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Annual Statement for the year 2019 of the NATIONWIDE INDEMN'TY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... .361,166,742 | .... 2140 |.........361,166,743 361,166,743 | .... ..14.0
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cc.......... 40,972,505 | ...cccevneee. 16 | 40,972,505 | ..ooovvevereeeieeeeees | e 40,972,505 | ..ccovvrerreee 1.6
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueueueieveverseeeieeeeresesee s | e 98,829,634 | ...cccvvevve 38 | 98,829,634 |..oovvereeeieeeeeens | e 98,829,634 | ...cccvvvnnn. 3.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............coeuurierienreneineeeeeeeeeseiseesesssssssesons | cevseiens 736,162,048 | ............... 286 | .o 736,162,054 | ...oovveveernrnrieninns | e 736,162,054 | ............... 28.6
1.06 Industrial and MiSCEllaNEOUS...............vverevrirrieneiereeeeieeieeieees | e 1,093,278,135 | ....cooenv.. 425 | ... 1,093,278,137 | ...oovvenve 4,410,563 |....... 1,097,688,700 |.............. 426
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNGS........cc.corurriiriiriiniieieeieeiesisesssisseisessssesssnees | sevesssisssssssssssssesees | eeeseeesenssnnees 0.0 [ | e | e (1N ST 0.0
1.10 Unaffiliated Bank LOANS.........c.coocvrieiiirneireiecseieissseieiisssesesenes | erssiseninns 16,894,775 | oo, 0.7 [ 16,894,773 | .o e 16,894,773 | oo 0.7
1.11 Total Long-Term Bonds............coocemrenrinrinninseinnersesessissssssesesssens | eevenee 2,347,303,839 | ..ccoorvrenne 912 |....... 2,347,303,846 | .............. 4,410,563 |....... 2,351,714,409 | ............... 91.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOANS........ccccoeuvivivienenenienesssseneinsinnens
4.05 Total Mortgage Loans
Real Estate (Schedule A):
5.01 Properties Occupied by COMPaNY........ccocvevevevcrerrreeeiesieesessevenenns
5.02 Properties Held for Production of INCOME............ccovvevecrevercrenisiiennns
5.03 Properties Held for Sale
5.04 Total Real EState........cccovuvvueririeeiieieseese e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieeeeee s
6.02 Cash Equivalents (Schedule E, Part 2)..........ccccvveevverveeeerverernnnns
6.03 Short-Term Investments (Schedule DA)...........ccoevevevvveererrirernnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LOANS.......ocvucveeieiceceeee et
Derivatives (SChedule DB)..........cccveureminrerreeinsiseesnisesessisssssssesessessesseens

Other Invested Assets (Schedule BA)..........c.cceveveveereeveceieeeeee s

. Receivables for SECUMIES..........c.rvuuriircricririi e
. Securities Lending (Schedule DL, Part 1).........cccccveveereerverneeeeieieeisieennns
. Other Invested Assets (Page 2, LINe 11).....covvrrrrenrenenrrsinensensereeseseneens
. Total INVested ASSELS.......iiiiiriiriri s

............ 54,851,852

............ 51,037,195

............. (3,814,657).................(0.1)
................................................ 0.0
............ 54,851,852 | .................2.1
............ 51,037,195 |.....cccc.......2.0
................................................ 0.0
................................................ 0.0
............ 69,745,997 | ...............2.7
................................................ 0.0
.............. 6,299,028 | ...............0.2
................................................ 0.0
....... 2,575,200,061 |.............100.0

............................ 0
............................ 0
............................ 0
............................ 0
............. (3,814,657)
.............. 1,888,465
............ 54,851,852
............ 52,925,660
............................ 0
............................ 0
............ 69,745,997
............................ 0
............ ).9.9 S
............................ 0
....... 2,575,200,068
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Annual Statement for the year 2019 of the NATIONWIDE INDEMN'TY COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

2. Costof acquired:

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e 0

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren 0

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn 0

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en 0

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0

10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 106,868,648

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0

4. ACCIUAI OF QISCOUNL.......o.oeiicicteie ettt b bbb a8 s b4 88 b2 s e 484t s s st s s bbbt s s bbb s bbb s bbb s an

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb
5.2 Totals, Part 3, COIUMN B.......c.uiiiiieiieiieiieeetie et es bbb 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 5,661,544

Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t 0

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt 0

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 101,207,104

12, TOtAl VAIUAHON GIOWANCE.........vecveceeeiecicisites ettt bttt s et s st b et et et b st s b st s s s bbb s b s b s s s bR s A s R bbb s s bt s s e b e st et es st n s s bt ntnn (393,102)

13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 100,814,002

14, Deduct total NONAAMIEA AMOUNLS.........ccceviericieiieiseie sttt R bR Rt s st

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 100,814,002
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Annual Statement for the year 2019 of the NATIONWIDE INDEMN'TY COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDEE 31 Of PHIOM YEAT.........coiuiiieicieieieie ettt bbbttt bbb s bbbt bs s 66,603,785
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 2,168,324 2,168,324
3. Capitalized deferred interest and other:

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

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

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 974,513

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 974,513
6. Total gain (10SS) 0N diSPOSAlS, Part 3, COIUMN 19..........ciiiiiiiieieie ettt et a et s et e et ettt e s s bbb e e st en s st s s ban s st nas (623)
7. Deduct amounts received on disposals, Part 3, COIUMN 16............ccoviieiiirirereicieees sttt st s st a bbb et a st et s st s b s st s e ses st es s
8. Deduct amortization of premium @nd AEPIECIAHON...........ccrvivevcieecece ettt bbbt a e ettt b b s s se b s e st b st n et bbb s enn
9. Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 69,745,999
12, Deduct total NONAAMItIE BMOUNES.........c..ierierireiieeireeireiesi ettt bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 69,745,999

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year... 2,428,450,188
2. Cost of bonds and stocks acquired, Part 3, Column 7 373,636,493
3. ACCIUAN OF GISCOUNL.......cveovvvsceeseeisresices et 4,307,419
4. Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 5,592,854
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 (18,608,330) (13,015,476)
5. Total gain (loss) on disposals, Part 4, Column 19.........ccccoevrrvnrnrrereinns 21,583,465
6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 458,132,622
7. Deduct amortiZation Of PIEMIUM............ccciuiieiieiieie ettt ettt e bbb s s bbb bbb a e e s s st b s bbb s e st st es s bbb en s bes s s st sesseneis 9,603,212
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............
8.2 Part2, Section 1, Column 19.
8.3 Part 2, Section 2, Column 16.
8.4 Part4, Column 15 0
9. Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cceiiurreiniireinineneecseiesesseise e ssssssesenns 77,584
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9410)........ccciriririiiieiisitese ettt nans 2,347,303,839
12, Deduct total NONAAMItIEA GMOUNTS.........c..eiuieiiiicirrcie bbbkt
13. Statement value at end of current period (LINE 11 MINUS LINE 12).......c.iuiueiriiciiieieiicieesie ettt bbbt bbb s s bbbt et 2,347,303,839
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Annual Statement for the year 2019 of the NATIONWIDE INDEMN'TY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........ccoevvvecrrvcns | wovererreerirnceens 361,166,743 | ...covoevvirenne 364,963,044 | ... 346,812,425 | ....ooovvrvrenne. 318,802,888
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS. ..o | s 361,166,743 | ..o 364,963,044 | ..o 346,812,425 | ....ccoovcvcveneen. 318,802,888
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.icieeeceiiiesiricees | v 40,972,505 | ..o 44,238,039 | ..o 44,489,401 | .ocvvree. 39,415,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiereciieieeeis | e 98,829,634 | ...ccoevennn. 113,103,911 | oo 102,882,432 | oo 97,280,000
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........... .736,162,048 .802,623,335 746,339,999 | ..o 727,191,803
Industrial and Miscellaneous, 8. United States .994,453,219 ..1,056,116,007 .989,744,145 .993,261,381
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 49,419,507 55,806,184 49,777,948 46,813,657
and Hybrid Securities (Unaffiliated) 10. Other Countries ...66,300,183 72,879,751 68,103,365 66,628,735
11. Totals......ccoocoe. ..1,110,172,909 1,184,801,942 ..1,107,625,458 ..1,106,703,773
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS......ccseemmmersssenass | covvireicienns 2,347,303,839 | ...occcriirinnas 2,509,730,271 | ..oovvvvercnenns 2,348,149,715 | c.oocvvricnnne 2,289,393,464
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ..ccccccveveene. 2,347,303,839 | ..oovverienenn 2,509,730,271 | cooovvvvvvcrenne 2,348,149,715
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

56,779,558 108,678,291

GoIs

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

.......... XXX oo | e 91,763,558 |39 | 92,071,119 |38 | 91,763,559 |
.......... XXX oovoeeeeis | o0 L0000 111,525,000 [ o050 [ [

A7 TOMAIS. .ottt | e 13,745,719 | .ovvvene. 22,246,215 ..o 45,108,502 |............. 17,729,198 | oo 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt | sreneenenees 23,134,982 |........... 128,694,301 |........... 410,540,252 | ........... 116,176,561 |...cocvvvvnnne 5,814,813 | ......... ) O.0 SO DR 684,360,909 | .....cocovrrrrrrennn. 292 | 717,246,929 |.....covvvrirrenen. 295 | 684,360,909 |....ovoveririerieens
............. 10,083,393 |.............13,747,929 | .............27,969,821 reenreee XXX e 51,801,143 |22 [0 35,288,745 | 15 | 51,801,144 |

.......... XXX sveerevene | e 0 e 0000 | 1i0003,325,803 | ool 01 s [




Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)
62,048,996 240,550,026 47,989,351 676,508,126
...1,740,165 | .. .135,907,651 81,584,429 | .......... ..389,355,114 | ...
2,501,268 |.. 5,854,011 |.... ..4,320,000 | .......... ...14,202,434 | ... 4,669,862 |... .02 . .6,931,906 |....
..825,398 |.. 2,287,116 |.... 5,967,464 |... ...10,441,212 | ... .04 . 4,007,231
............... 7,245,000 3 ....8,487,070

523,671,920 . 448,724,277
.461,325,107 | ... 0 . .348,919,189 |....

90IS

9.7 TOAIS.......cvocvieeveeriiieereeceeeres e enisnees | erenines )., ST P .0 S P 0.0 S 0.0 ST P XXX oo | v, (O [ I 0.0 | oo, [ 0.0 | oo, (O 0
Unaffiliated Bank Loans
101 NAIC Tttt sse st ssessesns | evessessessssssssssssessssases | svesssssssessssessessssssseses | eresssssessssssesesessesseses | sressessesessessessssssssseses | sessesessesssssessessssssess | sveesensan ) 0,0 SO ISR 0

10.2 NAIC 2
10.3 NAIC 3u.iieeeecee et s s ssssessesns | svessssssssssesssssnessnsenes | onvenennnnnn 0,484,893 [ oiiniinnan. 4,663,313
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals

.......... XXX eveeerevone | verrennneenineinneen0 [ 0.0 [1nnnn.2,470,595
............. 17,958,591
...13,241,899
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)......184,673,225 |........... 481,670,487 |........... 816,151,343 | ..........213,555,210 |........... 158,721,575 | oo (I 1,854,771,840 | oo 79,0 [ XXX [ i ) .0, SR IO 1,625,347,993 | ........... 229,423,850
17,823,558 149,655,580 | ........... 152,400,530 |.............39,692,160 |............. 81,584,429 | ...coooviins (U I 441,156,257 | cooovverrinriernnnn 188 | XXX s [ ) 0.0, G IR 400,720,333 | ....ovvenee 40,435,925

19,567,344 | ...

11,318,904 |.

.6,177,109
............... 2,438,734
.0

4,320,000

....31,396,716

...24,126,187 |..

1,270,527

Line 11.7asa % of Col. 7.........

Total Bonds Prior Year

..205,833,234
..81,736,947 | ...

3

484,597

.10,152,435 | ....

........... 447,505,658

................. 833,571

110,956,344 |.
..982,058 |.
14,751,918 |.

........... 818,298,883

17,477,609
..5,904,798

.170,307,457 |..

1,852,580,928
....510,609,447
..25,954,256
..30,818,436

........ 1,703,975,709

..478,816,233 |..

12.8 Line 12.7 as a % of Col. 9.
13. Total Publicly Traded Bonds
131 NAIC Tttt | svenaesanes 157,084,529 |........... 369,450,778 |........... 762,488,460 |...........194,656,373 |........... 141,667,853 | ..ooovveeiereeeieicines | e 1,625,347,993 | ..ooooviireen69.2 | 1,703,975,709 | ..oooovvvveerenn 702 | oo, 1,625,347,993
............. 10,734,761 | ...........129,184,667 | ...........140,903,649 reeneennennn 81,584,429 vereenen400,720,333 cereenenn 478,816,233 weenren400,720,333
9,567,343 |.... ...5,527,688 |. ..4,697,797 4,320,000 |.... . ....24,126,187 ..25,954,256 . ..24,126,187 |..
................. 679,488 |...............8,594,297 |...............1,083,798 reereennn 10,773,799 rereennnn 30,523,855 ceereeenn 10,773,799
137 TOAIS. oottt nsenns | cessessens 178,066,121 |........... 512,757,430
13.8 Line 13.7 as a % of Col. 7..... ..8.6 ...24.8
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 76 | oo 21.8
14, Total Privately Placed Bonds
T4 NAIC Tt | eraessessseas 27,588,696 |........... 112,219,710 |............. 53,662,883 |............. 18,898,838 |............. 17,053,722 | ..o | e, 229,423,849 | ..ccovvvvvivieeenn9.8 148,605,219 | 8.1 | b XXX [ 229,423,849
............. 20,470,914 | .............11,496,881 |...............1,379,333 reerennnnn 40,435,926 reerennnnn 40,435,926

................. 459,387

5,791,216 |.

. 1,479,311
............... 1,354,935

. ..1,270,527
............... 1,960,232

1,270,527

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

138,941,227
. ..49.8
......................... 5.9

..24.4
......................... 2.9

67,994,010 |..

.17,063,722
JET 6.1
......................... 0.7

Includes $.....258,029,509 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $.....899,962 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

Includes $..
Includes §.......... 0 current year of bonds with 5GI designations, $..........

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

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

..0; NAIC2S.....

.0, NAIC3S§..

0;

NAIC4S§....... 0;

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

NAICBS......... 0.



Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1A - SECTION 2

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

1.02

1.05

Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

..733,899 |.

...1,583,621

3 10 11 12
1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 10 Years | Through 20 Years Years Date Current Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......vevecececieiiiieire ettt entnes | ceeeeennees 89,420,361 |............54,927,059 |..........108,678,291 | ...cooosverrrrrrrrrrrrrnns | cerrerens 104,917,411 ). 0.9 R IR 357,943,122 357,943,122

1,583,621

......................... 0
637,223 | ..o 1,002,777 | oo [ | e | o D, 0,%, COTNON RPN 1,640,000 .
............ 90,791,483 e 104,917,411 | XXX | el 361,166,743 v 19.3 359,526,743

80IS

4.01

4.02
4.03
4.04
4.05

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

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

13,745,719

13,745,719

5.01
5.02
5.03

U.S. Special Revenue & Special Assessment Obligations, etc.,

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

10,364,542
14,774,595 |.

,079,239 |.

.......... 412,060,115 | ............95,321,660 | ....ccoocnercriinniinnns | crvrreee XK

26,449,959 |. 20,854,902 |...

619,000,630
109,082,186

619,000,629
109,082,186 |.

33,218,376 ....... 438,510,074 |.......... 116,176,562 | .............. 5,814,813

.0

6.01
6.02
6.03
6.04

6.05

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

30,148,808
...4,728,664 |.
.26,502,633 |.
11,735,722 |.

.......... 241,403,729 |............93,061,754

15,663,934 | ...

635,472,748
26,188,690 |.
...138,395,144 |.
15,771,021

77,317,995
29,937,528

73,115,827

815,827,603

7.01
7.02
7.03
7.04
7.05

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

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
Affiliated Bank Loans - Issued
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY

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

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 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank LOANS = ISSUEA...........cceveeiivriieireiiieieicissieieiessnienns | soreiseisssesienssessesinsnns | sesssssssesessssesesssssses | sosesiessssessessssssessesse | ressssessesssssssessessesnnss | svensessessessssessesssensens | ersersesss X0 Kunnrenenns | sverversessnsansersnrensens0 | vverrernerenrsnrennennd 000 [ visieieinsenieieisnies [ oevvneeinsisnienennd000 [ | e
10.02 Unaffiliated Bank Loans - Acquired... . 231,461 |... ,663,313 |. e 16,894,774 . . .
1003 TOtAIS. .cv. et ssrsseensnsssnsensessssansesssssnsenessssenses | sessensessssenessensneesd | soversneenns 12,231,461 | .o 4,663,313 | oo |0 [ e XX [ 16,894,774 | o071 000.33,671,085 | oo 14 [ 16,894,773 .0
1. Total Bonds Current Year
11.01 ISSUET ODIGAtIONS.........coucvecveveeicicecie s | coeseenans 145,697,551 |.......... 428,419,386 | .......... 812,804,633 |.......... 206,112,612 | .......... 236,502,452 | ...oo... XXX o | 1,829,536,634 | ...covevevereeenn 719 [t XXX [ XXX | 1,752,218,638 |............ 77,317,995
11.02 Residential Mortgage-Backed Securities... .20,237,158 |. 60,168,135 | ... 40,257,545 |. 36,518,836 |... ...9,610,350 ...166,792,024 ...136,854,497 |. 29,937,528
11.03 Commercial Mortgage-Backed SeCUrities............ccceceveeriieeirecieiiiens | cvirerenns 26,502,633 |............ 62,837,361 | ............ 97,132,561 | oo [0 et XXX [ 186,472,555 | .ocvevevereeeeeeen 1.9 [ XXX [ XXX e 138,395,144 | ............ 48,077,411
11.04 Other Loan-Backed and Structured Securities.............cococovvveeeeeens | oveverennn, 20,452,184 |............ 88,042,313 22,309,664 |............11,045,498 |.............5,758,201 | ......... XXX cveervvees | e 147,607,860 | .cocovevieieeeen0.3 [ XXX s | et XXX [ 23,850,260
11.05 SVO Identified Funds ). 0 G
11.06
11.07 Unaffiliated Bank LOANS...........ccoveieiiveiieieieisieiesssiesessiessessssensenns | cvsresensssssenserenisnsad | evsiisienns 12,231,461
11.08 ..651,698,656 | ...
11.09 Line 11.08 @5 @ % 0Of COL 7...ovvoviviiieieiissieiesssiieesssssnssssenensens | sovsssnienssisniennen 3] | v, 27.8
12. Total Bonds Prior Year
12.01 ISSUET ODlGAtIONS.........evvevrieiieiciiisie e | cossreeae 259,555,415 | .......... 417,907,963 | .......... 858,416,053 |.......... 246,800,574 | .......... 245247873 | .......... ) 9.9 G DR ) 0.9 NN PR XXX ovvvens [ 2,027,927,878 | .o 835 |...... 1,965,186,274
12.02 Residential Mortgage-Backed SECUNtIES..........coveverrerercerieieiesieies [ criieienns 10,014,644 | ............31,604,518 | ............ 22,007,662 |............ 26,949,783 | ............ 14,051,890 | .......... D0, ORI IR ) 0.0 R PO )0, 0 G B 104,628,497 | oo 43 | 104,628,497
12.03 Commercial Mortgage-Backed SECUMtIES...........ccceveerrirereeiceeiiieiens | vevevennienns 4217241 |...........66,675413 | ............ 82,379,014 153,271,668 | ...ccevveeeeenn8.3 | 103,684,172
12.04 Other Loan-Backed and Structured Securities.. .27,580,963 |. .26,026,185 |. 108,951,062 .39,592,578 |. 69,358,484
12.05 SVO Identified FUNAS.........ccocorieirirreenierieeeneensesessesnsseennnes | eeennne XXX rireieins | eereeee XXX e | e e XX | e XX e e XX e e v e XX e e e XXX e [0 [ eiiiiiiieend0.0 | | e
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans. . 10,511,252 |... .33,671,085 |.
12,08 TOAIS......cvvereieceieeicisete ettt seennnns | eressesans 301,368,263 |.......... 575,029,550 | .......1,011,988,747 | ..........280,763,867 |.........259,299,763 | ......ceceevvrvrrvereerenc0 | etk XXX oo XXX [ 2000...2,428,450,190 | ...................100.0 | ....... 2,246,762,606
12.09 Line 12.08 a5 @ % 0Of COL 9. .o snieneissiesensens | osssssesssieniennnas 124 | e 237 | el 8T | b 116 | il 107 | 0.0 [ XX [ e XK e | i 100.0 |t XXX | i
13. Total Publicly Traded Bonds
13.01 ISSUEr ODlGAtIONS.........cvevieeireiciieieesee et | cennsenas 140,627,284 | ..........392,775,526 |.......... 790,022,913 | .......... 202,217,599 |.......... 226,575,317 | .......... ) 0.9 GRS U 1,752,218,639 | covoveeeines 746 |.... 1,965,186,274 | ...covvvvervrnns 809 |...... 1,752,218,639
13.02 Residential Mortgage-Backed SeCUNties..........cccveivercvcrrieieieieieies | i 18,531,270 |............50,614,960 | ............ 31,910,612 |............ 27,555,689 |.............. 8,241,965 136,854,496 | ....ccovvvereeeennn5.8 [ 104,628,497 | ..o 43 | 136,854,496
13.03 Commercial Mortgage-Backed Securities..... ...7,090,401 719,973,287 |. ...138,395,145 ...103,684,172 ...138,395,145 |.
13.04 Other Loan-Backed and Structured Securities.............cococovvvvveiies | ovevinennn, 11,817,167 |..............5,804,025 | ..............2,603,581 | ............3,625,486 | ...cecvvrerreeeeen | e e XXX i [00000000000.23,850,259 | oo 1.0 039,592,578 | 16 | 23,850,259
13.05 SVO Identified FUNDS..........ccccvevverercereierereeeeeeeeeseeeesseeessseneneens | oeereere X8 i | e e XXX | e XX e e XX e XXX e [ e | ceveeiensnisneessieeens0 | ceieeeeiieieeeenn000 | 0 0.0 | 0
13.06 Affiliated Bank LOANS.........ccevveiiiiieieiieirie et ssisssessessnses | sosessessssessesssssssesesnns | sesssssssessessssessesssssnes | sesessessssessessessssessense | ressssessesssssnsessessessnss | svsnresesssensessessnsansens | sennrens s XKKervnenrennns | wonrversssnsensesniennens0 | covrveneissreniennensd 000 | o0 | o020 | e 0.
13.07 Unaffiliated Bank LOANS...........c.ccovevevieeieieieicicieeeeeeceeeeeeeeeeeeeeeeseeeseeesennes | coveeeeecneeseseaeeeas . . 16,894,774 |.
13.08 Totals.......corvrrrerrerennns .233,398,774 2 2 2,068,213,313 |.
13.09 Line 13.08 as a % of Col. 7... 113 e XXX | e XX K e | e 100.0
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11...........cccccevvvveveries | corveveivrrnieisrieieea L8 | oviiiieiiiiiiernnn218 | o387 | e, 99 | i 100 |00 | 881 b XXX e [k XXX [t XXX | e, 88.1
14, Total Privately Placed Bonds
14.01 ISSUET ODlGAtIONS.........c.cvieeveercreierctee et | eveerniesens 5,070,267 |............35,643,860 |............22,781,720 |.............. 3,895,013 |..o0eeeren9,927,135 | oo XXX [ i 77,317,995 | o33 [ 82,741,604 | 2.6 |k XXX | e 77,317,995
14.02 Residential Mortgage-Backed Securities... 1,705,888 |. . .8,963,146 |... 1,368,386 .29,937,528 29,937,528
14.03 Commercial Mortgage-Backed Securities..... 19,412,232 AT159,275 | oo | e 48,077,411 49,587,496 ..48,077,411
14.04 Other Loan-Backed and Structured Securities.. .19,706,083 |. .69,358,484 .123,757,600
14.05 SVO Identified FUNDS.........ccoevveierririeeieeieseeseesesssesssnennees | einneene XX | ereee e XXX | e e XX et XX e XX e [ e | eeerieseissisneinnienens0 | e 000 | o0 [ 0.0 [ b XXX | s 0
14.06 Affiliated Bank Loans. .0
14.07 Unaffiliated Bank LOANS..........cvvuerreiiiiieieisisieieississeisissieseisssssseses | eossrssssssssssssssanessssans | sesesasssssssassessssassesss st | arerssenenensssssensennes | avssisnnensnsnensenssniens | arnereees XKKurerrennan | eonrrersesnransensnnneens0 | eonnrersersninnrenennnd000 | e |00 L XXX i | s 0
14.08 Totals.......ccooevervrrirereines .34,823,403 | ..........138,941,227 | ... 67,994,011 |..... 17,053,722 .279,090,534
14.09 Line 14.08 as a % of Col. 7... L1250 .49.8 ..244 TR 5 T8 ST 6.1 ....100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11........ccoeeevercerieiones | corieieriierierinians 15 | e, 5.9 | e 2.9 | i, 0.9 ]| e, 0.7 [ o000 | e 119 L b XX e e XX |t XX K | e XX K | e 11.9
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage
Loans

1

Other Short-term

Investment
Assets (a)

5
Investments in
Parent, Subsidiaries
and Affiliates

1. Book/adjusted carrying value, December 31 of prior year. 44,516,653
2. Cost of short-term inVEStMENtS ACUITET..........ceuoiriieiricieieieer ettt senses | sbetssssssasseteseseseses et s s snsesesnes EE R I T O T R 488,828,286 | ......eevieeieee et
3. ACCIUAI OF BISCOUNL. ...ttt bbbttt | fiebsee s st s bbbttt 0 [ ettt | Seeh ettt b et | S4sb e R e LR bbb n bR nb | 1Rt eee bR
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived 0N diSPOSAS.............cveeeiriiueieiriieisiieesicieei e ssse s nsesns | cbessssesessssetesesesesss st s e s snns AT8,493,087 [ ..ottt ettt erenenenes | ettt ettt tenes | etetetet et et ettt ettt ettt seaa 478,493,087 | .ot
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9).........cccvriuririiiinirinininins | e 54,851,852 | ..o 0 | o (0 TR 54,851,852 | 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 (Line 10 MINUS LINE 11).....c.iiieieriiiieieisseessisseesessssssssssssssassess | oersssessessssessessessssassessssassessessneas 54,851,852 | ..ot (0 [ 54,851,852 | ..vovoveviieieieieeeeeteeee e 0




Annual Statement for the year 2019 of the NAT'ONWIDE |NDEMN|TY COMPANY

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

SI11, SI12, SI13, Si14, SI15, EO01, E02, E03



v03

Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 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
00-1000707......ovvemrerrerererneerenereerserieens [ eereriieens VILLANOVA ...ttt [V 12/17/2001. 735 ... 920,476 | ...vvoevrrrirrerceiseinsrienis | rerererereeinsisenesi e | e | et | et 6,360,713 | 11/05/2001
00-1000714......cocvomierirrireeiseierieeiees veveenee | CLOSTER NJ 11/08/2001. 774 |... 454,641 3,391,044 | 09/14/2001
00-1000875 . | SCOTTSDALE. . AZ.... 09/18/2002. 8.08 |..... 866,786 4,333,560 |06/17/2002
00-1000932........cooeremreerierireeriserssrensns | e HARRISON TOWNSHIP. Ml.......... 05/29/2002. 710 | .. 2,724,911 6,902,857 | 04/05/2002
00-1000949 05/30/2002. 762 |... 483,812 2,736,255 | 05/06/2002
00-1001237....coovverrierireereriseeserieesiens seveneeer | DALLAS 11/20/2002. 6.94 |... 588,631 4,511,719 |11/18/2002
00-1100774......coooreerireeireeseeriesieees vevrneeres | SOLANA BEACH........oiiviiiiciisiieeees i 03/24/2005. 523 ... 635,431 7,716,160 | 03/16/2005
00-1102262 DALLAS . [10/12/2018. |. .10,652,179 27,020,000 |11/10/2014
00-1102418 vevenrenees | SEATTLE 09/10/2015. 20,000,000 34,980,000 |08/27/2015
00-1102717 oo ververenees | WASHINGTON. ... 10/12/2018. 15,234,661 24,986,000 |04/27/2017
00-1102749 HOUSTON 07/25/2017. 25,000,000 36,385,905 | 06/28/2017
00-1102752 wevceeenee | HOUSTON 07/28/2017. 9,935,201 24,756,000 |06/27/2017
00-1102831...c.covveiirienisirenisnissiinnes | e PHOENIX. ..o 02/12/2018. ...13,710,377 20,804,348 | 01/26/2018
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... 01,207,104 0 0 | o0 | e | ..204,884,562 XXX
0899999. Total - Mortgages in GO0 SEANAING. ... vvurerersieiiereriieieis sttt ..101,207,104 . 0 0 . ..204,884,562 XXX
3399999, TOAIS.......vurvvererseerseeseiseieeesiestesirites ertseessesssse s s st E SRR E4LE LR LRt | eetene e 101,207,104 | wovoovereeecereieeiid 0 0 0 | o0 | e (V] [ 204,884,562 XXX

General Interrogatory:

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

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.
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SCHEDULE B - PART 2

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE
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SCHEDULE B - PART 3

