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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 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....... 783,822,410 | .... 119 ... 783,822,409 783,822,409 | .... .12.0
1.02 All Other GOVEIMMENTS.........cc.eveererrerrireiesiesiesssesssesssssssssssssssnssss | covsseinisinns 2,438,753 | covvvrrernnn 0.0 [, 2,438,753 | coooeveeeieeienineinniens | e, 2,438,753 | cooveverinnn 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ ccocu...... 71,564,915 | oo 11 s 71,564,916 | .ooveeeeereeeeeeens [ e 71,564,916 | .coovvevenne 1.1
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed.............c.eueviveveicveereeeieeseeeseessessesenas | coeiienns 173,544 479 | oo 26 |.... 173,544,480 | ..cooovereeeeecesienes | e 173,544,480 | ...cocvevnee. 2.6
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed...........c.coveurvereenreneineieseeiseeseessesesssssssesons | ceveeies 539,750,966 | .....ccccrvvenne. 82 [ 539,750,965 | ...ovvevirrrnrirrieninns | e 539,750,965 | ....covvvrrrenne 8.2
1.06 Industrial and MiSCEllaNEOUS...............vverevrirrieriierieeeeieeieeieees | e 2,897,320,338 | ..ccorerennns 441 | ... 2,897,320,341 | ..ccoovevenee. 1,886,997 |....... 2,899,207,338 | ..ccoorrernns 44.3
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...........ccocereeineinrineineineiseesesisssisseissisnes | essesie 144,543,270 [ ..o 2.2 [ 144,543,268 | ... | o 144,543,268 | .......cc...... 2.2
1.11 Total Long-Term Bonds............cooeemeeeineinniineiinserneseississsssesesssens | eevenee 4,612,985131 | ....ccoooueeee. 702 |....... 4,612,985132 | .............. 1,886,997 |....... 4614,872,129 | ....coouee.e. 70.5
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccooovernrinrinrinninnincineinnns | e 5,006,266 | .....ccccouncn. 0.1 [ 5,006,265 | ..covveeererreirniirniiineis [ e 5,006,265 | ....cooverrenne 0.1
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred StOCK..........ocurivrierieieeieeiineieeieeiieeisseeseeisseesseeens | ceveeisenenns 5,006,266 | ... (01 [ 5,008,265 | ...ovvevrirriiieinnn (V1N 5,006,265 | ....cooverenee 0.1
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cocvevenece 17,597,499 | oo 0.3 [ 17,597,499 | oo [ v 17,597,499 | oo 0.3
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..........c...coocorevneinrinrineionns | ceveneene 330,555,690 | ..ccovrvnrennee 50 [ 311,745,943 | oo | e 311,745,943 | oo 48
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 MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES........ccvvveiererieieresisesesessssessesssssessssessns | ceveeieens 574,204,437 | ..coernene 8.7 | 574,204,437 | .oooerereevererseierins | ververens 574,204,437 | ..ooverrnnes 8.8
4.04 Mezzanine Real Estate LOANS.........coovvvvrivennensnisienenssseneineens Leseessesnnes 77,202,434 77,202,434 | .o [ o, 77,202,434 | ..ooovove 1.2
4.05 Total Mortgage Loans 651,406,871 ..651,406,871 | oo [ 651,406,871
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY........cccovvvverercrerersersieseeisssesen | ceeresesisesssesessensns | evesveesennnnns 0.0 [ e | e (01 I 0.0
5.02 Properties Held for Production of INCOME..........c.cevveveeveieereeniienens | eevrereseeesieseeienens | eveeriereninnnns 0.0 [ e | e (01 I 0.0
5.03 Properties Held for Sale...........cccevveereveeeesieeseeeesieeeeseseeesisnens Levssnessessssssensssssesenss | eersnrereereens0:0 roriiisiisiniisisieieiinies | oveeresisissessesisssiesiess | coresesissessesssssinens 0] i 0.0
5.04 Total Real EState........cc.cccvvvervrrcernesessiesseiesesesssssessssssssssseses | eevssssssssesssssneenns0 | ovevsiieninnne0.0 [ o0 | 0 | e (N I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........ccvrvriernriiesrnnesssssessssssessssessnns | consenseeeennes 495,853 | .ovovverirenns (VK01 I 495,853 | ..o [ e 495,853 | ..ooovverinnn 0.0
6.02 Cash Equivalents (Schedule E, Part 2)............cccoevenrnrrernenneneirnne | vovveienennns 4,219,754 | oovvrrnnnn 0.1 | e 4,219,754 |............ 28,117,414 | ............ 32,337,168 | oo 0.5
6.03 Short-Term Investments (Schedule DA)...........ccoeveveveveeeeeeseerienes Leveerienas 158,984,576 | ................. 24 |..... 158,984,576 |..coovovevveeeeicienes [ 158,984,576 | ..o 2.4
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ...c...... 163,700,183 | ..cvevvrrnne 25 |......... 163,700,183 |............ 28,117,414 |.......... 191,817,597 | covvervree 2.9
7. CONTACE LOANS........ouieiecicicieee ettt sssssse s sessesssens | entesesissesssssssnsssssnees | covessenssssesens 0.0 [ e | e (01 I 0.0
8. Derivatives (SChedule DB)..........c.ocueveeeereeeeeereeseessetesesssssssssssssessses | sevsesssnsens 1,663,000 | ....ceoee.ee. 0.0 |coveerreenne 1,663,000 [..ooooveereecrerreeereeeienns | e 1,663,000 | .......c......... 0.0
9. Other Invested Assets (Schedule BA)..........c.ccoovveeveveeeeeeeeeeeeeeeeenns | v 756,692,074 | ..cocevevvneee 115 [, 754,237,704 |.ooooereeeereeeeereens [ e 754,237,704 | ... 115
10. ReCEIVAbIES fOr SECUMEIES.........cveveveeeveieeceereeeeee et snes | envesesee s sesssssnees | ceveesesssssenens 0.0 [ e | e (0] I 0.0
11. Securities Lending (Schedule DL, Part 1)........cccoovvevevevereeeeneeseereeisseeneseiens | coenvennens 30,004,411 | ovvererene. (VTN 30,004,411 |......... 0.0 SRR I ) 0,0, G I XXX
12. Other Invested Assets (Page 2, LiNe 11)......cocveeeerverercerecreeeeeeseeseseens [ e 1,902,747 [ ... 0.0 . 1,902,747 [ .o | e 1,902,747 [ ..o 0.0
13. Total INVESIEA ASSEIES..........ceeeveeeevereeeeeeeeeeeee e veseseeeseeeeeeseenesnsennes | eeveens 6,571,513,872 |........ 100.0 |....... 6,550,249,755 |............ 30,004,411 |....... 6,550,249,755 |............. 100.0
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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

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

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

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

Total gain (10sS) 0n diSP0SalS, Part 3, COIUMN 18.........c.iuiiiireieie ettt st bbb bbbt bbbt e st nen
Deduct amounts received on disposals, Part 3, Column 15....................] . 0 .

Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb
6.2 Totals, Part 3, COIUMN 13. ...ttt

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

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

Book/adjusted carrying value at end of current Period (LINES 1+2+344-5+8-7-8)........c.coeerrrrirrrrireieieseteee ettt sttt st s e s sanens
Deduct total NONAAMILEEA BMOUNES..........c.eviveieeieictese ettt et e s b e sttt b bbb s e b s b e bt s s b b s s e e e ettt s st

Statement value at end of current period (LiNg 9 MINUS LINE 10).........euiiuririuirirrieiesiseissiessssseesesssssesssssesssssssssessesss s ssessssssessessssssessassassssssessensssssessensssssessassnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........ciruuriururiiicirreseteeie ettt sttt
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cccueuiurieieicrcse et 186,400,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 2,920,553

466,720,035

189,320,553

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 8,128,694
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 565,056

8,693,750

ACCIUAL OF GISCOUNL........ooveeiiti bbb bbbt
Unrealized valuation increase (decrease):

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

5.2 Totals, Part 3, COIUMN B.........riiiiiiiiieii bbb

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
Deduct amortization of premium and mortgage interest points and COMMIEMENE EES..........c.cvuivririiiiieic et
Total foreign exchange change in book value/recorded investment excluding accrued interest:

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

9.2 Totals, Part 3, COIUMN 13, ...ttt

9,412,896

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

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+8-7-8+9-10).......c..ccceevrrrrrierieriesieinsieresesse s

655,321,443

TOLAl VAIUBHON AIOWANCE..........evureiieieicieie ettt s s8££ R sk en et nn

(3,914,572

SUDLOAL (LINE 11 PIUS LINE 12)..e.vivitieeicteeesce ettt ettt s s bR bbb s s bbb s e e bRt e s b b e st n bbb b s s s et e et s e st b s st nee

651,406,871

Deduct total NONAAMILEEA BMOUNES.........cueiiiieieicieeisie et s b8 8RRt

Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).........oiicueeeiieiiesceseee ettt st st b s sessnens

651,406,871
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 784,666,385
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 146,093,583

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 136,219,491 282,313,074
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

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

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 7,468,528

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 2,749,342 10,217,870
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes 909,725
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 308,361,377
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 13,043,323
Total foreign exchange change in book/adjusted carrying value:

9.1 TotalS, Part 1, COIUMN 17 .......ovieietceee ettt st sttt s b et aes bt sae st naes et (10,284)

9.2 Totals, Part 3, COIUMN T4........oooveicecteie ettt ettt sttt s s s st s s s bt sas st naes et (10,284)
Deduct current year's other-than-temporary impairment recognized:

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 756,692,070
Deduct total NONAAMILEEA BMOUNES..........c.ccviveiteieicies ettt et s st seb bbb s et s b s ettt s s b b s s e e s b sa st st s st enee 2,454,370
Statement value at end of current period (Line 11 minus Line 12) 754,237,700

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAT..........cvvueverciierieieieisete ettt sttt b s bbb s s ettt s s bt s s bRt bt s sttt s s s sttt ensesetan 5,085,099,805
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7........c..cvcveiieeicieeee ettt ettt s st a st bbb st s et s b s et e st s st et en s s enen 659,189,661
Accrual of discount 7,946,808
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st 13,396,002
4.2 Part2, SECHON 1, COIUMN 15.......coiieieicircese ettt bbbt a s bbb s s b s et b b s s e s s snsenas (176)
4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas 50,184,244
A4 Partd, COIUMN Tttt 8,737,071 72,317,141
Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt (1,534,860)
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e 839,544,285
DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 15,055,335
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt a ettt bbb s bbb s bt es bbbt n e st 503,000

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

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

8.4 Partd, COIUMN 5.ttt bt bbb s bbb st b bbb bbbttt 503,000
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14................ 3,995,499
9.2 Part2, Section 1, Column 17...
9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt
94 P4, COIUMN 13ttt ettt 8 8RR 122,286 4,117,785
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.cuveieieviieiieiieieeeee et 1,340,459
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 4,966,144,609
Deduct total NONAAMILEEA BMOUNES..........c.ciiiiteieictes ettt bbb bbb bbb s s bbb s bbb bbbt e bbbt 18,809,747
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 4,947,334,862
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.........ooevvrvcvrvcns | covererreerirnceens 783,822,410 | .vvvorveirenne 813,441,506 | ......cocvverrnenne 714,033,780 | ...cvovcvernrennn. 693,357,986
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other Countries......coooveiviris | covvrerenreissiensenns 2,438,753 | oo, 2,789.877 | oo 2,405,532 | oo 3,626,596
4. TotalS. .o | s 786,261,163 | .ooooovereieen 816,231,383 | ..o 716,439,312 | ..coovvcrcnnn. 696,984,582
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.ioieeeicesiiesiicees | v 71,564,915 | oo 81,922477 | oo 74,919,895 | oo 69,860,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....cooorereiiereiercereseiiens | e 173,544,479 | oo 197,387,304 | oo 165,915,015 | .oovovcvin 171,495,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals........... .539,750,966 586,554,578 549,175,852 | .....ccovea.. 528,891,284
Industrial and Miscellaneous, 8. United States ..2,649,326,111 ..2,122,209,288 ..2,674,761,858 ..2,668,989,191
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...61,327,927 ...66,501,971 ...65,711,209 ...65,512,231
and Hybrid Securities (Unaffiliated) 10. Other Countries .331,209,593 .341,349,932 342,434,848 | ... 348,946,188
11. Totals......ccoocoe. ..3,041,863,631 ..3,130,061,191 ..3,082,907,915 ..3,083,447,610
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONGS......coeemmmersssnnass | covvirenicienncs 4,612,985,154 | ......coocvenne. 4,812,156,933 | .....oovirinnnn 4,589,357,989 | ......cooceunnc 4,550,678,476
PREFERRED STOCKS 14. United States..........occvevrveeees | covrevevererreneinenens 1,126,058 | ..o 1,126,058 | ..o 1,126,058
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16. Other COUNtries......ooovrrrrrinne | corvesrenrirriisnennens 3,880,208 | ..o 3,957,320 | oo 3,982,100
17, TotalS. ..o | onrreesenieenesenens 5,006,266 | ....cooovreriinininn: 5,083,378 | oo 5,108,158
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 5,006,266 | .......ccccevrrnnnnn 5,083,378 | ..ooveveiien 5,108,158
COMMON STOCKS 20. United States.........ovuveerveeenes | v 17,597,499 | oo 17,597,499 | oo 14,999,998
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23, TOtalS....ooreecrersrireserrissienenes | cveeesenesnnresneens 17,597,499 | oo, 17,597,499 | oo, 14,999,998
Parent, Subsidiaries and Affiliates 24, Totals.....coorieiicciceiiieen | e 330,555,690 | .ocereriiennn 330,555,690 | ..cooveviircnanans 184,139,615
25. Total Common Stocks......... | coccovvrrnciicnnn 348,153,189 | ...c.cooevvcncrenn: 348,153,189 | ....coocvrverienne 199,139,613
26. Total StoCkS..ouuurmmmrsmsssssnans | coveciiinciis 353,159,455 | ...ooovvriineenns 353,236,567 | ..oveivriininnns 204,247,771
27. Total Bonds and Stocks...... | ..cccccveveene. 4,966,144,609 | .......cooco...n. 5,165,393,500 | .....cccovnnenn: 4,793,605,760

S104




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

U.S. Governments

............. 28,304,880 |...........561,523,605

............................ 0 [iiriiriiennn0.0 1,416,259
754,910 1,705,808 |.....cccoovvrviriinns 0.0 | 1,458,399 | ...ccovivviiiinne 0.0 | 1,705,808 |....coovvvviirciciiinnns
................. 590,606 cervereennnn:090,606 cerenerennnn.090,606

