .......4,990,650 | ........... 4,998,424 | ..oovovevv 10/21/2018.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31 .| 07/25/2018. | Redemption ~ 100.0000.. 106,804 106,804 106,804 | oo 12123/2022.
U1065P AA 9 [Braskem SASrNt 7.125% 07/22/41.... .. | 06/11/2018. | Direct 183,313 181,974 181,865 (55) (55) 11,118 | 07/22/2041.
008916  AG 3 |Agrium Inc SrNt 7.125% 05/23/36 - | 0411012018, | Tax Free EXCNaNGe.....cvvesvesvssvssnssne | 1,345,775 379,867 BAT428 | s | v (1,653) (%)) SRS PPN 3¢ : T SOOI FSVORPRIORY SRR | i IO 32,472 | 05/23/2036.
151350 AD 1 |Cenovus Energy Inc Sr Nt |+ | 10/29/2018. | Redemption  100.0000......oovesvvvsvcne | 6,153,846 | ....... 6,153,846 6,168,104 | ... 6,157,314 | oo | o (3.467) (BA67) | evveerrereoen | verieesn 8,153,846 | oo | v | ensersirens | 459,532 | 10/15/2019.
335934 AK 1 |First Quantum Minerals LTD SrNt........ccccocvvvvennne A | 08/31/2018. | DIr€CL.......ovvvvecvircriscsisscsissesisssiissnis | 195,500 | vooovoe... 200,000 | ..........196,500 | ..............196,872 |....... 337 337 oo | oo 197,209 | oo | e (1,709) | o (1,709 | oo 13,453 | 04/01/2023.
335934 AL 9 |First Quantum Minerals LTD Sr Nt.. . |A|08/31/2018. | Direct 288750 | v, 300,000 | .......... 297,600 | ..............297,786 |....... 159 159 [ oo | evreerenn297,945 | oo [ 000(9,195) | oo (9,195) | ... 20,875 | 04/01/2025.
654677 AB 9 |Niska Gas Storage Can Fin Sr Nt.... ... |A]03/01/2018. |Call ~ 101.6250..........ccomvvvvvvmmvcriciisennn | | 10,162,500 | ..... 10,000,000 | ....... 9,777,600 | ........9,928,007 | voooooooooooi | 8,968 8,968 | ..coooerrrcererins | 1000000 9,936,975 | covvvvcrreiris | 100083,025 | .......63,025 | ... 433,333 | 04/01/2019.
89153U AE 1 |Total Capital Canada Ltd SrNt...........ccooovrveianeeene A | 01/15/2018. | MatUrity........cvvooecrvreeeeeea I 2,000,000 | ....... 2,000,000 | ....... 1,998,080 | ..........1,999,985 |....... 15 15 2,000,000 [ ..oovveeeneeeens [ eveeenresneeens | evveieneiiennnn0 [ s 14,500 | 01/15/2018.
000000 00 0O |Credito Real Sab De CV SrNt. <D 0712812018 | DIFEC ..o | 1,443,897 | ....... 1,381,000 | ....... 1,432,788 | 1o 1,425,511 | oo | e (2,104) (K107 ) N 1,423,407 | oo | e 20,490 | ........ 20,490 | ...... 76,042 | 07/20/2023.
000000 00 O |Elementia SAB de CV SrNt... | D] 11115/2018. | Direct 467,075 500,000 522,500 515,750 | rrrn 5,975 | o (3,047) 2,928 ..518,678 (51,603)] ........ (51,603) | .......33,947 | 01/15/2025.
034863 AB 6 |Anglo American Capital CO Gtd Nt............ovvrvvv € 03/09/2018. | Call  107.1566........occcovsrorrsiresires 05,357,832 | .......5,000,000 | .......6,100,000 | . 186,214 [ oo | e (26,086) | .ovvrrrrrres | v (26,086) [ .ovveverrenn ..(160,128) | ......(160,128) | .....554,446 | 04/08/2019.
05462G AJ 3 |Axtel SABde CV SrNt 6.375% 11/14/24. . | D{07/23/2018. [ DireCt........oovovveerivessenvviiseserisssesssiisenns | | 655,825 | ..oovo... 675,000 | ... 675,000 | covevernenns 675,000 | veoorervvereeennne | eererreseereeeren 0 [ oo | eeereeseenB875,000 | oo | e (19,175)| .......(19,175) | ....... 27,333 | 11/14/2024.
067687 AC 7 |Barminco Finance Pty LTD Secured Nt .| D| 08/16/2018. | Direct 326,700 | ......... 330,000 ..330,000 ..323,400 6,600 (3,300) | .........(3,300) | ....... 16,701 | 05/15/2022.
11042B AA 0 |British Airways PIC PTC.......ooooccivrnirnisnninns D | 12/20/2018. | Redemption  100.0000....o.oesvovsvcscn | 1,752,158 | ...... 1,752,158 | .......1,887,951 805,935 | oo | oereABBTTE) | oo | TG () Y IR Iy /-7 11 ENUSOTN SNSRI | B DO 61,599 | 06/20/2020.
12517M  AA 0 | Cemig Geracao e Transmissao SA Sr Nt.... <[ D] 10/09/2018. | DIFEC.....ovvsvvvssvvvnsvssssssssssssssssssnssn | 390,220 | ......... 375,000 | .......... 370,286 | ..oovoen. 370,323 |..... 386 [ ovvvreerncerrren [ e 370,709 | oo | 119,511 | 1 19,511 | 29,391 | 12/05/2024.
134638 AC 9 |Camposol SA Sec Nt 10.500% 07/15/21... .| D|07/17/2018. | Tax Free Exchange............cccoowvvveveemnes | ) 1,066,519 | ....... 1,100,000 | ....... 1,052,625 4,935 1,066,519 | oo | eeveeeeeeeeeeenes | eeveeereeninen0 | 116,142 | 07/15/2021.
22112E AC 2 |Cosan Luxembourg SA SrNt.......ccccovvrernrirrirerinns D[ 07/30/2018. | Tax Free Exchange..........ccoccoovevmmvvvvciuenn | | 1,459,449 | ....... 1,410,000 | ....... 1,466,400 (2,502) 459,449 | e e | 0 | 101,442 | 01/20/2027.
232553 AA 5 | CydsaSAB de CV SrNt 6.250% 10/04/27.......... | D| 04/05/2018. | DIr€Ct....oooooccciccvvvvveescsssssnvvvvenecssssen | 643,337 | .......... 650,000 | ..........640,824 | .............640,987 | ... LTI O I 641,160 | v | eoerense 27T | e 2477 | 20,495 | 10/04/2027.
372558 AA 7 |Geopark Ltd 1st Lien Nt - | D] 09/26/2018. | Direct 577,500 575,000 | ..........575,000 | ...ovvvrrrsss 575,000 | oo 0 575,000 | oo | 002,500 | 2,500 | oo 38,048 | 09/21/2024.
49835L AB 7 |[Klabin Finance SA SrNt.......ccccovvvvvreninereincnenns D | 04/03/2018. | Direct oo 457,188 | ........475,000 . . 3454 3,511 ...472,336 een(15,149) | ... 12,607 | 09/19/2027.
65504L AC 1 |Noble Hidg Intl Co Gtd Nt .. |C[02/01/2018. | Call  99.2500............cemrvvvveismrvriiissir | 1,985,000 | ....... 2,000,000 2,042 1,920,000 | ........ 92,913 92,519 | oo | e 2,012,519 | oo | e (12,519) | ........ (12,519) | ....... 94,000 | 08/01/2020.
65504L AJ 6 |Noble Hidg Intl SrNt 3.950% 03/15/22. - [C[02/01/2018. | Call  89.0000......ooovorsvmssccrsienn | 4,450,000 | ...... 5,000,000 | .......4,462,500 | ........4,250,000 | ...... 290,556 298,699 4,548,699 451,301 | ...... 451,301 | ....(325,389) | 03/15/2022.
71647N AP 4 |Petrobras Global Finance Sr Nt... - [D{12/21/2018. 1 Call 1101609 ..oorooeeeeseeenn | 2,203,219 | ....... 2,000,000 | ......2,216,850 | o000 2,170,744 | oocovivccoeerrens | eereees21,782) | e | e (21,742) | oo 2,149,002 ..(149,002) | .....(149,002) | .....353,843 | 05/23/2021.
71647N AW 9 |Petrobras Global Finance Sr Nt... D | 09/24/2018. | Tax Free Exchang 275,000 | .......... 275,000 0 10275,000 [ oo | e | e 0 16,360 |01/27/2028.
830505 AT 0 |Skandinaviska Enskilda Banken Sr Nt. - | D| 10/24/2018. | Various 521,590 | ..... 10,000,000 6,758 9,974,798 ..(453,208) | .....(453,208) | .....207,865 | 09/13/2021.
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86960B AQ 5 |Svenska Handelsbanken AB SrNt.............ccocc.. D | 11/14/2018. | HSBC Securities USAINC.....o.ccoovcwccenc | 7.628,160 | ...... 8,000,000 | ..... 7,974,580 ..7,981,058 4373 7,985,431 .(357,271) | ......(357,.271) | ....178,750 | 09/07/2021.
928670 AX 6 |Volkswagen Intl Fin NV St Nt........cccoocvvvinerverinnns D[ 11/20/2018. | MatUrity.........covvvvvrrnrrriscrniisnsriini R 9,500,000 | ....... 9,500,000 | ....... 9,490,120 | ...........9,498,177 1,823 rereeenen,500,000 | e | e | e 0. 201,875 | 11/20/2018.