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

903

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

Mortgages Closed by Repayment
00-1000774.. [ FLINT e 12/20/2001. | 09/06/2019. 637,180 0 637,180 0
00-1000789.. .| COOPER CITY 11/30/2001. | 11/29/2019. | .. 127,235 0 127,235 0
28-0001469.. .. | WASHINGTON TOWNSHIP 07/07/1999. | 06/11/2019. 386,325 . 0 .386,325 0
0199999. Total - Mortgages Closed by Repayment.................... 1,150,740 (O O 0 ) USRS | I [FSYSTRRRRRN 0 0 (V] I 1,150,740 0 0
Mortgages With Partial Repayments
00-1000701.......vvvurverrenne VILLANOVA.......cooiiirierieriseensseseriesieneseens 1211712001, | coverreennn | e 1,314,813 [ ot | e ressenes | e | et 0 .394,337 0
00-1000714.. .. | CLOSTER 11/08/2001. 656,968 0 202,328 0
00-1000875.. .. | SCOTTSDALE. 09/18/2002. |. 11,128,458 0 .261,672 0
00-1000932.. .. |HARRISON TOWNSHIP 05/29/2002. 2,950,572 0 .225,662 0
00-1000949.. .| STOW 05/30/2002. 653,034 0 169,222 0
00-1001237.. .. | DALLAS.. 11/20/2002. 866,115 0 277,484 0
00-1100774.. .| SOLANA BEACH .| 03/24/2005. 884,947 0 .249,516 0
00-1102262.. . 10/12/2018. | . ...11,496,194 0 844,015 0
00-1102717.. .. | WASHINGTON 10/12/2018. | . . ...15,540,062 0 .305,402 0
00-1102752.....ccvvvrirrrinne HOUSTON. ... 07/28/12017. | oo | e 11,058,224 (V1 SOOI ISP 1,123,024 | oo 1,123,024 | s 0
00-1102831.......cvvvirvcrinns PHOENIX 02/12/2018. | ..o | o 14,168,520 0 458,143 0
0299999. Total - Mortgages With Partial Repayments...........ccouoreirinierecnieisies s ssiecsseisnees . 60,717,908 0 0 (U [P 4,510,804 0 0
0599999, TOtAl MOMGAGES...........cvvevrrrerrieiiieieieeienirristeiesieeesieneesessseisnis oeesinessessesesssssesssnssssessesesssssssssssssnessenes | woerenseons 61,868,648 LU TP PPORPPON | I PPPORPORPPORPORRTORRPON | I VPO 0 0 (V)] [ 5,661,544 0 0
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC
Desig- Current
nation Current Year's| Year's Other-
and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative | 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 Symbol | Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
| US Government Building Open-End Feeder 1, LP....... |........ | San Antonio........... [7X...... | USAA Equity Advisors o [07117/2008]......0000. | o 36,325,686 | .. 43,658,760 | ......43,658,760 | ....... (30,093)] - oo } - s | e 2,168,324 | - oo | s 5.290
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated.........c..covrniiiniiiinnssinsisniinins | v 36,325,686 | ......... 43,658,760 | ....... 43,658,760 | ......... (30,093) 0 (] P (U I [\ 2,168,324 | ..o, 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
[ Nationwide Realty IVeStors, LLC........oceocucrssc [ | CoOUMBUS...oorcre [OH..... | Nationwide Mutual InSUrance Co......c.ereessccse [ [07/02/2002] .o | o 10,550,801 | ....... 26,087,236 | ......26,087,236 | ... 1,004,606 | - oo - - - - s | oo 2.500
2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated ....10,550,801 ....26,087,236 | ....... 26,087,236 | ..... 1,004,606 0 (L] 0 XXX
4899999. Subtotal - Unaffiliated. ..o . ....36,325,686 | .........43,658,760 | ....... 43,658,760 | ......... (30,093) 0 0 | e 0 XXX
4999999. Subtotal - Affiliated.........ccccooeiiiiiiiiiiiiiicnns kb | eniiines 10,550,801 | ......... 26,087,236 | ....... 26,087,236 | ... 1,004,606 0 (V] [P 0 XXX
5099999, TOHAIS.........crvrrereerrrieirerie e Rt | eeriened 46,876,487 | ......... 69,745,996 | ....... 69,745,996 | ........ 974,513 0 (V] [P 0 XXX
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
| US Government Building Open-End Feeder 1, LP........cccooovrinnnnee. | San Antonio. USAA Equity Advisors 07/1712008. | .....ooovvvrerene | corerrresnsnieineesssssnenneies | cevneas 2,168,324 5.290
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState - UNAfflAEEA. ... ..o ottt ettt ettt ettt ns ettt en sttt enses et st entensssnsensensesnssnsensesnsensensess | sonisssensensensnssnssnessnsansedd | oveens 2,168,324 XXX
4899999, SUDLOEAL = UNGFFIIBIEM. ... ..evvoereererteisssss sttt sess sttt s8££ 8828080 eeE ek Ee E4LEeEEeeEoeEfee s E L1 08 E 840808 E 8oL 0810k E 408 oL 08408080 E a0t eeEeeesens  EeE1eEt oLt oo L L e oe Lo Es oL e oL eEE L eEE e E L84 E L8 L L E LRkttt sttt enentsnins | nssssnrenseensnsessenssnssenied | areenes 2,168,324 XXX
5009999, TOAIS ... ve.vereeeee e eeeseeeeeeeeeseseeeeeeeeeeseseeeseeeeseesseeeeseeeseeseeesesess s eseseeeseeseeeseseesseeseseseseeseeeseseesseeseses s eeseeeseeeeseeeseessseesseeseee  oereeeseeseees e eeseeee e eeeeees e e et e e e ee e e e e e e e et e e et e e et e e ee e ee s eeseeee  eeeteeeeee e e e e e e ee Ao e e ee e A e et e e et oo et e et e et e et e s e e ee e e s e eereer e ereeeenaeseesseeeseseseeenasneesssseseesesesnseeseessessesees | ererseeresneesseissseeesinnnieenQ | oo 2,168,324 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and 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, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Riverview Multi Series Fund LLC - Class N. . | Red Bank | NJ.. | Distribution.. ... [ 12/30/2008. [ 12/31/2019. | .. .623 - - 0 623 | - - (623)
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated 623 | o0 | e, 0. 0 0 0 0 623 (] TR 0 (623) 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
Nationwide Affordable Housing Fund I1l: Apollo Tax Credit
Fund XV LLC Columbus........cccouvene OH. [Fully Amortized..........cocvurnt 06/20/2001. | 12/31/2019. [ ....cvoiverirerciininns [ - - 0 - = | T s | 7 e | o0 | o 4,028
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated...........ccccouoooieiisiniannns 0 L0 0 | 0 0 0 0 0 O | o0 | eeeeiciceieecn0 il 0 | 4,028
4899999. Subtotal - Unaffiliated..........cccccouwiveiiiiiiniicniins 623 .0 0| 0 0 0 0 623 0 0
4999999. Subtotal - Affiliated.........ccccoiiiniiniiiiii s 0 20 0. 0 0 0 0 0 0 [0 |0 0 s 4,028
5099999. TOAIS........ovrererrcrereirereerieeeiseetesisees et 623 20 ) 0. 0 0 0 0 623 0 | o0 | vviriireend(623) | e (623) | 4,028
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE D - PART 1
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
U.S. Government - Issuer Obligation:
34459R  AB 1 [ MOITOCCO AID Gtd SF Bd.....ooveuiaeerniierieieierieessesisississessssssesesssssessensnes. | ovenes 1FE .627,126 |..117.651 | ................616,135 | ....... 523,696 555,502 (4,653) [ coovveverrirerivnnns v [ 7.550 .39,539 | 04/28/2003. | 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID SF NL.......c.ovverieeririerierineereriseseriesseeeesseens | eeeees 1 ..163,500 |...105.338 .158,007 151,841 (946) ......8.900 .13,350 | 10/18/2001. | 06/01/2021.
912810 EP 9 | U S TrEASUNY Bl.......rvueiiiirciciieeie et 1 66,545,700 |...116.844 58,421,900 | ............50,000,000 | ........... 54,573,126 | ..vvvvrveererrncins | e (1,350,058) [ ..ovvvevercererins [ e [ e 7125 05/07/2009. | 02/15/2023.
912810 QV 3 |U S Treasury 02/15/2042 TIPS 1 .96,169,009 |...118.284 | ..........100,541,198 | ............85,000,000 | ......... 104,917,411 1,787,764 | ........ (314,971) | ceverveceieinens [ e [ 0.750 11/01/2012. | 02/15/2042.
912828 2R 0 |U S Treasury Nt 1 9,515,665 |...102.856 9,580,314 48,633 1002250 08/30/2018. | 08/15/2027.
912828 4N 7 |U S Treasury Nt 1 .20,210,627 |...107.707 .20,191,667 e (18,960) [ ..vvvverervrirerens | verreierrsnirereninee [ s 2.875 . 01/18/2019. | 05/15/2028.
912828 MF 4 |U S Treasury 01/15/2020 TIPS 1 75,389,011 |...119.007 ....89,255,036 89,256,336 1,540,441 | ........... (40,407) [ .oovererereerrenins [ e [ e 1.375 |....1.321 |JJ..ooe. | ........566,936 | ..... 1,211,997 |01/19/2010. | 01/15/2020.
912828 S5 0 | U S Treasury 7/15/2026 TIPS........ccccoouiiiiiiiiniiniiioniisnisnsississisensssissssssniens | wovenes 1. 74,975,931 |...107.702 | ............80,668,516 . 78,716,930 | ........1,371,271 244,796 [ .o | i | 0.125 |......0453 [JJ.oos | 00 46,435 | i 99,269 | 12/12/2017. | 07/15/2026.
0199999. U.S. Government - ISSUET ODIIGALIONS.........uurueuiieuiisiiiiirsirisstiessissssss st enesens | esssniens 343,596,569 XXX | s 361,487,742 | ......... 315,573,696 | ......... 357,943,127 | ......... 4,699,476 | ... (1,436,566) 0 0 XXX ] XXX | XXX | ....2,411,806 | ..... 6,442,912 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB.........c.coccrvrrverrmrnreeerersnsennninnes | vevinns | oo | eereveenns Z ) I L1 [ 313,202 [...105.999 | oo 339,441 | ... 320,229 318,884 584 | oo | eoveeereesreeerceenees | oo 6.500 |...... 6.927 |MON... | wooooren... 1,735 | oo 20,815 | 12/12/2001. | 06/15/2024.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.......coovirnmrinmensmssmnsnrssnnssenens | eovneee | | nenennes 4 1 I 1,262,653 [...110.652 | ..o 1,404,126 | .oooovinnnes 1,268,963 | ..o 1,264,737 242 | i | | 6.750 |...... 6.895 |MON... | oo 7,138 | o 85,655 | 01/24/2002. | 06/15/2026.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHIES. .......v. e s senessssssneens | onesssnnees 1,575,855 XXX | e 1,743 567 | ..coooc... 1,589,192 | ........... 1,583,621 | .coovvvvvcrerane, 0 826 0 0 XXX XXX XXX | e 8873 | ........ 106,470 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L  AA 8 |NRRC-B Facilities Corp CTL GSA Backed | ....... | . | ........... 4 [ ........... 1 I 1,640,000 [...105.594 | .....cccees 1,731,736 | oo 1,640,000 | ...cccovvenne 1,640,000 [ ...vivvovninnnininns | | oo | | 6.850 |...... 6.851 |AO...... | coovvenee 23,716 | oo 112,340 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities 1,640,000 XXX 1,731,736 1,640,000 | ...cccovveene 1,640,000 [ ..o 0 0 0 0 XXX XXX XXX | s 23,716 | .o 112,340 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. . .vvurietrsserseresseesesessses s ess sttt ennns | ersnnenas 346,812,424 XXX ..364,963,045 .318,802,888 | ......... 361,166,748 4,699,476 | ...... (1,435,740) 0 0 XXX XXX XXX | ... 2,444,395 | ... 6,661,722 XXX XXX
U.S. States, Territories & P (Direct and Guaranteed) - Issuer Obligations
57582N  H6 5 |Massachusetts St GO Ref Ser C 9,339,520 |...108.397 ..8,671,760 .8,000,000 101,592) | ovevverrrrernnens [ v [ o 5.500 36,667 07/25/2005. | 12/01/2021.
57582N XX 8 |Massachusetts St GO Ref SerB................ .10,468,195 |...106.538 ....10,259,609 (77,055) 5.250 07/30/2008. | 08/01/2021.
57582P AE 0 |Massachusetts St GO Ref Ser B................ .10,890,000 |...118.775 ....11,877,500 .10,312,330 (58,835) [ ..vveverernrereris [ v [ e 5.250 06/21/2007. | 09/01/2024.
605580 DG 1 | Mississippi St GO Ref Ser A 2,245,900 |...103.426 ..2,068,520 ..2,018,121 1(20,980) [ ..ovvvrerrerceies [ e [ e 5.250 01/12/20086. | 11/01/2020.
605580 DH 9 | Mississippi St GO Ref Ser A ..2,247,840 |...107.525 ..2,150,500 .2,000,000 2,037,704 (19,400) 5.250 01/12/2006. | 11/01/2021.
605580 DJ 5 | Mississippi St GO Ref Ser A ..1,125,500 |...111.517 1,115,170 1,000,000 (9,040) [ ..o | e | s 5.250 01/12/20086. | 11/01/2022.
605580 EE 5 |Mississippi St GO Ref Ser A FSACr. 2,258,760 |...111.517 ..2,230,340 .2,000,000 R (18,616) 5.250 01/12/2006. | 11/01/2022.
70914P  B6 8 |Pennsylvania St GO First Ser. ..5,913,686 |...122.563 ..5,864,640 | ..... 4,785,000 | .............5,553,996 [ ...ooooiiiiiiniiniiinns | v (104,419) | covovvvivviininnns [ [ 5.000 . . 06/02/2016. | 09/15/2026.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. ..........ccocnivnne: 44,489,401 XXX ....44,238,039 ...39,415,000 | ..........40,972,505 | ..coooiivinnincn0 [ i (409,937) 0 0 XXX XXX XXX [ s 554,019 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)............cuururiieiriniissiiienisisssnisssiesnienns 44,489,401 XXX ....44,238,039 ...39,415,000 | ...........40,972,505 | ....cccocvriinniecn0 [ i (409,937) 0 0 XXX XXX XXX | s 554,019 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
167501 2L 8 |Chicago lll Brd Ed Sch Ref GO Ser ..o | cevnes [ oo [ e [ e 3FE ..7,747,950 |...103.336 ..7,233,520 .7,000,000 ) [ e | e [ 5.500 |...... 4.435 | JD....... 06/18/2007. | 12/01/2020.
167560 MP 3 | Chicago IL Met Wtr Rclm Dst GO Ref Ser A.........ccvueveereneeiirinerserirsreneennnes | vevnee oo [ eevvniinens [ e 1FE ..5,311,300 |...107.059 | .... ..5,352,950 | ..... .5,000,000 ) [ e | e | 5.000 |...... 4.410 |JD....... 07/12/2007. | 12/01/2021.
172252 A2 4 | Cincinnati OH City SD GO Ref Classroom C...........coccveeneererermeeneernnninssineinns | cevnee oo [ evvrniinens [ e 1FE| oo 3,404,610 |...107.866 | .............. 3,235,980 | ..oovrvrnvnne 3,000,000 )| [N IUPURPUIRRRIOR VPPN 5.250 |...... 4.051 |JD....... 09/25/2006. | 12/01/2021.
172252 A8 1 |Cincinnati OH City SD GO Ref Classroom C SD.. [ e | e 1FE ...2,304,600 |...128.263 ..2,565,260 | ..... .2,000,000 ) 5.250 |...... 4.161 |JD....... 09/25/20086. | 12/01/2027.
172252 ZZ 4 | Cincinnati OH City SD GO Ref Classroom C...........oceeveneereremreneeneninseinernns | vevenee oo [ eevvviiinens [ s 1FE ..3,395,190 |...103.770 | .... ..3,113,100 | ..... .3,000,000 | .. ) [N ISTOPRRRRIOON VOO 5.250 |...... 4.021 |JD....... o 09/25/20086. | 12/01/2020.
196686 AQ 2 |Colorado Springs CO GO Sch Dist NO 11 Se.......cccvvurivniinciinierisrieniicnnins | vevnee [ [ e [ e TFE| oo 4,053,597 [...103.779 | ..ccovrrnne 3,746,422 | ..o 3,610,000 | ..cocveneee. 3,646,858 | ...oovvvriiereiinns | i (38,746) 5.250 |...... 4101 | Do | e 15,794 | 189,525 | 08/25/2006. | 12/01/2020.
196686 AR 0 |Colorado Springs CO GO Sch Dist No 11 Se SSSSTUPOSPOSPURTTURPIURPPURSOUSTORPPORN IUPPOOR VR IPPPOPPPOPRN IOVPO 1FE ..2,248,620 |...107.885 | ..............2,157,700 | ..... .2,000,000 2,040,421 | oo | i (19,875) [ .ooverrerrerrenins [ e [ e 5.250 |...... 4.141 | JD....... 08/25/2006. | 12/01/2021.
241721 85 1 |De Soto TX Ind Sch Dist GO Cap Apprec Un...... @.... 3 1FE 581,659 |..... 88.422 ....910,000 797,872 39,024 | oo e | e | s 5.078 |N/A..... 09/12/2013. | 08/15/2022.
241721 8T 9 |De Soto TX Ind Sch Dist GO Cap Apprec Un...... @.... 3 1FE 370,089 |..... 84.129 | .coeiieern521,600 | oo 620,000 513,582 26,018 | oo [ | e | v 5.267 |N/A..... 09/12/2013. | 08/15/2023.
251129 Y9 7 |Detroit Mich City Sch GO Ref SCh BIAG &.........vvuevvevireereereiineineniseiseineins [ e | [ eoverireeens | oeeens 1FE ...9,950,556 |...127.245 ....12,457,286 (8,659) [ ..vvvvurererrerins | eevrvrirerierineens | s 5.250 |...... 5.110 |MN...... 01/29/2010. | 05/01/2028.
251129  Z3 9 |Detroit Mich City Sch GO Ref SChBIAg &........ccuvvvrvrerriercinirereiseisssnsineinns | veveene | oo | evverenins | e 1FE ...7,882,950 |...131.639 9,872,925 | ... 7,500,000 | oo 7,729,198 [ oo | e (16,705) 5.250 |...... 4.870 [MN...... 03/05/2008. | 05/01/2030.
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442331 3G 7 |Houston TX GO Txbl......cco..cc. 5,000,000 |...109.155 | .......oo.cc. 5,457,750 | covvverenne 5,000,000 | ..ovvernees 5,000,000 | .voorvrerierineiriens [ e [ e | e | e 3.845 |...... 3.845 |MS......| oo 64,083 | ........ 192,250 | 12/20/2017. | 03/01/2031.
442331 3H 5 [Houston TX GO Txbl............... 5,000,000 |...109.284 5,464,200 5,000,000 ...5,000,000 3.925 12/20/2017. | 03/01/2032.
717883  FC 1 |Philadelphia PA Sch Dist GO Ref Ser AFS 112,642,360 |...121.941 14,632,920 12,000,000 12,314,954 ......5.000 02/13/2008. | 06/01/2027.
717883  FJ 6 |Philadelphia PA Sch Dist GO Ref Ser AFS ..6,639,746 |...117.619 7,345,307 6,245,000 | .............8,402,466 | .......cccoovermmriinis | e 25,168) [ oo | e | 5.000 02/14/2008. | 06/01/2025.
717883  FK 3 |Philadelphia PA Sch Dist GO Ref Ser AFS ..5,292,950 |...120.012 ..6,000,600 | ..... .5,000,000 5.000 02/14/2008. | 06/01/2026.
791639  KJ 5 | St Louis MO Brd of Ed GO Direct Dep Prog.. 6,990,620 |...104.831 ..6,814,015 .6,500,000 ......5.000 05/30/2007. | 04/01/2021.
797355 WK 6 | San Diego CA Uni Sch Dist GO Ref 1998 Se. ..3,916,200 |...127.732 ..5,109,280 | ..... 4,000,000 | .ooerreenn 3,959,174 [ s | 5,082 | s [ [ 5.500 12/10/2008. | 07/01/2026.
797355 YY 4 |San Diego CA Uni Sch Dist GO Ref 1998 Se. ...5,512,600 |...132.564 ..6,628,200 ) [ ISTOSIRRIOON VOO 5.250 06/11/2008. | 07/01/2028.
840071 AR 5 | South San Francisco CA GO Uni Sch Dist S ..2,173,806 |...107.374 | .... ..2,066,950 ) 5.250 01/11/2006. | 09/15/2021.
840071 AT 1 | South San Francisco CA GO Uni Sch Dist S 2,463,029 |..115.748 | ..cccovvennn. 2,523,306 2,257,748 | .o | i (18,998) [ ..ovvvererereriinins | e | e 5.250 . 01/11/2006. | 09/15/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..........c.erererrieisiissisersissessmissennens | conieens 102,882,432 XXX ..113,103,911 . 98,829,634 | .ooovviiviiinnennn0 [ i (376,807) 0 0 XXX XXX XXX [ s 876,058 | ..... 4,831,013 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession crernnes | s 102,882,432 XXX v 113,103,911 ..97,280,000 98,829,634 | ...oovovviicnnennnn0 [ i (376,807) 0 0 XXX XXX XXX | s 876,058 | ... 4,831,013 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010268 AX 8 |Alabama Fed Aid HW Fin AUthREV SEr A........c.oviiiiieiieieieinieeesineisninsiiens | cevene 2| 1FE 3,846,522 |...120.478 4,017,941 | ... .3,335,000 | ovoerreerrn3,700,899 [ oo | e (48,514) | e s [ 5.000 |...... 3.161 |MS...... 11/16/2016. | 09/01/2033.
010268 AY 6 | Alabama Fed Aid HW Fin AUthREV SEr A........c.oovvrvieeiniernerienieeseniseenens | e 2| 1FE 3,831,448 |...120.178 | .... ..4,007,936 | ..... .3,335,000 | oveereern 3,690,357 [ oo | verrenenne(47,025) | v [ e [ 5.000 |...... 3.211 |MS...... 11/16/2016. | 09/01/2034.
010268 AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig...........cccvuuevvrrercirerineiseiiesiieeins [ s 2| 1FE 1,717,875 | .. 119.771 | v 1,796,565 | ..ooovvrvnnee 1,500,000 | ..oooeeer 1,856,039 | oo [ e (20,817) [ e [ e [ e 5.000 |...... 3.251 |MS...... 11/16/2016. | 09/01/2035.
010268 BA 7 | Alabama Fed Aid HW Fin AuthRev Spl Oblig..... [SSSTSRTUIRIPEN BV 2| 1FE 5,712,750 |...119.365 ..5,968,250 5,000,000 | .ccceeern.5,510,670 | oo | eererneenn(87,395) [ oo | e | s 5.000 |...... 3.281 |MS...... 11/16/2016. | 09/01/2036.
010604 CC 8 | Alabama St Port Auth Rev AMT Ref DOCS SE€........cuuverrereeriererisrinserinenienins | s 2| 2FE 3,548,775 |...119.850 | .... ..3,787,260 3,160,000 | ..oovverer 3,459,040 | oo | ereeennn(32,888) [ oo | e | s 5.000 |...... 3.590 |AO...... 02/24/2017. | 10/01/2030.
010604 CE 4 |Alabama St Port Auth Rev AMT Ref DOCS S€........vvvvvvererinrerirersiiseisenssinsinns | veviens | oo | eervverenns 2| 2FE| o 7,037,240 |..119.129 | cocvvrrnee. 7,558,735 | .ovovreenad 6,345,000 | ....c........6,878,465 | ...oovviviririviins [ rrreeen(58,278) [ oo v [ 5.000 |...... 3.740 |AO...... 02/24/2017. | 10/01/2032.
010869 HT 5 | Alameda CA Corr Trans Auth Rev Txbl Ref. @ | [ e | e 1FE ..9,059,250 |..... 77.621 ...11,643,150 | ............15,000,000 | ........... 10,248,501 | ..cooovorvervvrcvrrnns | rerernenhB6,582 | oo | e | v [ e 4.401 |N/A..... 02/24/2017. | 10/01/2028.
02765U GC 2 | American Mun Pwr Ohio Inc Rev Ref SEr A..........cccvvimeincrnneincinnenneiseiienens | e 2| 1FE .11,383,800 |...113.579 | ............11,357,900 V[ e | e [ 5.000 |...... 3.230 |FA....... 12/22/2014. | 02/15/2029.
02765U MB 7 | American Mun Pwr Ohio Inc Rev Comb HYdro...........cccuermrrnerimreneniirineinnnns | o 2| 1FE 1,657,650 |...111.267 | ....cccoouuee 1,669,005 | ....cccovenee 1,500,000 ) [ e | e | 4.000 |...... 2721 |FA | 22,667 | oo 60,000 |09/20/2016. | 02/15/2031.
02765U MC 5 | American Mun Pwr Ohio Inc Rev Comb HUGIO..........ccoevvrmrernerrinircriserierienins | e 2| 1FE 1,869,813 |...110.722 ..1,882,274 LAB15.941 | | s QAL | [ IUTRORRR DU 4.000 |...... 2.781 |FA....... .68,000 | 09/20/2016. | 02/15/2032.
02765U MD 3 | American Mun Pwr Ohio Inc Rev Comb Hydro...........ccuvvemriveriniininieninniennns | o 2| 1FE 2,517,833 |...109.855 | .... ..2,526,665 2,300,000 ...2,448,856 (21,966) [ ..ovvvverreririns [ v [ e 4.000 |...... 2.841 |FA....... .92,000 | 09/20/2016. | 02/15/2033.
08527N  GY 6 |Bernalillo Cnty NM Rev Gross Tax RCPES R.......c.cvereereemerieereeineerneeinssinenes | eoneee | oo [ evererenens | vevens 1FE| oo 2,223,620 |..115.051 | .oovvvrncen. 2,301,020 | covvrernne 2,000,000 2,061,862 | ..oooucrvrerererirneniinns | e (14,872) [ oo [ e [ e 5.250 10/13/2005. | 10/01/2023.
08527N  GZ 3 |Bernalillo Cnty NM Rev Gross Tax RCPES R.......c.cveeerieeiirneieineineirernnineeinns [ ovene [ | eveveriens | cees 1FE| oo 3,997,224 |...118.785 .4,276,260 | ..... .3,600,000 ) 5.250 10/13/2005. | 10/01/2024.
13068L  YZ 2 |California St Pub Wks Brd Rev Ref-Variou............coccureivenrinerieiieriseisninens | e 2| . 1FE 5,531,600 |...113.566 ..5,678,300 | ..... .5,000,000 ) [ e | e | 4.000 10/06/2016. | 11/01/2032.
164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & SWr Ref.........ccoviiiieineiiciiesiinciinenneins | eeviee [ oo [ eevirein 4 ... 1FE| oo 5,857,152 |...107.810 ..5,455,186 .5,060,000 ) 5.500 01/10/2006. | 08/01/2023.
167562 QK 6 |Chicago IL Midway Arpt Rev Amt Ref Ser A 2| 1FE 3,206,880 |...108.735 ..3,262,050 .3,000,000 ) ......4.000 05/26/2016. | 01/01/2032.
167562 QL 4 |Chicago IL Midway Arpt Rev Amt Ref Ser A.........c.cocvereeenieinnernerreseneeneeines | e 2| ... 1FE 3,726,450 |...108.353 ..3,792,355 | ..... .3,500,000 ) [ e | e [ 4.000 05/26/2016. | 01/01/2033.
167593 UW 0 |Chicago IL O'Hare Int Arpt Rev Ref GEN S..........ocvveviiriniiiciiereneeneresn [ s 2| 1FE 5,567,850 |...118.036 ..5,901,800 | ..... .5,000,000 V[ e | e [ 5.000 02/10/2017. | 01/01/2033.
167593 WK 4 | Chicago IL O'Hare Int Arpt Rev Sr Lien S.. 7,762,440 |..121.762 ..8,523,340 .7,000,000 V[ e | e [ 5.250 .183,750 12/01/2016. | 01/01/2033.
167593 WL 2 |Chicago IL O'Hare Int Arpt Rev Sr Lien S.. ..4,421,760 |...121.542 .4,861,680 | ..... .4,000,000 ) 5.250 105,000 12/01/2016. | 01/01/2034.
167736  E2 9 |Chicago IL Wtr Rev 2nd Lien-Remk 2,068,535 |...117.946 ..2,064,055 1,750,000 V[ e | e [ 5.000 05/13/2016. | 11/01/2028.
167736 E3 7 |Chicago IL Wir Rev 2nd Lien-Remk 2,063,373 |...117.448 ..2,055,340 .1,750,000 ) ......5.000 05/13/2016. | 11/01/2029.
167736 E4 5 | Chicago IL Wir Rev 2nd Lien Remk.... 1,176,130 |...116.938 ..1,169,380 V[ e | e [ 5.000 05/13/2016. | 11/01/2030.
251237 3N 1 | Detroit MI Sewer Disp Rev 2nd Lien B FSA..........coonviverimrineeineinnriserierieens 16,444,200 |...126.119 ....18,917,850 ) 5.500 06/05/2008. | 07/01/2029.
3133EH PX 5 |Federal Farm Credit Bank Deb .24,569,750 |...106.846 26,711,400 .24,628,262 24,134 .....2.900 07/12/2017. | 06/28/2032.
365418 BX 9 |Garden St Preservation Tr Rev Open Space..... 40,732,349 |...125.167 ....43,683,283 38,078,325 (287,481) | covovveveirieeis [ e [ 5.750 07/30/2008. | 11/01/2028.
39081H AM 4 | Great Lakes MI Wtr Auth Swr Ref 2nd Lien 5,205,870 |...118.480 ..5,331,600 ..4,996,772 (67,961) [ .eoverrereerrenins [ ervrerineerneniseines [ e 5.000 10/14/2016. | 07/01/2031.
413890 DC 5 |HarrisCnty-HoustonTXSports Rev Sr Lien R 6,459,269 |...114.988 ..6,410,581 ...6,043,995 (87,786) | ..o | v [ e 5.000 12/16/2014. | 11/15/2028.
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413890 DD 3 |HarrisCnty-HoustonTXSports ReV SrLIEN R.......c..cccvevierineererineesernenienenees | oveees | oo | veverneenns 2| 1FE| v 7,243,438 | .. 14727 | oo 7,170,438 | oo 6,250,000 | ..ocvvrnes 68,776,868 | ....ocvvvcrerererrerrinns | e (98,625) [ ...vvvererncererins [ erverrneerneriseines [ e 5.000 |...... 3121 |MN..ooo | 39,931 | ... 312,500 |12/16/2014. | 11/15/2029.
452024  HY 1 [lllinois Mun Elec Agy Supp Rev Ref Ser A..........ccccuveimiinciniinnnineiierneinenns | ceveene 2| 1FE 6,966,240 |...116.743 7,004,580 (91,007) [ 1oovvrererreririns [ e [ e 5.000 125,000 04/01/2015. | 02/01/2030.
45203H BU 5 |lllinois Fin Auth Rev Ser A 2 ... 1FE 9,795,600 |...105.799 10,579,900 ......5.375 .203,056 05/13/2011. | 08/15/2028.
452252  KQ 1 [lllinois St Toll Hwy Auth ReV Ser A.........cccciiiiieiniireeninciennerenssiessssseenns | covens | oo [ ovrineenns 2| . 1FE| oo 12,101,100 |...115.443 ....12,698,730 11,660,365 | .o [ eeeenn(106,124) [ i | e s 5.000 275,000 07/10/2015. | 01/01/2036.
485429  Z3 1 |Kansas St Dev Fin Auth Rev TXbl Ser H........ccocvvreneenvrnnerrernerncenensseinenes | vevree oo | eeveveen T [ s 1FE .20,000,000 |...111.262 ....22,252,400 .20,000,000 | ooouveerreerienirenes [ e [ | e | e 4.191 .176,953 08/13/2015. | 04/15/2028.
544435 4D 9 |Los Angeles CA Dep of Arpts AMT-Senior R 1,480,775 |...117.376 ..1,467,200 ......5.000 02/06/2015. | 05/15/2029.
544435 4E 7 |Los Angeles CA Dep of Arpts AMT-Senior R 1474713 ..116.967 1,462,088 | ....c...00.ee 1,250,000 | .vorren 1,376,343 [ oo | eereeennn(21,395) [ o e [ 5.000 02/06/2015. | 05/15/2030.
544435 4F 4 |Los Angeles CA Dep of Arpts AMT-Senior R 1,474,550 |...116.626 1,463,656 | .....c.cc0..e.1,255,000 | covrovrrernn 1,378,575 | oo | eereererne(20,892) | v [ e [ 5.000 02/06/2015. | 05/15/2031.
544435 4G 2 |Los Angeles CA Dep of Arpts AMT-SENIOr R.........ccovvvriniieiniinceniineinsienerinnns | veveees 2| .. 1FE 2,047,745 |..1116.395 | .... 2,036,913 | .oiereeeen 1,750,000 | v 1,917,770 [ | vereeeenn(28,319) [ v s 5.000 02/06/2015. | 05/15/2032.
544435 4H 0 |Los Angeles CA Dep of Arpts AMT-SENIOr R..........cvverveenrrierineeienirieiserineniens [ covveee | [ veverirenes 2| 1FE| oo 1,166,310 |...116.173 | .cccovvvvnnee 1,161,730 | .....c...oee.. 1,000,000 | ..o 1,093,792 | oo | e (15,811) s [ e [ e 5.000 02/06/2015. | 05/15/2033.
544435 4) 6 |Los Angeles CA Dep of Arpts AMT-SENIOr R........c.eerrvnermereneeneniseesseesneniens [ covnees | o [ ereerenenes 2| 1FE| cooiei 1,162,500 |...115.996 21,159,960 | .oveeerrra 1,000,000 | oo 1,091,723 | i | e (15,443) | s [ e [ 5.000 02/06/2015. | 05/15/2034.
544435 4K 3 |Los Angeles CA Dep of Arpts AMT-SENIOr R..........ccccruevineiieriereienieesnsinens [ voenes 2| 1FE 2,274,040 |...113.701 | .... ..2,274,020 | ..... .2,000,000 | ooorreenn2,154,811 [ e | e 26,031) | o s [ 4.750 . 02/06/2015. | 05/15/2035.
544445 AT 6 |Los Angeles CA Dep of Arpt ReV AME-SUD-S.........ovvumrerrrinerirerineeeninneennenns | eovveee | [ eeverirenns (. 1FE| coovir 1,461,171 [...110.861 | ...ccccvvnnee 1,479,994 | .o 1,335,000 | .oververen 1,441,511 | [ evvrineene(5,708) [ s [ e [ e 4.000 |.....3.298 |MN.....| ............6,823 | .......... 53,400 | 05/12/2016. | 05/15/2034.
544445 AV 1 |Los Angeles CA Dep of Arpt Rev Amt-SUD-S..........coevvvrmrnirnvnerenniniinnnnene | e | oo | ervveerens | s 1FE ..1,359,113 |...110.320 ..1,379,000 1,250,000 | .oooveerenn 1,344,482 [ o | veirieeene($,252) [ e e [ 4.000 .50,000 | 05/12/2016. | 05/15/2036.
544445 BW 8 |Los Angeles CA Dep of Arpt ReV AMt SUD L.......oouveucreeericrinierisnincsiisniienes [ e 2] 1FE]| .. ..1,167,180 |...119.016 | .... ..1,231,816 1,035,000 | ..ovoeeeee 1,129,676 | covoverrcrrrinnnes [ v (13,097) o [ e [ e 5.000 01/06/2017. | 05/15/2032.