. ....20,322 . . . XXX.. [0 (ST 142,339 |..
............... 2,438,753

s 142,339 |..
............... 2,438,753

GoIS

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

4.1 NAIC T | e 8,688,316 |............. 78,088,612 |............. 53,861,698 |.............. 7,567,737 | e | e ), 9,9, SOOI PR 148,206,363 |......ccovvercrcrinene 32 | 147,711,199 | 31 | 148,206,363 | ........ovocecrrrircrcnnas
............. 11,520,000 |...............8,337,589 e XX s [0 19,857,589 |04 | 19,880,711 |04 | 19,857,589 |
............... 5,480,528 e XX e 5,480,528 [l 01 [ o000 | .5,480,528 |

Totals

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC 1ottt | sreneenenees 82,676,734 |........... 167,839,665 |........... 186,752,251 |....ccoeene. 75,387,643 | ............. 18,230,562 | .......... ) .0, SO D 530,886,855 | .....ccevvrrrrrrrnn. 115 | 603,552,758 | ....covvverrrrrrinnn. 126 | 525,524,005
............... 8,864,110

.......... XXX v 8,864,110 |02 121,136,046 |04 nl.8,864,110
.......... XXX sveerenene | verereernnnenereenennn0 000 3,315,807 [ el 01 s e




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
........... 167,241,326 620,354,107 | ...........604,511,374 |.............93,971,845 | .............30,613,781 XXX.oovvereins | e 1,516,692,433 wvvr.1,565,659,401 v 1,008,127,151 508,565,282
...152,609,764 |.. 577,550,884 |..........436,541,915 |.. ...13,430,621 713,444 | 1,180,846,628 | ... 1,199,208,244 | ... 977,082,025 |...........203,764,603
...7,763,891 |.. ...83,305,517 | ... 41,285,350 |.. 4,133,376 .579,990 | .. ..134,586,338 | ... 37,236,035
..862,650 |.. 10,557,191 |.... ..9,654,113 |.. 1,728,351 . 13,716,112 | ... 14,235,047
102,323 21,313,923 | ..o 6,412,704 850,743 |.... 7,985,000 36,664,693 13,686,660 |...ccccoovevrrrirennn0.3 | 34,412,840 | ... 2,251,853
698,917 | .o 1,388,173 574,635 376,619 207,813 | oo e XXX e | e 3,246,157 | .01 | 4,063,366 326,295 |...cocovinnn. 2,919,862
329,278,871 |........ 1,314,469,795 | ........ 1,098,980,091 114,491,555 40,100,028 | ......... XXXooreiernens [ rrenne 2,897,320,340 | ..o 628 | 2,990,920,621 |...coovivinnennnn 624 | 2,128,347,658 768,972,682
7.
8.
%,
(==
(o2
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S D0 T IS [V [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
101 NAIC Tttt et seens | stesssnesessessasssessessantns | stesssessessasssnssnssnssensne | sesessmssassansnssessessanssns | sessssessessnsssnssessansnssns | susessessasssessnssesssnsnssns | sesessees )00 SO 0
10.2 NAIC 2.t stesssssessessssssssnnss | sonssnesssssenssesnssesnnnnns | connennennnn 20,816,764 | oiiiinnn. 14,737,399 [ ..eoeeeeiecienreiees | crrereeeneeseiseessesnseeeens | cereennees ) 0.9, SO D 35,554,163 | ...ocovvvrirrineennn0.8 | 15,850,257 | .ovovevreernerernnn0.3 | 35,554,163 | oo
10.3 NAIC 3. ieessiseseesessesssssessessenssssenns | senessensnenssdy 999,197 | . 70,497,539 | .o 1,828,463 | ... [ e | e 90,9 GRS IO 76,261,199 | .o L7 | 115,487,060 |...cooovrrrrrineni 28 [ 72,326,002 | ... 3,935,197
10.4 NAIC 4. 29,619,176 | ..cccovvvrvirenn0.6 | ....26,036,456 |...
10.5 NAIC 5. 3,108,730 | .ol 0.1 | ...10,782,163
10.6 NAIC 6. con e | | s | s | onees KKK usrsernnnnes | anssisseensena 0 [eovrnrnrinnnenneneen00 [
10.7 Totals ..3,935197 |..ccvnee 124,042,209 |.......... 16,565,862 | ...ooovvvvrcinininnnn | e | it XXX | s 144,543,268 | ..o 3 | 168,155,936 140,608,071




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d)......380,495,398 |........... 904,634,248 | ........ 1,454,805,322 | ........... 176,927,225 | .......... 134,310,783 | o0 | s 3,051,172,976 | ..ocvvvvrrviriernnn86.1 |t XXX [ ) .0, SR IO 2,534,779,844 | ........... 516,393,132
152,609,764 |........... 598,367,648 |........... 462,799,314 | ....cceonec. 30,632,320 | coovvvoeeennn 713,444 | 0 [ 1,245,122,490 | oo 2720 [ e XXX i [ s ) .0, SIS IO 1,041,357,887 |........... 203,764,603

v 11,699,088 | ...........153,803,056 |. 48,594,341 |.. 4,133,376 ..218,809,851 . 177,638,619 |.. 41,171,232

............. 862,650 |.............40,931,277 10,226,452 |...............2,106,910 54,127,289 v 39,892,242 |.............. 14,235,047

............. 102,323 |............25,013,259 | ..............6,412,704 | .................850,743 | ...............7,985,000 40,364,029 rrreennnn 38,112,176 | ...............2,251,853

..7103,994 |.... ...1,408,495 ...493,559 | .. ...207,813 0 1(0)enn 3,388,496 | .ooocvriririninenn01 |k XXX | e XX K | v 468,634 | v 2,919,862

v D46,473,217 | ........1,724,157,983 . 215,144,133 | ... 143,797,030 | .... .0 |(b)....4,612,985,131 .780,735,729

11.8 Line 11.785@ % OF COl. 7.....ocvvvivireiieicectcessieeenceins | ceveieneieininiennns 118 | e 374 | o 43.0 | oo, L I 3.1 KOJ) [T 100.0 | XXX [ eieecee XXX etk XXX i | i3 | i 16.9
12. Total Bonds Prior Year

........... 236,763,434 | ...........994,969,333 565,035,409 |...........213,817,806 |...........134,138,966 3,144,724,948 6 |.....2,646,172,212 | ..........498,552,736

..54,851,232 | ...........666,288,554 |. 488,799,571 2,803,209 |.... . XXX . .1,256,075,258 262 |, 1,093,894,244 | .. .162,181,014

L0IS

11,351,976 |...........122,826,386 |. 120,346,574 | ..oviien280,522 | e . XXX... . ....254,805,458 229,488,824 |..

..351,789 |.... .76,607,169 |. 21,793,694 121,070 |.... . XXX... . v | 106,714,150 . ...94,650,503 |..
................. 193,198 |.............16,468,125 | ...............3,645,000 ceeeeeneenenn:4,162,500 ceerernnnn 22,559,663
................. 601,925 |..............2,012,664 | ...............[449,447 | ...............391,055 | ................608,775 e 97,621

12.7 TotalS....veveeeirirennes .304,113,554 | ........1,879,172,231 2,200,069,695 | .. .258,662,503 | ... 148,834,520 ...4,086,863,067 | ..