984245 AM 2 | YPF Sociedad Anonima Sr Nt.. .| D|08/09/2018. | Direct 201,000 200,000 | .......... 220,500 | coverrrrrenes 215,567 [P £<1¢) ) O B 212,828 | oo | 100(11,828) | oo (11,828)] ....... 15,111 | 03/23/2021.
984245 AR 1 |YPF Sociedad Anonima Sr Nt.. v+ | D{ 08/08/2018. | DIFEC....oovvvesvvnsonssvsssvnssvsssssssns | 153,520 202,000 202,000 200,182 1,818 ...202,000 12/15/2047.
G2300T AA 0 |Comcel Trust SrNt 6.875% 02/06/24.................. D[ 01/08/2018. | Direct 326,585 | ..........310,000 | ..........318,460 | . 317,388 (24) . . 02/06/2024.
G4035E  AA 1 | Gold Fields Orogen Hold Sr Nt D[ H02/2018. | DIFECE ..o | 1,680,500 | ....... 1,700,000 | ....... 1,727,625 | oo 1,719,957 (G2 I B 1,714,110 | oo | i (33,610) | oo (33,610) 10/07/2020.
(42045 AB 3 |Grupo Aval Ltd SrNt  4.750% 09/26/22 ... | D| 12/04/2018. | Direct 669,118 700,000 710,150 709,173 (1,620) 07,553 | oo | 000 (38,436) | ... (38,436) 09/26/2022.
L33634 AP 8 |Evraz Group SASrNt 6.500% 04/22/20............ D | 04/18/2018. | DIfECt....ovseeesveensvvenssssensssin | 1,028,938 ,025,000 073,558 062,324 (4,578) 4,057,746 | oo | 0 (28,808) | ... (28,808) 04/22/2020.
L78043 AA 1 |Puma Energy Holdings Sr Nt... 02/07/2018. | Call ~ 101.6875........cccovvrrrerirrriririrninne ..10,169 ...10,000 ..10,365 ..10,210 56 ...(266) 02/01/2021.
M2R15V  AA 5 |Albaraka Turk Katilim BA Sr Nt 06/27/2018. | Direct ..744,060 ..750,000 757,425 ..744,465 8,587 8,992) | . 06/30/2019.
M63751 AB 3 |Koc Holdings AS SrNt 5.250% 03/15/23. 09/14/2018. | Direct 451,250 500,000 513,750 511,950 (1,542) ..(59,159) 03/15/2023.
N9417J AB 7 |VTR Finance BV Secured Nt... 10/18/2018. | Call ~ 103.0000... . 119,000 124,653 123,910 (552) (4,358) | ....... 01/15/2024.
P19189 AC 6 |Camposol SA 1st Lien 10.500% 07/15/21. 07/18/2018. | Direct ..199,500 ..190,000 ..198,550 ..196,647 (1,321) 07/15/2021.
P57908 AF 5 |Mexichem SAB DE CV Sr Nt... 01/24/2018. | Direct 258438 250,000 242220 | . 1242371 8 09/17/2044.
P6638M AA 9 |Metalsa SADE CV SrNt..... 1112812018, | DIFECE..orsovvsvvvessvvessssessssessssessssesn | 475,038 | ......... 500,000 486,250 | .....oc..... 488,374 1,703 0412412023,
P7700W CG 3 |Grupo Famsa SA de CV Sr Nt. 01/18/2018. | Direct 293,850 299,000 1255150 | .... 265135 701 06/01/2020.
P8704L AA 6 |Sixsigma Networks Mexico Sr Nt. 06/01/2018. [ Call ~ 106.1880.........covvvvvvermvvreivesnrns | 167,777 | e 158,000 155,611 | oo 156,077 179 11/07/2021.
P989MJ AY 7 |YPF Sociedad Anonima Sr Nt.. 08/08/2018. | Direct 129,924 131,000 144,755 142,701 . (1,130) 04/04/2024.
Y62276 AD 5 |Navios SA Logistics Inc Sr Nt.. 10/31/2018. | Direct vorrr836,675 | .........675,000 | ..........537,469 559,393 015,221 .43,394 | 05/01/2022.
3899999. Total - Bonds - Industrial and MiSCElaNEOUS................cocvuervveriienciiiinis v ...542,420,230 |....545,985,745 |....546,975,210 35,408,713 | ....517,788 | ....... 604,055 20,372,931 XXX
Bonds - Bank Loans
000000 00 0 |Norweigan Cruise Line Corp Term Ln B Nt............ .. [ 12/31/2018. | Redemption ~ 100.0000..........coovrvvmmrceea | 37,411 |...... FIC T T 37,500 [ oo oo | e (V1N IO 882 | 10/05/2021.
000000 00 O [USFoods Inc Term Ln Nt 1 .. | 03/29/2018. | Redemption  100.0000.. (1015) ) PSRN IS 19,292 [ oo | eceereereeeenione | eeenrereeeeen0 v 198 | 06/27/2023.
000000 00 0 |US Foods Inc Term Ln Nt 1 ... | .| 06/22/2018. | Tax Free Exchange............ccooocvvvcvvevmvciens | 3,289 | oo | e 7,627,719 | oo | e 0 ... 156,621 | 06/27/2023.
03305@ AB 0 |The Oneida Group Inc Exit TermLn Nt 1............... .| 03/01/2018. | Credit Suisse Securities LLC.................... . 0 [ oo Lo | oo | oo, KO P— (20) | 05/21/2018.
08579 AU 6 |Berry Plastics Corp Term Ln NNt 1.... .. | 02/12/2018. | Tax Free Exchange...........cccccovovvmvvvvceeens | 22,896,636 | ..... 22,781,714 | ... 22,905,296 | ........ 22,861,795 | ........ 36,790 | ..oo.... (1,948) 34,842 22,896,636 | .veovvverererene | ceereereeerceneen | eererieriaenn0 | 149,334 | 01/19/2024.
08579 AW 2 |Berry Plastics Corp Term Ln P Nt 1.... ... | .| 05/29/2018. | Tax Free Exchange.............ccoocwvvevvivucna | 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ........ 10,000,000 [ cvvvvoreeerveerens | ceveerrerseeserinns 0 10,000,000 | ..ovoovveecveenres | ceveeereeeienis | cvverieriienn0 | 185,387 | 01/06/2021.
13134M BN 2 |Calpine Corp Term Ln B8 Nt 1.......ccccovvvnrirnrinns .. [12/31/2018. | Redemption ~ 100.0000...........ccovemmmrces | L 10,000 | .voooonne 10,000 | vovvvrveennn. 9,900 9,929 |....... 71 71 10,000 | ..o | verereerireriennes | evrrrennnennnd0 | e 222 | 12/31/2019.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L... .| 12/31/2018.| Redemption  100.0000........cccccomvcevec | | 4,816,340 | ....... 4,816,340 | ....... 4844171 | oo 4,830,878 | ........ 12,530 | ........ (27,067) | v | vevvreenn (14,537) | covcvvvevvneerreins | v 4,816,340 | ..cvvveorecrriins | e | cerrririnennin0 | e 116,111 | 05/20/2024.
15018L  AJ 0 |Cedar Fair LP Term Ln B Nt 1 - | 03/14/2018. | Tax Free Exchange : 2,072,515 2,079,865 2,078,231 | e, 1,028 (182) 846 2,079,077 [ coevvvcerrsses | coserrsssinense | sevrvessirreenQ | v 19,151 | 04/07/2024.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt ..o .. 1 03/29/2018. | Redemption ~ 100.0000..........ccccooornvre. ...10,059 ...10,059 ...10,056 ..10,056 | ....... 3 3 | e | erreienieenn 10,059 | e e | eeereiienneenn0 | ) 61 | 06/30/2024.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1.. .. | 04/17/2018. | Tax Free Exchange 3,992,155 | .......3,993,467 | ......3,992,041 | ...........3,992,102 | ....... 53 53 | oo | 003,992,155 | e | e | o0 | s 44,131 | 06/30/2024.
32007U BW 8 |First Data Corp Term Ln D Nt 1... wo || 12127/2018. | Redemption ~ 100.0000.........ccowvrcervseen | o 755773 | o 755773 | o 761.099 | o 755,983 | 4584 | ... (4,794) (210) 0 [ 24,365 | 07/10/2022.
404122 AU 7 |HCAInc Term Ln B8Nt 1 .......oiivirvvviienirii, .. | 03/13/2018. | Redemption  100.0000.........ccovvvvvvveees [ 3712570 | 3712570 | 3734950 | o 3732764 | .o (20,194) | coovvosrererereres [ e (20,194) | coovovvvvvenen. O 29,263 | 02/15/2024.
70466@ AA 6 |Peach State Labs Inc Sr Sec TermLn Nt 1............ .. [ 10/11/2018. | Redemption ~ 100.0000........ccommcemmmcea | 6334 | 63341 | 6338 e 833 0 (1] I 3,313 | 06/30/2020.
71579U  AF 2 |Petco Animal Supplies New Term Ln B-1 Nt.......... | .. | 04/19/2018. | VariOUS...............ovemuvvvvivssevvsvssnsvriisssnnn | | 4083000 | .......1.500,000 | ......1.509.170 | ... 1133438 | ... 374,474 (395) (424,516) | ....... 16,790 |01/26/2023.
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt.......... .. [ 10/31/2018. | Redemption ~ 100.0000.........ccoowrevmmceea | 48999 | o 48999 | 49313 | 37025 | 12,245 (271) 0 [ 1,279 | 01/26/2023.
71677TH AG 0 |PetSmart Inc Term Ln B2 Nt 1 .. [ 10/31/2018. | Redemption ~ 100.0000...........ccomeemvree | L 100.756 | ... 100756 | oo 97734 | 80,604 | o 17,737 | oo 2,414 [\ 2,277 | 03/10/2022.