544445 BX 6 |Los Angeles CA Dep of Arpt ReV AME SUD L......oouveuiireiiieinniineieiiinsineeinnees [ evvees | [ everieees 2| 1FE| cooei 1,908,437 [..118.752 | .ccoovvrennee 2,018,784 | ..o 1,700,000 | oo 1,849,411 | s [ eeeeeend(20,622) [ o [ e [ e 5.000 01/06/2017. | 05/15/2033.
575577 HW 4 | Massachusetts Bay Tr Auth Rev ASSML SEr..........cccvevmreveriiinnrinerreniinieienes [ cvvnee | [ reverivenins | vevens 1FE ..6,706,884 |...132.899 .71,827,751 | ..... 5,890,000 5.250 154,613 08/31/2006. | 07/01/2029.
575577  HX 2 |Massachusetts Bay Tr Auth RV ASSME SET..........cocuueveereeriiiinrrneriereineennnnes [ eovnees | [ everireeens | vevens 1FE]| .. ..4,555920 |..134.794 | ... ..5,391,760 | ..... 4,000,000 | ooovreenn 314,579 [ e | eerrenenne(23,251) | s [ [ 5.250 105,000 08/31/2006. | 07/01/2030.
575579 LH 8 |Massachusetts Bay Tr Auth Rev SrSer A........ccovvvvrneieineneierneesnsissnnnns | veveene | oo | evvvvrenins | vovees TFE| oo 5,700,500 |...130.404 | ............. 6,520,200 | ...ocvovuve. 5,000,000 5.250 131,250 02/16/2006. | 07/01/2028.
57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student............cccovuerunirerninciniccieines [ covenes 2| 1FE 6,593,520 |...115.253 ..6,915,180 | ..... 16,000,000 | ...cc00eerr8,338,974 [ oo | eerrenerne(80,560) | v [ s [ 5.000 .150,000 05/29/2015. | 01/01/2026.
57563R  MA 4 | Massachusetts Educ Fin Rev LBASS Student............ccocevivvveniierniinceniscesnines [ covene 2| 1FE 958,719 |...104.431 | .... ..1,012,981 ....970,000 962,120 816 [ oo [ e [ e 4.000 v 19,400 05/29/2015. | 01/01/2028.
57563R  MB 2 | Massachusetts Educ Fin Rev LBASS Student...........cccccerenrvenrinerirerinenrenins | cove 2| . 1FE 647,978 |...104.675 | .....cccoovrnnn. 685,621 | ..ovoerernne 655,000 649,884 458 | oo [ e [ 4125 ... 4230 |Wooes | v 13,509 05/29/2015. | 01/01/2029.
57563R  MC 0 | Massachusetts Educ Fin Rev LBASS Student............ccocevvverenriernrincemincerennes [ covenes 2| 1FE 781,625 |...104.914 ....785,000 | ... 782,451 200 [ [ e [ e 4.250 ...16,681 .33,363 | 05/29/2015. | 01/01/2030.
57563R  MD 8 |Massachusetts Educ Fin Rev LBASS Student. JSUTRURURTNNIRRRURPURTS IUTSUOPRN DR PR 2| 1FE| v 1,404,110 {...104.906 | .... ..1,489,665 .1,420,000 | ..oooernne 1,407,667 858 [ v | e [ e 4.250 ..30,175 | ..........60,350 |05/29/2015. [ 01/01/2031.
57563R NV 7 | Massachusetts Educ Fin Rev LBASS AMT REf.........ccvvvvnerinerimreneniseiseinens [ covneee | o [ eoverienes 2| 1FE| v 17,671,131 |...103.767 | ......c..... 18,631,365 | ...ovvvvne 17,955,000 | ..oocvvenee 17,716,948 | ..o | s 13,458 | oo [ e [ 3.500 314,213 | ... 628,425 | 05/26/2016. | 07/01/2033.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen S..... ..5,476,200 |...133.208 6,660,400 .5,000,000 5.250 109,375 08/21/2008. | 08/01/2029.
57604P B2 9 |Massachusetts St Wir Poll Rev Ref Pool P. ..9,360,523 |...118.507 ...10,120,498 | ..............8,540,000 | ............8,824,028 | ......cccorvvvrremerirer | vorirerernc(BA730) | coviriiiirinens [ [ 5.250 186,813 07/12/2007. | 08/01/2024.
57604P B5 2 |Massachusetts St Wir Poll Rev Ref Pool P. ..5,332,050 |...120.749 6,037,450 | ......c..e.5,000,000 | .oooreoenn.5,132,139 | oo [ erneeenn(20,418) [ oo | e | s 5.000 104,167 07/12/2007. | 08/01/2025.
591745 G6 5 | Metro Atlanta RTA GA Rev Sales Tax Ref S .10,666,900 |...134.078 13,407,800 5.250 .262,500 06/20/2008. | 07/01/2032.
592643 AT 7 |Metropolitan Washington DC Rev Cap APp 2.........cuveueriireneirernnireeeienseenens ..3,590,300 |..... 88.850 8,885,000 08/06/2009. | 10/01/2025.
592643 AU 4 |Metropolitan Washington DC Rev Cap APP 2.........cureevivrinrirernsieeresissienens ..2,467,842 | ..... 86.418 ..6,515,917 306,425 08/06/2009. | 10/01/2026.
592643 AV 2 | Metropolitan Washington DC ReV Cap APP 2........c.oewueverrermeenriieriereienirenens ..2,999,900 |..... 83.810 ..8,381,000 10,000,000 383,976 08/06/2009. | 10/01/2027.
59447P  P6 2 |Michigan St Fin Auth Rev LBASS Ref Amt S 9,052,657 |...105.658 ..9,456,391 8,950,000 | .. 18,990,239 | ..o | e (13,198) | s [ e [ e 4.000 11/21/2014. | 11/01/2025.
59447T ME 0 |Michigan St Fin Auth Rev Ref Henry FOrd............cocvvvvnveivinnnnnnnerinnscreninnes [ eoves [ oo [rvvieienn2 | et IFE | s 10,026,829 |...120.771 ...10,748,619 | ..... .8,900,000 | ............. 9,720,286 | ....cvveerirerireriinns | weeerene(103,931) [ oo | e | s 5.000 12/07/2016. | 11/15/2029.
59447T MK 6 |Michigan St Fin Auth Rev Ref Henry Ford....... 2,583,492 |...119.144 ..2,811,798 .2,360,000 | .... 2,525,398 ......5.000 01/27/2017. | 11/15/2034.
594615 BG 0 | Michigan St Bldg Auth Rev Ref Facs Prog.............cccccvevnnienniicnrincivnnivcnnniians [roveis | on | cerivennnn2 | el IFE | i 7,773,206 |...119.986 ..8,039,062 | ..... .6,700,000 | ......o...c.. 7,354,211 | oo | e (10LA72) [ s | i | s 5.000 07/31/2015. | 04/15/2028.
594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog.........c.cocoeuvierniininiicinirenisis 5,744,750 |...119.309 ..5,965,450 | ..... .5,000,000 5.000 07/31/2015. | 04/15/2029.
603827 XY 7 |Minneapolis & St Paul MN Rev Txbl Sub Re...... 5,000,000 |...106.722 ..5,336,100 .5,000,000 03796 12/07/2016. | 01/01/2029.
603827 XZ 4 |Minneapolis & St Paul MN Rev Taxl Sub Re...... 2,835,000 |...106.318 3,014,115 | ..... .2,835,000 2,835,000 | .o [ e [ | | e 3.896 12/07/2016. | 01/01/2030.
603827 YA 8 |Minneapolis & St Paul MN Rev Txbl Sub Re...... 2,295,000 |...106.243 | .............2,438,277 | ........ 2,295,000 | ... 2,295,000 3.996 12/07/2016. | 01/01/2031.
603827 YB 6 | Minneapolis & St Paul MN Rev Txbl Sub Re...... 1,535,000 |...106.552 | ..............1,635,573 | ............. 1,535,000 | ...cccvveeee 1,535,000 [ ..ooouiviineiiieiinns | e | e | s | 4.096 12/07/2016. | 01/01/2032.
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613549 UN 5 | Montgomery Cnty OH Rev Miami Valley HOSP..........c..coovvveerereenercencreseneennres | evenne | oo | corerieen2 | i 2FE | o 10,754,700 |...103.494 | ............ 10,349,400 | ...ccvovnee 10,000,000 | ..ovvnnee 10,083,393 [ ...eoueveurrerienirns | erereenns (91,695) [ .ovvvvrereererins [ errerineerneriiseines [ e 5.750 |...... 4760 |MN......[ cocveeee. 73472 | ........ 575,000 |03/25/2011. | 11/15/2022.
64577B  H8 0 |New Jersey Econ Dev Auth Rev Preref MIr..........ccovvvierinineernessesieinees | e 486,878 |..120.822 | .................646,398 | ....... 535,000 498,246 5,354 5.250 10/20/2017. | 07/01/2025.
64577B  J2 1 |New Jersey Econ Dev Auth Rev Unref Mtr V..........coccvvverenne ..4,778,053 |...117.321 ..5,238,383 4,465,000 4,698,811 (37,092) [ .ooverrereererins [ v [ e 5.250 10/20/2017. | 07/01/2025.
646080 SC 6 |New Jersey St Hgr Ed Auth Rev LBASS Amt-.........cccoovvviiinriniicnniicisiisii [ s 3,685,575 |...105.366 3,951,225 | ..... .3,750,000 ..3,701,353 4,593 3.250 05/12/2016. | 12/01/2028.
646080 SD 4 |New Jersey St Hgr Ed Auth Rev LBASS AMt-.........ovvierereriicerneinerierieceienins [ e 2,932,500 |...104.733 ..3,141,990 | ..... .3,000,000 2,947,498 4,368 | ..o | e | s 3.250 05/12/2016. | 12/01/2029.
646080 SE 2 |New Jersey St Hgr Ed Auth Rev LBASS Amt-..... 2,921,940 |...104.318 ..3,129,540 .3,000,000 | .... 2,937,773 4,613 ..r.3.250 05/12/2016. | 12/01/2030.
646080 SF 9 |New Jersey St Hgr Ed Auth Rev LBASS AMt-........ccovuriieriireieieiseenineisnnns | veveees 5,044,905 |...105.337 ..5,345,853 | ..... 5,075,000 | ..coorerrne 5,050,484 1,627 | oo | e | s 3.500 05/12/2016. | 12/01/2031.
646136 2B 6 | New Jersey St Trans Fd Rev Fed HWy ReIM.......cc..coevvenveenncrnernneninceneeinns [ | [roverirenni2 | e 1FE .13,328,267 |...118.041 ....14,046,879 ...11,900,000 12,909,734 | oo | reeeeene(137157) [ e | e | s 5.000 11/01/2016. | 06/15/2027.
646136  2C 4 | New Jersey St Trans Fd Rev Fed Hwy Reim...........cccoovvvnncniivciinnincniniinnes e | [ | s 1FE]| .. ..9,034,732 |...117.523 8,100,000 | .. 2 BT61,387 | | ereeennd(89,846) | s [ [ 5.000 . R 11/01/2016. | 06/15/2028.
646136 EK 3 | New Jersey St Trans Fd Rev Trans SYS Ser........c.coucvverrmerrereneenmnensinenins | eovnnee | | vovevirenens | vevens 2FE| oo 15,040,696 |..114.711 | ............ 15,095,968 | ............ 13,160,000 | ...ccoveeee 13,747,929 | ..o | errenens(133,804) | oo [ [ 5.500 |...... 4.260 |JD..c.o.| 032,169 | ..o 723,800 |12/04/2007. | 12/15/2023.
646136 LU 3 |New Jersey St Trans Fd Rev Trans SYS Ser.......ccoucermremerreeineenssinseisnesinns | eevnees | o [ eovererenens | vevens 1FE ..7,204,863 |...112.080 | .............7,167,516 | ..cvouennc 6,395,000 | ..ocvvnnes 6,594,961 | .ooovvvrrerrncrnens | creereenn(62,126) [ oo | e | s 5.500 |...... 4.360 |JD....... < 351,725 | 07/31/2007. | 12/15/2022.
649085 AA 5 |New Valley Generation II SEr 2007.........cocouevereermrenirieriererneessisniserienienees. | vvenes A e 1FE 292,827 |..101.249 | ................284,167 | ....... 280,661 281,149 | o | e (T51) s [ [ 5572 |...... 4.995 |MN......| ccceeeern. 2,606 | oo 15,638 | 01/28/2005. | 05/01/2020.
64971W L6 5 |NY City NY Trans Fin Auth Rev Sub Ser A-..........cccoviverinmreneeieensninernenineens | ceves 2| ... 1FE 3,471,810 |...113.359 | ..oovvvrnece 3,400,770 | coveverenne 3,000,000 | ..ovverneen 3,317,432 | oo | cerereeennn(86,189) [ oo | v | s 4.000 |...... 2.201 |MN......| ..........20,000 | ........ 120,000 | 07/14/2016. | 05/01/2031.
64983Q JC 4 |New York St Dorm Auth Rev NOn St SUPPIY........ccvverernivereniiernniseiinienneirens | vevvene | oo | eevveerenins | e 1FE ...5,859,650 |...133.620 ..6,681,000 5,000,000 | .. 5,446,582 | ..o | ereennd(37,890) [ e [ [ 5.500 |...... 4.330 |MN...... 09/27/2005. | 05/15/2029.
64983Q JF 7 |New York St Dorm Auth Rev Non St Supply.. | 1FE| .. ..4,931,610 |...138.672 | .... ..5,775,689 4,165,000 | .. LAB32,148 | e | e 28,034) e | [ 5.500 |...... 4.320 |MN...... ..29,271 02/15/2006. | 05/15/2032.
650035 6A 1 |New York St Urban Dev Corp Rev TXDI Ref........c.oocuiriiinniineiierscseiseines [ s 2| 1FE| o 17,030,090 |...104.240 | ........... 17,720,800 | ..ccvevnee 17,000,000 | ..coveeeee 17,024,105 | ..o | evrreeneeenn(2,891) | o [ [ 3420 |...... 3.399 |MS......| ce 171,190 12/14/2017. | 03/15/2031.
650035 6B 9 |New York St Urban Dev Corp ReV TXBI Ref.......c.ovvrvviniviiinieniieienscinnns | e 2| 1FE 20,035,200 |...104.167 ....20,833,400 ...20,000,000 120,028,190 | .ooovveevrrenrrerrenes [ erverrennnd(3,140) [ oo | e | s 3470 |...... 3449 |MS..... 12/14/2017. | 03/15/2032.
67760H CH 2 | Ohio St Tpk COMMN REV SEI A......ouvirireeirinerierieeiseesssiseisessessnesssensnne. | eenene | o [ eoverenenes 4 ... 1FE| oo 2,261,680 |...122.655 | ... 2,453,100 2,000,000 | .. 2,112,265 | e | e (15,638) [ s [ e [ e 5.500 |...... 4.443 |FA....... 12/10/2007. | 02/15/2026.
709221 UK 9 |Pennsylvania St Tpk Commn Rev Ref SerA........ccccovvierninnnnncinsnesennninees | veveees 2| 1FE 1,252,160 |...120.941 | ......ce0o.ee 1,209,410 | .ooovvvvvnees 1,000,000 | ...ccoovvnnee TA76,549 | oo | eereeerennn(23,353) | o | e | e 5.000 |...... 2.231 |JD....... 08/03/2016. | 12/01/2032.
709221  UW 3 | Pennsylvania St Tpk Commn Rev Ref SUb Se........coovvvvivicrinrrnceneicsiinerirenns [ s 2| 1FE 3,104,525 |...121.021 ..3,025,525 | ... .2,500,000 | .... 2,923,900 | .coevvrverirerirnrenens | cererreennn(55,848) [ oo | e | s 5.000 |...... 2.331 | JD....... 08/03/2016. | 12/01/2029.
709221  UZ 6 | Pennsylvania St Tpk Commn Rev Ref SUD S€........coovvurivieiierincincicniineiieies [ s 2| 1FE 7,911,238 |...119.862 | ... 7,725,106 | ..... 6,445,000 | ....cocovne TAT5,323 | oo | e (134,981) [ o | e | s 5.000 |...... 2471 |JD....... - 08/03/2016. | 12/01/2032.
709222 CP 6 | Pennsylvania St Tpk Commn ReV Ser A.........cccovvueveirenernernereneesnineiienins | e | [ vovevirenens | vevens TFE| oo 4,411,923 |...106.403 | .............. 4,288,041 | ... 4,030,000 | ..ocoornees 4,089,375 5.250 |...... 4.250 |dducise | e 97,560 | ... 211,575 | 04/03/2009. | 07/15/2021.
717817 SE 1 |Philadelphia PA Airport ReV AMt-REf-SEr..........ccoververirnerrneinrinerierineensnisenns [ eovnees | [ eoverireeens | vevens 1FE| v 5,275,435 |...118.185 ..5,365,599 | ..... 4,540,000 B 976,652 | oo | e (T2ATA) | s [ e [ e 5.000 |...... 3.071 | JD....... 08/26/2015. | 06/15/2025.
717817 SJ 0 |Philadelphia PA Airport ReV AME-REf-SE........ovvuirirriiersiieerssssieisniess | veveees 2| 1FE 5,918,808 |...115.789 | .... ..6,096,291 | ..... 5,265,000 | .. 15,666,332 | ..o | e (B4,071) s [ [ 5.000 |...... 3.491 |JD....... - 08/26/2015. | 06/15/2029.
717817 SK 7 |Philadelphia PA Airport ReV AMt-REf-Ser..........ccorvvmerierirerieernriserieeisseeeins [ voreees 2| ... 1FE 4,803,745 |..115.269 | ...occoen. 4,956,567 | ..oovvernvene 4,300,000 | ..oocvernees 4,601,970 | ..oocveevercenvrrnen | v ($9,312) [ s [ e [ 5.000 |...... 3571 |JD.ecces | v 9,856 | e 215,000 |08/26/2015. | 06/15/2030.
717893  ZL 8 |Philadelphia PA Wir & Wst Rev Ref SerB..........ccviievvineireriicesnecseserens | e 2| . 1FE 7,872,530 |...116.863 .7,934,998 | ..... 16,790,000 | ..occooeeen 7,416,459 | s | ereend(102,746) | e [ s [ 5.000 |...... 3159 | e | v 169,750 04/01/2015. | 07/01/2031.
71884W AL 5 |Phoenix AZ Civic Impt Corp ReV CONV Cap.......c..vuurverremmvemmrinerieresenssnninens | eeenee | [ rvevirenens | vevens 1FE| oo 3,614,690 |...110.167 ..5,188,866 | ..... 4,710,000 | ooovreer 4,826,907 [ oo | verrerrne(43,286) | o [ [ 5.500 |...... 4.440 | ddecires | v 129,525 09/22/2005. | 07/01/2022.
735389 WG 9 |Port Seattle WA ReV AMT Ref SEI C......cooueereeerieeiierieeiseissenissisessesiseens | eoeees 2| 1FE 4,173,374 |...115.088 ..4,327,309 .3,760,000 5.000 07/22/2015. | 04/01/2028.
735389 WH 7 |Port Seattle WA Rev Amt Ref Ser C. 2| 1FE 2,206,740 |...114.740 ..2,294,800 .2,000,000 ......5.000 07/22/2015. | 04/01/2029.
735389  WJ 3 |Port Seattle WA Rev Amt REf Ser C........covvvvrrieieieiieeeneenssiseiseniesiienes | v 2| ... 1FE 1,604,963 |...114.384 ..1,670,006 1,460,000 | .. 541,326 | s | e (18,374) | s [ e [ e 5.000 07/22/2015. | 04/01/2030.
735389 WK 0 |Port Seattle WA Rev Amt Ref Ser C.......ccovuveiiiiiieiiceisscesssiseenes | veveees 2| 1FE 3,283,230 |...114.065 3,000,000 | ...ccoonnee. 3,159,002 | oo | erereennn(30,022) [ oo | e | s 5.000 07/22/2015. | 04/01/2031.
76116E  GR 5 |Resolution Funding Corp Strips.. ..796,383 |..... 78.555 .1,067,000 | ... 809,689 05/23/2019. | 01/15/2030.
76116F  AB 3 |Resolution Funding Corp Strips.. . . ..6,472,739 |..... 78.555 8,670,000 | ..ocvvnnes 6,580,787 05/23/2019. | 01/15/2030.
762244  FD 8 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F........cooviriieiniieircinineenineiisnieis | veviene | oo | eevverenns | s 2FE | o 6,100,750 |...119.301 5,000,000 | .cooerern. 5,747,521 | oo | oerrene(107,089) [ oo | e | e 5.000 07/27/2016. | 05/15/2026.
762244  FJ 5 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F.........cccovveuerncrincinns 2 ... 2FE 2,009,897 |...116.864 .1,695,000 ......5.000 07/27/2016. | 05/15/2031.
762244  FK 2 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F........ccovureiiiiiiineiiciseisncenis | s 2| 2FE 2,375,320 |...116.401 2,000,000 2,256,216 | ..oocovvvcrveienienns | crernennn(36,244) | oo | e | s 5.000 07/28/2016. | 05/15/2032.
762244 FL 0 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F..........covivueriericincinenieriserieeens [ e 2| 2FE 2,646,968 |...115.951 . 2,250,000 2,521,489 | oo | ererennn(38,233) [ e | e | s 5.000 07/27/2016. | 05/15/2033.
796242 NA 9 | San Antonio TX Rev Airport Sys AMT-Impt 2| 1FE 9,119,476 |...100.000 ..8,925,000 .8,925,000 5.250 11/29/2007. | 07/01/2027.
880443 BR 6 | Tennessee Energy ACq Gas RV Ser A.........ccccvvvvnmioniivenieneniennsissiisesiens | covenes | [ veverienns 1 e TFE| oo 8,497,350 |...115.328 ...10,379,520 | ..... .9,000,000 34,983 5.250 03/06/2008. | 09/01/2024.
88059E 5G 5 |Tenn Val Auth Cpn Strip Strips... ...1,886,463 |..... 75.374 ..1,981,580 | ..... .2,629,000 32,234 05/23/2019. | 03/15/2031.
88059E 5N 0 |Tenn Val Auth Cpn Strip Strips... ..1,615,862 |..... 67.851 .1,729,527 .2,549,000 30,262 05/23/2019. | 03/15/2034.
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88059E U7 7 |Tenn Val Auth Cpn Srp StHIDS....c...cveuevreririeereriinerissiisessesiseessesissssesseseseens JUOPS VR VPRI TR I IO 1,255,304 404 | 1,320,315 | .o 1,684,000 | ...coovvveeee 1,276,537 21,233 | oo | e | e | e 2.802 |NJA..c. | oo | v 05/23/2019. | 12/15/2029.
88059E U8 5 |Tenn Val Auth Cpn Strip Strips... ..1,154,132 .1,222,748 1,582,000 20,010 05/23/2019. | 06/15/2030.
88059E V2 7 |Tenn Val Auth Cpn Strip Strip: 1,519,454 ..1,599,111 .2,135,000 26,054 . 05/23/2019. | 06/15/2031.
88059E V9 2 |Tenn Val Auth Cpn Strip Strips... | @[] . 281,422 . ....466,000 | ... 286,975 5,553 | .ovoiiiiciinniiens [ [ [ 3.268 |N/A..... NP 05/23/2019. | 12/15/2034.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 628,301,213 XXX | s 682,485,965 | .......... 611,492,661 | ........ 619,000,622 | ....ccoovvvriiinnens 0. (2,165,466) 0 0 XXX XXX XXX | ... 7,207,760 |....26,008,593 XXX XXX
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
312905  YJ 5 |FHLMC REMIC Ser 1077-E.....cocvviriireiiierssissienisisissisenssssessssssssessssines | seveees . 102911 | 8,282 | e 8,048 | 8,088 (G ) [N INRRRSIN IR 9.000 |...... 7.583 | MON... 12/31/1998. | 05/15/2021.
312906  E5 5 | FHLMC REMIC Ser 1116-XA. ... vuuivirireeeeienineesenssessesssesisssessesssssssenssenens | woeees 2100315 | 854 | 852 | A55 | s | e | e | e | 8.400 |...... 7.332 |[MON... | .... 12/31/1998. | 08/15/2021.
312909 MY 7 |FHLMC REMIC Ser 1251- . . ...104.939 55,842 (242) | cevevverrenseieens [ e [ 8.000 |...... 6.659 | MON... 12/31/1998. | 04/15/2022.
312915 UF 6 | FHLMC REMIC Ser 1504 Z.........ccovvvumirririerierinieissisesiseniesesssesssissssiensenes | vovenes . ...105.003 50,924 (103) | eveveerririiens [ ereererierireiieenns [ 7.000 |...... 6.337 |MON... 02/26/2002. | 05/15/2023.
313373 X8 6 |FHLMC REMIC S€r 1683 Z........covreuerirerireireeiseissesieeieeissessssissessesssesessssns | eeeons o] ...110.988 335,813 (129) | ceveveereriseinens [ e [ 6.500 |...... 6.435 | MON... 11/13/2001. | 02/15/2024.
3133TA CQ 3 |FHLMC REMIC Ser 19687-BA.........ccvvuriirieriieienisiseiiessinsssenssssessssssssenens | coveees o] ...107.766 125,052 (140) | ceveveverrierirens [ v [ s 7.000 |...... 6.564 | MON... 12/31/1998. | 06/17/2027.
31358E  XG 2 |FNMAREMIC Ser 1990-83A........vvvmmrirrereemreisnermeriessssessessnsssessessssssssensns | soveons . 2101263 | e 1AB7 | 1,449 | 1,451 (1<) ] [TSTON ISR IO 9.250 |...... 6.946 | MON... 12/31/1998. | 07/25/2020.
31358G X4 4 |FNMAREMIC Ser 1991-56G........c.coccumriiriiniiicrieinississisesiesessssississiiens | e o] 101.659 | e 1,480 | i 1,485 | 1,456 (M) [ s | e | s 8.600 |...... 6.927 |MON... 12/31/1998. | 06/25/2021.
31359K  ZR 1 |FNMA REMIC Ser 1996-45 Cl K.......ccovvvuerimrrierierimeeierisssiessenesssessssssssinens | coveons ] ...102.594 10,043 [Z26) ) [TSSTORTON ISPRIRIRTIR BV 7.000 |...... 6.323 |MON... 03/30/2001. | 09/25/2021.
313603 2H 4 | FNMA REMIC Ser 1990-35E..........coocumiurrieiieinecinsiseiiesiesesssesssissessssienes | seveees e e el T [ 99.979 | oo [ B [ B | v | e | cerereeennens | e | e 9.500 |...... 6.978 |MON... 12/31/1998. | 04/25/2020.
313603  5J 7 |FNMA REMIC Ser 1990-41D.......coviiimrrrieiinieiesissiessesssesssssssssssssssssssssses | sevenes 00311 | el 178 178 | e 177 (7[TRSR PSRRI BRI 9.500 |...... 7171 |MON... | ... 12/31/1998. | 04/25/2020.
31377R BH 2 | FNMA DUS Pool #384440 P [ ] . . 112526 | 829,662 | e 737,309 | ... 761,796 (3,804) [ .oonerrierieris | e | e 6.600 |...... 5.518 |MON... v 48,662 | 03/27/2003. | 10/25/2026.
31381H  TQ 9 | FNMA DUS POl #461459...........cvmrireiiiisieeisisissieisssssesssssssesessssssssssssenss | ovenes [ 4 L 1,129,385 |..... 99.842 | ..............1,095,588 | .............. 1,097,323 | .covvin 1,101,754 (1,845) [ oo v s 5450 |...... 5101 [MON...| ... 4,984 | o 62,017 | 01/27/2004. | 11/25/2023.
31393A 2V 8 |FNMA REMIC Ser 2003-38 Cl MP. ..299,075 |..104.237 | .................304,888 | ....... 292,494 | ... 292,631 (286) | vevevereriereriens [ e [ e 5.500 |...... 5.239 | MON... .16,087 | 04/01/2003. | 05/25/2023.
31394) KW 6 | FHLMC REMIC Ser 2673 Cl QL I I . . 319,142 [..103.094 | ..o 323,754 | i, 314,038 | ... 314,281 (200) | eveveererireirees [ e [ e 5.500 |...... 5.338 |MON... v 17,272 | 02/03/2004. | 09/15/2023.
3140H5  JW 2 | FNMA POOI#BUBBTB.........oovvverirrirciieissisesies s sssssesssensssssssssssssssnns | svssens e | 8,659,880 |...101.893 | .............9,107,349 | .............. 8,938,150 | ..covvvrnves 8,669,952 4497 | e | e | s 3.000 |...... 3.327 |MON... | .........22,345 | ........ 268,144 | 03/13/2018. | 01/25/2048.
3140Q7  5Y 9 | FNMA POOI #CADBB2.........ouvvuucrrmerireereesssissessesieseseesssissessesssessssessssssssssanes | woeees ...7,598,085 |...103.814 7,646,473 ...7,598,858 Y 0 [T IVRRRRIIR IO 3.500 |...... 3.589 |MON... < 267,627 | 06/05/2018. | 09/25/2047.
3140Q8 3K 9 |FNMA Pool #CA1701.. s | s e 4. . .23,576,098 |...104.742 | ............24,202,395 ..23,106,743 | .. .23,562,648 (8,158) [ covveernrereriiniee [ e [ 4.000 |...... 3.633 | MON... +r.924,270 | 06/29/2018. | 05/25/2048.
31418C  R8 9 | FNMA POOI#MA3210.........coomrirmrirericiierniessenieisesiessssssessssissesssesssssssenss. | sevees [P I 7 I L [ 23,472,872 |...103.961 | ............ 24594732 | ...coonee. 23,657,698 | ........... 23,476,242 1,685 | oo | e | s 3.500 |...... 3.607 |MON... | ..........69,002 | ........ 828,019 | 06/07/2018. | 12/25/2047.
31418D  CA 8 |FNMA POOI #MA3BB4...........oovviiiiiiiciici s | cnieaes [ 4l | 42,732,548 |...103.911 ....42,895,640 41,281,254 | ........... 42,714,718 | oo [ e (17,830) [ [ e [ o 4.000 |...... 3.157 |MON...| .......137,604 | ....... 688,021 | 07/12/2019. | 05/25/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . N 109,200,973 XXX v 111,932,116 107,659,142 | ......... 109,082,187 0 0 XXX XXX XXX | .......343,445 | ... 3,160,356 XXX XXX
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 - Other Loan-Backed and Structured Securities
254773  AG 9 |District Columbia Hsg Fin Rev LBASS AMT e 4 25,000 |...100.258 ...25,085 25,000 .....4.600 .96 10/12/2006. | 06/01/2020.
455066 HG 8 |Indiana St Office Bldg Rev LBASS Com Fac SO O Y R . ..102.061 | .... ..8,180,189 8,054,239 | .o | i (76,045) [ ...cvoevencenirnns | e | e 5.250 oe210,394 05/24/2007. | 07/01/2020.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities . s 8,837,813 XXX 8,205,254 | ..............8,040,000 | ............. 8,079,239 | .0 | i (76,045) 0 0 XXX | XXX | XXX | e 210,490 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ 746,339,999 XXX ..802,623,335 736,162,048 (2,265,770) 0 0 XXX XXX XXX | ... 7,761,695 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  HY 1 [AT&ET INC ST N sssenssnnnns | orens [N [T I IO 2FE .10,365,950 |...123.442 ....12,344,240 ...10,000,000 10,350,708 | ..o | v (V72 | [N IR PPN 6.625 06/05/2019. | 05/15/2029.
00287Y AW 9 [ABBVIE Inc Sr Nt 1,241,600 |...107.109 ..1,338,859 .1,250,000 | .. ..1,242,131 154 w4450 05/09/2016. | 05/14/2046.
01882Y  AB 2 |Alliant Energy Finance Sr Nt....... 986,030 |...107.603 | .... ..1,076,025 1,000,000 | ... 987,558 1,190 [ oo | e | s 4.250 10/03/2018. | 06/15/2028.
022098 AL 7 |Altria Group Inc Co Gtd Nt.......c.ccoovvcrernces ...5,974,500 |...103.636 ,218,142 6,000,000 2,933 | oo [ e [ e 4.750 05/02/2011. | 05/05/2021.
02361D AP 5 | Ameren lllinois Co Sr Nt 9,994,300 |...104.818 10,481,760 10,000,000 575 3.250 12/03/2014. | 03/01/2025.
031162 BM 1 |Amgen Inc Sr Nt. ...3,264,240 |..103.157 23,062,008 | ..o [ e (31,910 [ v e [ s 3.875 02/22/2013. | 11/15/2021.
032177 AH 0 | Amsted Industries Sr Nt 446,851 |...106.000 445174 (R TA 4T TN ISR IO 5.625 06/26/2019. | 07/01/2027.
03522A  AH 3 | Anheuser-Busch Co/Inbev Sr Nt. ..9,651,557 |...115.875 | ............11,587,540 | ............10,000,000 | ............ 9,563,172 | coooovveereciinennns | s 11,615 | oo [ v [ e 4.700 05/15/2019. | 02/01/2036.
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035240 AQ 3 | Anheuser-Busch Inbev Worldwide Sr Nt . [SSPRRIINN IO [P I 1 2FE| s 5,793,050 |...115.917 | .cccvvvrnee 6,665,228 | ....cooonvn. 5,750,000 | ..oovvvrnees 5,789,707 (3,343) [ oo | eevneernernneineinns | e 750 | e 4652 |ddoces | e 119,872 | .oooeee 136,563 | 01/30/2019. | 01/23/2029.
035242 AN 6 | Anheuser-Busch INbev Fin St NE.........ocoviiriiirse s | veveees JO PR IOV 2FE .18,251,750 |...118.122 ...21,261,942 ...18,000,000 .18,235,067 (4,660) 02/09/2016. | 02/01/2046.
037833 CG 3 |Apple Inc SrNt 4,997,800 |...103.856 ..5,192,790 .5,000,000 4,998,654 304 02/02/2017. | 02/09/2024.
037833 CM 0 |Apple Inc Sr Nt ...6,499,675 |...101.509 ..6,598,053 | ..... .6,500,000 | .. ...6,499,858 65 02/02/2017. | 02/09/2022.
037833 CU 2 |Apple Inc Sr Nt ...103.444 ..2,068,878 2,000,000 | ....ccoeeene 1,998,773 261 05/04/2017. | 05/11/2024.
037833 DK 3 |Apple Inc SrNt ...104.915 ..1,049,148 .1,000,000 | ... 995,554 492 11/07/2017. | 11/13/2027.
06050T JZ 6 |Bank of America NA Sub Bk Nt.... ...136.854 ....13,685,430 ...10,000,000 | ............. 9,667,195 | ...ooeviereriiricnns | e 10,791 02/29/2012. | 10/15/2036.
06051G ~ FL 8 | Bank of America Corp Sub Nt ...109.081 ..7,635,670 | ..... .7,000,000 | ... 6,978,743 2,634 10/17/2014. | 10/22/2026.
07274E AG 8 |Bayer US Finance LLC Sr Nt . [ I . ..103.083 | .... ..3,092,493 | ..... .3,000,000 | ... 2,984,576 2,922 10/01/2014. | 10/08/2024.
075887  BF 5 |Becton Dickinson & CO SINL.........cvrriieinieieisicienis e sesssessssiennes | eevees [P I (A 2FE| s 4,000,000 |...106.018 | ....ccouuven. 4,240,704 | .............. 4,000,000 | ..ocvornes 4,000,000 12/04/2014. | 12/15/2024.
075887 BG 3 | Becton DickinSon & CO SINL........iuuverrereieeiseieiiesieeesesissisessesissssenins | seeees e | 2FE ...2,000,000 |...117.031 .2,340,618 | ..... .2,000,000 ...2,000,000 12/04/2014. | 12/15/2044.
096630 AD 0 |Boardwalk Pipelines LLC St Nt.......cc.ccouveririiiiriniieriieniscessissisesieseenes. | voveees JO PO IOV 2FE| .. ..4,941,000 |..108.194 | ... ..5,409,685 | ..... .5,000,000 | .. ..4,967,311 5,665 . o 11/19/2014. | 12/15/2024.
099724  AH 9 | Borg Warner AUOMOtIVE St NE..........cuuuevuuriieeieriiciseeieiseiensseessessesssesienes | s [P I 1 2FE| s 3,554,810 |...103.930 | ...cvvvvnecer 3,637,543 | ..oovvern. 3,500,000 | ..oovvereee 3,549,991 (1,085) [ oo | eevveerneriseeneiinns | e 375 | s 4.282 |MS......| oo 45,087 | ........ 153,125 | 03/12/2015. | 03/15/2045.