12.8 Line 12.7 as a % of Col. 9. ..6.3 ....39.2 [ X I 3.1
13. Total Publicly Traded Bonds

131 NAIC Tttt seessenns | censenies 301,999,176 | ........... 732,132,589 | ........ 1,268,225,970 |........... 128,381,825 |........... 104,040,284 |...oovvvveeercininenens | e 2,534,779,844 | ....covvviviene 549 ... 2,646,172,212 | oo 55.2 | ........ 2,534,779,844

............. 73,477,777 |...........510,067,350 |...........437,384,878 |.............20,425,426

........ 1,041,357,887 | .......cccoeeennnn22.6 | ........1,093,894,244 wor1,041,357,887

7,120,177 |...........139,017,493 |. 30,618,420 | . ...282,529 |... 177,638,619 v 229,488,824 177,638,619 |..
................. 732,324 |...........35,457,005 |.............3,146,749 | .................556,164 creennnn39,892,242 cerennnn.94,660,503 | ... 0 ............39,892,242
............. 24,167,993 |.............5959,183 | ..o v 22,569,663
................. 331,598 | .o | ... 116,940 v 97,621
13.7 TotalS.....occes | 303,949,650 | ... 1,441,174,028 | ........ 1,745,335,200 | ........... 149,762,884 | ........... 112,027,740 086,863,067

13.8 Line 13.7 as a % of Col. 7..... 376 . . 39 | 29 | .. .0. . rerernee XX XK e
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........occvvvvevee | covveeeeeieceieeen8.3 | i 312 | oo 378 | e, 32 | o 2.4 . A e XXX e e XXX
14, Total Privately Placed Bonds
............. 78,496,222 |..........172,501,659 |...........186,579,352 |............48,545,400 |.............30,270,499 |.....ccccsenrrmrmrrrrrrerns | cerernnn.516,393,132 cereeeenn 498,552,736 ceveneenn5 16,393,132
............. 79,131,987 |.............88,300,298 |............25,414,436 |............10,206,8%4 | .................710,988 vereenen.203,764,603 v 162,181,014 | ... . vereenen.203,764,603
3,978,911 |.... 14,785,563 |. 17,975,921 |.. .3,850,847 ..579,990 |.... . .. 41,171,232 ..25,316,634 .05 . XXX, ..41,171,232
................. 130,326 cereennennnn 1,079,703 ceenennnn 14,235,047 rereennnnn 12,063,647
................. 102,323 cerrenennnn 2,251,853 creveeenennnn 1,909,160
..683,898 |.... 207,813 | [ 2,919,862 ....3,966,245
14.7 TotalS.....coovvevererrennns o | 162,523,667 | ... ..31,769,290 ..780,735,729 ....703,989,436
14.8 Line 14.7 as a % of Col. 7..... s A | 0.0 | 100.0 XXX e
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccccevevies | covvrveeiiriiieiieean3.8 |01 |2 | 14 | e 0.7 |00 | i 16.9 | .o XXX e [, XXX,
(@) Includes $.....606,655,543 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....35,702,106 current year of bonds with Z designations and $.....9,452,277 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.....1,193,483 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S.......... 0; NAIC3S........ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S......... 0.



Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlGAtIONS. ......veeececeecireiiceeie ettt nseessntnes | creseenens 107,208,859 |............ 26,269,329 | .......... 561,523,605 | ....overreerrerreireireins | ereeennnn 85,466,440 | oo XXX [ 100002, 780,468,233 | o 16.9 | 749,345,022 | ...coovvovvvreen 156 | 780,468,233

1.02 Residential Mortgage-|

1.05 TOtAIS...vieie e

acked Securities...
Commercial Mortgage-Backed Securities

957,777

1,507,223

528,327 |...

1,142,509

3315000

.889,175 |.

108,527,484

............ 28,304,879

.......... 753,802,531

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed
4.01 Issuer Obligations

4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities

n
6 4.04 Other Loan-Backed and Structured SECUMLIES............cccevieerieeeiiiiens | evieeiiiieniiessnieies | erererssisessssseesesssiesns | oesessssssssessssssssnsesenes
OO0 405 TotalS....co i nssnesnssnesnes | s 8,08853 18 [ weverinnes 78,088,612 |............ 70,862,226
. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET OBlIGALIONS.......oucvvevererciecieeiecrei st | eevesaenes 38,322,527 | ..covvune 85,211,819 |.......... 133,587,333 |............48,647,713 | ............10,846,108 | ........ XXX..c0cevovree | 0000000 316,615,500 | ovoriciciiccreennn8.9 | 355,187,721 311,252,650

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

.20,816,282

23,537,926 |.

70,552,503 |...

2,075,343 | ...

50,619,745 |.

222,106,467

.50,710,417

187,698,667 |.

35436798 |.

82,676,735

.......... 167,839,665

.......... 628,004,605

534,388,115

Industrial and Miscellaneous (unaffiliated)

. 6.01 Issuer Obligations

6.02 Residential Mortgage-Backed Securities...
6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured Securities..

6.05 Totals

208,787,519
40,552,538 |.
.38,218,473 |.
41,720,342 |.

....... 1,019,920,486

..66,315,597 |...
..122,590,080 |...
..105,643,632 |...

2,331,498,221
...175,330,009

1,777,039,417
..... 87,969,555 |.
...184,425,836 |.
..... 78,912,853 |.

.......... 438,173,590
.128,254,643

....... 1,314,469,795

. Hybrid Securities
7.01 Issuer Obligations

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

7.04
7.05

. 8.01 Issuer Obligations

8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt

Parent, Subsidiaries and Affiliates




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd...........cc.overrevireieireiiisiieicseieneeiees

10.02 Unaffiliated Bank Loans - Acquired... 935197 [ .o . . e [ . e 4,543,268 | .... A 5. . .3,935,197
10,03 TOtAIS. ...t | sereseninene 3,935197 |.......... 124,042,209 |............ 16,565,862 | ...oovovvnrneininnenc0 v [ XK [ 144,543,268 . 5 | 140,608,071 ..o 3,935,197
1. Total Bonds Current Year

11.01 ISSUET ODlGAtIONS........covuereeriieicirie et | censeeens 376,373,835 | ....... 1,220,903,068 | ....... 1,740,306,333 | .......... 111,354,636 | .......... 110,907,015 | .......... ) .9, GOSN DU 3,559,844,887 | .ovevrevrerieneen T2 [ XX [ e XK | e 3,116,308,447 | .......... 443,536,440
11.02 Residential Mortgage-Backed Securities... 64,451,312 | .........137,396,427 | ... .86,998,978 |. 86,994,569 | ... .28,970,753 ...404,812,039 ...276,557,397 |. .128,254,643

11.03 Commercial Mortgage-Backed SeCUties............cceereeniieeiceeesiens | v, 38,218,473 | .......... 122,590,080 |............ 81,766,588 | ....coovevrreieennn0 | e 0 b XXX | e 242,575,141 | oo D3 b XXX etk XXX s [ 184,425,836
11.04 Other Loan-Backed and Structured Securities 57,775,006 |............16,794,929 | .............3,919,261 | ........ XXX coevrvveies | e 261,209,795 T ek XXX e e e XXX | e 114,349,651
11.05 SVO Identified Funds ). 0 G .