73744G AJ 1 |Post Holdings Inc Series A Incremental T... .. | 03/08/2018. | Tax Free Exchange 8,416 (761) 0| 60,064 | 05/24/2024.
74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1 .. [ 12/31/2018. | Redemption ~ 100.0000.........ccommcemmmeua | L 413370 | o 413370 | o 410986 | o 410655 | o L 2,715 O 10,673 | 03/27/2023.
79546V A* 7 |Sally Beauty Holdings Term Ln B-1 Nt 1. .. | 03/29/2018. | Redemption  100.0000.. (14) A | e | 3,000 | e | e | ereericeniieenn0 | s 35 | 07/05/2024.
79546V A* 7 |Sally Beauty Holdings Term Ln B-1 Nt 1 .| 03/29/2018. | Tax Free Exchange ,199,492 ,194,000 ,199,970 ..1,192,508 (182) 6,984 | ..o | e 1,199,492 | i s |0 | 13,849 | 07/05/2024.
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81760H AE 2 |ServiceMaster Co Term Ln C Nt 1....ovvvvvvrccciiecn - 08/17/2018.| Redemption  100.0000.....oooccccevmsecccce | 7,390,681 | ... 7,390,681 | ....... 7,441,911 LT413,777 22,696 | ........ (45,792) | .... (23,096) | ... 7,390,681 0 |...188,461 | 11/07/2023.
825700 AE 6 |Vencore Inc (Sl Org Inc) 1st Lien TL Nt..........cc..... .| 05/31/2018. | Redemption ~ 100.0000...........cccemrvrnec I 3,430,395 | ....... 3,430,395 | ....... 3,397,361 | v 3,417,583 | oo | o 12,813 |.. . 13,430,395 11/23/2019.
835788 AJ 2 |Sophia LP New Term Ln Nt 1 .| 12/31/2018. | Redemption  100.0000.......coooovvvvvvvvuwens | 24,566 | ............ 24,566 | ............ 24,664 | ...oovvvveveen 24,579 (86) | vvvvvvevevevevenes | eeveeeeeeeeeeeeea(13) | oo | rerinininninns 24,566 09/30/2022.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln wo |- | 12/31/2018. | Redemption ~ 100.0000.. . 42,574 42,574 41,708 41,761 |..... 813 | oo oo 813 i 42,574 03/01/2022.
84611@ AC 7 |Sovos Compliance LLC New Additional Term........ .. | 12/31/2018. | Redemption ~ 100.0000...........cccoovvvvnee ) 7,923 |. 7,923 . 7,869 L7782 | e, 91 50 7,923 03/01/2022.
89416F AP 2 | Travel Leaders Group LLC Term Ln Nt 1.... -| 08/17/2018. | Redemption  100.0000......vevcesvcsv | 10,917,638 | ....10,917,638 | ....10,901,333 | ....... 10,902,142 | oo | e 15,495 | oo | o 15,495 | oovcvesorsren | oo 10,917,638 01/25/2024.
89703F AE 9 |Tronair Parent Inc 2nd Lien Term Ln Nt 1... ... |..106/13/2018. | Direct T B 1,940,000 | ....... 2,000,000 | ....... 1,930,000 | ...........1,937,127 | ... 2558 2558 11,939,684 09/08/2024.
90346Y AE 9 |US Shipping Corp Term Ln B2 Nt 2.........c.ccceevenee. .. | 03/02/2018. | VAFOUS.........cooerierriririisiisniisiienins i 3105089 | ..3.450.099 | ...3,036,087 | viii3.036,087 | 0 .3,036,087 05/27/2021.
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1... . 1 03/29/2018. | Redemption ~ 100.0000.. 16 (80) (64) 18,759 06/01/2024.
90347B  AH 1 |Axalta Coating Systems Term Ln B2 Nt 1... .. | 04/11/2018. | Tax Free Exchange....... 5,141 .7,365,070 06/01/2024.
000000 00 0 |Array Canada Inc Term Ln Nt 1... .. | A 12/31/2018. | Redemption ~ 100.0000.. 4,937 4,937 02/09/2023.
000000 00 O |BurgerKing Term Ln B3 Nt 2 A|03/29/2018. | Redemption ~ 100.0000........cccowvrcevvewe | o 2494 | o DA o 25 | 2492 | 17 (16) 1 02/16/2024.
000000 00 O |BurgerKing Term Ln B3Nt 2... . |A]06/29/2018. | Tax Free Exchange 402 (25) 377 02/16/2024.
000000 00 O |BurgerKing Term Ln B3 Nt 1 A | 12/31/2018. | Redemption  100.0000 ) 5,026 | . 5,026 | . 5,062 | i 5,023 | s 35 (32) 3 - . ..121 | 02/16/2024.
8299999 Total - Bonds - Bank Loans ..102,125,676 |...102,715,853 |...102,537,102 | .......102,034,066 | ...... 511,730 | ....... (64.919) | o0 | 46,811 [0 | s 102,480,874 ...(355,198) | ......(355,198) | ..1,900,134 | XXX
8399997. Total - Bonds - Part 4... ...838,554,468 |....842,684,724 |....849,257,611 32,319,286 |....1,029,878 | .....(310,919) 833,038,235 3,094,878 28,982,538 | XXX
8399998. Total - Bonds - Summary Hem from Part 5...........ccoccoivieiiiiiiiiiiiiiins ot || 66,307,911 | ... 66,541,969 | ..... 66,355,232 | ...uciivieneenininninns | e | oo (89,250) | .... N (89,250) | .ovvveveieiriins | i 66,265,985 | ....covvniiinins | e 36,174 | ........36,174 | ..... 719,774 XXX
8399999 Total - Bonds . ...904,862,379 |...909,226,693 |....915,612,843 ...1,029.878 | ...... (400,169) 0 629,709 0 ......899,304,220 .3,131,052 29,702,312 | XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5. 201,660 XXX ..200,000 0 XXX
8999999. Total - Preferred StOCKS............oviriiririicciis s s v 201,660 XXX 0 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous
026874 10 7 | American Intl Group INC COM........coorverrermrirerinns .. | 09/20/2018. | Additional Income received....................... XXX o i i i, 0 B [V 4,221 XXX
589331 10 7 |Merck & Co Inc Com ... |.. | 11/02/2018. | Additional Income received... D0 G U ST DU DRSO 0 [ eoereceeeeeeeees | eeeereeeeneessnsessnse | evveesneessnsens | eovveesnsessnse | conneernnniennn0 | e 28,867 XXX
656568 10 2 |Nortel Networks Corp (New) Com .... | A1 09/22/2018. | Additional Income received... XXX 0 [N I o B 767 XXX
9099999. Total - Common Stocks - Industrial and MISCElIANEOUS.............cccc.eirviies e || 0 XXX 0 0 0 0 0 0 O I 1 ) 33,855 XXX
9799997. Total - Common Stocks - Part 4 XXX 0 0 0 0 0 0 00 | 33,855 XXX
9799999. Total - Common Stocks............. . XXX . 0 0 0 0 0 0 SO PO o I [P 33,855 XXX
9899999. Total - Preferred and Common Stocks R s | 201,660 XXX +1100200,000 0 . 0 0 0 [V 200,000 | ..o 0 | 1,660 | .........1,660 |...... 33,954 XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS.........ccccvvversivrnsivrsiis v ....905,064,039 XXX ....915,812,843 | ....... 832,319,286 |....1,029,878 | ...... (400,169) | ....cvvvvveee. [ 629,709 | ..coovvrrrernnn. 0 . 899,504,220 |............... 0.3132712 |.... 3,132,712 | 29,736,266 XXX
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Bonds - All Other Government
900123 CA 6 | Turkey (Republic of) SrNt......ccoovrrerinn. I D| 08/15/2018 | Direct 08/28/2018 | DIMEC......ovvveveerireerisrissisnissrssssseserssnianes | oveenees 1,475,000 | ......... 1,181,350 | ......... 1,228,325 | ......... 1,183,280 | ..o [ v 1,930 | o | e 1,930 | [ | e 45,045 | ... 45,045 |...... 20,845 |..... 19,062
1099999. TOtal - BONAS = Al OtNET GOVEIMIMENE. ... vvutrsereeresserssseessesssees | ssesseessees et ees 4818888888888 R84 EEEEE 8888ttt | ersnenas 1,475,000 | ......... 1,181,350 | ......... 1,228,325 | ........ 1,183,280 | ..o 0 | i 1,930 [ o 0 s 1,930 | oo (V)] [ 0] . 45,045 | ... 45,045 |...... 20,845 |..... 19,062
Bonds - U.S. Special Revenue and Special A t
3140HB FS 2 |FNMA Pool #BJ9176 4.000% 05/25/48. | .. | 07/10/2018 | JP Morgan Securities LLC...........c.ccon. 12/01/2018 | PaydOWN..........counvernrecrierirerierircerseeies | erereenns 642,958 | ............ 655,741 | ............ 642,958 642,958 | ...ooovvrreriins | v (12,784) | oo | verrennec(12,784) | s | e [ v | veverereineenns 0] e 7468 | ... 714