10373Q  AB 6 |BP Cap Mkts AMErica St NL........ccoiveiiiiiicnriesseenssissensensssssssensnines | eovenes | o0 [ eovseniinns | oo 1FE| .. ...2,000,000 |...108.228 ..2,164,568 2,000,000 | ..co0ererrn2,000,000 | oo [ [ | | 003796 [ 3.796 |MS...... .75,920 | 09/18/2018. | 09/21/2025.
10373Q  AC 4 |BP Cap Mkts America Sr Nt... (TSRS 1FE]| .. ...1,500,000 |...110.532 | ... ..1,657,980 1,500,000 | ..ooeeree 1,500,000 | coooverevercrininenes e [ | e | 00ee3.937 | s 3.937 |MS..... .59,055 | 09/18/2018. | 09/21/2028.
10373Q AV 2 |BP Cap Mkts AMEriCa SINL.......c.covvriieieieiineieesieeieeseeiseiee e | eeeees JOO I IOV 1FE| cooei 1,458,109 [...103.381 | ...ccccovunnee 1,550,714 | oo 1,500,000 4596 [ ..o | e | 03017 | 3.415 | JJ....... 12/14/2018. | 01/16/2027.
110122 BN 7 |Bristol-Myers SQUIDD CO SINL. ..o issseessssssesnissinns | even [P IO IOV 1FE]| .. ..4,970,049 |...108.102 ..5,405,120 | ..... .5,000,000 B16 [ ..o | e | 203875 | 3.992 |FA...... 11/22/2019. | 08/15/2025.
110122 BZ 0 |Bristol-Myers SQUIbD CO SINL.......c.ccereeriiierierieisceeseierieseseessniseses | eevi [P ISR IOV 1FE]| .. ..4,092,760 |...103.260 | .... .4,130,392 | ..... .4,000,000 (7517 [ o | e | 202,900 | e 2.396 | JJ....... 07/24/2019. | 07/26/2024.
11134L  AD 1 |Broadcom Crp/ Caymn Fi St NE........coviirerniiieieriiseniesessie e | oven [ I 1] 2FE | oo 4,983,792 [...101.479 | .covvrvrrne 5,073,970 | .ooovrvrenes 5,000,000 4,056 | ..o | e | 200.3.000 | e 3.088 |Jdcves | v 69,167 02/21/2018. | 01/15/2022.
11134L  AF 6 |Broadcom Crp/ Caymn Fi ST NL......cccvuieriereiiierieeseseeisssesieseeseseniens | ceve [P PO IOV 2FE ..4,995513 |...103.643 .5,182,125 | ..... .5,000,000 896 [ ..o | e | 2003625 | s 3.642 |U....... 83,576 02/21/2018. | 01/15/2024.
125896  BQ 2 | CMS ENergy Comrp ST NL...ovuuiieciiineieiieeieeseeissise s ssessssisensesssenens | ceiins JO PO IOV 2FE| .. ..1,992,440 |..102.778 | .... ..2,055,568 | ..... .2,000,000 | .. 708 [ .o | erveeerneenseinseinns | 20.3.000 | e 3.044 |MN...... 7,667 05/02/2016. | 05/15/2026.
174610  AJ 4 | Citizens Financial Group SUD Ni..........ccovurirernrinrerinsinienessssessssesennnes | eve [P I (A 2FE| s 3,000,000 |...107.796 | .......o...... 3,233,889 | ..ocvernne 3,000,000 | ..ocverneee 3,000,000 | .oveurvirerierirriinns [ e [ | e | e &350 [ 4.350 |FA....... 07/28/2015. | 08/01/2025.
174610 AL 9 | Citizens Financial Group SUD Nt.......c.cccceovivreiierinienrniierierieeeeiseeseniens | cevs [P ISP IOV 2FE ...5,385,545 |...103.864 5,712,531 5,500,000 5,432,509 | .ooovvrverrerinerinns | e 13415 [ | | 00003750 [ e 4.051 | JJ....... 04/26/2016. | 07/01/2024.
191219 AV 6 | Coca-Cola Enterprises Nt JOTO I PR . ...6,602,400 |..... 98.644 | ...........17,755,920 ...18,000,000 | .. 7,485,355 | .ooovvvverernriinns | 001,045,825 [ oo | | e [ 6.270 |N/A..... . 05/06/2005. | 06/20/2020.
20030N BB 6 |Comcast Corp SrNt......ccovevvrcrervernenne 1l AFE | 5,218,150 |...142.895 | ..........c... 7,144,750 | ..............5,000,000 | ............. 5,184,494 | ..o | e (4,564) [ oo | e | 6.400 |...... 6.080 |MS......| cooeuee 106,667 | ........ 320,000 |06/15/2010. | 03/01/2040.
20030N  BX 8 |Comcast Corp SrNt.... 10,094,200 |...103.651 ....10,365,120 10,064,376 | .....ocvorvecnnincires | eerreneee(14,959) | i [ [ 3.000 |...... 2.829 |FA.....| o 125,000 12/14/2017. | 02/01/2024.
20030N  BY 6 |Comcast Corp SrNt.... 10,105,100 |...105.943 ....10,594,320 10,084,442 | .....ovvvvvvvrverres | eerrererne(10AT8) | s [ [ 3.300 |...... 3.166 |FA.......| ooeeeee 137,500 12/20/2017. | 02/01/2027.
232820 AK 6 |Cytec Inds Inc Sr Nt .10,008,640 |...102.628 ....10,262,790 .10,004,770 11/07/2014. | 05/01/2025.
233331 AW 7 | DTE Energy Co Sr Nt.. 1,999,340 |...100.488 ..2,009,758 08/08/2019. | 10/01/2024.
23338V AB 2 |DTE Electric Co Sr Nt ..1,991,820 |...105.871 22,117,412 08/20/2013. | 03/15/2024.
254687 CH 7 |Disney Walt Co Sr Nt ...6,998,100 |...102.297 7,160,790 ..6,998,565 11/26/2019. | 08/15/2020.
254687 DZ 6 |Disney Walt Co Sr Nt .20,675,212 |...140.449 28,089,860 20,000,000 | .. 20,673,238 (1,974) 11/26/2019. | 12/15/2034.
254700 AF 6 |Discovery Communications Nt ...102.587 1,025,871 1,000,000 | ... 982,637 6,838 08/23/2013. | 05/15/2022.
26441Y  BA 4 |Duke-Weeks Realty LP Sr Nt [P I . ...104.598 ..2,091,962 2,000,000 | ..ocovrnee. 1,997,508 269 12/05/2017. | 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP Sr Nt..... e A e . . ...109.056 ..1,090,557 .1,000,000 | ... 990,431 899 09/04/2018. | 09/15/2028.
264420  AA 2 |Duke Energy Progress Inc 15t Mtg Bd..........ccocovciiminiinnniinnineiieiiensciininns | cov o] ...105.053 ..5,252,625 5,000,000 1,462 08/10/2015. | 08/15/2025.
264420  AB 0 | Duke Energy Progress INC 15t Mg Bd.........ccovvurvernrieinrenrininsiseissssiesssneees | cevenes ] ...113.905 ..5,695,270 | ..... .5,000,000 497 08/10/2015. | 08/15/2045.
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd ...105.496 ..4,483,589 4,250,000 (13,558) 05/09/2017. | 04/01/2026.
29379V AY 9 |Enterprise Products Operations St Nt..........ccouvuriieeiimivnerierinnieninenivenienens | ceveene o] ..110.056 | .... 2,751,410 | ..... .2,500,000 1,937 01/31/2017. | 02/15/2043.
29379V BA 0 |Enterprise Products Operations Ni............ooceuueeeuermerirnrerneesnsinersersesenessenins | seveens [P I 1 115708 | o 1,735,625 | ..cooovviinnes 1,500,000 (664) 01/27/2017. | 03/15/2044.
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29379V BB 8 |Enterprise Products Operations Sr Nt 2,078,880 |...106.118 | .............. 2,122,352 | v 2,000,000 | ..ovrerneen 2,053,303 | oo | eereeneenn(12,729) [ oo | e | s 3.900 |...... 3.164 |FA....... 12/12/2017. | 02/15/2024.
29379V BE 2 |Enterprise Products Operations Sr Nt 12,095,321 |...106.577 ...12,499,339 11,728,000 | .oovoevnne 11,999,219 | oo | ervereeen(87,919) | oo v | v 3.750 12/12/2017. | 02/15/2025.
29379V BJ 1 |Enterprise Products Operations Sr Nt ..2,075,510 |...117.290 ..2,345,796 .2,000,000 | .... 2,071,902 4900 03/07/2017. | 05/15/2046.
29379V BL 6 |Enterprise Products Operations Sr Nt 4,089,280 |...107.961 4,318,448 | ..... 4,000,000 | ...ccooeeen 4,006,041 [ oo | erieeeenn(8,283) | e [ [ 3.950 02/02/2017. | 02/15/2027.
294429  AK 1 |Equifax Inc Sr Nt ..5,997,120 |...100.304 ..6,018,228 | ..... .6,000,000 2.300 05/05/2016. | 06/01/2021.
30251B AD 0 |FMRLLC SrNt 3,819,384 |...122.625 4,414,514 .3,600,000 o.r.4.950 05/18/2016. | 02/01/2033.
369622 SM 8 | General Elec Cap Corp Sub Nt .13,039,190 |...103.173 .. 13,412,477 ...13,000,000 (4,610) [ oo [ reereererserseeniens [ 5.300 02/23/2011.| 02/11/2021.
375558 AU 7 | Gilead SCIENCES INC SINL.....u.vvuiiieieeiceieee s ...7,139,835 |...104.354 .7,017,807 | ..... 16,725,000 | .. 16,832,202 [ ..o | s (R | RO IURRIRRIRR DU 4.400 08/27/2013. | 12/01/2021.
37940X AA 0 |Global Payments Inc Sr Nt [ I . ..4,998,750 |...100.455 | ... .5,022,755 | ..... .5,000,000 | .. 82 | i [ e [ e 2.650 08/07/2019. | 02/15/2025.
391164  AF 7 | Great Plains ENErgy SriNt........c.oivuiieeiimiiciieriseiseniesiesesesssessessssie s 1| 2FE | 10,956,268 |...106.286 | ............ 10,628,620 | ............ 10,000,000 | ...ccvvenee 10,533,449 | ..o | e (178,000) 5292 |..... 3.019 | Do | 23,520 | ..o 476,280 | 08/07/2019. | 06/15/2022.
410345 AL 6 |Hanesbrands Ind Sr Nt 462,000 |...105.875 ...440,000 | ... 461,035 (9B5) | evvverernerrneinens [ ereerenineiserienes [ e 4875 |...... 4.017 |MN...... .10,725 | 08/26/2019. | 05/15/2026.
415864 AM 9 |Harsco Corp Sr Nt . [P I . ...3,639,112 |...106.627 | ..............3,742,608 | ..... .3,610,000 | ............. 3,629,640 (9,473) [ oo | e | s 5.750 |...... 4.909 |JJ....... 10/04/2019. | 07/31/2027.
438516  BW 5 |Honeywell International INC SrNL..........ccuuevmerirrereerieieinerieeescesseissnssesienes | eveens [P I (. 1FE| oo 3,991,720 |...101.229 | .cooovvvrnecs 4,049,164 | ....ccoonc... 4,000,000 | ..ovvereees 3,992,346 626 [ ..o [ e [ e 2.300 |...... 2.344 |FA....... 07/30/2019. | 08/15/2024.
446413 AL 0 |Huntington Ingalls Industries SrNE..........cc.ccoeuiriniiiniiniiicisscseiens | e JP PR IOV 2FE ...2,505,367 |...103.940 ..2,598,500 | ..... .2,500,000 | ... 2,504,613 (BO7) [ everrererenereerens | eerrveiersnireeenines [ 3483 |...... 3.456 |JD....... 06/14/2018. | 12/01/2027.
45475Q AR 4 |Indiana Gas Co MT Ni.......coucurirrmerirririeirinsniesieseseessssessssessessssessesiens | eoeees [P PPN IOV 2FE| .. ..2,011,780 |...123.261 | ... 2,465,224 | ..... .2,000,000 | .... 2,006,366 (432) | cevereererineinens [ e [ 7.080 |...... 7.035 |MS...... 02/23/2001. | 10/05/2029.
458140  BD 1 [INtel COMP ST NE.....iouiiriirciiciseie ettt | eeeias . 2| 1FE 3,999,000 |...103.874 | .............. 4,154,960 | ..ocoonnen. 4,000,000 | ..ooovvnnees 3,999,354 137 | e [ e [ e 2.875 ... 2.879 |MN...... 05/08/2017. | 05/11/2024.
478375  AG 3 |[Johnson Control INtl Pl SrNE.......c..evviererireseseeresesisissssns | e JO PO IOV 2FE ..4,441,825 |...104.400 ..4,698,009 | ..... 14,500,000 9,065 3.625 |...... 3.871 |W....... 08/02/2018. | 07/02/2024.
485170 AR 5 |Kansas City SOuthern INds INC S NL........c.vveueerriencrerieeneersesiseneseseseens | veeens e | 2FE| .. ..2,497,489 |...104.000 | .... ..2,600,008 | ..... .2,500,000 | .. K[ PRI IVORURRIIR IO 3.850 |...... 3.865 |MN...... 07/26/2016. | 11/15/2023.
49456B  AH 4 | Kinder Morgan INC St NE.........c.iiriiiinrieiineeiissisee e sssssssssesssessseninas | svises [ I 1] 2FE | o 3,488,205 |...119.009 | ..cccovvrnee. 4,165,298 | ...ccooovvenee 3,500,000 | ..ooovernnne 3,489,117 191 [ v e s 5.550 |...... 5.573 | JD....... 11/24/2014. | 06/01/2045.
49456B  AQ 4 |Kinder Morgan INC St NE........cccivuueiieieireiriceiesrsesieseeeessessssssessenssenenns | cevees [P PO IOV 2FE| .. ..2,992,770 |...116.125 3,483,744 | ..... .3,000,000 | .... 2,992,965 108 | oo [ e [ e 5.200 |...... 5.216 |MS...... 02/22/2018. | 03/01/2048.
50077L  AM 8 |Kraft Heinz Foods Co Sr Nt IO JO PO IOV 2FE| .. ..4,980,744 |..108.595 | ... 5,429,745 | ..... .5,000,000 | ...oovvenc 4,982,048 330 5.200 |...... 5.226 | JJ....... R 08/19/2016. | 07/15/2045.
539830 BH 1 |Lockheed Martin Corp SrNL.......c.ouvevirreieiiierierceenisssesesesesseniens | veenes [P I (A 1FE| v 10,473,400 |...107.286 | ............ 10,728,580 | ...ccoouuee 10,000,000 | ....cooeeee 10,305,230 [ ...vvouvveerieerierires | e (45,488) | ....oooverrerrerins [ e [ e 3.550 |...... 2.994 |JJiii | 163,694 | 355,000 |02/11/2016. | 01/15/2026.
55336V AG 5 [MPLXLP SINE...oiiiiiiicieririieieeieessesssie e ssessssssessssinns | eeenns ...4,706,320 |...108.719 .4,892,369 | ..... 14,500,000 | .. 4,838,533 [ e | s (26,364) [ ..ovvrrereerrerins [ e [ e 4875 |..... 4.143 | JD....... 05/22/2018. | 12/01/2024.
55336V  AK 6 |MPLXLP SrNt.... s | ereres R [ ..4,579,402 |..105.044 | .... .4,832,019 | ... 14,600,000 | .. ..4,584,479 1,809 | oo v | e 4125 |...... 4180 |MS...... o 03/10/2017. | 03/01/2027.
55336V AR 1 [MPLXLP SE Nt essssssensssens | eveons [P I 1 3,986,320 |...103.577 | ..oovvvrnecr 4,143,092 | ..ovvernven. 4,000,000 | ..ocvvreeen 3,988,652 1143 | e | e | e 4.000 |...... 4.041 |MS......| oo AT, 111 | 160,000 | 02/05/2018. | 03/15/2028.
559080 AG 1 |Magellan Midstream Partn SrNt............ccccoveiiniiiniiniiiciiecsncsccienienis [ e [P I 1 2,396,880 |...117.106 2,634,878 | ....... 2,250,000 | ... 2,388,726 (3,108) [ oo [ e [ 5.150 04/04/2017. | 10/15/2043.
559080 AK 2 |Magellan Midstream Partn SrNL.........ccccoeuerenienmiiniieiereneesssiseneseeeees. | vovenes . 2 1,073,190 |...112.921 21,129,210 | e 1,000,000 | ...ccovvveeee 1,057,917 (8,529) [ ..vvvvvurverrieris | vevivrineiierinenis | s 5.000 03/06/2018. | 03/01/2026.
559080 AL 0 |Magellan Midstream Partn SrNL.........cc.ccocevereeernnrennienerieseseesesiseieniesineens. | eeveees o] ..4,399,930 |...106.745 .4,803,539 | ..... 4,500,000 | ...oovvene 4,403,493 1,870 4.250 02/16/2018. | 09/15/2046.
559080 AM 8 | Magellan Midstream Partn Sr Nt..... e 2,874,810 |...106.746 ..3,202,392 2,878,864 2,175 o.r..4.200 02/28/2018. | 10/03/2047.
565849  AK 2 | Marathon Oil COMP SINL.......cvuiirreieririeieieeesiesiesisesssesssesssessesssseesssssses | seeees o] ..1,462,215 |...101.683 | ..............1,625,247 | ..............1,500,000 | ............. 1,479,563 8,770 | covorevereerveinens | rveereeiseiserieens [ e 2.800 05/11/2017. | 11/01/2022.
57629W CG 3 |Mass Mutual Global Funding Nt........ 486,015 |...102.722 485,085 (930) | eveveevrririiens [ [ e 2.950 06/28/2019. | 01/11/2025.
57629W CH 1 |Mass Mutual Global Funding Nt........ . . . . 1,046,710 |...105.410 ..1,054,102 1,043,564 (3,146) err.3.400 07/02/2019. | 03/08/2026.
585055 BS 4 |Medtronic Inc SrNt........ccconvrenrennee LS. || .10,900,493 |...107.199 ....11,791,868 . 10,941,604 | oo [ e 10,015 | oovveeereineiiens [ v [ e 3.500 09/02/2015. | 03/15/2025.
59217G  BY 4 |MetLife Global FUNAiNG | St NL........ccoviiviriieiicieinceseseeienssssessniees | vevees o] ...3,030,980 |...107.351 .3,220,527 | ..............3,000,000 | ............. 3,025,047 (3,149) [ oo v [ 3.450 01/24/2018. | 12/18/2026.
594918  BX 1 | Microsoft Corp Sr Nt... . e 2,978,160 |...103.766 ..3,112,980 2,986,670 3,015 | oo [ e [ e 2.875 01/30/2017. | 02/06/2024.
615369  AM 7 | MOOGYS COMP ST NL.....ouiirirniiiiieiee et | seeees o] 949,730 |...104.923 | ... ..1,049,226 955,854 4,599 3.250 08/29/2018. | 01/15/2028.
61747TW  AF 6 | Morgan Stanley Sr Nt. ..4,544,955 |...103.857 ,673,565 ...4,506,055 (5,372) [ coonvvrrenerireris | vevveeneriserineens | s 5.750 01/21/2011.| 01/25/2021.
637432 ND 3 |National Rural Utilities Coop Sr Nt . NP .11,492,985 |...102.956 11,839,929 11,500,000 .11,496,195 688 ..r.2.850 .140,204 01/20/2015. | 01/27/2025.
637432 NP 6 | National Rural Utilities Coop Sr Nt . IO I o] ..3,489,710 |...106.405 3,724,186 3,500,000 | .. ...3,491,405 906 [ ..o | e [ e 3.400 ...47,600 01/31/2018. | 02/07/2028.
641062 AD 6 |Nestle Holdings Inc. SrNt... 999,820 |...104.610 ..1,046,104 1,000,000 | ... 999,863 KN RN DU DU 3.350 19,026 09/17/2018. | 09/24/2023.
641062 AE 4 |Nestle Holdings Inc. SrNt... ...1,994,460 |...107.301 ..2,146,024 .2,000,000 | ....ccco.uce 1,995,369 T16 | o | e, [ 3.500 8,861 09/17/2018. | 09/24/2025.
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65342Q AL 6 | NextEra Energy Operating St Nb.........cccovevcenerenerneeneniscesenssnnnsennensseesenes | eovneen | oo | evervnenes 1| et BFE | i 670,000 |{...100.375 | ..ccovvvrrnenne 672,513 | oo 670,000 870,000 | ..oovvrrirerereerrnis | orrrrerienineennenns | onerenseneneees | e | aeene 3.875 |...... 3.875 09/19/2019. | 10/15/2026.
655044 AH 8 | Noble Energy Inc Sr Nt ..1,011,920 |...105.714 ..1,057,141 .1,000,000 (1472) [ o v s 3.900 03/21/2017. | 11/15/2024.
665772 CN 7 | Northern States Pwr Co MN 1st Mtg Bd. 5,902,020 |...113.531 ..6,811,854 .6,000,000 1,957 .....4.000 08/04/2015. | 08/15/2045.
679574 AG 8 | Old Dominion Elec 1st Mtg Bd... ...1,687,500 |...115.321 ..1,946,040 1887500 | o | e | e | e | e 6.210 12/12/2002. | 12/01/2028.
68389X BN 4 [Oracle Corp Sr Nt ...8,990,010 |...105.987 8,991,920 886 [ ..o [ e [ e 3.250 11/07/2017. | 11/15/2027.
686514 AE 0 | Orlando Health Obligated Grp Nt.... .10,289,390 |...106.220 10,250,000 .10,283,056 (3,222) 3777 02/05/2018. | 10/01/2028.
69007T AB 0 |Outfront Media Cap LLC / C Sr Nt. 447,150 |...104.750 ....440,000 446,711 (439) | evvvnerrrinriiens [ [ 5.000 08/08/2019. | 08/15/2027.
69346V AA 7 |Performace Food Group Sr Nt 220,000 |...106.875 | .................235,125 | ....... 220,000 | . 220,000 [ .ooocvenrirerireerrnis e | e | e | e 5.500 09/16/2019. | 10/15/2027.
69349L  AG 3 | PNC Bank NA SUD BK Ni.......c.oiuuiiriiiiieiiniieieiieeesssiss s ..3,241,968 |..101.921 | ... 3,567,225 | ..ocvvnnnn. 3,500,000 | ..ooovvneee. 3,409,553 29,756 | oo | e | s 2.700 10/28/2013. | 11/01/2022.
69512E DL 6 |Pacificorp 15t Mtg Bd SErE.........cccvvvveienivcnriserrerrnrnessnissisesisseseneninne | veverne | or | eeveverivene [ o IFE | i ,056,190 |...114.592 | .....cccoo.uee 1,145,923 | ...ccoevvaee 1,000,000 | ..ccovvveeee 1,012,982 (4,196) [ ..o | e | s 8.070 02/05/2002. | 09/09/2022.
701094 AM 6 | Parker-Hannifin Corp Sr Nt. ..3,038,940 |...102.165 ..3,064,950 | ..... .3,000,000 | .oovrvene 3,035,477 (3,463) [ ..o | e | e 2.700 07/24/2019. | 06/14/2024.
717081 DT 7 |Pfizer Inc SrNt...... . ..2,704,764 |..135.196 | .... 3,494,814 | ..... .2,585,000 2,693,722 (2,845) [ oo [ erereererisenseeniens s 5.600 10/05/2015. | 09/15/2040.
718172 AT 6 | Philip Morris INtl INC St NE........ovvrceieiererierircreeseesnisesensesssensssssssnens [ eveeen | o | everinenne | eerend TFE | i 928,210 |...101.285 | ............. 1,012,850 | ..coovvrrnnee 1,000,000 976,096 8,503 | oo [ e [ e 2.500 11/07/2013. | 08/22/2022.
720198 AC 4 |Piedmont Operating Partnership SrNt........cccocvvvviveenenineierinneennsesenns | veveene | oo | evvveirens [ s 2FE .10,962,930 |...102.448 ...11,269,280 | ............ 11,000,000 | ........... 10,976,093 8,483 | oo [ s [ 3.400 12/12/2017. | 06/01/2023.
742718 CB 3 | Procter & Gamble CO SrNL.........ovuiricrirecriirieriesineseniseessensssssenensnnes | eovneee | o | eevererere | oo 1FE| .. 943,764 |...133.165 | ... 1,225,116 | ....... 920,000 937,183 (803) | veveerrrireriens [ erreererieiierienns [ e 5.500 08/11/2009. | 02/01/2034.
74273@ AA 1 |PRIT Core Realty HIdgs LLC SrNESEr A.........cooiiveiiierieeineerseisseissisessies | eoveeee | oo [ everienes L 2| i 5,000,000 |...100.076 | .............. 5,003,811 | coovvernnne 5,000,000 | ..oocvennees 5,000,000 3.250 02/14/2013. | 02/14/2020.
74273@ AB 9 | PRIT Core Realty Hidgs LLC SrNt SErB........cccvivverniieriieieiineissienseisisnnees | ovenes ..5,000,000 |...103.641 | ..............5,182,052 | ..... .5,000,000 | ....ccoo.uc 5,000,000 | .ooerveerieririinns [ e [ | | e 3.850 02/14/2013. | 02/14/2023.
742741 AA 9 | Procter & Gamble ESOP DEb SEr A..........oceurivmerierireirneeissisessesiesessensssisnes | woneees . 834,015 {...102.806 | .... ...612,675 625,693 | ...ovvrrierierincins | e (12,971) [ v [ e [ e 9.360 01/28/2005. | 01/01/2021.
774341 AH 4 |Rockwell COlliNS SrNE......c.ovvevviieieiicceesnieseseenssissssssssssnssssensnnes | vevenes | oo | eovsnveenes] [ e 2FE | v 3,997,320 |...101.761 | .cccvvrrne. 4,070,420 | ...ovvouvren 4,000,000 548 | oo | e | s 2.800 03/28/2017. | 03/15/2022.
774341 AJ 0 | ROCKWEIl COlliNS SINL.......ouuiveerirrirceiceissiieriesieseseeisise et snsssssssens | serenes ...1,994,240 |...104.081 .2,081,622 | ..... .2,000,000 800 | oo [ e | e 3.200 03/28/2017. | 03/15/2024.
780153 AW 2 |Royal Caribbean Cruises Ltd St NL........c.coovrieriirineiieiiissieeieeseisssiissienns | e . . ..3,984,181 [...102.910 | .... .4,116,388 | ..... .4,000,000 1,350 [ oo | e | e 3.700 11/30/2017. | 03/15/2028.
784710  AA 3 | SSM Health Care SrNESer A........cccuvevieinrieiinniceieninriesisssiessesesssssnenies. | ceveees | | vevererenes (A 1FE| oo 5,053,800 |...106.400 | .............. 5,319,990 | .coovvvienns 5,000,000 (5,273) 3.823 02/08/2018. | 06/01/2027.
785592 AM 8 | Sabine Pass Liquefaction 15t Lien Nt...........cocoeverimrineieninniersreriesessseieniens | vevvens | oo | evveriienead [ s 2FE ...3,800,980 |...112.631 ..3,942,082 | ..... .3,500,000 | ovveereren 3,700,197 [ oo | e (35,730) [ .oovvrrereerenins [ errerrneernenineines [ aeenas 5.625 01/23/2017.| 03/01/2025.
785592 AU 0 |Sabine Pass Liquefaction 15t Lien Nt........cccoovvevineriniirninenesneinnes | veveees A 2FE| .. ..5,744,609 |...106.005 ..6,095,276 | ..... 5,750,000 A10 [ e [ e [ 4.200 07/18/2017. | 03/15/2028.
82967N  BE 7 |Sirius XM Radio INC SFNE........uvuuivreiricieiiecieesseeississeessessssssessensssesens. | eenees | oo [ vovereeees (I 3FE| o 683,400 |...105.000 (1,530) [ coooernrererrenins | vevrveerneriserinenns | e 4.625 06/26/2019. | 07/15/2024.
832696  AK 4 | Smucker JM CO St NL......ccooociiiiiicriiiincsicciecsnssessnssnsssiensins [ e | o [T | s 2FE ..5,896,804 |...105.262 | ..............6,315,690 | ..............6,000,000 | .............5,938,708 | ...cccoerrromrrimeriian [ e 10,478 | oo [ [ 3.500 10/13/2015. | 03/15/2025.
845437 BN 1 | Southwestern Elec POWEr St NL..........ccvvicieerrnerieriieinerisnineseniesesssinnns | v | o [ roveriree | s 2FE ..4,955,400 |...104.619 920 [ .o [ e [ e 3.900 03/23/2015. | 04/01/2045.
858912  AF 5 | StericyCle INC SI Nt | s ..1,039,373 |...105.000 (4,840) 5.375 06/27/2019. | 07/15/2024.
87305Q CJ 8 |TTXCo SrNt 9,919,500 |...107.196 . 1,677 .....3.900 01/26/2015. | 02/01/2045.
87612B BP 6 |Targa Resources Partners SrNL.........ccccvcvereeeemirierenieeeseesssiseesssssenns | eveens 348,301 |...102.750 ....347,000 348,276 [VZ23) ] [N ISR IO 5.500 11/13/2019. | 03/01/2030.
893570 BM 2 | Transcontinental Gas P L Corp Deb...........cccccuvuriimiinciieriinciincnseiveiecin [ s . 225,500 |...125.186 200,000 211,946 (1,348) 7.250 02/24/2005. | 12/01/2026.
893830 AZ 2 |Transocean Sedco Co Gtd Nt. A .10,007,010 |..... 80.500 ..7,245,000 .9,000,000 ..(233,048) | .. (14,452) .....9.350 01/25/2012. | 12/15/2041.
902494  BC 6 | TySON FOOUS INC SINL......cvuuieniiriiiciieeiseisesieseisessesiseesesssssse s ssesssssns | seeees . . ...1,996,660 |...106.329 2,126,584 | ..... .2,000,000 | .. 300 [ [ e [ e 3.550 05/23/2017. | 06/02/2027.
904764 AS 6 |Unilever Cap Corp St NL. ..o ssisessssisssenssensnssenne | veviens | o0 | eereveenns 1 IFE| 4,941,900 |...104.768 ..5,238,380 | ..... .5,000,000 | .....cooeue 4,965,308 5,588 | .o [ e [ s 3.100 07/28/2015. | 07/30/2025.
904764  AX 5 | Unilever Cap Corp Sr Nt. 2 2,970,210 |...102.337 ..3,070,104 .3,000,000 | .... 2,980,852 4,092 [ oo | e | s 2.600 05/02/2017. | 05/05/2024.
904764 BG 1 |Unilever Cap Corp Sr Nt. e | e | o0 [ e 1] IFE| e 1,489,170 |...104.788 .1,571,816 | ..............1,500,000 | ............. 1,491,589 1,839 3.250 09/04/2018. | 03/07/2024.
91324P  CP 5 |UnitedHealth Group INC SFNL..........ovuuiieiiriicrieseeieeerereeesesssenienes | eeeene ..2,140,580 |...108.026 2,160,520 ..2,131,104 3.750 07/24/2019. | 07/15/2025.
92343V AP 9 |Verizon Communications Inc Bd . .11,555,950 |...137.197 13,719,740 10,000,000 .11,252,910 ......6.900 08/26/2009. | 04/15/2038.
92343V BE 3 |Verizon Communications INC St NE.........ccovvvrrerniinriniiernnneesenessnssesnnen | eovens | oo [ o1 | i 2FE ...7,653,940 |...121.025 7,000,000 | ..coorererna 7,800,301 | oo | e (16,630) [ oo | e | s 4.750 08/01/2016. | 11/01/2041.
949746 RF 0 |Wells Fargo & Co SUD Nb.........ccuiveuiimciinriieeieiseesssssessensssessessssssssnsensnnns | eevnees | o | eveverenes | vevens 1FE ..4,754.530 |..131.785 | ..............6,172,795 | ..... 4,684,000 | .o 4,748,928 [ oo | e 1277) | s [ [ 5.606 02/05/2014. | 01/15/2044.
94974B  GT 1 |Wells Fargo & Co MT SUb Nt.......covvuiiiriniieirieieineiessecessierssssesennsisnees | eovenes | oo [ oveveninns | e 1FE ..4,994,200 |...114.062 | ..............5,703,085 | ..... 15,000,000 | .ooireee 994,560 | oo | e 107 | [ [ 4.400 06/07/2016. | 06/14/2046.
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96145D  AF 2 | Westrock Co Sr Nt 2,992,753 |...105.487 | ..oceonnecn. 3,164,598 | ....ccoovvenee 3,000,000 | ... 2,993,745 992 [ v [ e [ e 3.750 |...... 3.795 |MS......| oo 33,125 | oo 112,500 | 02/20/2019. | 03/15/2025.
96950F  AF 1 |Williams Partners LP Sr Nt ...1,134,500 |...124.071 ..1,240,706 .1,000,000 (3,380) [ covveerrerernvrres [ e e 6.300 02/06/2017. | 04/15/2040.
96950F AQ 7 |Williams Partners LP Sr Nt 7,483,125 |...105.313 ..7,898,468 .7,500,000 1,973 ......3.900 02/13/2017. | 01/15/2025.
988498 AL 5 | Yum Brands Inc Sr Nt 1,135,750 |...104.750 ..1,152,250 1,100,000 | .. (815) | cevererereerneirens [ e [ e 4.750 09/19/2019. | 01/15/2030.
98978V AL 7 |Zoetis Inc Sr Nt 1,991,870 |...102.833 ..2,056,660 | ..... .2,000,000 | .oovvreneee 1,993,532 T34 [ e [ e [ e 3.000 09/06/2017. | 09/12/2027.
136385 AW 1 |Canadian Natural Resources Sr Nt.... ..2,995,590 |...102.016 ..3,060,465 | . .3,000,000 | .... 2,997,584 749 0002950 05/23/2017. | 01/15/2023.
136385 AX 9 |Canadian Natural Resources Sr Nt........... . ..4,215,110 |...106.506 4,526,518 | ..... 4,250,000 | ..ovorrrnns 4,220,993 K 1V4 4/ ORI ITRRRRRIN BRIt 3.850 03/19/2018. | 06/01/2027.
136385 AY 7 |Canadian Natural RESOUCES ST NL.......cccvvvmurirrereriiieiieerienieseseeissesseniens | ceve Al. ...3,889,673 |...121.605 .4,651,372 | ..... .3,825,000 ...3,886,961 (1,9108) [ ceooernreeerrenins | vevrveernerieeiseens | e 4.950 06/06/2017. | 06/01/2047.
292505 AG 9 |ENCaANa COrP Nb...ouiiuiiriiiiciiieiessieissie et ensssssssensenes. | sevenes B . ...2,193,800 |...118.148 | .... 2,362,952 | ..... .2,000,000 | .. ..2,162,112 (4,987) [ coovveverrirerennes v [ 6.500 I 04/23/2012. | 02/01/2038.
292505  AJ 3 |ENCaNa Corp SINL....cuuuiiiciiiiiceiiiieiiesiiesi e enssssessssesnniens | seenes [P I 1 2,915,289 |..102.415 | ..cccoounven. 2,970,023 | .oovverne 2,900,000 | ... 2,904,068 (2,059) [ ..o | e | s 3.900 |...... 3.822 |MN......[ «.cc..... 14,452 | ... 113,100 | 12/18/2013. | 11/15/2021.
448055 AD 5 [Husky ENergy INC SrNE........coiieiiiieiieicieee e ssssssssenaas | ceeies o] ..3,814,730 |...130.263 ..3,907,902 | ..... .3,000,000 | .oovrvene 3,768,014 | .oooovvrcrerneiinns | e (V) | [ VRO YN 6.800 |...... 4660 |MS...... 04/06/2018. | 09/15/2037.
65334H  AG 7 [NEXEN INC ST NL ..ot ensssnesssisnsiens | crvees o] ..2,898,720 |...137.104 | ... .4,113,108 | ..... .3,000,000 | .... 2,916,525 2,491 | s [ [ 6.400 |...... 6.673 |MN...... ..24,533 | ... 01/11/2011. | 05/15/2037.
65334H  AJ 1 [NEXEN INC ST NL...ouiouieiierieceec et snsssniens | crviaes [P I 1 3,816,085 |...155.877 | ...cvvvvnecs 5,455,706 | ...ocvernvene 3,500,000 | ..oovvereee 3,770,923 (6,499) [ ..oocvvnvveerieris | e | s 7.500 |...... 6.780 |Jdvores | v 110,104 | ........ 262,500 |01/12/2011. | 07/30/2039.
67077M  AF 5 | NULTEN LI ST NE....ooiiriiiceiee e | eevees Al.. ..5,466,011 |...118.996 ..6,297,247 | ... 5,292,000 (5,745) [ ..o | e | s 5.875 04/10/2018. | 12/01/2036.
B7077TM  AG 3 | NUHEN Lt ST ...t ssensenes | s Al.. ..5,356,720 |...116.220 | ... .5,229,878 | ..... 4,500,000 | ..c00erer5,316,668 [ ..o | e (23,698) 5.625 04/10/2018. | 12/01/2040.
B7077M AP 3 | NUHEN LEd ST ... sensenes | eeeees A 5,702,122 |...130.535 | ...ccccoonuc 6,526,760 | ...ocoovnve. 5,000,000 | .cocrerern.5,662,673 | oo | i (PRISYA) | R DU DY 7125 04/10/2018. | 05/23/2036.
67077M  AS 7 |NULTEN LI ST NE....couiiriiirienie e sssnnns | sevees Al.. ..1,492,950 |...117.952 .1,769,274 .1,500,000 127 5.250 04/10/2018. | 01/15/2045.
00507U AU 5 |Actavis FUNAING SCS SI NL......c.ovieiricieiesieiesssissise e sessessesssnsns | erenes [0 I ..5,021,502 |...108.911 | ... ..5,445,565 | ... .5,000,000 (A09) | evvvnerrieirens [ e [ e 4.750 03/10/2015. | 03/15/2045.