11.06

60IS

11.07 Unaffiliated Bank LO@NS...........c.ccceveiereiriieieesneiiesceseessssienessnies | eveniennnnn, 935,197 [ 124,042,209 |............ 16,565,862 | ..ooovecererieiiinean0 |0 Ltk XX [0 144543268 | o3 [k XX [ XK ... 140,608,071 | 3,935,197
11.08 v 1,724,157,982 | .......1,983,412,767 215,144,134 | .......... 143,797,029 .780,735,729
11.09 Line 11.08 @5 @ % Of COL 7...vviviiiisieieississeieiscsieseississienssissieneniens | onsasesssssssenineas 118 | e 374 | i 43.0 | o A7 | e, 3 [ 00 | i 10000 | XXX e XX i | KKK | viieiiiiiieeennnnn831 | i 16.9
12. Total Bonds Prior Year
12.01 ISSUET ODlGAtIONS........oevveirieireiciisie et | censreeas 177,754,974 | ......1,378,652,433 | ....... 1,853,822,443 | .......... 159,458,608 | .......... 116,311,317 | .......... ) 9.9 G DR ) 0.9 NN PR XXX ovvrens [ s 3,685,999,775 | oo 76.9 |....... 3,308,331,347 | .......... 377,668,427
12.02 Residential Mortgage-Backed SECUNIES..........ccveverrerercrrieieiecieies [ v 47,802,729 |..........132,667,787 |............ 99,335,101 | .oevvvee 86,250,167 |............ 32,523,201 398,578,985 | ...cvvveriieriinns 83 (. 340,255,940 |............ 58,323,045
12.03 Commercial Mortgage-Backed SecUrities............ccceevveereerereeeiiiens | cvreeiennns 22,667,604 |..........139,740,018 | .......... 116,063,627 278,471,249 8B | 193,151,813 | ............ 85,319,436
12.04 Other Loan-Backed and Structured Securities.. 54,916,495 |. .56,139,508 |. 259,646,558 4. 90,861,527 |. 168,785,031

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.

12,08 TOtaIS......coeveevecreeieeieicee et sssses s sessssssssssssenennns | conneennnn 304,113,655 | .......1,879,172,231 | .......2,200,069,696 |.......... 258,662,503
12.09 Line 12.08 @5 @ % Of COL 9....vovuiviieiiiieiecsieeessesessiesensiesienes | ovieisissiesesssenns 6.3 ] ciiiiiiennnn39.2 | e 85.9 | 54 . 0 e XX L XXX e | e,

13. Total Publicly Traded Bonds
13.01 IsSUEr ODlGAtIONS.........cvevieeireiciieieesse e | eenssenaa 284,758,025 | ....... 1,043,533,877 | ....... 1,589,697,017 |............ 94,021,980 | .......... 104,297,548 | .......... ) 9.9 G U 3,116,308,447 | ...coooverirrnn 676 |.... 3,308,331,347 3,116,308,447
13.02 Residential Mortgage-Backed SECUNtIES..........ccvcveiverevcrrieieeieieies | v 38,867,918 | .......... 112,151,090 |............ 66,676,504 |............ 51,131,692 |....cceo..... 7,730,192 276,557,396 | ....occeovvereeennnn6.0 | 340,255,940 A 276,557,396
13.03 Commercial Mortgage-Backed Securities..... 27,649,326 |. 95,412,979 | ... 161,363,531 ...184,425,836 ...193,151,813 ...184,425,836 |.
13.04 Other Loan-Backed and Structured Securities.............cococovvvvveiies | ovevinennn, 32,674,282 |............ 66,033,871 |............ 11,032,286
13.05 SVO Identified FUNDS............ccvvrrieereeiereieiceeeesee e seseevesienens | eveiaens ) .0 S D ) 0.9 S ). 0 S
13.06 Affiliated Bank Loans..... ettt | e |
13.07 Unaffiliated Bank LOANS...........c.ccovuieeieiiiieiieieieceie e ssstesessaes | cetesiesessesssssssssseanens v 124,042,209 ... .16,565,862 . 140,608,071 ...154,262,440 ...140,608,071
13.08 Totals.......corvrrrerrerennns 383,949,551 | ....... 1,441,174,026 1,745,335,200 |. .149,762,884 112,027,740 3,832,249,401 4,086,863,067 | ... 1 3,832,249,401
13.09 Line 13.08 as a % of Col. 7... . .37.6 455 | ... 39 | 2.9 | 0.0 | 100.0 e XXX XXX, et
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11..........cccceveerervereers | corivrvvrenerieeeene8.3 | i, 31.2 378 | e 32 | o2 |00 | 831 | XXX | D ,0, ST RN 0.0, S [P

14, Total Privately Placed Bonds
14.01 ISSUET OBlGAtIONS.........c.oevieeveciirereieiece et essns | cveseesnias 91,615,810 |.......... 177,369,191 | .......... 150,609,316 |............ 17,332,656 |.............. 6,609,467 | ......... XXX.oovovvies | c00rn 443,536,440 | oo 9.6 [ 377,668,427
14.02 Residential Mortgage-Backed Securities... .25,583,394 |. 25,245,337 | ... 20,322,474 |. 35,862,877 |... .21,240,561 | . .58,323,045 .
14.03 Commercial Mortgage-Backed Securities..... .10,569,147 |. 27,177,101 |... 20,403,057 | .oveveireieieieiiens JROS TR . .85,319,436 ...58,149,305
14.04 Other Loan-Backed and Structured Securities.. .30,820,119 |. ..53,192,327 | ... 46,742,720 |. . .146,860,144
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i reereee XX e | e XXX v XX e | e XXX revnreniesennnnennnns | eveesiesesennsnnenn 0 | e 000 [0 [ 0.0 | XXX | 0
14.06 Affiliated Bank Loans. . . . .0
14.07 Unaffiliated Bank Loans. T ettt [T [T . .3,935,197
14.08 Totals.......ccooevervrrirereines ..282,983,956 |..........238,077,567 |..... .31,769,289 .780,735,729
14.09 Line 14.08 as a % of Col. 7... 2362 | 305 |84 | 4.1 ....100.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11..........cccccveeevcvcies | cvvvreeeeee 35 | i 8 | i 5.2 |l 14 | 07 | 00 169 | b XXX el XXX e [l XXX e b XXX | 16.9




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

1. Book/adjusted carrying value, December 31 of prior year. 78,458,241
2. Cost of short-term inVeStMENtS ACGUIFEA. .........c.oviveiriiieieiiciece ettt ensess | seessnsesessnsesessssesesensesessssnsesens 1,317,624,345 | oo B47,500 | ..ot | et 1,316,976,845 | ...
3. ACCIUAL OF QISCOUNL. .......cuivvitcticts ettt a bbb bbb s bt s e s bans | 2ebsssesesssebesssseses e s b e s s s s s s b b s setens 52,500 [ coveeeeiiereeee e 52,500 | cvvieiveiircieiet ettt nes | ebesseaes ettt b sttt s et s st s s eaebnne | Shebeseaes e ettt e et b s st st bbb st s s
4. Unrealized valuation iNCrEase (ECTEASE)..........uuiuireiriiiieiieieiesie ettt ettt ss s snsessesns | essssassessessssessessssessesssessessessnsessessesantessesan L0 TP OO PO T DTS EO TSSO TP PRTPPRTRRRO
5. Total gain (I0SS) ON GISPOSAIS..........cuiuiriieiiieieiiieieirieie ettt bttt e e s se b e b s sesessssesasas | sesebessssesesassetesatsesesansstesesesesesnsetesssesesanne 0 | ettt naes | eberet ettt e sttt ea ettt s e st s en s e bt nsesesanne | Shetsseteteset et et aete b s R et et e R e bt e st eae bR s s teses | ekettseteben st et et e bt s et et h et bttt n et n e
6. Deduct consideration reCeived ON dISPOSAIS...........c.vrrvriirrueiiiririiieisieieessssis st sessssesssns | stessssesessssesessssesessnsesessssnsesens 1,237,150,510 | cooveveeeeeeeeeeeeeeee e 700,000 | cvveeeeeeeeereeeeeeeeeeeeeteeete ettt te e e teteteseaees | eeresesssee s eaneees 1,236,450,510 | ..o
7. Deduct amortization Of PIEMIUM...........c.ueiiiiiriiii ettt | febseesesb st bt s ettt 0 [ ottt ettt | nebestee ettt Rt e ettt st ettt s sttt nsetsete | 42seEseE e R s e R Rt R e s bRt n st en et es | Sheetet ettt Rttt en
<2
3 8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE............ccviiriieiiiniieieieie s | eisssessesssssiesesss s ssssessesssessessessssessenns L0 TP PO TP OO OO OO OO T DO TSP PPRTPPOTRRRO
9. Deduct current year's other-than-temporary impairment recognized....
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7T+8-9)........coeriurriurirniinieiniiiiiees | et 158,984,576 | ..o 0 | o L1 T 158,984,576 | ..ocvovvieeeeiereiesies e 0
11. Deduct total NONAAMIEA MOUNES...........cvueieurirerieriierieiiei et | fehsee st 0 ettt | e e E bR en et | £feeE e R e R bR bRt | Rt R bR
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......ceuiiiirnieisieisiiessisseesessesssssssessesssssnss | sressessssessessssessesssssssassesssssssesse 158,984,576 | ..o, (0 {5 158,984,576 | ...cccvoveeeeeeeeieeeeeeeeeeeee e 0




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

10.