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47 06/05/2018 | JP Morgan Securities LLC..............ccc.c.... 12/01/2018 | PaydOWN. ........coouvenircieerirneeieeiseiseniens | vevereenns 456,558 | ........... 453,669 | ............ 456,558 | ........... 456,558 2,889 | oo | 2889 | e s | e | e (VI I 4,606 | ... 222
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48 06/29/2018 | Barclays Capital Inc 12/01/2018 | Paydown ..733,485 ....748,384 733,485 | ..o 733485 | oo [ e (14,899) | e | e (14,899) | o | v v | e | i TA76 | e 82
31418C  RC 0 |FNMA Pool #MA3182 3.500% 11/25/47|.. | 06/12/2018 | JP Morgan Securities LLC 12/01/2018 | Paydown 423,424 423,424 [ I | P 13,843 | ... 1,661
3199999, Total - Bonds - U.S. Special Revenue and SpPecial ASSESSMENES ... .uuiuuiuriruirsiisererssteesssss s s sas s sttt bbb ennsnsenies | ersanena 3,256,425 | ......... 267,763 | ......... 3,256,425 | .........3,256,425 | .......c.c......0 | oo (11,338) | o0 | e (11,338) [ o0 | (L] I (U] I 0 ... 33,093 | ... 2,679
Bonds - Industrial and Miscellaneous
023138 AA 8 | Ambac Assurance Corp Sub Nt................ .. | 02/12/2018 | Direct 02/23/2018 | JP Morgan Securities LLC........ A0,145 | o 13,341 12 12 12 [ [ | e 13,329 | ...... 13,329 | oo [ e
02315Q AA 6 |Ambac LSNILLC 1st Lien Nt........c.ccoovuneee .. | 02/12/2018 | Direct 02/23/2018 | JP Morgan Securities LLC........ ABTTH | s 49,076 (75) (75) (U4 ] [T ISR IV 49,150 | ...... 49,150 | .......... 138 | o
11134L  AD 1 |Broadcom Crp/ Caymn Fi Sr Nt................ .. | 02/21/2018 | Tax Free EXxchange............ccocevnevreverenns 10/18/2018 | Wells Fargo Securities LLC..........cccccouevns | ovvennee 2,000,000 | ......... 1,993,517 | ......... 1,942,300 | ......... 1,994,607 | ..ooovvvircicrs | e 1,000 [ .o | e 1,090 [ [ e | e (52,307) | ... (52,307) | ....... 46,167 | ...... 6,000
Indymac Indx Mtg Ln Tr RMBS Ser 2007-
456652 AA 4 |A1 09/01/2018 | Interest Capitalization..............c.ccoveerreenee 12/01/2018 | PAYAOWN........ouvvurrenrerreieeiseeereriessnenins | eeesenssseeseeenns 32 | s 32 | 25 32 (VI PRI IVPRPRRPIREN (NSRRI (8) (8)
Invitation Homes Tr RMBS Ser 2018-
46185H AA 0 |SFR2C 04/20/2018 | JP Morgan Securities LLC............c.ccceeen. 12/17/2018 | PaydOWN..........covuverreerieriierieniscerneeies | evereenns 388,333 | ..o 388,333 | oo 388,333 388,333 (01 USSR NSRRI RO RO 0w 5,718 | oo,
55336V AQ 3 |MPLXLPSrNt 3.375% 03/15/23......... .. | 02/05/2018 | Barclays Capital INC..........cccouvrrerererernns 05/22/2018 | Barclays Capital INC..........coccovevrerrecrnens | cevreens 1,000,000 | ............ 999,310 | .coovueen. 978,090 999,350 40 40 [ e [ e | (21,260)| ..... (21,260) | ....... 9,938 | .o,
New Residential Mtg Ln Tr RMBS Ser
64828M AA 5 |2017- 04/13/2018 | JP Morgan Securities LLC............ccccoenn. 12/01/2018 | PaydOWN..........cevuverirereervieeieniseensenins | oerereenns 358,875 | ... 362,856 | ............ 358,875 358,875 | ..ovveereceriins | e (3,981) | coovevrreieine [ e (3,981) [ ovvereerneen [ eerveeveriinnn [ e [ v 0| e 4,936 | ........ 638
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- 04/12/2018 | VAIIOUS.......couveerverirerirrereesesieerienienes 12/01/2018 | PaydOWN..........covuverveereeriierieriscernenins | evereeens 999,585 | ........ 1,017,024 | ............ 999,585 999,585 | ...ovvvrerereririens | v (17,440) | oo | e (17,840) [ ..ocvoeveecs [ [ e [ e 0| 17,133 | ... 2,230
Sequoia Mortgage Tr RMBS Ser 2018-8
81748H AD 1 [CIA 10/04/2018 | Wells Fargo Securities LLC.............cccc..... 12/01/2018 | PaydOWN..........coovveeiierierinenierirecirneiinns | v 201,661 | ..coevenee 201,850 201,661 201,661 (189) | vvvvverrinens | evererirnens (189) | cevvvverrvies | evvrerienins | v | cevirerereenns 0] e 119 | ... 381
Volvo Financial Equipment LLC LBASS
92888C AA 5 |Ser 02/06/2018 | JP Morgan Securities LLC.............c......... 12/17/2018 | Paydown O 25,000,000 | ....... 25,000,000 | ....... 25,000,000 | ....... 25,000,000 0
92917G AC 7 |Vrio 1LLC/Vrio 2 Inc Sr Sec Nt.............. .. | 03/28/2018 | Direct 06/08/2018 [ Call  101.0000........c..cveemerererrmererererenens | cervreerenes 575,000 | ............ 575,000 580,750 575,000 0
000000 00 O |Cielo SA/Cielo USA Sr Nt . 01/29/2018 | Direct 10/02/2018 | Direct.... ..600,000 ....593,576 594,429 853 853
000000 00 O |Capex SA SrNt 6.875% 05/15/24 . | D| 04/26/2018 | Direct 09/13/2018 | Direct.... 211,000 | ........... 213,371 | e 213,223 (L)) [T I (148)
05959L AG 8 |Banco do Brasil (Cayman) Sr Nt............... D| 04/12/2018 | Direct 09/25/2018 [ DIFECE.......ovvereererrerierieriesesseesesissnines | seesneinns 325,000 | ...ooovenee 325,000 | ..cooonee. 308,750 325,000 0
12517M  AA 0 |Cemig Geracao e Transmissao SA Sr Nt. [D| 07/12/2018 | Direct 10/09/2018 | Direct.... ..200,000 ..212,000 200,987 (13) (13)
53227Q AA 6 |Light Servicos Energia Sr Nt........c.ccocovnnee. D| 04/25/2018 | Direct 11/06/2018 | Direct.... ..250,000 | ...........248,713 | ............245,625 248,826 113 113
59318Y AA 6 |MHP Lux SA SrNt 6.950% 04/03/26..... | D| 03/22/2018 | Direct 03/28/2018 [ DIFECL.......ouvvveercireieiierieeiseeseseissiens | seeveeend 600,000 | ............ 600,000 | ............ 600,000 600,000 0
P19189 AC 6 |Camposol SA 1stLien 10.500% 07/15/21] D | 07/17/2018 | Tax Free EXchange..........ccuuuvisrinsreinnranes 09/06/2018 [ DIECE.....cvvvveveersrisnrieriseniseisssnissnssnies | eeveenes 1,100,000 | ......... 1,066,519 | ......... 1,155,000 | ......... 1,067,330 811 811
3899999. Total - Bonds - Industrial 8nd MISCEIIANEOUS..........ccuiiiiiiiiiiiiis ottt sns e | onisans 33,868,402 | ....... 33,786,101 | ....... 33,764,056 | ....... 33,767,175 | oo 0] s (18,927) | ..oovvvvanad [V (18,927)
Bonds - Bank Loans
08579J AY 8 |Berry Plastics Corp Term Ln R Nt 4......... 08/21/2018 | Tax Free EXChange............c.occveeerererenns 09/28/2018 | Redemption ~ 100.0000..........ccccovreeries | coriinrirnns 57,385 57,385 57,385 0
08579J AY 8 |Berry Plastics Corp Term Ln RNt5......... 12/10/2018 | Tax Free Exchange 12/31/2018 | Redemption  100.0000. ....57,385 57,385 57,385 0
08579J AY 8 |Berry Plastics Corp Term Ln R Nt 1 . 02/12/2018 | Tax Free Exchange. 12/10/2018 | Tax Free Exchange.. ..229,539 229,539 229,539 229,539 0
08579 AY 8 |Berry Plastics Corp Term Ln RNt 2......... 06/11/2018 | Tax Free Exchange. 06/29/2018 | Redemption  100.0000. W14769 | 114,769 | ..o 114,769 | ..covoeee 114,769 0
18449E AD 2 |Clean Harbors Inc New TermLn 2Nt 1.... | .. | 07/19/2018 | Tax Free Exchange 12/31/2018 | Redemption ~ 100.0000. 20,118 20,112 20,118 20,118 6 6
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1............... .. | 04/17/2018 | Tax Free Exchange 06/29/2018 | Redemption ~ 100.0000..........ccccoureeries | coriimrirens 10,059 | .cocvvvinee 10,056 10,059 10,059 3 3