05565A AR 4 [ BNP Paribas SA SUD N.......ccovoviiiiniiieiicesisssssssssssseesssssessessssesens | covenes [oF e 6,987,680 |...107.377 | ..cccrvrrneen 7,516,390 | .oovrvrenee 7,000,000 127 | e [ | v 4.375 05/05/2016. | 05/12/2026.
05565Q DN 5 | BP Capital Markets PLC Nb.........ccoviueiieriieiiniiieriesiesiesissessessesssessenens | voeees D].. ...3,000,000 |...105.230 ..3,156,885 | ... .3,000,000 | .oveereers3,000,000 [ .ooeooeenieeirieries | e | veriereeeinniens [ s [ e 3.279 09/14/2017. | 09/19/2027.
05578Q AA 1 |BPCE SA Sub Nt . [0 IS ..2,103,400 |...110.441 | ... ..2,208,820 | ..... .2,000,000 | overreeee 2,078,111 [ oo | e (18,378) [ .ovvvrrereereeins [ errerieeineiiiseines [ e 5.700 08/08/2018. | 10/22/2023.
05578Q  AB 9 | BPCE SA SUD Ni.....ooviuiiiiiiirinieiieesiniseesisessessesesssssesseesssesssenens. | voenes [0 S 1,027,400 |...109.745 | ............. 1,097,449 | ..o 1,000,000 (AAT4) [ oo | e | s 5.150 08/03/2018. | 07/21/2024.
11042T  AA 1 |British Airways Plc EETC (o] I . 938,426 |...105.880 ...938,426 | ... 938,426 | ...vvvveeerrererenns | ervereniseiieneniens e | e | e 3.800 03/14/2018. | 09/20/2031.
404280 AK 5 |HSBC Holdings PLC Sr Nt . [oF e . ..8,980,470 |...103.716 | ... 9,334,413 | ... 19,000,000 | ....covene 8,996,967 2,274 | oo | e [ s 5.100 03/29/2011. | 04/05/2021.
65557F  AA 4 |Nordea Bank AB SUD BK Ni..........ccccuerereemirierieiieeieeieniseessesissssensenssssens | eveens Clovvvee | oo TFE| i 12,591,740 |...103.689 | ............ 13,479,557 | coovvvrne 13,000,000 | .oovenee 12,927,265 | ..oooververreniines | e 49,792 | oo [ e [ e 4.875 11/02/2011. | 05/13/2021.
88167A  AF 8 | Teva Pharmaceuticals NE SrNt..........ocoviiiiiniiessseeseseeenieens | s Cf.. ..5,990,170 |..... 72.000 4,320,000 6,000,000 ..4,320,000 | .... 71 | e s [ 4.100 08/03/2016. | 10/01/2046.
902133  AG 2 | Tyco Electronics Group Co Gtd Ni..........c.cvvuerreerinreieniininisiinsienieninseies | vevenes Cl.. . .13,625,280 |...147.006 ....17,640,708 ...12,000,000 | .. 13,336,084 | ..o [ e (40,894) [ ..o [ e [ e 7.125 02/11/2011. | 10/01/2037.
902133 AK 3 | Tyco Electronics Group SINE........covuuiiiiieieisisnississrssessssisssssssisssnssenessesssnsans | weeees Cloo | IFE | i 1,658,595 |...103.004 1,545,063 1,500,000 | ..cooivnenne 1,529,131 (27,242) [ oo | e [ e 4.875 12/12/2014. | 01/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations........ 708,346,656 XXX .779,016,275 | ....cve.oe 707,844,722 712,790,744 ...422,933 0 0 XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
03215P  CD 9 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199.........cceviiimiineinienerseineienns [ I . ...100.076 59,122 (103) ] eveveereirriens [ [ 5.571 03/03/1999. | 06/25/2027.
12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20 ...104.006 ..9,253,988 ...8,893,482 (2,830) .r..3.650 02/27/2019. | 07/25/2058.
12667G  AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2........ccoveuuveenerenneenereriseeasniserinnns | vevves | oo | vervveeendd | ol IEM 3,125,490 85.043 ..2,839,922 2,839,922 (50,858) [ ..vvvvereraeerrrinees [ ererrerirneirneninns [ cevverineineeineines [ aeinne 2.242 03/09/2005. | 05/25/2035.
12667G XN 8 | Countrywide Alternative Ln Tr RMBS S€r 2.........ccorvvreriverrcrnrnrrnnnernsnserennnes | eovenes [0 [ | o dFM 3,913,178 93.087 3,891,492 | .............4,180,507 | ............. 3,891,492 | ..ccovenee 157,181 | oo | e [ e [ e 5.500 02/28/20086. | 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B........cccoveviereneerrrinernerereseessninennes | eeveee | oo [ et |l IFM ... 421,580 | ... 79.411 .967,014 421,580 ... 1.890 09/14/2007. | 11/15/2036.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3.........coovimiiverrrinrivsiinnivcineniissisniens | ceviees | oo [ | i 2FM | 459,101 L 94.903 447,660 (6,347) (854) | evvveevreirriens [ [ 5.500 11/10/2005. | 12/25/2035.
12669G  R3 7 |Countrywide Home Loans RMBS Ser 2005-15............ccccoovvemrvenirmreenesseissniens | vevves | ov | eeriverernid | 0 3FM .. 152,995 | 86.641 134,682 | ... (759) 23 | s [ s [ e 5.500 11/10/2005. | 08/25/2035.
144527  AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE . P IS | 1FM 1,954,699 |..... 99.650 ...1,954,699 o 1.992 03/29/2007. | 02/25/2037.
17306U CE 6 |Citifinancial Mtg Sec INc RMBS Ser 2004-..........c.ocvvireiiinrineieisisssieresssens [ I Y R 1FM]| .. 10,559 |...101.614 . 10,547 () [STSTSRTOURNON IPRRIROPRTON DO 4.346 03/24/2004. | 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5 . | 2FM 2,059,548 |..... 98.323 | .oorernnn2,191,270 | .............2,228,643 | ... 2,059,548 | ..o [ e [ | e | e 5.500 09/28/2005. | 08/25/2035.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.........c.ovvvreruiirnerrnneinneieerieeineens | vveees || 1FM ....36,176 |...101.961 36,808 110 | o [ [ 5.240 01/16/2004. | 12/25/2033.
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251563 DM 1 | Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.........ccvuvrererrereemneinererieneneens | wneees A02475 | e BTTE | s 5,636 | ....... 5,710 (S 1 ORI ORISR PPN 5.180 |...... 4.717 |MON... 02/19/2004. | 01/25/2034.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl.........ccocovvvvinernerernierernnessisnrnes | cover 12222 129,885 | e 115,739 115,739 | oo [ | e | | v 7.560 MON... 06/21/1999. | 07/25/2029.
36157R D8 5 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl.. ...101.697 2397 [ 89T | s [ [ | | e 6.265 MON... 02/22/1999. | 04/25/2029.
36242D 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200...........cccurerriniriernieerineierniienes | eren 104563 | 208,572 | e 199,471 194,177 (190) 5.250 MON... 11/08/2005. | 06/25/2035.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl........c.covveremreneriernnnnsernenirneens | werieee oo [eorneend |l IFM | e 941,899 | ... 89.682 | ..o 913,720 | i 1,018,844 941,899 [ ..o e | e | e | e 2.042 MON... 02/15/2005. | 03/25/2035.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 CI 1A1. 100.966 225,762 226,125 2 2512 MON... 02/07/2005. | 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 Cl 1AT......coviivrvrrernnsrrnnnerisnsesenensnenes | veeens | oo | vrvrenennddh | ot IFM | 000,292,936 ... 99.645 | ...............291,168 | ....... 292,205 292,700 (8) 2.552 MON... 02/07/2005. | 01/25/2035.
55265W CA 9 | Master Seasoned Securities Tr RMBS SEr 2..........cccvveirmcrvneeneeneeissinerinnes | ceves ..103.917 18,816 19,281 (<71 USRI BN 6.500 MON... 12/09/2004. | 08/25/2032.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-........cccoviuiinriernnieeerineiseesnennens | veveees ..103.652 | .... ..2,279,284 .2,198,986 2,242,520 (2,116) [ oo [ [ 4.000 MON... 01/19/2018. | 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-........c.coouuevimrenmeinnineriereieeneeis | covees ..101.655 | ..ccvvvnee 12,219,563 | ...ccovvnee 12,020,610 (5,727) [ oo | e | s 3.250 MON... 07/31/2019. | 02/25/2049.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-........c.covvumerirereerneineeieseneinensns | sevee ...102.499 ..8,840,632 8,625,116 | ..oovverern.8,867,959 | ovvoeiecicinciinns | i (10,532) [ .ovvvrvereerenins [ erverineineeinseines [ eeinas 3.500 MON... 08/07/2019. | 12/25/2058.
761118  HD 3 |Residential Accredit Loans INC RMBS Ser..........cccoveverinrineinnniinennensninennens [ eoveees | oo | conreeeedt | el TFM | 1,123,565 | ... 98.061 1,361,270 | .ovieeee 1,123,565 | coovvirciiiienis v | e [ e [ e 5.750 MON... 02/28/2006. | 09/25/2035.
79548K  ZJ 0 |Salomon Bros Mtg Sec VII INC RMBS Ser 19.........ccuvierierinerrseerseinsrnenienes | ceveens 100927 | 3,324 | 3,294 (4] [TSTIN IV IO 6.630 MON... 03/18/1999. | 06/25/2028.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1 C.........ccocovvvenrinmiicniinciieniicenniiens | ceveees ..103.823 N 7,869,717 1,631 [ v | e | s 3.750 MON... 01/24/2019. | 03/25/2058.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20........ccovuvnmrenmnnnnmnnisnmensnennnes | eovnene | [eonnrenencd | e 1FM ..1,343,818 |..... 89.385 | ... ..1,562,602 1,748,170 | oo 1,343,818 | oo [ [ | e | aeeens 3.309 MON... . 03/23/2007. | 04/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 56,480,869 XXX | s 57,989,271 | .oovvennns 58,256,304 | ...........56,126,214 | ..........99.217 | .o (20,638) 0 0 XXX XXX | s 165,873 | ..... 1,685,934 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05491L  AC 2 |Barclays Commercial Mtg Sec CMBS S€r 201.........ccoovvvueremrenemrneernnnnnersieniinee | eovvees | [ wrvereenes 4| ... TFM | s 4,929,102 |..... 99.665 | ..ocvvvnvnne 4,983,265 | .......cce.n. 5,000,000 | ..ocvvrnes 4,945,689 6,677 | oveeveeveerierienns | ererieesiesiseinsnenes | ereen 3.189 MON...| . 11,516 | ... 159,450 | 06/08/2017. | 08/14/2036.
06427D AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B.........cccovvvvvemervernnrnrineeenneenenins [ everee [ | vevivernns 4| ... 1EM| s 3,089,918 |..104.342 | ..ccovvnnee. 3,130,251 | ..............3,000,000 | ............. 3,054,838 | ..o [ rnneeeenn(12,532) | o e | e 3.366 MON...| ..........8,415 | ....... 100,980 | 02/02/2017. | 02/15/2050.
06540W  BD 4 |BANK CMBS Ser 2019-BN19 CIA3.......conivrieeeeinnrnereeieseseessssssssnenes | eovneee | [roverinenedh | e 1FM 10,814,643 |...104.415 ....10,963,565 10,803,101 | .overcervreerrverres | eerrerenne(11,542) | vt [ [ 3.183 MON... 07/23/2019. | 08/15/2061.
07332V BD 6 |Barclays Comm Mort Sec CMBS Ser 2017-C1.. JUVS (OURUUPRN R PPRRPROR’ ) IO 1FM]| .. 10,711,251 |...107.270 | ............11,156,080 . 10,628,016 | ..oovvevverierveneres | erereeene(30,156) | oo [ e | e 3.674 MON... o 02/16/2017. | 02/15/2050.
12515B  AE 8 | CD Comm Mtg Tr CMBS Ser 2019-CD8 Cl Ad.........coovvervmirmerrerienennrennins | evneen | [ eoverivennd| e M| 15,449,690 |...101.979 | ............ 15,296,790 | ............15,000,000 | ........... 15,488,716 | ...coovvvvrrevrrcverres | ereeeennn39,027 | v v [ 2.912 MON...| ..........36,400 | ........ 145,600 | 08/09/2019. | 08/15/2057.
12515H AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad.........ccovvvenvrrmerrerirseensensnrnennens | cevees | oo | vevrnenndh | s 1FM ...6,694,739 |...105.869 ..6,881,479 | ..... .6,500,000 8,651,217 | s | e (18,887) | s [ e [ e 3431 MON... ...223,015 | 07/24/2017. | 08/01/2050.
12532C BA 2 |CFCRE Comm Mort Trust CMBS Ser 2017-C8 C.. [P I 4 ... 1FM]| .. ..4,119,986 |...106.019 | ... 4,240,764 | ..... .4,000,000 | .. A091,014 | | e (11,580) [ s [ e [ e 3.572 MON... v 142,876 | 05/18/2017. | 06/15/2050.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.........oevuvvvverirerenerirenseinerns | oveees | oo | veverneenns 4| ... M| e 25,248,863 |...104.662 | ............ 26,165,400 | ............ 25,000,000 | ........... 25,094,234 | ..o | errreerd(39,201) o [ e [ e 3432 MON... | .........71,500 | ........ 858,000 |07/24/2015. | 08/10/2055.
12593Q  BE 9 | Comm Mortgage Trust CMBS Ser 2015-CR26 C......c.ocvvvevvvnvenevrernercrerinninee | eoveree oo [ o | 1FM ..4,443,109 |...105.925 ..4,554,771 4,300,000 | ..cooeen4,399,845 [ s | e (16,784) | e [ s [ 3.630 MON... 05/04/2017. | 10/10/2048.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20 [SSTTUSPUOPSPOSPUOPSTOPPOURPPOPORN IUPPURPIN VRN ISPOPPOONT 3 VOO 1FM ..5,927,627 |...104.380 ..6,007,040 | ..... 5,755,000 | ...cc00eer.5,853,5571 [ oo | verrennne(25,250) | v [ [ 3.565 MON... 12/14/2016. | 12/15/2049.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P8 C.........cccovevvrieeererneereriseenneinnennns [ eovveen | | ovreinennd | e 1FM ..4,840,899 |...105.011 4,935,531 4,700,000 | .oovrerernd, 784,913 | oo | e (18,964) [ oo | e | s 3512 MON... 12/06/2016. | 12/10/2049.
17328F AW 5 | Citigroup Comm Mtg Tr CMBS Ser 2019-GC41..........cccoovvvvevmmrinrninniveiiinnines | vevinee [ e | 1FM .10,814,957 |...101.827 10,691,835 10,500,000 .r..2.869 MON... 08/05/2019. | 08/10/2056.
233050 AC 7 |DBUBS Mtg Tr CMBS Ser 2011-LCTA Cl A3......ovvevrrerierenceiseenerserinenenees | evveen | | everivennd | e 1FM ...2,688,758 |...101.476 2,701,605 2,662,301 | .ooerrernn2,660,913 | oo | errreeeeed(3,070) [ oo | e | s 5.002 MON... 02/08/2011. | 11/10/2046.
233050 AF 0 |DBUBS Mtg Tr CMBS Ser 2011-LCTA CI B......coovvvcrieririrnnivniicciienisciienes [ e | v | 1FM ..9,232,510 |...102.085 ..9,187,686 9,000,000 5471 MON... 02/10/2011. | 11/10/2046.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32........ccvuvunrvevrrnerivmninenniennnns | evveen | [roverivennd | e 1FM 4,274,247 |...104.753 ..4,347,254 4,150,000 3514 MON... 12/06/2016. | 12/15/2049.
617458 AG 9 |Morgan Stanley Cap | CMBS Ser 2011-C1 Cl......cvvuevereerneeeseineieerieeeseeinnees | evneen | | oveeinennd | e 1FM ..1,783,330 |...101.872 WT8133 | ek 1 TAB A | il LTAT BT | s | errieeeenn(2,839) | s [ s [ 5.033 MON... 02/10/2011. | 09/15/2047.
617459 AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2........cccvvrvvvereneneerernnireninsisnnneres | veveens | oo | vornrinenidh | s 1FM 17,674,337 |...102.223 ..17,889,095 | ........... 17,500,000 | ...c0.cc... 17,491,321 | cvioiiiiiivnivciies | eerrenennc(31,052) | oo [ [ 4.661 MON... 06/09/2011. | 06/15/2044.
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..........cocevvrvmerrerencennneserineninns | evene | oo | vevrnennidh | e 1FM 9,993,750 |...104.232 10,423,230 e 3.749 MON... 09/17/2014. | 08/15/2031.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21........ccovvverervrrveermnneirnnnnneninns | eoveree oo [ o | s 1FM ...7,209,699 |...102.321 7,162,484 | .............7,000,000 | ......cc.... 7,070,830 | .ooorvvmrrvcrrerirnnns | eovereennn(30,144) [ oo | e | s 3.150 MON... 02/13/2015. | 03/15/2048.
90117P  AC 9 |Avenue of the Americas Tr CMBS Ser 2015-........c..cocvremmeennrrnerenneneenennnens | evvne | oo | vevveennidh | e 1FM 112,359,928 |...106.909 ...12,829,032 3.901 MON... 08/07/2015. | 08/10/2035.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012- [SSSTUPURTUPIRTURTURVORN VURPTRN DU ORI’ 3 RO 1FM 5,399,662 |...100.350 ..5,669,270 5,596,766 w2459 MON... 08/16/2013. | 12/10/2045.
90276C  AE 1 | UBS Commercial Mtg Tr CMBS Ser 2017-C2 C.....couvvvvvveererrvrerisriversnsseineninnes [ everes [0 | verveniennd | v 1FM ..8,342,874 |...105.912 ..8,578,856 | ..... .8,100,000 | .. 8,288,773 | o | s (23,291) [ oo | e [ s 3.487 MON... 07/31/2017. | 08/15/2050.
92939K AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2 . e e || 1FM ..1,289,013 |...105.407 21,312,318 | e 1,245,000 | ..ccoovvrenee 1,273,769 (5,884) [ ..oucevreerreris | e | s 3.607 MON... 05/04/2017. | 11/15/2047.
94989 BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2.........ccovvurervninererninirernenneins | veveens | oo | cevvrenenidh | s 1FM 301,449 |...103.040 302,679 | ....... 293,750 297,640 (1,467) | oo | e | e 3.306 MON... 05/02/2017. | 05/15/2048.
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3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities . e | s 187,634,341 XXX | s 191,191,413 | oo 184,003,936 | ......... 186,472,554 | oo, V) (310,648) 0 0 XXX XXX XXX | s 555,893 | ..... 5,970,881 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.... 1,627,783 |...105.737 ..1,623,744 11,635,644 | .. (7,019) verrrn1.500 08/15/2002. | 06/15/2021.
01448Y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A Cl A1B. . ISSTRURRIRRIOO BTN e ..2,861,971 | ..... 96.708 | .... . . 35,305 | ..o | e | e 2.328 03/04/2013. | 07/23/2035.
020053 AS 3 |ALM Loan Funding CLO Ser 2013-8A CI A1R RO ] .10,000,000 |...100.150 | ............10,014,997 | ............10,000,000 | ........... 10,000,000 | ..evereevmeeerreeries | verererereeisnineris | veveerenensnninens | e | s 3476 09/28/2016. | 10/15/2028.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201 ..848,341 |...101.089 848,341 .....3.700 09/26/2017. | 04/15/2027.
02377L  AA 2 | American Airlines Inc Secured Ser AA (VTR IO - ...4,500,000 |...102.822 | ............4,626,990 | ..............4,500,000 | ............. 4,500,000 [ ..voorvrererreiirirines | errernnneiennins [ | | 3.150 08/01/2019. | 08/15/2033.
03334@ AA 7 |AnchoragePermit Ctr BIAG LS Tr CTL......ccoiveueemerierineereeineinserienseeessensseenes | cevees o] 754,735 |...108.786 754,735 [ oo | vvrrnerienineeneens | oversesiensneees | eevessiessnessnnsenes | aeennd 6.340 02/11/2003. | 02/15/2025.
04964K AN 1 |Atrium CDO Corp CLO Ser 9A CIBR........ccccoouveiiriiinisnisciesiseinsissiiens | e [P I . .10,000,000 |...100.107 | ............10,010,708 | ............10,000,000 | ........... 10,000,000 | ..ooomeemiviiieiies | eerierinriinninnis | e [ s [ 3.659 03/30/2017. | 05/28/2030.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le. et | s [P I Z ) I L} (- 1,235,281 |...104.266 | ..............1,287,978 | .............1,235,281 | ............. 1,235,281 [ oo | reverneernsnisninenis | veveneenssinsinens | e | e 7.230 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL REV Le.......cocerrenmrenerierincerseineiiensinens | cev ..786,861 |...103.933 .817,809 ...786,861 | ... 786,861 | ..oovveevirrireirenis | ovreeerienineinnenns | oveessersessnensins | eenersiessnessnssines | aeennd 6.260 12/19/2001. | 02/15/2023.
12189P  AH 5 | Burlington Northern Santa Fe LBASS ETC S I B . ...16,302 |...100.182 | ... .. 14,423 14,397 | .. 14,406 (B8) [ cererernrrieerreris | e | e 7.908 v 1,128 | 06/25/2002. | 01/15/2020.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage . [SSSTURTRRINEN DO [P I L L [ 3,527,346 |...115.619 | ..ccovvrnncs 4,078,291 | ..ovvernven. 3,527,346 | ....cooonee. 3,527,346 | ..o | e [ e | e | e 7.290 . v | 11,429 | 257,144 | 02/28/2002. | 12/15/2026.
12644@ AX 3 [CTL Cap Tr CTL LOWES. ...t ssssssssessssssesessenes. | coenes 867,469 |...104.253 ....867,469 | ... 867,469 | ... e | e | e | 7.070 10/17/2001. | 08/15/2021.
38218D 7 | Goodgreen Trust LBASS Ser 2019-1A CI A. [SSSTURURRIRRRRIRS IOV e . .10,167,809 |...104.250 | ............10,502,260 | ............10,074,101 | ........... 10,166,728 (1,081) [ oo | e | s 3.860 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A CI A....... [SSSTURRRTRIRN IO e |l AFE ] 756,240 |...104.331 755,843 (B97) | cevereererineireens [ e [ e 3.930 08/01/2019. | 10/15/2053.
50026* AA 3 |[Kohls Corp CTL Shelby Ml.....c..cvvirieririieieiieisiresieisessesenssssessesssssssessenns | coveees o] ..547,666 |...106.462 523,712 (1,700) [ oo | e | e 7.600 09/11/2002. | 12/15/2022.
52467@ 3 | Legg Mason Mtg Cap COrp CTL.......uwumremererinerieriersseesenssssssessesssesessensans | sevees ] . ..233,753 |{...105.229 | .... 223,136 ((G5) ) USRI ORI PP 7.400 03/22/2002. | 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap COmp CTL.....c.viiirriiereieiieirerisisessssesssssssessessssesens | ovenes e i ] e 165,741 ..102.138 | covvvvvevrinns 161,409 158,586 (102 T IR ISR PPN 7.750 07/02/2002. | 01/15/2021.
59549R  AC 8 | Mid State Tr X LBASS Ser 10 CI M1 ..2,477,224 |..107.205 3,158,239 e 2BTT,224 | o | e | e [ [ 6.280 05/07/2008. | 02/15/2036.
62942Q BQ 5 |NRZ Advance Receivables Trust LBASS Ser. [Tl IO R [ . .13,208,519 |...100.162 | ............13,231,400 ..13,210,000 | .. .13,208,714 195 [ e | v [ 2.590 07/18/2019. | 07/15/2052.
62942Q BV 4 |NRZ Advance Receivables Trust LBASS Ser..........cccveuerirenninnrrnernenienin [ s [P I 4 ... 1FE| v 36,562,116 |..... 99.234 | ............ 36,289,691 | ............ 36,570,000 | ........... 36,562,807 B9 [ e [ e [ e 2.520 08/12/2019. | 08/15/2053.
64130H AA 9 |Neuberger Berman CLO Ltd CLO Ser 2017-24..........ooceuvevneremreneineerssnissernens | ceves | 1FE ...6,000,000 |..... 99.717 | ..............5,983,021 | ... .6,000,000 | ....oceene 6,000,000 | .eoorvrnerirerirneiriens [ e [ e | e | e 3.196 03/31/2017. | 04/16/2030.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd..... [STTRN DU [ SOOI Y U 1. 938,086 |...100.106 | .... ....938,086 | ... 938,086 [ ..oovvvurirrirrirnnins | errieniienienienins | oo | e | e 5.900 10/22/2002. | 01/15/2020.
653240  AA 9 | Newtown CTL Ser2002..........cvurrereemmermerieriseseseessesssessesssesssssesssssssssssenes | seneees [P I L L (- 1,521,600 |...105.019 | ..ccovvvrnnee 1,598,030 | ..cooovvrvnnee 1,521,653 | ..ocoovvvenne 1,521,639 3 | s [ [ 6.082 08/08/2002. | 05/15/2023.
65341K  AX 4 |Nextgear Floorplan Mast Ow Tr LBASS Ser..........cccoeuevierenineeneieieinenessnnies | conveee | oo [eveeienih | e 1FE ...2,399,980 |...100.365 .2,408,753 | ..... .2,400,000 | .... 2,399,993 1,936 | oo | e [ e 2.560 10/16/2017. | 10/17/2022.
667294 AW 2 | Northwest Airlines LBASS EETC Ser 2001-1. [ [ Y [T 2FE ..2,737,105 |...107.301 .2,581,924 | ..... 2,406,246 | ... 2,556,576 | ...oocvveeriernriinns | e (62,031) [ oo [ v [ e 7.041 02/14/2017. | 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls ST IO o] ..1,234,617 |...107.066 ..1,321,857 1,234,617 234817 | i e | e | e | e 6.500 09/19/2002. | 11/07/2023.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CI A2 P.. 8,072,692 |..... 81.643 ..7,351,041 ..8,072,692 2.294 09/14/2007. | 12/22/2037.
78402C AA 1 | SC Commercial Mtg Pass Through CTL Ser 2... I I e 466,549 |...110.654 451,069 (1,283) [ coocerrererienis | e | s 7.053 11/20/2003. | 11/10/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl........c.ovrvreveviniirerneireessissinsirenins | veveees | 2FE ..4,670,398 |..... 96.935 82,271 (1,721) [ o | e | e 2.644 03/05/2004. | 03/15/2033.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A.......... e 3,352,332 |...102.608 3,352,332 | .. ..3,352,332 03700 .. 01/31/2018. | 09/01/2031.
92851@ AA 3 | VIVENAi SPC TT CTL. oot isenssssssssesssseessssssssssssssssesenns | sevees o] ...104.154 298,021 | ... 298,021 [ .ooieecrierineirnenis | e | e | e | aeend 6.630 . 878 | 19,759 | 11/25/2002. | 04/15/2022.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20........cccouvervreiernemnnrennsisnenninens | voverns ..112.270 984,637 | ... 984,637 | .oveeveveeiereeienns | ervereeeeeiiereniens | eeveeiesieniesniens | ceveeeeseseseniens | e 6.650 .65,523 | 07/28/2002. | 08/01/2027.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1 ...100.284 2,314 2,318 (41) verrr1.660 12/09/2004. | 01/25/2023.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA. . ..101.937 1,897,600 | ....cccoooeee 1,897,600 [ ..o | e | e [ s | 3.300 12/07/2017. | 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A......cccnvvrerrieirnenieriresessesesssessensenens | coveens ...101.286 ...948,800 | ... 948,800 | ...ovvvrirrereeririns | evrrrerienineenenns | e | e | aeene 3.550 12/07/2017. | 07/15/2031.
009090 AB 7 | Air Canada LBASS EETC Ser 2015-1B . Al . 1,384,517 [...100.878 .1,414,348 1,402,042 | .. ..1,391,314 2,552 ......3.875 04/04/2017. | 03/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities..........c..ccoceniienes (TP [P 138,054,745 XXX v 139,690,292 139,490,879 | ......... 137,888,623 | ...cccovvnne 82,271 | v (35,795 0 0 XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... s | s 1,090,516,611 XXX | e 1,167,887,251 | ...... 1,089,595,841 | ...... 1,093,278,135 | ..ooovvvnnes 302,401 55,852 0 0 XXX ....39,371,407 XXX XXX
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1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
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
Unaffiliated Bank Loans - Acquired
03852 AL 5 |Aramark Services Inc 1st Lien Term Ln B ..100.313 4,663,313 | ..o 4,663,313 | .cvovinne 160,307 | covveerereireinies e [ e [ e 3.799 MON... 06/12/2018. | 03/11/2025.
08579 BD 3 |Berry Plastics Corp Term Ln W Nt 1.. ...100.339 645,529 | ... 647,719 | ... (861) (226) 3715 MON... 10/18/2019. | 10/01/2022.
08579  BE 1 |Berry Plastics Corp Term Ln X Nt 1.....c..cccooiiiiiiniiniiciiecsscssicciicienis [ s e ...100.344 .1,170,528 (1,702) (270) [ e | e [ s 3.715 MON... 10/18/2019. | 01/19/2024.
15018L  AE 1 |Cedar Fair LP New Term Ln B Nt 1.....c..ooooieinirrineriereinceceissssenienienenns | ceve ] ...100.375 1,235,443 43,240 [ oo [ e [ e [ 3.490 MON... 03/14/2018. | 04/13/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt ...100.138 .2,404,595 (1,716) e 3.947 MJSD. 04/11/2018. | 06/01/2024.
000000 00 0 |Array Canada INC Term L NE T ... | eevees . . 790,232 |..... 78.333 ....798,214 1,366 | oo | e [ 6.901 MJSD. 07/11/2017. | 02/09/2023.
02034# AA 0 |MISYS (Almonde Inc) Term LN Nt 1. seessnssessenessnsseees | e [0] RO [ 4FE| .. ..6,178,702 |..... 99.208 6,190,309 ...6,141,300 ...373,829 1,199 | | | e 5.756 |...... 5.828 | JAJO.. 06/15/2017. | 04/28/2024.
6499999. Unaffiliated Bank Loans - Acquired.........c.cccvvienevee . .17,108,847 XXX o 16,914,701 ..17,107,931 | .. .16,894,775 | ............590,977 353 0 0 XXX XXX XXX XXX XXX
6599999. Total - Unaffiliated Bank LONS........vuuiiiiiiiiieieiissinisiisssii et nsssesssssssnsssnssensesssssnssnns | woensones 17,108,847 XXX | s 16,914,701 | oo 17,107,931 | v 16,894,775 [ .ocovvvenes 590,977 353 0 0 XXX XXX XXX XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAHIONS........veuoreesiesiieiiereeresasnsssess st nessninns | onees 1,827,616,271 XXX | e 1,980,331,932 | ....... 1,771,606,079 | ...... 1,829,536,632 | ......... 4,820,389 | ...... (3,965,843) 0 0 XXX XXX XXX |....19,026,331 |....67,006,796 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. .......cuuirririmirimriisisiierisini st ssessnsssssssnssensene | eossseens 167,257,697 XXX | s 171,664,954 | .......... 167,504,638 | ......... 166,792,022 | ..o 99,217 | v (44,071) 0 0 XXX XXX XXX | s 518,191 | ... 4,952,760 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMEIES. ...ttt snsssesenss | eresneae 187,634,341 XXX 191191413 | .......... 184,003,936 | ......... 186,472,554 | ....cooveveernn0 | e (310,648) 0 0 XXX XXX XXX | ... 555,893 | ..... 5,970,881 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHES. ........cu.rruuiriiriririsiiiisiissisensssresssesssssssns s ensssesssnssssnssenssensssesnnes | eosseens 148,532,558 XXX 149,627,282 | oo 149,170,879 | ..o 147,607,862 | ... 82,271 | ..o (111,840) 0 0 XXX XXX XXX [ s 810,811 | ... 4,601,917 XXX XXX
8299999. Total - Unaffiliated BanK LOBNS. . ... cuuiiusirseieseeisseisssisssis s ettt | einnsines 17,108,847 XXX | s 16,914,701 | oo 17,107,931 | oo 16,894,775 [ .ooovvvnnes 590,977 353 0 0 XXX XXX XXX | s 67,399 | ....... 728,872 XXX XXX
8399999, Grand TOtal = BONGS..........cururireiiririiririiiciresiis et ennes | srees 2,348,149,714 XXX | e 2,509,730,282 | ....... 2,289,393,463 | ...... 2,347,303,845 | ......... 5,592,854 | ...... (4,432,049) 0 0 XXX XXX XXX ]....20,978,625 |....83,261,226 XXX XXX
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. it