1.

12

3.1

3.2

3.3

41

42

4.3

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns

2,166,000

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e
3.2 SECHON 2, COIUMN 9.ttt bbbt

SSAP No. 108 Adjustments

Total gain (loss) on termination recognized, SECHON 2, COIUMN 22...........c.cuiuiieieiiieiieie et bbb sttt bbbttt ses
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.........c.oiuriiiirirreireie et as sttt

Amortization:
S T Y=o o R T T TSRO
7.2 SECHON 2, COIUMN 271 ..iiieiieieieise ettt s8Rttt

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans (503,000)
9.2 SECHON 2, COIUMN 20........ureeeiseiiesesiseiseses ettt s st s bbb E bR R s st

(503,000)

Book/Adjusted Carrying Value at end of current period (LIneS 1+ 2+ 3+ 4 +5-6+7 + 8+ 9).ciiiiiiiiiiiisiecceee ettt
DEAUCE NONAAMIIEEA @SSES......vurvureeirrereireieiseieiesieee it ses s es et s s ss st s R8s 8RRt nen

Statement value at end of current period (LINE 10 MINUS LINE 11)......c.iiuiiiirieieiicieieie ettt bbb s bbb es

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Value, DECEmber 31, PriOr YEAr (LINE B PHIOF YEAI)...........r.vevsoseeossossososossososossssosososossesososossososossosososossoososoesososos
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)..........o..oeeooreosoeoscosonososonosesoe

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns
3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus.. 148,827
3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s (817,749) 966,575 966,575

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccoueveeriereirinnnnns
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus...........cccccoeevevvrieverernnnnns 148,827
3.24 Section 1, Column 19, prior year plus. (817,749)
3.25 SSAP NO. 108 AQJUSIMENLS.........oorvoriririeriie s esssenees 966,575 966,575

SUDLOLAI (LINE 3.1 MINUS LINE 3.2).....vucviieieiieiiie ettt ettt sttt 858888428 E bbb s bbbt es

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.cccccvvurrenne (2,127,080)

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)..........

4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns (2,127,080)

4.23 SSAP No. 108 AQJUSIMENLS.........ooverierrieeirecieeseiee e (2,127,080)

SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oucvvieiteiicecete ettt ettt ettt bbb a et b bbb b a4 s st b s bbb st bbb s s es s A bbb bR At e b et s st bbbt b st s s

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINALIONS iN PIHIOT YEAN..........ccveveveiieeieieieetes ettt bbb a e s ettt s b b s et s st e s bt eneesaees
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNAtIoNS IN PrIOF YEAT........c.vcvuivieiiieicietete ettt

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 - 4.3 =5.1 = 5.2).....viiriieeeierietieees ettt bes st s st s saanes
DEAUCE NONAAMILEEA @SSELS..........evuivieiisiiiieitei ettt bbbt b b s bbb s s A bbb se s A bbb bbb e bbb bbb n bbbt n b aes

Statement value at end of current Period (LINE 6 MINUS LINE 7)........vururirieeririseisesisiseissessssessessessssssessessssssessesssssssssessessssssessessassssssessessssssessesssssssssssessassssssssassessnses

Si11

1,663,000

1,663,000

)

235,200

235,200

235,200




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

SI12, SI13



Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COM PANY
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 1,663,000

2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne 235,200

3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 1,898,200
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 1,898,200

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

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 1,594,610

8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas 7,875

9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 1,602,485
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 1,602,485

11, Part D, SECtion 1, COIUMN O......ouiiiiiii bbb bbb

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 271.......oiiiiiiiiieirir bbb 135,433
14, Part B, SECHON 1, COIUMN 20.........ciiiieieiiceeieeieet ettt ettt sttt b s e s st st s et b s s e ses s saesses e 235,200
15, Part D, SECHON 1, COIUMN ... bbb 370,633
16, Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cruruuererereireisseeisessssesessssesessssessessssssessesssssessessessssssessesssssssssassssssessassssssessessssssessessasssessessassssssessesssnssessesssssessessasssessassnsans (0)

SI14



Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

GLIS

. Cost of cash equivalents acquired

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

.......................................................... 2,337,440

27,177,918

3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ceiuviviriieieieieie ittt bbbt s bbb bessebaes | sbsssessessssastes st st es e b s b ssesss s st st st anea 25,295,604 | ..ottt tans | ettt ettt ettt s s st enen 25,295,604 | ...oveveeieieeeeeeee et
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........ccceveiirrireieiiiiieeieissieieessiesiesens | sevissssiesis et B.219,754 | oot 0 | oo 4219754 | oo 0
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11)......cieiieiiiiiiiiieisictetsisietes st sseresss s sssssaessssssessssssens | sssesessssessssssesessssesessssssesessssesassssesessnsens 4219754 | oo 0 | oo 4,219,754 | oot 0
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn.
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