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 5§

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

21|

2 4 5 6 7 8 10 1 Change in Book/Adjusted Carrying Value 18 20 21
13 14 15
Current Interest
Year's Foreign and Paid for
Par Value Current | Other-Than- Exchange Dividends | Accrued
(Bonds) or Book/Adjusted Year's Temporary | Total Change Realized Received | Interest
Date Disposal Number of Carrying Value at (Amortization) | Impairment | in B./A.C.V. (Loss) on | Gain (Loss) During and
CUSIP Identification Description Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Consideration Disposal / Accretion | Recognized |  (12+13-14) Disposal | on Disposal Year Dividends

18449E AE Clean Harbors Inc Term Ln Nt 1.. 04/17/2018 | Tax Free Exchange. 07/19/2018 | Tax Free Exchange. 3,983,408 | .........3,982,099 | ........ 3,982,146 3,982,146 47 47

404122  AX 1 [HCA Inc Term Ln B-10 Nt 1 ..| .. | 03/22/2018 | Bank of America BISD Dealer. 12/31/2018 | Redemption  100.0000. . ...28,144 28,144 28,144 .
44969C BF 6 |Quintiles IMS New TermLnB Nt 1........... .. | 04/27/2018 [ VAIIOUS......ccoorvrnrererererreriserins 06/11/2018 | Redemption ~ 100.0000...........ccvveerrenee 4,837,165 | ........4,880,485 | ......... 4,837,165 4,837,165 | ..oovveerrciiens | e (43,321) | covvvrreeirnens | e (43,321) [ ovvrrevrreeens [ [ eerveerinninnnins [ evrinennen0 1000.38,533 [ i,
44969C BH 2 |Quintiles IMS Term Ln B-2 Nt 1... 02/13/2018 | Various.........ovvverereirrerniernnins 12/31/2018 | Redemption ~ 100.0000. ..9,541 9,541 9,541 (77) (77 |.