912828 4N 7 |U S Treasury Nt 2.875% 05/15/28........cccovvimivivininirinrinsiisninissisneanes | 01/18/2019........ VATOUS. ..ottt ensierenas 20,210,627 20,000,000 ....98,481

0599999. Total - Bonds - U.S. Government.......... 20,210,627 20,000,000 ....98,481
Bonds - U.S. Special Revenue and Special A

31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49. 07/12/2019. Morgan Stanley & Co LLC 42,732,548 A1,281,254 | oo 64,215

76116E  GR 5 |Resolution Funding Corp Strips.. 05/23/2019.. Morgan Stanley & Co LLC 796,383 ,067,000

76116F  AB 3 |Resolution Funding Corp Strips.. 05/23/2019........ VAIHOUS. ..ot 6,472,739

88059E  5G 5 | Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ Morgan Stanley & Co LLC 1,886,463

88059E 5N 0 |Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ KBYCOMD...ooiri bbb 1,615,862 .

88059E U7 7 |Tenn Val Auth Cpn Strip Strips. 05/23/2019........ KEYCOMD... ettt 1,255,304 | oo 1,684,000

88059E U8 5 |Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ KBYCOMD. .ottt 1,154,132 ...1,582,000

88059E V2 7 |Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ Morgan Stanley & Co LLC 1,519,454 . ...2,135,000

88059E V9 2 |Tenn Val Auth Cpn Strip StHiPS......ovverereiirssrissrinesrsenessserseeens 05/23/2019........ KB O OMD. ettt 281,422 | o 466,000

3199999. Total - Bonds - U.S. Special REVENUE aNG SPECIAl ASSESSIMENES. ... ruutuuruuirstrsteseeersstteesssseessssseressseesetes | eesessessstesees a8 eeE 848118184k E £ 8 888t 57,714,307 | oo 62,063,254 | ..o s 64,215
Bonds - Industrial and Miscell;

00206R ~ HY 1 |AT&TInCSrNt 6.625% 05/15/29.......cccemrvrmrrrerirneireiiseinenienes 06/05/2019........ Tax Free EXChange........c.ovceeeeereneereeineineninsins 10,365,950 | covouevnrverrerienereeieenns 10,000,000 36,806

02377L  AA 2 | American Airlines Inc Secured Ser AA 08/01/2019........ Citigroup........ 4,500,000 ...4,500,000

032177  AH 0 | Amsted INdUStries St NL..........ooceerrreneeerseeeeeeeeeeenne 06/26/2019........ Bank of America BISD Dealer............cccccvevenncs 446,851 428,121 | oo 1,539

03522A°  AH 3 | Anheuser-Busch Co/INbev SrNt..........cccveviveieieicriee e 05/15/2019........ Tax Free Exchange.........cccccovvevvcniviencncinicicninn 9,551,557 | oo 10,000,000 | ..voverireiieeee e 135,778

035240  AQ 3 | Anheuser-Busch Inbev Worldwide Sr Nt 01/30/2019........ Various 5,793,050 25,750,000 [ oo 1,847

06540W  BD 4 | BANK CMBS Ser 2019-BN19 CIA3........ccoiivmrieiineineiiniis 07/23/2019........ Wells Fargo Securities LLC 10,814,643 .10,500,000 6,499

110122 BN 7 |Bristol-Myers Squibb Co Sr Nt 11/22/2019........ Tax Free EXChaNgE........ovvveverveieineieierissenieninns 4,970,049 | oo 5,000,000 52,205

110122  BZ 0 |Bristol-Myers Squibb Co Sr Nt 07/24/2019........ Credit Suisse Securities LLC. 4,092,760 ...4,000,000 22,556

12515B  AE 8 |CD Comm Mtg Tr CMBS Ser 2019-CD8 Cl Ad.........ccovvvevricmrrnerienns 08/09/2019........ Deutsche Bank Capital 15,449,690 .15,000,000 25,480

12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20...........coovurerrerereereencenieeeernnne 02/27/2019........ Credit Suisse Securities LLC............. 8,896,312 | ..o 8,897,535 | .o 24,357

17328F AW 5 | Citigroup Comm Mtg Tr CMBS Ser 2019-GC41............... 08/05/2019........ Citigroup........ 10,814,957 10,500,000 | oo 15,897

233331 AW 7 |DTE Energy Co SrNt  2.529% 10/01/24........ccoovvunerimrinireriirineiiesienienesseens 08/08/2019........ Wells Fargo Securities LLC..........cc.oerurverieeirieniierienereenns 1,999,340 . ...2,000,000 3,500

254687 CH 7 |Disney Walt Co SrNt 5.650% 08/15/20 11/26/2019........ Tax Free EXChange........c.ovceeeeereneerneeineineiinsins 6,998,100 | cooorernereeieieinerieniins 7,000,000 | oooovrnrireireeineiereeeeens 110,960

254687 DZ 6 |Disney Walt Co SrNt 6.200% 12/15/34. 11/26/2019........ Tax Free Exchange 20,675,212 120,000,000 | c.ovoevrrirrieireeeis 554,556

37940X 0 | Global Payments INC SINL.........coieriieire e snen 08/07/2019........ Bank of America BISD Deale| 4,998,750 ...5,000,000

38218D  AA 7 | Goodgreen Trust LBASS Ser 2019-1A CIA... 08/01/2019 VMIOUS. ...ttt 10,167,809 0,074,101 | oo 21,527

38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A Cl 08/01/2019.. Natixis.... . 756,240 ..720,434 8,833

391164  AF 7 |Great Plains Energy Sr Nt 08/07/2019. Wells Fargo Securities LLC...........cooerrreririnrenieiereseeeieees 2,140,360 122,000,000 [ oooveverieieiiee e 15,876

410345 AL 6 |Hanesbrands Ind SrNt 4.875% 05/15/26... 08/26/2019. Citigroup........ 462,000 6,137

415864 AM 9 |Harsco Corp SrNt 5.750% 07/31/27. 10/04/2019.. Goldman Sachs & Company. 3,639,112 ....19,101

438516  BW 5 |Honeywell International Inc Sr Nt............ 07/30/2019 JP Morgan Securities LLC.. 3,991,720

57629W  CG 3 |Mass Mutual Global Funding Nt 06/28/2019. PNC Capital Markets LLC...........coeuuurermrineeerieiseeiseniesnienienes 486,015 6,656

57629W  CH 1 |Mass Mutual Global Funding Nt. 07/02/2019.. JP Morgan Securities LLC.. 1,046,710 ,000,000 ...11,050

62942Q BQ 5 |NRZ Advance Receivables Trust LBASS Ser. 07/18/2019........ Credit Suisse Securities LLC............. 13,208,519 .13,210,000

62942Q BV 4 |NRZ Advance Receivables Trust LBASS Ser. 08/12/2019........ Credit Suisse Securities LLC............. 36,562,116 36,570,000

64830H  AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-. 07/31/2019........ JP Morgan Securities LLC.. 12,181,814 12,020,610 33,641

64830W  AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-...........ccccvvuvnnee 08/07/2019........ Wells Fargo Securities LLC...........c.erveriereneercrenerierieneseeens 8,878,491 | oo 8,625,116 35,219

65342Q AL 6 |NextEra Energy Operating SrNt..........occoovirvernieieieceeieens 09/19/2019........ Wells Fargo Securities LLC 670,000 ..670,000

69007T  AB 0 |Outfront Media Cap LLC / € SINL......viiiirireieseicesi s 08/08/2019........ Goldman Sachs & Company. 447,150 ..440,000 3,544

69346V AA 7 [Performace FOOd Group St NL.........c.viuririeieineeieieiesie et 09/16/2019........ Credit Suisse Securities LLC............. 220,000 | coovereereeeiieee e 220,000