EO01, E02, EO3



Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13

Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation

Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000188........coomremrererereerenirinernerieens [ eeverieens KEASBY.....coorvirieriererneeieni NJ 04/17/2000. 8.25 B2,807 [ oo | e | et | et | b 1,888,420 |01/01/2001
00-1000369 .... |PITTSBURGH... PA......... 12/13/2000. 8.06 |..... 516,068 6,650,000 | 10/16/2000
00-1000391......oovvemrirrirrereririierieniins .... |BROOKLYN OH........ 01/11/2001. 834 |... 233,797 2,733,333 | 11/15/2000
00-1000450 .... |MIDLAND PARK................ NJ 12/29/2000. 831 | .t 1,811,550 5,217,428 | 12/22/2000
00-1000701......coevveeeerricirereierenieerenes I VILLANOVA. o PA oo | e 12/17/2001. 735 | 400,407 2,766,911 | 11/05/2001
00-1000949........coorvemerirerirneereniinenerieens [ ereriens STOW..ovoeieireirerierieerierienes OH......... 05/30/2002. 762 |... 221,824 | oot | e | s | et | et 1,252,291 | 05/06/2002
00-1001038 NY..oooe 10/01/2002. 6.78 | ... 3,541,148 7,592,593 | 06/23/2004
00-1101900 ree | BELLEVUE. ...ttt WA oo | e 12/06/2012. | ..o 4.00 | .o 10,133,792 24,572,500 |12/12/2019
00-1102014......oooomierieereeiseerienies .... | CINCINNATI OH......... 07/01/2013. | ...cvvvernee V.7 19,000,000 35,700,345 | 06/24/2013
00-1102049 ... |WASHINGTON DC......... 10/12/2018. 3.98 | ... 6,911,271 10,370,000 |08/22/2013
00-1102406 . | GREENWOOD VILLAGE.........coiimiieriieeieeisesesisesisessessssssesssssssessesessenns (G0 USRI IS 03/01/2017. 91,640,000 |10/09/2015
00-1102518 ANN ARBOR MI 03/01/2017. |. 71,330,000 |03/08/2016
00-1102533 .... |ORLANDO. [ 03/01/2017. 42,180,000 |02/25/2016
00-1102548 veee | SALT LAKE CITY..coouiireeieirerieeeieensenineenns UT.oooe 03/01/2017. 38,300,000 |03/29/2016
00-1102568 .... |DENVER 04/01/2016. 26,370,000 |03/17/2016
00-1102633 . | POWAY. ... | 03/01/2017. 14,490,000 |09/12/2016
00-1102652 NORTH LOGAN . 103/01/2017. |. 29,000,000 |09/19/2016
m00-1102674 .............................................. «o. |COLUMBIA........ovvvvrriirirs 10/12/2018. 19,080,000 | 11/04/2016
) 00-1102703 cee [ SANTA MONICA. ...ttt [O7. VPSRN IS 03/21/2017. | .vvvereeen 381 | i 11,753,038 27,600,000 |02/14/2017
B 00-1102715 ... |ROGERS........cocoonrirnrianns 04/03/2017. | .....ccc0eer.3.88 | e 9,000,000 13,800,000 |03/08/2017
00-1102726 CTATLANTAL bbb 04/11/2017. 5,750,000 33,650,000 |03/28/2017
00-1102763 CINCINNATI 07/19/2017. 1,316,551 9,909,000 | 06/29/2017
00-1102809 .... | CHICAGO IL 11/01/2017. 9,985,202 14,835,857 |10/23/2017
00-1102820 .... |ONTARIO . | 11/01/2017. ] ................3.86 | ........ 4,808,053 7,368,000 |10/24/2017
00-1102822 .... |PORTLAND e | 1112212017 | 35T | 10,000,000 17,410,896 | 11/15/2017
00-1102834........oomrvrereereeiseierieriees ... |ATLANTA v | 06/22/2018. | o376 | s 10,000,000 17,721,683 |03/22/2018
00-1102846 . | CHANDLER . 103/14/2018. | ......cc00e00.3.32 | e, 7,000,000 12,159,923 |03/08/2018
00-1102850........ceeurerrererereerenirenererienns [ eeeriiens FREMONT ...cooiiiieinimnineineriessienienisesesssssens 02/09/2018. | ...vvvvriee 374 | i 10,000,000 | ..vvvoverneenreerrienirerirnreree | ceerreinessesienseres s | et | et | ettt 16,963,374 |01/25/2018
00-1102851.......ocveerrieierieieieeeeees ... INEW YORK.. NY..ooo. 02/20/2018. 35,992,200 |02/07/2018
00-1102862 ... |CLAYTON MO........ 03/29/2018. ...12,033,395 17,469,000 |03/23/2018
00-1102901......ooverrererirseereerseeserieniies .... MECHANICSBURG....... PA......... 12117/2018. | ... 446 | ..o 5,900,000 10,161,416 | 12/04/2018
00-1102939 CIKELSO e WA cooee | s 11/15/2018. | ...ovvveen 476 | e 5,274,884 7,993,000 | 10/26/2018
00-1102975.......vveereereereneereniseeseriseens | eererinens UPPER MARLBORO........c.ccouvunee MD........ 05/16/2019. | .....cccoree .06 | .o 7,900,000 | .voouivrmrrrrireenerisnreniens | et | et | ess et enis| enes et 13,125,286 | 04/26/2019
00-1102976 ceoe | SALT LAKE CITY oo 04/15/2019. | ...vvvveeeh06 | o 11,384,078 18,829,000 | 04/09/2019
00-1102978 .... |BURKE 04/11/2019. | ......cc......555 | oo 4,952,555 51,633,750 | 04/09/2019
00-1102981......ooverrerrireeereerseeserieniees ... |BROOKHAVEN ... | 03/28/2019. ...10,000,000 15,386,824 | 03/25/2019
00-1102998 ... | SEATTLE . | 05/23/2019. ...10,000,000 16,900,260 |05/17/2019
00-1103018 .| TORRANCE........coccommrrnnes 07/18/2019. 2,250,000 4,744,552 |07/12/2019
00-1103021.... SEATTLE . . 108/01/2019. 23,050,000 32,901,000 |07/19/2019
00-1103030 ... [MORRIS PLAINS........cccovvvmrrrnns NJ 07/29/2019. | .....ccceee0.3.52 | o 5,000,000 7,365,349 | 07/18/2019
00-1103033 cee [KENOSHA. ... Whoiioae | e 07/19/2019. | ..cvvvereeen 34T | i 20,000,000 34,200,000 |07/11/2019
00-1103037....ccocrverrireririierieriierieniins .... | GARDEN GROVE........ccccrmurrirrrrnirrrns CA..ccooeae 08/08/2019. | ......cc.oc.... 406 | ........ 2,200,000 8,807,000 | 07/26/2019
00-1103051.... .... |WARRENVILLE IL 11/14/2019. | ....cc00...3.25 | e 4,000,000 7,564,400 |10/31/2019
00-1103057.... . | SCOTTSDALE AZ.. . 112/13/2019. ...10,000,000 44,583,573 | 11/06/2019




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13

Book Value/Recorded Current Year's Other- Date of Last

Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
00-1103072...cccvvoverrieeriereisseeiseeees | eevienees DENVER ...ttt COvves | e 10/07/2019. 3.05 | s 30,000,000 | ..evveveeeermeeirreisseesineiins | eesreesseess s | e | et | et 43,028,856 |10/01/2019
00-1103078........ooorrerieenriierierinnens [ e PHILADELPHIA PA........ 11/18/2019. 3.00 |....... 3,000,000 [ ..ovvooeiiiiiireiieiiienniis [ e | e | e | s 6,155,143 | 10/29/2019
00-1103084.. ... |RICHMOND 11/19/2019. 415 | ... 8,000,000 51,070,000 |11/05/2019
00-1103097.. covvecennne | JACKSONVILLE.. FLooiii 12/03/2019. 332 |, 22,000,000 29,949,857 | 11/18/2019
00-1103107.....veeeriereiseeeereieeens [ e BELLEVUE ... WAoo | e 12/18/12019. | ... 4.00 | .o 12,500,000 49,145,000 |12/12/2019
03-4002170.....c0vviiverriierienissnississisennes | eevnriienns SALT LAKE CITY..oooiiiriiisssissiessiississnienes UT......... 12/28/1999. 320 | .. 2,272,081 9,800,000 | 10/01/1999

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.....
Mortgages in Good Standing - Mezzanine Loans
99-0000052

................... 578,119,009 1,119,358,020 XXX

LONG BEACH. 03/07/2017.

14,763,725 53,200,000 |04/22/2016

99-0000056 .. | CHARLOTTE... 12/29/2016. | . ..9,292,833 70,800,000 |10/14/2016
99-0000060. . | AVONDALE ESTATES 01/11/2017. | . .5,753,578 51,000,000 |11/01/2016
99-0000064.. SAN FRANCISCO 08/31/2017. .19,751,312 ..181,900,000 |06/14/2017
99-0000066 v | BAYTOWN. oo 11/30/2017. |. .11,569,651 . 39,300,000 |11/17/2017
99-0000068 . | CHANDLER 03/01/2018. | . 6,071,336 | oo [ e | e | e 1,949,300 74,500,000 |01/31/2018
99-0000077.. WOODBURY... 09/30/2019. 0 77,700,000 |07/15/2019
99-0000079 cevcceenee | CHAMPAIGN... IL 12/13/2019. |. 0 63,900,000 |10/09/2019
0699999. Total - Mortgages in Good Standing - Mezzanine Loans ....77,202,434 0 0 8,128,694 ..612,300,000 XXX

0899999. Total - Mortgages in Good Standing......... ..655,321,444 | . 0. 0 0 .. 8,128,694 | . . 1,731,658,020 XXX

3399999, TOAIS.........vvveereeerrieciieiieriieeeieriiies ertstes etk Shte bRttt | et 655,321,444 | .....c.vvvervinicns 0. 0 (V) [ 8,128,694 | ....cooveivrcre) (V] [ 1,731,658,020 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 §..........