44989 AA 1 |IQNavigator Inc 1st Lien TL Nt 1. .| .. | 08/20/2018 | Direct 12/31/2018 | Redemption ~ 100.0000. ..5,597 5,597 5,597 84 84

60367 AA 9 |Ministry Brands LLC Incremental DD Term| .. | 12/07/2018 | Direct 12/31/2018 | Tax Free EXchange..........ccccoveveeerverieens | covrvrnrennns 73,600 73,600 73,600 | coovereeeerenieies [ e [erenennnnies | ereerennienieeen0 | v [ | e | 0 | 313 [

60367 AA 9 |Ministry Brands LLC Incremental DD Term| .. | 09/13/2018 | Direct 12/31/2018 | Redemption  100.0000. 920 ..920

60367 AA 9 |Ministry Brands LLC Incremental DD Term| .. | 12/31/2018 | Tax Free Exchange............cc....... 12/31/2018 | Redemption ~ 100.0000. 909 ..909

60367 AA 9 |Ministry Brands LLC Incremental DD Term| .. | 11/27/2018 | Direct 12/31/2018 | Tax Free EXchange..........coovvevvrvvcernrenes 289,855 289,855 289,855 | ..ocviveereiies | e | evennsnieninne | evennienienneenens0 [ | e [ | eeeieienen0 [ 1730 |

60367 AB 7 |Ministry Brands LLC Incremental Term Ln | .. | 05/02/2018 | Direct 12/31/2018 | Redemption ~ 100.0000. ....10,822 10,822 10,822 54

60367 AB 7 |Ministry Brands LLC Incremental Term Ln | .. | 04/26/2018 | Direct 12/31/2018 | Redemption  100.0000. 31,445 31,445 157
70466@ AA 6 |1 02/01/2018 | Direct 10/11/2018 | Redemption ~ 100.0000 19,071 19,071 349 [ L34 [ i | e |0 | 726 [

73744G  AJ 1 |PostHoldings Inc TermLn BNt 1............ 03/08/2018 | Tax Free Exchange. 10/01/2018 | Redemption  100.0000. 3,957,750 | oo | v (14137) | oo

737446 AJ 1 |Post Holdings Inc Series A Incremental T. | .. | 01/08/2018 | Bank of America BISD Dealer. 03/08/2018 | Tax Free Exchange 1,497,973 (124)

Sally Beauty Holdings New Term Ln B-1
79546K Nt 03/29/2018 | Tax Free Exchange..................... 12/31/2018 | Redemption ~ 100.0000..........cocccvvicmere | covrriiciianes 9,055 9,055 9,055 (A2) [ oo | e (82) | e | i [ e | v | 179 [,
Sovos LLC New #2 Additional Term Ln Nt

84611@ 71 .. | 07/02/2018 | Direct 12/31/2018 | Redemption ~ 100.0000. 902 | o902 | s 902 | oo 902

903478 Axalta Coating Systems Term Ln B2 Nt 1. | .. | 04/17/2018 | VarioUs...........cccccovvvrevireriniinniians 12/31/2018 | Redemption ~ 100.0000..........cccrmrecmrres | worrrirrrians 52,213 52,213 52,213 (497)

90347B Axalta Coating Systems Term Ln B2 Nt 1. [ .. | 03/01/2018 | VariOUS..........ccovevrererrernereencerennes 04/11/2018 | Tax Free Exchange..........cccocvvevivererenene 12,443,400 | ......12,558,141 | ....... 12,556,149 12,556,149 | ..o | v (1,992) | oo | eerrreeneen{ 1,992) [ s | e e [ el [00121,427 | e

Axalta Coating Systems New Term Ln B

903478 Nt 04/11/2018 | Tax Free Exchange............c........ 12/31/2018 | Redemption ~ 100.0000...........cccrvernecne 148,337 | ............ 149,409 | ............ 148,337 | oo 148,337 | oo [ e (1,072) [ coovveevneine e 1,072) [ o [ e | e | o0 | 2413 [

90351H US Foods Inc New Term Ln Nt 1. 06/22/2018 | Tax Free Exchange 12/31/2018 | Redemption  100.0000.........ccmvvrrrrerer | corvrererrnes 57,876 57,876 57,876 (351)

000000 Burger King Term Ln B3 Nt 1 06/29/2018 | Tax Free Exchange 12/31/2018 | Redemption  100.0000. 380 | o382 [ s 380 | i 380 (2) .
8299999. Total - BONdS = BANK LOBNS......cuuurirsiseriisiesenssssisseisssnssnssssnins | eosssenssssisssnsssssssss s sssssesas 27,942,143 | ......28,120,018 | ....... 28,059,105 28,059,105 | .coooviiienn0 | e (60,915) | ovovvvennnnad 0 [ (60,915) (V] [ 0 321,495 | . 360
8399998. TOtal = BONAS. ... i 66,541,969 | .......66,355,232 | ....... 66,307,911 66,265,985 | ......ccoeec.0 | o (89,250) | ..o [V (89,250) 0 . 36,174 L T19774 ... 45172
Preferred Stocks - Industrial and Miscellaneous

40052V AF Grupo Bimbo SAB De CV Sub Pfrd.......... I D| 04/12/2018 | Direct 04/18/2018 | Direct 201,660 200,000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous.. 201,660 200,000 0 0
8999998. Total - Preferred Stocks 201,660 200,000 0 0
9899999. Total - Preferred and COMMON STOCKS. ...........c.cvviviiiiiiiiiieiiets ovtevtessestessssessaesessessseseess s s essesbessseessesses s st ebseesseesessseb e e b es s s e st b e et b e et eb s se st s e s bsee e s en s ssenessessses .. 201,660 200,000 0 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............ruuiiiiiis  overieeseieeesieesteee st nsns s s ssnsssssnssineniensssssnnnes | eeene00,000,232 | Luvd 66,509,571 66,465,985 | ..........c....0 | e (89,250) | ...ovvvvvnennd 0 | . (89,250) 0] ... 37,834 .. 719,873 | ..... 45,172




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
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
Common Stocks - Non-Insurer Which Controls Insurer
63862@ 10 3 | NationWide COMOTAHON....ccrerrrcrrsmesremesreesreerees e [ 00000 8biii | I N I 649,510.000 | ooresersressces 48
1599999. Total - Common Stocks - Non-Insurer Which CONrOIS INSUIET..............c..c.cvevieiuiieiiieieiecceeteceete ettt ettt naneees (L [P 266,920,581 | ..coovevecreeceeead 0 XXX XXX
Common Stocks - Other Affiliates
G7538* 10 9 ‘ REEENHON ARBIMAHVES, LTD ... e cieeeirseiss s stess et | D | 00000 8biv | NO | o | o 16,048,364 | ..ocvovrrririnns 16,048,364 | ..ooovvrnirins 120,000.000 | .o 100.0
1799999. Total - Common Stocks = Other AffIlIAES. .. ...t (V] 16,048,364 .16,048,364 XXX XXX
1899999. Total - Common Stocks.. 0 282,968,945 .16,048,364 XXX XXX
1999999. Total - Preferred and Common Stock. 0 282,968,945 .16,048,364 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,193,844,899.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
-—
(=2}
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding
Preferred Stocks
NWD Investment Management INC........oueviiiiniernininiiieississersessissssnenssesssnssessessssnenssnssssssensesssssnsensenssssssenseessssssesserssssssesses | INGHOMWIGE COMPOTAOM. 11t ututtititteiset sttt ettt ensee | Shsetsetsnsssersehantersen et snsensenen et ensensnsses | oebsiossessassesassansessensesensan 23,800.000 4.8
0199999. Total Preferred Stock 0 XXX XXX
Common Stocks
Nationwide Financial SErvices, INC.........cccvreerininieiieinreeseee s Nationwide Corporation.... 4.8
Nationwide Global Holdings, Inc.. .| Nationwide Corporation 4.8
NWD Investment Management INC..........iiiiiiiii st Nationwide Corporation.... 4.8
0299999. Total - Common Stock XXX
0399999. Total - Preferred and Common Stock 0 XXX XXX
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
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. | .......... 78,458,241 | ..o i (SRRSO VRN IR 78,458,241 | ........ 78,458,241 | ..o | | e 237 | 1.19 |MON.. | ....... Y -
9099999. Total - Other Short-Term Invested Assets.........cccovuwee. RSO OO OO OO PO O PP PP PO YO PE OO POPPUPPPSPRTROURYRTORE IPOPRPRION 78,458,241 | ..o (U (U P (U 0 [ P03 ST [ 78,458,241 | ..o (U] I 0 XXX XXX XXX | e 86,267 | oo 0
9199999, Total - ShOM-TEIM INVESIMENLS. ..........cveiveeririeieei ittt ate | feeess et s ettt nenisninnns | oeveinenes 78,458,241 | .....coovvennen. (V] [P (0 (V] [ () P ). T [ 78,458,241 | ... (V) [ 0] XXX XXX XXX | 86,267 | ..oocvrerennn 0