701094  AM 6 |Parker-Hannifin Corp Sr Nt 07/2412019........ VaTIOUS. ..o 3,038,940 23,000,000 | oo 7,650

82967N  BE 7 | Sirius XM RadiO INC ST NL.......ouvvrriueirciieiieeisceieiseeseeseesesiesiseesensssnens 06/26/2019........ JP Morgan Securities LLC.. 683,400 670,000
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
858912  AF 5 |Stericycle Inc SrNt  5.375% 07/15/24.........covvvvererninireiris 06/27/2019........ Bank of America BISD Dealer............cccccvuerenee. 1,039,373 2,383
87612B  BP 6 |Targa Resources Partners Sr Nt 11/113/2019........ RBC Capital Markets LLC 348,301
89177B  AA 3 | Towd Point Mortgage Tr RMBS Ser 2019-1 C .| 01/24/2019.. Bank of America BISD Dealer... 7,821,786 ....24.593
91324P  CP 5 |UnitedHealth Group Inc Sr Nt 07/24/12019........ Barclays Capital INC.............ccueveiviireriieieses st 2,140,580 2,292
96145D  AF 2 | Westrock Co Sr Nt 3.750% 03/15/25........ccovvvvvvrirervrninnee 02/20/2019........ Tax Free Exchange 2,992,753 .
988498 AL 5 |Yum Brands Inc SrNt 4.750% 01/15/30 09/19/2019.. RBC Capital Markets LLC. 1,135,750 ,100,000 1,742
3899999. Total - BONAS - INAUSEIIAl @NU IISCEIANEOUS...........c.cvuiviieiiiitiieieisiteteicietetteteits ettt esetesesesesasebetase  etsesesesassesesessesesesssesessssesesessssesessssesesessssesesssesesessesesessssesesssesesessesesesssesesassesesessesesebasses et et esesebesses et et esebe b s sesesee e bebebassebesessetese  oesebebassesesessesesesassesesessnsesesassnsesasseseses | esesesesesssnsesesesesesnsonn 234,426,160 ...231,534,634 ,240,662
Bonds - Unaffiliated Bank Loans
08579  BD 3 |Berry Plastics Corp Term Ln W Nt ..o 10/18/2019........ Tax Free EXChange.........cvvuevrivieniiireiseieresineins 648,805 | ..o 645,529
08579J  BE 1 |Berry Plastics Corp Term Ln XNt 1............. 10/18/2019........ Tax Free EXchange. ..o 1,176,524 | oo 1,170,528
8299999. Total - Bonds - Unaffiliated Bank Loans.................ccccocevevcrererecncnennne. 1,825,329 1,816,057 |....... 0
8399997, TOtAl - BONMS = P 3.0 E o0 L6 eh8 o0 E o8 E 08 E e E S8 E L E L E R E LRSS E L E R E ke sk eeE ettt | ehnet e 314,176,423 L3315 413945 | 1,403,358
8399998. Total - Bonds = SUMMANY EM fTOM PAIt 5.ttt es e se et sesees e et ense | efeteeseeseeeEseseeaeeseseeEee 1o e eEoeEeEA e seEee8 421 e e e eeE e eAeE e s R eEE e e A E e A et et ee s ee et 59,460,070 | ..o 58,235,953 | .. 261,709
8399999, Total - BONDS. ......ovvuiiriiiiiiiieiseierisi s nnees 373,636,493 | i 373,649,898
9999999. Total - Bonds, Preferred and Common Stocks ...373,636,493 XXX
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
3445R  AB 1 |Mormocco AID GHd SF Bd....voovsvsvsinsnsis | 07/15/2019. | Redemption  100.0000....cvecvsvsvsvs | 55,015 58,845 | oo | o (3,829) 72 P B 55,015 | oo | oo | oo 0| 3,134 | 07115/2026.
455780 AG 1 |Indonesia (Republic of) AID Sr Nt | 12/01/2019. | Redemption - 100.0000....o.osvsseesesc | L 100,000 | -.........100,000 | .........109,000 | .......co..e 101,858 | evveevrsrerrres | cevrein (1,858) (1,858) | evvvvcrranrn | e 100,000 | crvverevrcerres | coereeerrenrne | ceversserrannni0 | o 6,675 | 06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed.. woe | .. | 10115/2019. | Redemption ~ 100.0000.. 645,000 | . N ) . 645,000 | oo e 0 645000 | 0 33,394 | 04/15/2022.
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB...... .. | 12/01/2019. | Paydown ) 139718 | . . ) . ) 138,876 |..... 842 842 .. 139718 | .. . 0l 4,782 | 06/15/2024.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z. | 1200172019, | PayAOWN. oo | 372,011 | s 372,011 | . 370,161 | v 370,701 | e | o 1,310 1,310 | oo | o X\ U R DRI B U - 14,225 | 06/15/2026.
912828 LA 6 |U S Treasury 07/15:2019 TIPS o || 07812019, | MUY | ...131,778,900 | ....110,000,000 |....113,790,855 | ....... 130,471,796 | (19,282,642) | ......(162,854) | .... .(19,445496) | oo | 111,026,300 .1 20,752,600 |...20,752,600 | ..2,454,963 | 07/15/2019.
0599999. Total - Bonds - U.S. GOVEMMENE....oocvvvssvvrsssvessssssssssssssssssssssisss ssssssssisssssssesson ..133,000,644 |...111,311,744 |...115,117,549 | ..... 131,787,076 | (19,282,642) | ......(166,389) | ... ..(19,449,031) | o0 | 112,338,044 20,752,600 |...20,752,600 | 2,517,173 | XXX
Bonds - All Other Government
G1981@ AA 0 [Cayman Islands (Govt of) Gtd Sr Nt e e 605,381 605,381 0 03/01/2019.
1099999. Total - Bonds - All Other GOVEINMENL...........cuuieriiiiirieiieeseiesriees e N N e 805,381 0 0 0 XXX
Bonds - U.S. States, Territories and Possessions
646039 KW 6 | New Jersey St GO Ref Ser M.......c.ccccoevvivirinninne | . ‘ 07/15/2019. | Maturity . . .....9,344,361 o (63,683) (63,683) 0l 443,300 | 07/15/2019.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.................ciimmiiiis wovrineriviiinssssissssissssssisssssssssssssssssssssssssssssssnss | 8,060,000 | ....... 8,060,000 | ....... 9,344,361 | oo....8,123,683 | oo | (63,683)] .... (63,683)] ... 0. 443,300 XXX

Bonds - U.S. Political Subdivisions of States

vi3

167486 DL 0 |ChicagoILGOSerC 5.000% 01/01/28.............. |..|02/19/2019. | Call  100.0000........ccovrrverermvvriismsmrns | 11,525,000 | ..... 11,525,000 | ..... 11,695,685 11,525,000 0 0] ... 289,992 | 01/01/2028.
2499999, Total - Bonds - U.S. Political SUbdivisions of States...............cccceevuiiiiiies  covviiienrvvieccsicsis s | 11,525,000 | ..... 11,525,000 | ..... 11,695,685 11,525,000 0 0 0 0 .. 289,992 XXX
Bonds - U.S. Special Revenue and Special Assessment

033896 HZ 7 |Anderson IN Sch Bidg Corp Rev LBASS Ref......... .. [04/01/2019.JCall  100.0000..............ccorrererrrrrrrerre 5235000 5935000 (1,284) S e .0 | ....186,133 | 07/15/2026.

164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & Swr Ref... .| 08/01/2019. | Call  100.0000... (8,001) | oo | ccirrnne1,355,425 | oo | s (60,425) | .......(60,425) | ... 71,225 | 08/01/2023.

254773 AG 9 |District Columbia Hsg Fin Rev LBASS AMT...........| .. | 12/01/2019.|Call ~ 100.0000... 0 06/01/2020.

312903 HR 1 |FHLMC REMIC Ser 113-C  8.500% 05/15/21...... .| 11/15/2019. | Paydown ) (5) 05/15/2021.

312905 YJ 5 |FHLMC REMIC Ser 1077-E. .| 12/01/2019. | Paydown ) (89) 05/15/2021.

312906 E5 5 |FHLMC REMIC Ser 1116-XA.. e | .- | 12/01/2019. | Paydown ) (13) 08/15/2021.

312009 MY 7 |FHLMC REMIC Ser 1251-Z........oooooereeecrceerereee .| 12/01/2019. | Paydown ) (526) 04/15/2022.

312915 UF 6 |FHLMC REMIC Ser 1504 Z .| 12/01/2019. | Paydown 30,067 |..... (272) (272) 05/15/2023.

313373 X8 6 |FHLMC REMIC Ser 1683 Z wo [ 1200172019, | PaydOWN...cococccccvcvvveeerensccisicvivneeeesseees |k 47480 | o AATAB] | o 148,086 | 147,207 | ..... (26) (26) 02/15/2024.

3133TA CQ 3 |FHLMC REMIC Ser 1967-BA....ooovvovovevereeceeeee. .| 12101/2019. | Paydown 38168 | ... (263) (263) 06/17/2027.

31358E  XG 2 |FNMA REMIC Ser 1990-83A... .| 12/01/2019. | Paydown 3386 | .. (38) (38) 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G... ... || 12/01/2019. | Paydown 2418 | ... (18) (18) 06/25/2021.

31359K  ZR 1 |FNMA REMIC Ser 1996-45 CIK...........ccorrrrrrrrrrens [ 12/01/2019. | PaydOWN.....ccoccorvmvermvscerrmemsisieceecc | L gm0 | 41480 | o 41403 | 11223 | ... (44) (44) 09/25/2021.

313603 2H 4 |FNMA REMIC Ser 1990-35E... .| 12101/2019. | Paydown.........ccccccocvvemvsvecsccvvvvvnnenssssiees | 283 283 | 800 | 285 | o | o o) 0 04/25/2020.

313603 5) 7 |FNMAREMIC Ser 1990-41D... |-+ | 12/01/2019. | Paydown 3511 3537 | .. (26) (26) 04/25/2020.
31377R  BH 2 |FNMA DUS Pool #384440 6.600% 10/25/26....... . [ 12/01/2019. | PAYdOWN...cccvvevvvrveereescsmcermessssireessei | 79,326 | . . 82,369 | ccocceveveccecrereis | e (3,044) (3,084) | covovereeiens | e 79,326 10/25/2026.
31381H  TQ 9 |FNMA DUS Pool #461459  5.450% 11/25/23....... | .. | 12/01/2019. | PAYAOWN......ooovvvvemsvevvveeesssssssien | 347,713 | ... 347,713 | ......... 357,873 | v 349,702 | oo | oo (1,989) (1,989) | covvvereeccccics | v 347,713 11/25/2023.

31393A 2V 8 |FNMA REMIC Ser 2003-38 CI MP........cccocrvrnrnnne .. | 12/01/2019. | Paydown 161,365 161,365 164,996 | . 161,587 | ..... (222) (222) e 161,365 05/25/2023.

31394) KW 6 |FHLMC REMIC Ser 2673 Cl QL..oovvoccccccccvvvveeee .| 12/01/2019. | Paydown 151198 | o 151,198 | ... 153655 | . 451411 | .. (213) (213) 151,198 09/15/2023.
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48.... - 1210172019, | PaydOWN....ccooooccvvvenrenesssivrnccssssss | 793,983 | .......... 793,983 | ......... 769,264 | o000 769,760 | coovovvvoeeeeeeeeees | o 24,224 24228 | o | e, 793,983 01/25/2048.
3140Q7  5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... o [ 1200172019, | PAYOWN. ..o | 1,505,132 | ...... 1,505,132 | ...... 1,495,607 | ..........1,495685 | ..... 9,447 9,447 coeneennn 1,505,132 N - 36,252 | 09/25/2047.
314008 3K 9 |FNMA Pool #CA1701  4.000% 05/25/48... - 12/01/2018. | Paydown ST DO 5,377,838 | ...... 5,377,838 | ...... 5,487,075 | vvv0rn 5,485,378 | oo | oo (107,540) | oo | oo TCLO-T00) ) PO— cerennn,377,838 0 | ....146,712 | 05/25/2048.
31418C R8 9 |FNMA Pool #MA3210  3.500% 12/25/47... < [ 1200172018, | PRYAOWN...ooooeorensvesssensssessn | 4,212,024 | ....... 4,212,024 | ....... 4179118 | oo A 1T9MT | . 32,607 32,607 4,212,024 0 97,752 | 12/25/2047.

408395 MK 4 |Hammond IN Multi Sch Bldg Rev LBASS Ref. .101/18/2019. | Call  100.0000..............corrrererrcrrrereee 3.325.000 3325000 529,421 | ..........3,325,803 | ... (803) (803) 3,325,000 | ..ooooooveeeeeere | o | eereeeiieennni0 | e 84,510 | 07/15/2025.
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455280 VH 1 |Indianapolis IN Pub Impt Rev Preref Wtrw............. ..101/01/2019. [ Call ~ 100.0000..........ccrererrerererererrrernne 950,000 | oo 950,000 ..939,549 950,000 0 ....950,000 0 26,125 | 01/01/2029.
455280 VJ 7 |Indianapolis IN Pub Impt Rev Preref Wtrw............. ..[01/01/2019. | Call  100.0000............ccomrmvmrervmrmriiienne | 1,065,000 | ....... 1,065,000 | . 1044558 | . 065,000 0 11,065,000 ol 0 30,619 |01/01/2038.
45528U VS 7 |Indianapolis IN Pub Impt Rev Unref Wtrwk -101/01/2019.{ Call  100.0000.........ccoevrvvscevemvvveensesens | 4,050,000 | ....... 4,050,000 | ...... 3,974,074 | ........... 3,983,409 (030 PO I 3,983,409 | ..ovovvvvvevrverees | oo 66,591 | ........ 66,591 | ..... 111,375 | 01/01/2029.
455280 VT 5 |Indianapolis IN Pub Impt Rev Unref Wirwk........... | .. | 01/01/2019.| Call  100.0000.........ccocevvvscevevcvvcvienens | 3,935,000 | ... 3,935,000 | ....... 3,824,251 ..3,829,921 0 3,829,921 105,079 | ...... 105,079 | .....113,131 | 01/01/2038.
49151E XD 0 |Kentucky St Ppty & Bldgs Rev LBASS Ref P......... .. [ 10/01/2019. | MALUFtY......covvveriis I 10,000,000 | ..... 10,000,000 | ..... 10,817,300 10,063,993 | ..o | eerrern(63,993) | e [ e, ((CRECLK ) I— 0,000,000 | .cvooveverirerins | cevrerenenineins | 0 | s 500,000 |10/01/2019.
57563R MA 4 |Massachusetts Educ Fin Rev LBASS Student...... |..{07/01/2019. [Call  100.0000.......cco.coecrvimvcien | | 800,000 | ... 800,000 | o 790,696 | oo 792828 | oo o A67 | o oo 467 i) 792,998 | o 7006 | o 7,006 | o 24,000 | 01/01/2028.
57563R  MB 2 |Massachusetts Educ Fin Rev LBASS Student....... .. 107/01/2019. [ Call ~ 100.0000..........coooemmveeserissvriiann | 540,000 | ......... 540,000 534211 | e 535,404 | e | e 98 i e 98 | | 535,498 | | e 4502 | 4502 | 16,706 | 01/01/2029.
57563R MC 0 |Massachusetts Educ Fin Rev LBASS Student....... . |07/01/2019. | Call  100.0000 650,000 650,000 | ......647.205 | oo 68772 | oo o8 o o8 i o BATT65 | o 2235 | 2235 | 20,719 | 01/01/2030.
57563R MD 8 |Massachusetts Educ Fin Rev LBASS Student....... .. [07/01/2019. | Call  100.0000............ccomrvvvvervmscriiieene | 1,165,000 | ....... 1,165,000 | ....... 1,151,964 | oo 154,478 | oo | i3 | oo | oo AT | oo | e 1,454,351 | e | 010,649 | 10,649 | ... 37,081 | 01/01/2031.
57563R NV 7 |Massachusetts Educ Fin Rev LBASS AMT Ref..... | .. | 07/01/2019. Call  100.0000... ....3,550,000 550,000 493 875 ..93,188 | 07/01/2033.
60411K  BG 6 |Minnesota Pub Fac Auth Rev Ser B .1 03/01/2019. | Maturity...........osvvvvvvressiviiesnssvisssssniisas | 1,000,000 | ...... 1,000,000 | .......1,079,080 | ...ce0ee. 1,001,404 | covooveoveeceeis | vererend(1,404) | s | oo (1,808) | e | e 1,000,000 | oo e | eeveeerereen0 | e, 25,000 | 03/01/2019.
60534Q VK 4 |Mississippi Dev Bk Rev Spl Oblg. 0710172019, | MUY ...ooccoeeoeoesvesssvenssiene || 7,210,000 | ... 7,210,000 | . 7,823.211 | oo 7,240,792 | oo | oo (B1792) | s | oo d(B1,792) | o | 7,240,000 | e | oo | o0 | 360,500 | 07/01/2019.
646136 VP 3 |New Jersey St Trans Fd Rev Trans Sys B . [ 12/15/2019. | Maturity 500,000 ,500,000 | .......3,797,500 | ...........3,530,994 | ..ooovvorvviveiens | eeeerenn(30,994) | oo [ eererenn(30,994) | oo | 00000023,500,000 [ oo | e | ererisneeeenn0 | 183,750 | 12/15/2019.
649085 AA 5 |New Valley Generation Il Ser 2001 . 1 05/01/2019. | Various. 307,590 307,590 | ..........320,924 | .oorooii308,949 | oo | e (1,359) [ e e (1,359) | e | 307,590 | oo | oo | eoreeernerciesn | e 8,569 | 05/01/2020.
662858 GA 1 |North Texas Tollway Auth Rev Dallas Nort. .1 01/01/2019. | Call  100.0000.....c.ceorvcrvriiiins | | 4,065,000 | ..... 4,065,000 | ...... 4,064,647 | ....000c.. 8,065,000 [ ..oovocovocrccons [ ovmrsrerssieens | eosvvenssioenns | eovvrernsnenssi® [ cversieensiisens | ceersrih085,000 | oo | oo, | ceerssreensiO [ oo 121,950 | 01/01/2025.
662858 GF 0 |North Texas Tollway Auth Rev Dallas Nort .1 08/16/2019. | Call  100.0000... 935000 935000 | .........935,353 | ciriiiii935,000 | oo | oo i L 0 i 935,000 | e i 0 | 63,113 | 01/01/2025.
66285W TA 4 |North Texas Tollway Auth Rev Preref Firs.. -1 01/01/2019. | Call  100.0000.....c.rcccrsvcvriiiisens | | 4,070,000 | ...... 4,070,000 | 000,039,963 | 00,070,000 | covoeverreescis | eeeererresesrinns | evermneessirns | crermessirrnnesns0 | eeeeseeseeneesenn | erereereny 070,000 | coooerressocnns | eovererressinns | ceererressenns0 | oo 122,100 | 01/01/2028.
66285W TJ 5 |North Texas Tollway Auth Rev Unref First.. .| 08/16/2019. | Call  100.000 930,000 930,000 | vvvrr0 918,375 | crriirr920,336 | oo | eovererss 516 | e | eeverseiesn 516 | oo | 920,851 | i | 10000 9,149 | 19,149 | L 62,775 | 01/01/2028.
797396 BC 9 |San Diego Cnty CA Regl Rev AMT Arpt Auth........ | .. | 07/01/2019. | Maturity . 605,000 | . /605,000 (724 | oo | 00000003,805,000 | oo Lo | a0 | 189,263 | 07/01/2019.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS............  ccoorvvereiireineiessssesesssssessesssssssssssisnsins | 75,148,571 | ... 75,148,571 75,147,960 | ..ooovccovii0 | ... (193,246) | ... [\l (193,246) | ccoovvvvv 0 ..2,782,370 XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Norweigan Cruise Line Corp TermLn B Nt............ .. 101/02/2019. | Redemption ~ 100.0000..........coovvvvummceea | 2,475,000 | ....... 2,475,000 | ....... 2,468,813 | oo 2,470,595 | ..o | oo 4,405 4405 || ereeieen 875,000 | oo e | cveeeeicenieenn [ 1,463 | 10/05/2021.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A. . [12/15/2019. | Redemption ~ 100.0000..........cccrvererenne 227414 227414 | ......... 241,059 230,338 |....... (2,923) (2,923) | coovvvvvrvrrernnen | e 22T 814 | v | e | s 9,344 | 06/15/2021.
01448Y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A CI A1B............ |.. [ 12/23/2019. | Paydown R B 1,277,025 | ....... 1,277,025 1,034,390 1,082,590 | oo | o 194435 | oo | oo 194435 | oo | eiieeee 1,277,025 | e | oo | eeeeeieeesneeiO | e 31,524 | 07/23/2035.
01877K  AB 9 [Alliance Pipeline LP SrNt........ccocvvvrriviecrrcinnn .. | 12/31/2019. | Redemption ~ 100.0000..........cccrvvrvrneee I I 435551 | v 435551 | ........472,731 | . 440,120 | oo | e, (4,569) (8,569) | ..ooorvvvvererins | crvreeennnrn35,551 [ v | v [ o0 | e, 22,676 | 12/31/2019.
02150W AB 9 |Countrywide Altemative Ln Tr RMBS Ser 2. .| 10/01/2019. | Paydown 830,454 832494 | ... 776,660 | oo, TT6,660 | .oovveeeeeeeeeee | oo 0 [ eoeeeveeeeveeeens | eeeerrerennn 776,660 | v | 2000053,793 | .........53,793 | ....... 13,289 | 03/25/2047.
022095 AJ 2 |Altria Group Inc Gtd Nt o [ [ 0BI0BI2019. | MBIUIIY....oveovesvessesssessssessssesn | ] 12,000,000 | .....12,000,000 | .....14,367,640 12,199,326 | oo | o (199,326) | oo | e IR ) — 1,110,000 | 08/06/2019.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201......... .| 10/15/2019. | Redemption ~ 100.0000.........oovvvrsemmmr | 101,106 | ..o 101,106 | v.ooov.... 101,106 101,106 0 [ voveeeereenees | eevrreneee 101,108 | e | eevveeeeeeeceenes | evreercenriennn0 | s 2,806 | 04/15/2027.
03215P CD 9 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199...... .| 12/01/2019. | Paydown...........cooevvvvvennevvisssnessisssnnn | 59,875 | coovvvvrrnn 59,875 | voovvvvreid 60,699 59821 | ... 55 55 | eeeeeeeeererenes | eerereeieeee D875 | e | oo | ceveeeeeinieenn0 | e 1,495 | 06/25/2027.
032511 BC 0 |Anadarko Petroleum Corp St Nt........coocccccvvice o [ 081872018 | MBI | 10,000,000 | .....10,000,000 | .....12,561,750 10,071,312 | oo | v (71,312) | oo [ (71,312) | eovrevcreereie | 000 10,000,000 [ oo | o | sovernessirnc0 [ e 435,000 | 03/15/2019.
032511  BP 1 |Anadarko Petroleum Corp Sr Nt.........ccccovviiveiinns .| 09/18/2019. | Tax Free Exchange...........cccccooveuneiininans T 3,678,939 | ....... 3,000,000 | ...... 3,703,860 | ...........3,684,796 N (8,856) (8,856) | ..oorvvveeerrrrns | veeeennn 3,675,939 | oo | 1000222.3,000 | ...........3,000 | ... 199,650 | 03/15/2046.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL - [1211572019. | Redemption  100.0000...oovvvessvvessees | 119,689 | ......... 119,689 | ......... 119,689 | .ovvcveee 119,689 | oovvcverecvooes [ oo (O PP VOO | [ I ISV DOV USRI 4,150 | 02/15/2025.
035237 BH 0 |Anheuser-Busch InBev Widwdlnc Co Gtd Nt......... | .. | 11/15/2019. | Maturity s | e 10,000,000 | ... 10,000,000 | ... 11,029,215 10,125,904 | ccocoovevcvcveccrii | o (125,908) | e [ e (125,904) | ccccocevevevereie | 2200000210,000,000 | covvvvvvvvvvvvvvres | ovvevnrersninnnnns | o0 [ i 687,500 | 11/15/2019.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea........ .| 10/31/2019. | Call  109.0321........ovrvrrrirerirrirerireenne R N 936,563 | .......... 858,979 | oo 867,266 | ...ovvveer.861,185 | oo | eerrrceresns(B07) | oo | eevveeeeneed(807) [ oo | eeverrersrsnn 860,578 | v [ eveerna(1,599) | eni(1,599) | ... 129,986 | 05/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea. .| 10115/2019. | Redemption ~ 100.0000.....o.ovorree | | 133,043 | o 133,043 | oo 134327 | 133,385 | oo oo 382 o L I 133083 | 0 o 4,275 | 05/15/2022.
05569A AB 5 |BP AMI Leasing Inc Co Gtd Nt coor| - | 05/08/2019. | MatUFity......covvovveerviecvviceesivissssiniiens | 1,000,000 | ....... 1,000,000 | .......1,062,110 | v 1,003,114 | oo | oo B D) | o (B 11D) | e | e ,000,000 | e | oo | eeeeeernieceennn | 27,615 | 05/08/2019.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .| 10/15/2019. | Redemption ~ 100.0000...........cccoccevvvveee 359,188 359,188 | .......359,188 | ..oiverir359,188 | oo v v | o0 oo | eerrniessne359,188 | oo | eevvereeeceseerces | coneeernnrernn | e 19,592 | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. .| 08/15/2019. | Redemption ~ 100.0000...........covvrsemmur | 197,039 | ..........197,039 | .......... 197,039 | covvvereeen 197,089 | v | eeeveeeeercerseenns | evvrceresennriees | eeereeneerecerenee0 | eceveeeneecesesenne | evveeireesnn 197,039 | oo | eeveeeeeceesenns | eeeverccernnic0 | s 9,293 |02/15/2023.
12189P AH 5 |Burlington Northern Santa Fe LBASS ETC S.. . 1 07/15/2019. | Paydown ...75,596 185,600 | cvvovieereeen 75,884 [ e [ e (288) [ e | e (248) | e | e 75,596 | e | e | e [ e 3,145 | 01/15/2020.
12644 AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage . | 12/15/2019. | Redemption  100.0000.. 1.338,038 | ..........338,038 [ .........338,038 | ...0oc00iee338,038 | covoovereircens [ everreeeenecennes | evcverrcenriennies | evererresriesnieen | evceeeceseceerieen | erereenrenne338,038 | oo v | oo | e, 13,497 | 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21 .| 08/15/2019. | Redemption  100.0000.. 390,571 | .000.390,571 | 0o 390,571 | vvovieiin390,571 | oo | oo | eeeeeneereeinies | evereereeresieieens0 oo | veerereneenn390,571 [ | oo | oo | 20,830 | 08/15/2021.
12667G AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2.... . | 12/25/2019. | Paydown 476,008 | ..........532,015 | ..........497,939 | ............. 456,385 | ... 41,554 | .o | | reenn1.554 | | 897,939 | | n(21,931) | (21,931) ] 8,646 | 05/25/2035.
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12667G XN 8 |Countrywide Alternative Ln Tr RMBS Ser 2........... - 12/01/2019. | PaydOWN.......oooeeeeeeeeeeeveeesssseeseenvr | 668,672 | .......... 768,790 719,628 38,656 ....719,628 (50,956) (50,956) 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H CI 2A1B............... - [ 12/16/2019. | Paydown 258,619 258,619 | ............89,534 89,534 | coooverrrrssnens | rnrs 169,085 | oo | v 169,085 | ..ovvvvevvvrrrrs 11/15/2036.
126694 NS 3 |CWHL Inc RMBS Ser 2005-27 Cl 1A3.......ovcccee. [ 1210172019, | PAYAOWN.....ccoveveveeesscneomsscssmesci | L 08349 | 06349 | 93,775 | vovvrrrrd 92,909 | ... 2,115 3,440 12/25/2035.
12669G R3 7 |Countrywide Home Loans RMBS Ser 2005-15....... .. | 12/01/2019. | Paydown ..23,507 20,806 2,842 1 2,843 08/25/2035.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... . [ 12/27/2019. | Paydown cerenrer 973,567 | o 973,567 |....... 295 295 ...973,861 02/25/2037.
151020 AS 3 | Celgene Corp SrNt  3.875% 08/15/25.. | 1112212019, | Tax Free Exchange..........ocovwwvcsws | ] 004,975,049 | .....5,000,000 | ....... 4,951,700 | oo 4,965,969 | .ooocerrrr | v 4,080 4,080 | oo | i 4,970,049 08/15/2025.
172967 EV 9 |Citigroup Inc SrNt  8.500% 05/22/19.... - | 05/22/2019. | Maturity ...1,000,000 | .......1,000,000 1,247,060 | ......... 1,014,058 | oo | e (14,054) | oo | e (14,054) [ oo | v 1,000,000 05/22/2019.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-............. .. | 12/01/2019. | Paydown 8,114 |...... 9 9 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5 .. | 12/01/2019. | Paydown 0 08/25/2035.
207597 EE 1 |Connecticut Lt & Pwr Co 1st Mtg Bd co || 0210172019, | MBIUIIY....c.ccooovrrvvrreennirrrenienne (1,141) 02/01/2019.
233050 AC 7 |DBUBS Mtg Tr CMBS Ser 2011-LC1A CI A3.. ..112/01/2019. | Paydown (845) 11/10/2046.
23321M AL 9 |DLJ Mtg Accept Tr | RMBS CMO Ser 89-1-F.. .. | 05/01/2019. | Paydown 0 08/01/2019.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl... .. | 12/01/2019. | Paydown (250) 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.......... .. | 12/01/2019. | Paydown . .3,880 | . .3,880 | . 3,879 3927 |....... (47) 01/25/2034.
36157R  3X 1 |GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl...... | .. | 12/01/2019. | PAYAOWN......ooovvvvvesveveeeeesscsssin | 23,084 | oo 23,084 | oo 23,084 23,084 0 07/25/2029.
36157R D8 5 |GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl...... . 1 12/01/2019. | Paydown 314 314 0 04/25/2029.
36242D 7Q 0 |GS Mortgage Securities Corp RMBS Ser 200. .. [12/01/2019. | Paydown..........covvvveeeneevvessmscvviissnseiens |k 6034 | 60,314 | coovor. 57,317 58,771 1,543 06/25/2035.
36962G 4D 3 | General Elec Cap Corp Sr Nt... [ 0810772018, | MBI | 40,000,000 | o 10,000,000 | .....10,237,800 | ....... 10,018,312 | ovvovevccveen | o (18,312) | ooveeveeerec [ v I(EKV ] I— 08/07/2019.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl .. | 12/26/2019. | Paydown 312,132 ..288,560 288,560 23,573 23,573 03/25/2035.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1.. . [ 12127/2019. | Paydown ...93,237 ...93,408 93,386 | ... (149) (149) 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1.. oo | | 12/26/2019. | Paydown 133,715 ..134,049 133,945 | ....... (230) (230) 01/25/2035.
50026 AA 3 |Kohls Corp CTL Shelby Ml........covvviivirviierirniinennns .. | 12/115/2019. | Redemption ~ 100.0000...........covvrvennee 148218 | ..........156,588 | . 150,225 | oo | e (2,007) (2,007) 12/15/2022.
52467@ AA 3 |Legg Mason Mtg Cap Corp CTL.. .. [12/15/2019. | Redemption  100.0000..........ccoomvmmmmes | 99202 | 99,202 | oo 104,562 | vvvvoeeeenn. 100,110 | ...... (908) (908) 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL.. ... | .1 12/15/2019. | Redemption ~ 100.0000...........coeeemvrceeee | 134591 | 134591 | o AANABT | 135492 |....... (901) (901) | v | e 134,591 01/15/2021.
55265W CA 9 |Master Seasoned Securities Tr RMBS Ser 2.......... .. | 12/01/2019. | Paydown . 4746 | ... (122) (122) 4,624 08/25/2032.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CIM1.........ccoevevee. .. | 12/15/2019. | Paydown 380.175 380175 | i, KLY — 319,682 | ....... 60,493 60,493 | oo | e 380,175 02/15/2036.
617458 AG 9 |Morgan Stanley Cap | CMBS Ser 2011-C1 Cl........ | .. | 12/01/2019. | Paydown ..75,322 ..75,322 ...76,826 D T542 |, (90) (90) 75,302 09/15/2047.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .| 07/15/2019. | Redemption ~ 100.0000............cccovvvvneves e 187,822 | 0. 187,822 | o 87,822 | oo | e, 0 187,822 01/15/2020.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-.. o | 1200172018, | PaYAOWN. oo | 435175 | ........ 435175 | ........ 444590 | oo 488209 | oo | (9,034) (9,038) | coveesrereses | e 435,175 12/25/2057.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23......... | .| 12/15/2019. |Redemption ~ 100.0000.......corvvreee | | 421922 | 421922 | o 821,907 | oo 821017 | 5 5 0] 14,029 | 05/15/2023.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1......... .| 10/01/2019. | Paydown 209,140 209,140 | ........ . 227,598 | oo | e L7 I D (18457) | oo | eoeeeeerenen209140 | oo | oo | 0 | e 8,084 | 10/01/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls. .. | 12/07/2019. | Redemption  100.0000.. 268.112 268,112 | oo 268,112 | covvverrrene. 268,112 | oo | eerereeseereeren 0 Lo | erreeeeenn288,112 | oo e | eeverieeeienn0 | e, 9,533 | 11/07/2023.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd w | - | 12/01/2019. | Redemption  100.0000.......c..vssssmsvrew [ 187,500 | ..........187,500 | .......... 187,500 187,500 0 [ ovevceemeeeeriens | eenerrrreeen 187,500 | oo, [ e | eveeeerviieinnn0 [ s 11,644 | 12/01/2028.
68268N AE 3 |Oneok Partners LP SrNt.......cccccvvrvnirrerirerininene .. [03/01/2019. | Maturity..........coovvvverennvvieennesresssscvsiiisnns | 13,220,000 | .....13,220,000 | ..... 14,633,297 | .....13,252,067 | .ovvovoverrrccernns | eereci(32,067) | oo | oo (32,067) | vvveeeevceerrs | 200eee13,220,000 | oo [ v | v [ 570,113 | 03/01/2019.
74042T AC 5 |Preferred Term Sec Ltd LBASSNtCIA-2P | 1212312018 | PaYAOWN. s | 124,244 | .......124244 | ... 111,395 | oo 114,395 [ oo | errene 12,849 | e [ v 12,849 [ oo | oo 128,288 | e | e [ o0 | 2,342 | 12/22/2037.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A wo [ | 0710172019, [ VaMIOUS........coooverirriiniiciicriecisisiiae 362.460 493,405 377835 | oo | e (15,375) | oo | e, (15,375) | ovvveeecveeerri | eerrreenerenn 362,480 | oo [ oo | e [ 25,646 | 01/01/2021.
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser............. - 1200172019, | PaydOoWN......ooovvvvevenrercrererensesesescsesisesenans | 184,776 .174,309 0 [ o | ceverrreenne 174,309 | e | 00000 10,467 | ... 10,467 | oo 6,861 | 09/25/2035.
78402C AA 1 |SC Commercial Mtg Pass Through CTL Ser 2....... .. [12/01/2019. | Redemption ~ 100.0000..........occomeemmres | 55,123 55.886 (763) | oo | eververieeeen35,123 | oo | coveeeeeeeeeesnines | eveveeseeieieenQ | e 2,084 |11/10/2028.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 20034 Cl.......... o [ 121612019, | PAYAOWN. ..o | 605,049 596,660 - <1 SOOUNION OO (0 1:X: 1 I BSOSO DO IV ) I DO 12,448 | 03/15/2033.
79548K ZJ 0 |Salomon Bros Mtg Sec VIl Inc RMBS Ser 19......... .. | 12/01/2019. | Paydown 960 960 968 0 1960 | e [ | e 0 | s 30 | 06/25/2028.
887315 BN 8 |Time Warner Companies Inc Co Gtd Nt.. | 06/05/2019. | Tax Free EXChange........cvvvvvsvvvssvenen | 10,365,950 | ....10,000,000 | .....10,551,200 10,377,261 | oo | e (11,311) | oo | ICERE) ] —— 0,365,950 | oovoccereccee e | coensinnsiini | o 378,056 | 05/15/2029.
90131H AP 0 | 21st Century Fox America Sr Nt -1 03/20/2019. | Tax Free Exchange... ,996,785 ,000,000 ,988,445 ..6,996,320 | ....... 465 465 8,996,785 | ... | e | 0 [ 243,201 | 08/15/2020.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