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)
Swaps - Hedging Effective - Foreign
Pay Fixed GBP Receive Fixed USD Curren 444 USD
Currency Swap AFS Bond -- G1745*AG................. D1....... cy Citibank NA.......... E570DZWZ7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | cooovvvevnnes ....14,920,000 (4.05 GBP) ....1,848,066 759,000 | [ [0 154,620 | i 100/100.....
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. ....1,848,066 59,000 XXX XXX
0909999999. Total-Swaps-Hedging Effective ...1,848,066 |....ccocooen0 | i 759,000 XXX XXX
1179999999. Total-Swaps-Foreign Exchange ... 1,848,066 [ ....coceenl0 [ 759,000 XXX XXX
1209999999. Total-Swaps ....1,848,066 59,000 XXX XXX
1399999999. Total-Hedging Effective ....1,848,066 L0 [ 759,000 XXX XXX
1449999999. TOTAL ...1,848,066 | ..o 0 [ 759,000 XXX XXX

813

Code

Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© | [N o[ |w o[

HEDGES THE CURRENCY RISK OF A LIABILITY




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

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

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

1=

NONE
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Book/Adjuste |  Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction d Carrying Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
Interest
FVHO...oo. | o 427 | 42,700,000 |US CBT 5 YR TN Futures........... Rate | 03/15/2019. [CBT.....cccovvvirinnnnns 549300EX04Q2QBFQTQ27 12/15/2018. | .......... 112.7749 | .......... 114.6900 | ..... (106,750) | cvoovvernnnnns [eonnnnnininns [onssninnnns [ [ o (817,749)| ..... (817,749)]...1,023,654 | .......c...... 004 ] ..cco.ne 1,000
13429999999, TOtal-ShOrt FUUIES-HEAGING OtNET. ...ttt ettt ettt ettt E 88 f 6800k E 888 £EE4E £H8eEEEE 0 EEEE L1 oL L E 4L L L L b £E L bR L E L1 E b8 E bbbttt eninnnns | cnes (106,750) 0 0 0 01... (817,749)| ..... (817,749) | ....1,023,654 XXX XXX
1389999999, TORAI-SNOM FUILIES. ...ttt eiiee st essstes et et see o080 E 80080 E e f e E o0 eEE o0 E ek ne fEehEfo0E oo E e E e hE o eEE 10 E 0 E 08 E 8 E ettt | cnes (106,750) 0 0 0 0 ... (817,749) | ..... (817,749) | ....1,023,654 XXX XXX
1409999999, TOtAI-HEAGING OfNET...... ettt se et sesseessee et eb e E s E b e eEf e E L8 £EE R E S8 E e E e eH oL E LR eEEEEEeEE s eEfeEE oL foEEoEEeEE LR LR EEE £ EEE £ E LR E £ E bRttt | sead (106,750) 0 0 0 0... (817,749) | ..... (817,749) | ....1,023,654 XXX XXX
1449999999, TOTAL......cvuivvreiireiiitsesieietessseesessesssees st essss s essessaseess | foessessasssesseesess et essessaeesess e b e s ee s e b e s s s es s ee s et easee e s saeseessessaebans | 44ieesess e s ees et e LR e LR e R e LRt ensenins | eres (106,750) 0 0 0 0... (817,749)| ..... (817,749)]....1,023,654 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
UBSWarburglondon e e L [
TOUAI NEE CASI DEPOSIES. ... ceveeesreareeessestesaseeseeseeaeeeeseeseesesaeseeseesessesesseeseseeseeseeeeseseesee et aeseeseeseeseseeseeseesesansessessnssssass | £1ekaesessesssssssessessesassassessesseseesessessesamsesseeseseesesseesesansessessesseseesessetaeteeseeessetanses et et eesesses et antensebnesntansese  sesia 0 { ] I 0
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo|| Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point
Long Futures
Hedging Other
FVMS....... | ........... 114 ] .......11,424,219 |US CBT 5 YR TN FUTURE Futures... | Bond Portfolio Duration...................... N/A............ Interest Rate.... | 06/15/2018. | CBT...........cccc...... 549300EX04Q2QBFQTQ2703/15/2018] ..........114.0703 |06/15/2018| .......... 114.0600 | Sale. (1,176) (1,176) 004 1,000
1289999999. Total-Long Futures-Hedging Other. (1,176) (1,176) 0 0 XXX XXX
1329999999. Total-Long Futures. (1,176) (1,176) 0 0 XXX XXX
Short Futures
Hedging Other
....51,600,000 |US CBT 5 YR TN FUTURE Futures... | Bond Portfolio Duration.. Interest Rate.... | 03/15/2018. . 549300EX04Q2QBFQTQ27 12/15/2017 | . .116.6797 |03/15/2018| ..........114.3721 | Sale......cccccovvverves | vovvrienn 1,190,697 | ...........1,190,697 004 1,000
49,000,000 [US CBT 5 YR TN FUTURE Futures... |Bond Portfolio Duration.. . | Interest Rate.... | 06/15/2018. 549300EX04Q2QBFQTQ2703/15/2018 .114.0703 |06/15/2018 .114.2470 | Sale (86,565) (86,565) 004 1,000
....93,600,000 {US CBT 5 YR TN FUTURE Futures... | Bond Portfolio Duration.. Interest Rate.... | 09/15/2018. . 549300EX04Q2QBFQTQ2706/15/2018 | . .114.0078 |09/15/2018 ..........113.7648 | Sale. 227,419 227,419 004 1,000
US Treasury 5-Yr T-Note Future
FVZ8........| oo 449 | .......44,900,000 |Futures Bond Portfolio Duration....................... NA...... Interest Rate.... | 12/15/2018. [CBT..........c.......... 549300EX04Q2QBFQTQ2709/15/2018| ..........113.2852 |12/15/2018] .......... 112.8184 |Sale. 209,587 209,587 004 1,000
1349999999. Total-Short Futures-Hedging Other . .1,541,138 1,541,138 0 0 XXX XXX
1389999999. Total-Short Futures. . 1,541,138 | ...........1,541,138 0 0 XXX XXX
1409999999, TOtAl-HEAGING ONET. ... .ok ehfeLEE oL E Lo b oL Lo L1080 ffeLE s oL L oL Lt | onsiiians 1,539,962 | ...........1,539,962 0 0 XXX XXX
1440999999, TOTAL ...ttt ettt ee e84 £ 14281 e£E840E42E844E840E84eE840E84LE 8oL 8oL 8 42E8 4oL 8 4eE84eEb4eE8eeE8eeEheeEbeees  £EeEEeeEEoeEEoeEEoeEEoeEEoeLEoeEEoeEEoeEEoeLEoeEE4eLE4eLEoeLEoeLEoeLEoeLEeLE4eLEeLE4eLEoeLEoeLE 4o LE LA e LEeLEeLEeLEeeEeLEeLEeeEee | fieeEieeEieeEAeeE oL A eeEReeE oL oA R LA AL oA LA E LA LR h ekttt | siieniines 1,539,962 | ...........1,539,962 0 0 XXX XXX
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure

Exchange Traded Derivati

BT [ oo [ oo ] XXX oo P (106,750) | .t | s 1,023,654 | oo 1,023,654
Over-the-Counter NAIC 1 Designation

CHIDANK NA. R E570DZWZT7FF32TWEFATS...... | \ S | Yoo 21,924,015 | s 2,166,000 241,985 e 1,848,086 | v 154,620 .154,620
0299999999. Total NAIC 1 DESIGNALION. .......cuiiuuiiiiiiiiiiisiitis it esbiesssesissssssniasas 1,924,015 | ... 2,166,000 241,985 | .o 1,848,066 0 . 154,620 | oo 154,620
0999999999, GOSS TOAIS......veuvvrrereresseieireserisesss s stttk e eeb b e b eS| eebenni et 1,924,015 | .ooevevircris 2,166,000 | ..oouveerririerieineeiand 0 241,985 ceeren 1,848,086 | ..o (106,750) | ..everererrerrcrirrereenns 0 1,178,274 | oo 1,178,274

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

Collateral Pledged by Reporting Entity

UBS = CBT ... s 549300EX04Q2QBFQTQ27.... | Corp Bonds ‘ 20030N  BA 8 | COMEASE COMP ST Nttt | crenssesssnssessansanesas 1,023,654 | .o 1,000,000 03/01/2020. | .......... | FE

0199999999, TOAIS. ... vv1rvureereseresseesseesssers e eees s8££ 8888808081884 E 848150 £E£4EE 4R 8L E AR R £EE A8 48R 8 EE LR E R LR 8L EE L8 £EE R LR E 4L E L HEE 1L LR R LR eEE R EHeEE 4L 4EEEEEE LR LR SRR R SRRttt | drenie s 1,023,654 | ... ..1,000,000 | .... XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC, E570DZWZ7FF32TWEFAT6.. | Cash I | SN s | e 1,924,015 [ .o, 1,924,015 XXX e [ Vi,

0299999999, TOAIS. ......vuevveueesresseeseesseeesessseesseeeseesseesse s es s s bs s b e e s b e s e R b eeE | £481eEEsee AR e R e AR S 4eR 8L E 1L E R4 E RS R £ LA R R £ LR E £ RS E LR R LR R e R LR R eR R eeE  HekieEReEE e EEEeeE R LR AR AR LR R4 R R 4R R AR E R bRttt | Shrnbie bt enes 1,924,015 [ .o, 1,924,015 XXX XXX XXX




Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
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

1 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

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cli..........ocovvvrieeiiniiininiiernnienesisseessessssssesssssesssssesssssenssssssssesssees | onsneninseens | TFMuiiiininns | e 316,427 12/25/2046.......

590212  AB 2 |Merrill Lynch Mortgage Tr RMBS Ser 2006-............ccovurrrmeerereririiiesieinesesesssseesssssssss e sssssessesinsenes 77,034 06/25/2037.......

81378E  AA 1 | Securitized AB Receivables LLC RMBS SEr..........cccciiiiiiiiiniiieiiionisississiisssiisssi s sssssisssisssienns ,532,690 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNHIES. ..o v v ceveisniennennes .1,926,151 XXX
3899999.  Total - Industrial & Miscellaneous (UNaffiliBted).......... et ebsnt s 1,926,151 XXX
Totals
6599999.  Total - Residential Mortgage-Backed SECUMHIES. .. ... iuuiurierirsiitierieies et s bbb sbsnssessensasese .1,926,151 1,992,707 XXX
7099999, SUDIOIAI = BONGS.......veoviiiieeiiiisis iR ehine s 1,926,151 ....1,992,707 XXX
Cash Equivalents (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......ciiiiiuiimimimimiisiiisiisiensisssssesssssessssssssssenssssssenssssesssssssnssessensssensssnssns | aensesenssnnes | coseressmsssnisnsrins | consessnissensenend 6,837,714 | oo 6,837,714 | 01/02/2019.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).........couiieiurieieieiieisiieceieis st eississie s esessssessesse st essssesssssssessesins | ssssssssesssansess .6,837,714 ...6,837,714 XXX
9999999, TORAIS..... 1ouiiiiiiiiiiiiii i shesnb et .8,763,865 XXX
General Interrogatories:

1. The activity for the year:  Fair Value §.....(21,722,559)  Book/Adjusted Carrying Value $.....(21,656,003)

2. Average balance for the year:  Fair Value §.....16,518,661  Book/Adjusted Carrying Value $.....16,524,208

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....1,992,707 NAIC 2: §......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §.......... ONAICE: §..........
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE 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
The Bank of New York Mellon. NEBW YOTK, NY .ottt es st sssen s snsnens | cesenens 806,081 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 806,081 | XXX
0399999. Total Cash on Deposit: XXX XXX 0 0 806,081 | XXX
0599999. Total Cash XXX XXX 0 0 806,081 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 28,740 | 4. April 139,766 | 7. July. 5,115,393 | 10. October. 100,198
2. February 275,440 | 5. May. (109,238) | 8. August 268,278 | 11. November. 348,598
3. March 93,409 | 6. June 1,017,830 | 9. September. 1,555,687 | 12. December. 806,081
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5
CUsIP Date Acquired | Rate of Interest

Description

6

Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

L2 R L T T T —— | [123172018......| P 2,337480 | oo B TOB | oo 1,355
8599999. Total - Exempt Money Market Mutual Funds @s Identified DY the SVO.............c.v i e bbb LaieE s L s | 2,337,440
All Other Money Market Mutual Funds
60934N 10 4 | Federated GOVE ODIIGAONS Fd..............vvvuuuumiiiieserirssissisi s Lo | ................ | 10/06/2017....... | 2.241 |
8699999. Total - All Other MONEY MATKEE MULUAI FUNMS............covvuuuieiiiiiie i858 001 0848188111 E 100 HHLLE L LS sssssinnsnsns | 0
8899999. Total-CashEquivalents e s | 2,337,440
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Annual Statement for the year 2018 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

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... AR For protection of state's ph's. 154,454 173,449
5. California.....ccccooeevrernerrirnerinnen CA|.... B.... | Workers compensation 2,573,109 3,016,122
6. Colorado....
7. Connecticu
8. Del . | Workers compensation 138,843 149,580
9. District of Columbia
10.  Florida
11, GeOrgia. ... For protection of state's ph's. 181,085 203,354
12.  Hawaii
13.  Idaho. . | Workers compensation 30,183 30,649
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts Multiple. 191,737 215,316
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana. Workers compensation 31,555 33,996
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. For protection of state's ph's 316,920 321,810
33. . | Workers Compensation. 10,000 10,000
34. For protection of state's ph's 378,663 407,947
35.  North Dakota.
36.  Ohio... For protection of all ph's 2,663,008 2,990,500
37.  Oklahoma.. .
38.  Oregon . | Workers compensation 719,012 807,435
39.  Pennsylvania.
40.  Rhode Island. RI.
41, South Carolina............ccooervvvereer. SC
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. For protection of state's ph's. 631,105 679,911
56.
57.
58.  Aggregate Alien and Other XXX 0 0 12,634,510 12,429,778
59. Total XXX 2,663,008 2,990,500 17,991,176 18,479,347
DETAILS OF WRITE-INS
5801.  Firm/Individual Collateral for Stacr. 12,419,676 12,191,047
5802. United States. Workers Compensation 214,834 238,731
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........cvvvererreiiiriseriinae XXX XXX 0 0 12,634,510 12,429,778
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