€via

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
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
90131H BF 1 [21st Century Fox America SrNt.......c.cocvevvrecenec. .. 1 03/20/2019. | Tax Free EXchange........c.cocevrivveenrennene I 20,696,320 | ..... 20,000,000 | ..... 20,790,198 L (7 7 N N B (5,814) (5,814) 20,696,320 B . 0 ... 347,222 |12/15/2034.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... .. [ 12/01/2019. | Paydown I 2,182,042 | ... 2182,042 | ....... 2,085,555 | ..........2,153,796 | ....... 28,246 28,246 | oo | e, 2,182,042 | covooeeeveres | e, . 0. 29,550 | 12/10/2045.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A, .. | 09/01/2019. | Redemption  100.0000.. o I I 147,668 | .......... 147,668 | ......... 147,668 | ............. L AT N DO (1 RIS SO 47,668 | ..covvvveveeererens | weveririsnnerenns | v (I I~ 4,337 | 09/01/2031.
92851@ AA 3 |Vivendi SPC Tr CTL 6.630% 04/15/22. .. | 12/15/2019. | Redemption ~ 100.0000.........vvvvvvvvcceee | 114,304 | oo 114,304 114,304 0 [ eoeeeveeeereeeens | eeeereeenen 118,304 | e | e | e | 4,146 | 04/15/2022.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 12/01/2019. | Paydown 320,445 333,093 ..256,049 0 | eoveeeeeeieieene | eeveennnnn256,049 [ i | 00064,396 | .........64,396 | ......... 5,200 | 04/25/2037.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. [12/01/2019. | Redemption ~ 100.0000..........occomeemmrces | 95,306 | ............ 95,306 95,306 0 [ | eererererennnn 95,308 [ v v | ceverieieneeen0 | s 3,467 | 08/01/2027.
96145D AE 5 |Westrock Co SrNt 3.750% 03/15/25 ... | .. | 02/20/2019. | Tax Free Exchange . 02,992,753 3,000,000 | ......2,991,720 | cco...... 2,992,607 146 | oo | 002992753 | oo | oo | o0 | s 48,438 | 03/15/2025.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1................. .. 1 12/25/2019. | Redemption ~ 100.0000............ocveornvern. cerrereenD9,070 | 159,070 | oo 60,206 (1,136) | oo | eervrerireene D070 | i | e | v | s 1,823 | 01/25/2023.
988498 AF 8 |Yum Brands Inc SrNt 5.300% 09/15/19... oo |-+ | 09/15/2019. | MAtUFItY.....oooovvvevvevireneivisseessisssenn | 10,000,000 | ..... 10,000,000 | ..... 10,087,500 110,007,809 (7,809) | ..oovveeecreeerns | 000,000,000 | v | oo | cvereiieneieeenn0 | 09/15/2019.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA.... .. |A|07/15/2019. | Redemption  100.0000.. ..102,400 ..102,400 ..102,400 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A. .. |A]07/15/2019. | Redemption  100.0000.. ...51,200 ...51,200 07/15/2031.
009090 AB 7 |Air Canada LBASS EETC Ser 2015-1 A | 09/15/2019. | Redemption ~ 100.0000.. 153,736 151814 03/15/2023.
136385 AY 7 |Canadian Natural Resources Sr Nt . |A| 11/06/2019. | Morgan Stanley & Co LLC.... 800,000 810,140 06/01/2047.
292505 AH 7 |EnCana Corp SrNt 6.500% 05/15/19.. . | 05/15/2019. | Maturity. 500,000 | ..........600,950 | .............506,089 | ...coovveeervcrons | ercrenrci(8,089) [ oo | evrrerencca(6,089) | oo | eveeeersn500,000 | s | e | ceneecreniernn | 16,250 | 05/15/2019.
65334H AK 8 [NexenInc SrNt 6.200% 07/30/19 .. [ 07/30/2019. | MatUrity.........oovvveervveenevieeeiesesvsseiienn | L 4500.000 | ... 1,500,000 | ....... 1,623,291 . O 93,000 |07/30/2019.
67077M  AA 6 |Nutrien Ltd SrNt 6.500% 05/15/19... . | A| 05/15/2019. | Maturity. 100,000 130,563 110,554 0. 100,750 | 05/15/2019.
893526 8Y 2 |TransCanada Pipelines Ltd Sr Nt .. | 01/15/2019. | Maturity 125,002,715 | oo | eerieeee(2,715) [ e 2,715) [ | 0000000005,000,000 | oo e | v | 178,125 | 01/15/2019.
110427 AA 1 |British Airways Pic EETC. C|12/20/2019. | Redemption ~ 100.0000..........cccoocrewmuene | 60,642 0| 1,532 | 09/20/2031.
85804P AA 1 |Stedman Loan Fund Ltd.. ... |..101/31/2019. | Additional Income . 0 |......49,758 | 05/16/2022.
3899999. Total - Bonds - Industrial and MISCEIANEOUS...............cocvvurvviiriiriiiincis v | 153122961 | ...151.146.764 |...161.435722 | ... 152,572,097 6,738,184 XXX
Bonds - Unaffiliated Bank Loans
04433H AE 1 [Ashland Global LLC New Term Ln BNt 1.............. .. | 08/30/2019. | Redemption ~ 100.0000...........ccomemmmrees | L 66,500 | oo 66,500 | oo 66,500 | cvvvveren 64,817 | corvrr 1,683 | oo, 1,683 | oo | ceeeriernereen86,500 | oo [ oo | eeveieneieennn0 [ 1,832 | 05/25/2024.
04433H AE 1 |Ashland Global LLC New Term Ln B Nt 1... .. | 08/30/2019. | Tax Free Exchange...........ccoovvveeevsvvsssnennc [ 156,333 | oo, 156,333 | oo, 156,333 | vovvvrris 152,376 | 10003957 | oo, 3,957 | oo | ereriieeennnn 156,333 | e | coeeeeeevcisnens | eenvvreiinnenn | e 4,444 | 05/25/2024.
04433H AE 1 |Ashland Global LLC New Term Ln B Nt 2... ... |.. [ 09/05/2019. | Redemption  100.0000.. 466.667 466,667 466,667 LA54.854 | A B12 | e | e | e 11,812 [ oo, reeeeeenrenn48B,667 | oo | e | e |, 14,033 | 05/25/2024.
08579 AX 0 |Berry Plastics Corp Term Ln Q Nt 1......coovviviennnee .. | 10/18/2019. | Tax Free Exchange . N o . 627,131 (818) 21,674 | oo | oo 888,805 | oo | oo | eevrrcenreneend | e 25,897 | 10/01/2022.
08579 AY 8 |Berry Plastics Corp Term Ln RNt 1.... .. | 09/30/2019. | Redemption ~ 100.0000..........ooocrmemmmrees | 6,019 | oo XL 6,061 5834 186 | vooveeeeereercenes | evereerienenen8,019 oo Lo | e o, 155 | 01/19/2024.
08579J AY 8 |Berry Plastics Corp Term Ln RNt 1... - 10/18/2019. | Tax Free Exchange . 176,781 | 1,184,911 | . 1,140,497 | 43,330 | cooveocc(1,017) | oo | e 42,313 | oo | e 1,182,810 | oo | eeeeeeeeeccenes | eeeeeeessiiiei0 | e 46,961 | 01/19/2024.
15018L AE 1 |Cedar Fair LPNew TermLn BNt 1........cccccceuenee .| 12/31/2019. | Redemption ~ 100.0000...........cccoeeuvencee [ B 9,528 | oo, 9,528 | ovvvri 9,528 9,194 333 9,628 | oo | e | 0 | 296 | 04/13/2024.
23370P AP 3 |StandardAero Aviation Hold Inc Term Ln N. .. | 04/04/2019. | Redemption ~ 100.0000.........coevvcvvvsccrewe | 0 6,732,291 | ...... 6,732,291 | ... 6,758,898 | ........... 6,636,914 | ... 114,516 | ........ (19,140) 17 (- T 6,732,291 | voveveeeveeeeeeeens | e | cverererirerinen0 | oo 109,910 | 07/07/2022.
73744G  AJ 1 |PostHoldings Inc Term Ln B Nt 1 we || 11/25/2019. | Redemption  100.0000.. 1,862,424 1,862,424 1,867,364 | ..........1,778,615 88,173 | cooveoe(d,364) [ o | e 83,809 | ...ooovorrrrrerne. e 1862,824 | oo | e | 0 [ 69,042 | 05/24/2024.
73744G  AJ 1 |Post Holdings Inc Term Ln B Nt 1......ccovvviirirninnne .. | 10/21/2019. | Tax Free Exchange ) 282,950 | ..o | e0e0eeee8,029,685 | oo e | ceeieieennl0 | 220,638 | 05/24/2024.
903478 AH 1 |Axalta Coating Systems New Term Ln B Nt - 12/31/2019. | Redemption  100.0000.......ooevvvcccccccc | 24474 | ... 24474 | oo 24589 | oo 23,006 | ......... 1,571 (102) 1,469 [ oo | ceviieeeeens 28874 | e | e | o0 | e 598 | 06/01/2024.
000000 00 0 |Array Canada Inc Term Ln Nt 1 12/31/2019. | Redemption ~ 100.0000.. 21429 | 21429 | 21214 | L 20,304 959 166 1,125 ...816 | 02/09/2023.
02034# AA 0 |MISYS (Almonde Inc) Term Ln Nt 1.....ccoovvvirnrennns D 11/29/2019. | Redemption  100.0000..........ccooeemmcc |l 66.667 | o 66.667 | o 66542 | o 62,100 | .......... 4,465 102 4,567 . - . 2,213 | 04/28/2024.
8299999, Total - Bonds - Unaffiliated Bank LOANS..........cvvvessvvessivvssssisnsssisessis vvvssissssssssssssssssisssssssssssssssssssssssssssssssssssssssssss | 47973632 | .0..17,252,166 | ....17,312,281 | e 16,722,377 | ... 578,399 | ........ (PIALE)) — 0 [ 551,254 | ..o 0 [ 017,273,632 | 0 | 0 [ s 0]...496,835 | XXX
8399997. Total - Bonds - Part 4..... - - ....398,826,189 |....375,049,626 |....393,076,333 | .......396,483,574 | (18,608,330) | ...... (537,961)| ... (19,146,291) [ oo (U 377,337,278 | oo 0 | 21,411,326 |...21,411,326 | 13,275,194 XXX
8399998. Total - Bonds - Summary Item from Part 5. i | 59,306,433 | ..... 58,235,953 | ..... 59,460,070 | ...ovvoveervereereeens | oo | e (325,777)| ... . (325,777) 59,134,294 o 172,139 | ....... 172,139 | ..1,683,249 XXX
8399999. TOtal - BONGS .o s ...458,132,622 |...433,285,579 |....452,536,403 | ......396,483,574 | (18,608,330)] ... [CIRRAL) ) I— 0 |...(19,472,068) | .oocooe... 0] 436,471,572 | v 0 | 21,583,465 |..21,583,465 | 14,958,443 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
717081 10 3 |Pfizer Inc - 03/23/2019. | Additional Income... D0 & G FSPOUTHION USSR PRI PO 0 B ST IS 0 [ 9,923 | XXX
026874 10 7 |American Intl Group Inc... . ‘ .. | 11/22/2019. | Additional Income.. XXX o i i i 0 B TN OO (VN 83 XXX
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ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
032511 10 7 |Anadarko Petroleum Corp COM.........ccoovvvrerrinneees .. [ 01/31/2019. | Additional Income..........cccoooervverrrirrnnns XXX O i il i XXX
247025 10 9 |Dell INC COM......cvvvriecicrnesens .. [ 10/24/2019. | Additional INCOME...........covvvrerrrrvirinnnrinns XXX O i i i . X 135 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... e 0 XXX 0 0 0 0 0 O 0. 10,163 XXX
9799997. Total - CoMMON StOCKS - Part 4.............oovuuiiiiiiniieiieiisnisissiiens v XXX 0 0 0 0 0 0 0l 10,163 XXX
9799999. Total - COMMON SEOCKS..........vouuriiiiiiiiisci s s . XXX 0 0 0 0 0 0. 0l 10,163 XXX
9899999. Total - Preferred and COMMON SLOCKS.............irrvvvimiiiriiiiinsisiiisiiins e | 0 XXX 0 0 0 0 0 0 0 10,163 XXX
9999999 Total - Bonds, Preferred and Common Stocks ...458,132,622 XXX 452,536,403 | ....... 396,483,574 | (18,608,330) | ......(863,738) | vvvvvcrccve 0 |...(19,472,068) | .....cceo..... 0| 436,471,572 | oo 0 | 21,583,465 |...21,583,465 | 14,968,606 | XXX
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1 2 3 4 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A t
31418D CA 8 [FNMA Pool #MA3664 4.000% 05/25/49 I | 07/12/2019 | Morgan Stanley & Co LLC.........cccovrernnnn 12/01/2019 [ PAYOWN......vevvirerieisnissisrssseensnissenns | ensenes 7,528,408 | ......... 7,793,079 | ......... 7,528,408 | ......... 7,528,408 |.....coovvinins | o (264,671) | cvvvvvririnn | v (264,671) | coovvvvirrnne | v Lo | e (U 87,568 |..... 11,711
3199999. Total - Bonds - U.S. Special ReVENUE aNd SPECIAl ASSESSMENS .......ivruirsuresirsierssiessserssaeess et sess s sess s8££ttt | seseenas 7,528,408 | ......... 7,793,079 | ......... 7,528,408 | ......... 7,528,408 | ..o 0. (264,671) | .oooovvveennd [ (264,671)] ..vveveene (V)] [ [V (U I 0 ] 87,568 |..... 11,711
Bonds - Industrial and Miscellaneous
03522A AE 0 |Anheuser-Busch Co/lnbev SrNt............... .. | 01/29/2019 | Bank of America BISD Dealer.................. 05/15/2019 | Tax Free EXChange...........coveveereervrenes | wevees 10,000,000 | ......... 9,546,700 | ........ 9,551,557 | ......... 9,551,557 | ovvoevierierens | e 4857 | oo [ v A.857 | oo | veveneeienies | e | e 0 |...370,778 |...235,000
Credit Suisse Mortgage Trust RMBS Ser
12596M  AA 4 |20 .. | 02/27/2019 | Credit Suisse Securities LLC 12/01/2019 | Paydown 1,102,314 1,102,465 151 151 | e [ | e | 0 | 18,864
254687 CG 9 |Disney Walt Co SrNt 5.650% 08/15/20. | .. | 03/20/2019 11/26/2019 | Tax Free Exchange. . ceeenn8,996,785 X ceereren8,998,100 [ oo | s 1,315 | e ....270,258
254687 DY 9 |Disney Walt Co SrNt 6.200% 12/15/34. | .. | 03/20/2019 | Tax Free EXchange..........cocvvuevnivnririinns 11/26/2019 | Tax Free EXchange.........c.ovvvevernverervernnns | ceven 20,000,000 | ....... 20,696,320 | ....... 20,675,212 | ....... 20,675,212 | oo | e (VA [0]:) ) I 847,333 |
Goodgreen Trust LBASS Ser 2019-1A Cl
38218D AA 7 |A 08/01/2019 | VAIIOUS........couvvervrcrierireeireesssiserserineees 12/15/2019 [ PaydOWN. ........coovemeirrrierirneiieeiseeseniens | oevireenns 809,340 | ...cccoonc. 813491 | ..., 809,340 809,340 | ..ocvoerieriinns | e (4,152) | oo [ e (4,152) [ oo [ e [ e [ v 0| 11,710 | ... 978
Goodgreen Trust LBASS Ser 2018-1A Cl
38218G AA 0 |A 08/01/2019 12/15/2019 | Paydown T1,073 | e 74,606 71,073 71073 | o | e (RS 72 O PO (3,532) [ oovvvreirneens [ ervneinerienn [ e [ v (V1N I 965 | ......... 871
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- 07/31/2019 | JP Morgan Securities LLC............c.ccoeeen. 12/01/2019 [ PaydOWN..........cvvnverrerierrieereniscennenins | erereenns 669,390 | ............ 678,367 669,390 669,390 | ..o | e [CCXeT40) R PO (8,977) | coveeeevecieens [ evvvreeeeerres | coveeeeercseeneee | covieeensiinns 0w 4650 | ... 1,873
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- .. | 08/07/2019 | Wells Fargo Securities LLC. 12/01/2019 | Paydown oo | e TA4884 | ... 66,766 | .......... 744,884 | ... T44,884 | .o | e (21,882) | ovovverinn
674599 DL 6 |Occidental Petroleum Corp Sr Nt.............. .. | 09/18/2019 11/25/2019 | Credit Suisse Securities LLC.................... (2,468)
Towd Point Mortgage Tr RMBS Ser 2019-
89177B. AA 3 |1C .. | 01/24/2019 12/01/2019 | Paydown 123,399 1,130,283 130,283 6,884
3899999. Total - Bonds - Industrial and MiSCellan@ous............coccuiiiiiiiins oo 5,474,687 45,597,914 5425775 | coocvvvccnnnnnd 0] (48,912) | oo 0
Bonds - Unaffiliated Bank Loans
000000 00 O |Berry Plastics Corp Term Ln R Nt6......... .. | 06/10/2019 | Tax Free EXChange............ccoeevrevreeerenns 06/28/2019 | Redemption ~ 100.0000..........ccoevrvrmernes | orverneriennnn3,010 | oo 3,026 3,010 3,010 (16) (16)
04433H AE 1 |Ashland Global LLC New Term Ln BNt 2. | .. | 08/30/2019 | Tax Free Exchange..........ccccccucuveivnirrnes 09/05/2019 | Redemption  100.0000 156,333 | .ocvvvines 156,333 | cocovreneee 156,333 0
08579 BE 1 |Berry Plastics Corp Term Ln X Nt 1. 10/18/2019 12/31/2019 | Redemption ~ 100.0000. ...3,260 3,244 3,244 (17) (17)|.
73744G_ AJ 1 |Post Holdings Inc Term Ln BNt 1... 10/21/2019 11/25/2019 | Redemption  100.0000. o00.6,029,685 | ......... 6,017,524 | ........ 6,017,524 | ...ccovviiicrinns | o (12161) [ oo | (12,161) |
8299999. Total - Bonds - Unaffiliated Bank LOBNS. ... orissiisseissssssens s ssesssnssssnsssns s ssesssnsssssssnssenssssssssssssssssnsssnsssssenssssssssnssensesssenssssessnssenssssssensnns | e, 180,110 [ i 6,192,304 | ........ 6,180,111 | ........ 6,180,111 | .o 0] (12194) | oo 0 [ (12,194)
8399998. TOHBI = BOMAS. ettt ettt eeE8 ARkttt | coneess D8, 280,958 | avenns 59,460,070 | ....... 59,306,433 | ....... 59,134,294 | .o 0 [ . (325,777) [ oo 0 [ (325,777) | vovvveeee0 [ i [ 172,139 | ..... 172,139 |.1,683,249 |...261,709
9999999, Total - Bonds, Preferred and COMMON STOCKS..............iiiiiiis vttt eessnsinnninens | ereons 59,460,070 | ...... 59,306,433 | ....... 59,134,294 0 (325,777) 0 | (325,777) | wovveeel0 | 0 [ 172,139 | ..... 172,139 |.1,683,249 |...261,709
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY 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
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY 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 | ........... ‘ . | 12/31/2019. | Various......... 12/30/2020. | .......... 54,851,852 | ..ovvveinriiciiinnes [ onri (SRS OVRURRTRRTONS IR 54,851,852 | ......... 54,851,852 | ..ovvivriinriinnnns | aeresninniinnns | e 154 | ... 2.33 [MON.. | ....... 91,761 | oo
9099999. Total - Other Short-Term Invested Assets.........cccovuwee. SRS OO OO OO OO OO OO PO O DO PP PO PO PO PPOPPUPPPSPRTROURYRTOTE IPVOPRPRION 54,851,852 | .ooovviieiins (U (U P (U 0 [ XXX [ s 54,851,852 | ..oovrviiriiins (U] I 0 XXX XXX XXX | e 91,761 | oo 0
9199999, Total - ShOM-TEIM INVESIMENES. .........cveeveereieieieeieeiseeseeeeee ettt ate | feees e ettt aninnns | oeveiienes 54,851,852 | ..occovverncn. (V] [P (0 (V] [ () P ) . R [ 54,851,852 | ....ccoovvvrnrennd (V) [ 0] XXX XXX XXX | 91,761 | oo 0




Annual Statement for the year 2019 of the NAT'ONWIDE |NDEMN|TY COMPANY

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2019 of the NATIONWIDE INDEMN'TY COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
2

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

CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
Industrial & Miscell; (Unaffiliated) - Residential Mortgage-Backed Securities

04012M AP 4 |Argent Securities Inc RMBS Ser 2006-M1 C........ e 07/25/2036.

14454A  AE 9 |Carrington Mtg Loan Tr RMBS Ser 2006-FRE............cccovvvveiviirciniinnns 10/25/2036.......

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl................. 12/25/2046.......

617487 AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2006-16AX............. 11/25/2036.......

81378E AA 1 | Securitized AB Receivables LLC RMBS Ser.........cciimiininiiiiisnsssmssssssssesssssmsssssensssssenssssnesnsssnsssssnssenss | osnenrsenesnes | TEMiiiinininins | v 2,497,604 05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.. 4,804,459 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) 4,804,459 XXX
Totals
6499999.  Total - Residential Mortgage-Backed Securities.........cocooovrvviirnininnne. 4,804,459 | ..o 4,410,563 XXX
7099999.  Subtotal - Bond: s 4,804,459 | .o 4,410,563 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 [Overnight Repos SEC LENDING ONLY. st | s | e | o 1,888,465 | ..o 1,888,465 |01/02/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........ccoc...... 1,888,465 | ... ....1,888,465 XXX
9999999.  Totals..... .ocovrviriviiiiiins 6,692,924 | ... ....6,299,028 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....84,152  Book/Adjusted Carrying Value $.....(4,358)
2. Average balance for the year:  Fair Value $.....5,885,020  Book/Adjusted Carrying Value $.....5,567,606
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....4,229,418 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAIC5: §......... 0NAIC6: §.....181,145

E25




Annual Statement for the year 2019 of the NAT'ONWIDE INDEMN'TY 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)
5

1 2 3 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol 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 2019 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Huntington National Bank Columbus, OH reeen(4,923,588) | XXX
The Bank of New York Mellon. New York, NY 186,393 | XXX
Us Bank. Cleveland, OH..........c.ooiiiiiiiiiieriiseeissssieseiesiie s | oereins 922,538 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 (3,814,657) | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 . (3,814,657) [ XXX
0599999. Total Cash XXX XXX 0 0 coveeen(3,814,657) | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. (3,380,253) | 4. April (1,722,492) | 7. July. (4,613,876) | 10. October. (5,645,524)

2. February (3,654,243) | 5. May (3,921,217) | 8. August (5,519,906) | 11. November. (3,099,754)

3. March (5,713,568) | 6. June (1,200,386) | 9. September. (6,609,458) | 12. December. (3,814,657)
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Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

8¢3

NONE




Annual Statement for the year 2019 of the NATIONWIDE INDEMNITY COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AlasKa..........ccooemreerrerneerneenreeneAK s
3. Arizona
4. Arkansas...
5. California.....ccccooeevrernerrirnerinnen
6. Colorado....
7. Connecticu
8. Del
9. District of Columbia
10.  Florida .
11, GEOMGi@.u e
12.  Hawaii HI
13.  Idaho. D]..
14, lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22, Massachusetts............cccoceneruunncd MA | ..
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32.
33.
34.
35.  North Dakota.
36.  Ohio... For protection of all ph's 750,970 897,841
37.  Oklahoma..
38.  Oregon
39.  Pennsylvania.
40.  Rhode Island. .
41, South Carolina............ccoewvvecrreernSC | .
42, South Dakota SD
43, Tennessee..........ouwvmrieinninnns TN ..
44, Texas.
45, Utah...
46.  Vermont.
47.  Virginia
48.  Washington
49.  West Virginia.
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.
56.
57. .
58.  Aggregate Alien and Other XXX XXX 0 0 0
59.  Total XXX XXX 750,970 897,841 0
DETAILS OF WRITE-INS
5801.
5802.
5803, s | v
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......cccoovwveinriiiiiininnes XXX XXX 0 0 0
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