4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.

...0 interest due and unpaid.




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1102975. UPPER MARLBORO... 05/16/2019.....ccovvvvvvines [ s 4.06 7,900,000
00-1102976 SALT LAKE CITY. 04/15/2019.....ccovvvrriaes [ s 4.06 11,500,000
00-1102978 BURKE 04/11/2019.....ccvvvrnes [ s 5.55 5,000,000
00-1102981 BROOKHAVEN 03/28/2019......crrerres | e 3.91 10,000,000
00-1102998 SEATTLE 05/23/2019.....cccvsvveres | e 357 10,000,000 .
00-1103018. TORRANGCE ...t ssesssesssssesssssssessssssesssssesssssnsessessesesss | GPlrisereusssnsenssnens 07/18/2019 3.57 2,250,000 4,744,552
00-1103021 SEATTLE 08/01/2019......ooervriis | e 3.68 23,050,000 32,901,000
00-1103030. MORRIS PLAINS.........cooooommmmmmmmmmmmmiinnanns NJ 07/29/2019...ccccvcic [ s 3.52 5,000,000 7,365,349
00-1103033 KENOSHA ..o vevevtstss e eeseeesssosse s e Wi 07/19/2019....rvvvvevenvs | e 347 20,000,000 34,200,000
00-1103037. GARDEN GROVE... CA oo 08/08/2019......cvervvrirees | vrvees 4.06 2,200,000 8,807,000
00-1103051 WARRENVILLE 11/14/2019. 3.25 4,000,000 7,564,400
00-1103057. SCOTTSDALE 12/13/2019....cvvcees [ e 4.00 10,000,000 44,583,573
00-1103072 DENVER 10/07/2019..cvs | o 3.05 30,000,000 | covvvvvvveeeeeeeeeeeeeeeeeeeeee s | veveseresesesesesesesesesesesesesesesesenerenesenene 43,028,856
00-1103078 PHILADELPHIA. 11118/2019...cevvcveres | e 3.00 3,000,000 6,155,143
00-1103084. RICHMOND 11/19/2019....eveeecees | e 4.15 8,000,000 51,070,000
00-1103097 JACKSONVILLE.. 12/03/2019 3.32 22,000,000
00-1103101 BELLEVUE 1211812019, | e 4.00 12,500,000 ..49,145,000
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All OET..............ovuiiiiiiiicis b0 Sob s 186,400,000 | ...ooveoveeieeeieieceee e 0 | 435,389,850
Mortgages in Good Standing - Mezzanine Loans
99-0000066 BAYTOWN TXis 11/30/2017 102,920,553 | ... 39,300,000
99-0000077 WOODBURY... MN 09/30/2019. 0 77,700,000
99-0000079. CHAMPAIGN.......oovvemrreerrerrrininnnes IL.... 12/13/2019. 0 63,900,000
0699999. Total - Mortgages in Good Standing - Mezzanine Loans 0 [ 2,920,553 180,900,000
0899999. Total - Mortgages in Good Standing 186,400,000 ......2,920,553 ..616,289,850
3399999, TOHAIS........oovivsrissiisis s bt LR 186,400,000 ......2,920,553 616,289,850




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE B - PART 3

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

903

1 Location 4 5 7 Change in Book Value/Recorded Investment 14 16 17 18
2 8 11 12 13
Book Book
Value/Recorded Value/Recorded
Investment Total Change in Total Foreign Investment Foreign Exchange
Loan Date Excluding Accrued | Unrealized Valuation Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Type | Acquired Interest Prior Year | Increase (Decrease) Interest and Other (8+9-10+11) Book Value Interest on Disposal Disposal on Disposal Disposal

Mortgages Closed by Repayment
99-0000042.......cccovrvririrnes | JACKSONVILLE........ccconuvnivinnrenninsrinnninnnennnnes | Flois | e, | 10/13/2016. | 12/03/2019. | ...ovvvuvvensd 4,885,143 565,056 565,056 5,450,199 0
0199999. Total - Mortgages Closed by Repayment... 4,885,143 0 565,056 565,056 0 5,450,199 0 0
Mortgages With Partial Repayments
00-1000188.. .. | KEASBY 04/17/2000. 204,398 0 141,791 0
00-1000369.. .. | PITTSBURGH 12/13/2000. 954,177 0 438,109 0
00-1000391.. .. | BROOKLYN 01/11/2001. [ oo [ e 416,921 0 183,124 0
00-1000450.. .. | MIDLAND PARK 12/29/2000. | cvooverrrinnes | e 2,031,373 0 219,823 0
00-1000701.. .. | VILLANOVA... 12/17/2001. 571,944 0 171,537 0
00-1000949.. .| STOW 05/30/2002. 298,872 0 . TT,447 0
00-1001038.. .. | ITHACA . 10/01/2002. 3,690,708 0 .149,560 0
00-1101900.. .. | BELLEVUE. 12/06/2012. | . ...10,480,958 0 .347,166 0
00-1102049.. .| WASHINGTON 10/12/2018. | . .7,061,579 0 .150,308 0
00-1102633.. ...|03/01/2017. 9,674,111 0 .207,839 0
00-1102652.. | 0310172017, | covovecvrece | e 21,465,267 0 424,432 0
00-1102703 0312112017, | e | e 12,080,758 | ...voeeveeieeireiiiesiinens | eerieriiesisseiseisessinses | seseseessensssesssessssesenes | sevsseesessissisesss s 0 327,719 0
00-1102763.. 07/19/2017. |. 1,353,746 0 ....37,195 0
00-1102809.. 11/01/2017. | . . 10,000,000 0 . 14,797 0
00-1102820..........ccevevvrerereree [ ONTARIO..cucieiicririscinsrisnrncnreniseessniennnes | CAvits | o, 012017, | o | v 4,902,112 [ oo [ e [ | e 0 94,059 | 94,059 | L 0
00-1102862.. ...|03/29/2018. |. 12,317,567 0 284,171 0
00-1102939.. .| 11/15/2018. |. .5,400,000 0 125,116 0
00-1102976..........coevvevvrrereree | SALT LAKE CITY covcrrerneencrsciseneenes | UT i |, 04/15/2019. 0 115,922 0
00-1102978.. ...| 04/11/2019. 0 ...47,445 0
03-4002170.. .. |SALT LAKE CIT' .1 12/28/1999. 2,677,217 . 0 405,136 . 0
0299999. Total - Mortgages With Partial Repayments..........ccov e N I 105,581,705 [0 O 0 ) USRS | I [SYSTRRORRRN 0 0 0 ] e 3,962,696 | .............. 3,962,696 | ..o 0 0 0
0599999, TOtAl MOMGAGES...........vvvereveirrrireireiisesissiieeisssis s ssssssssessiss sessssssessssssssssssssssssessssssssesssasssssssssssenses | oevesesees 110,466,848 0 565,056 565,056 (V) [P 9,412,896 | ..covveerrr. 9,412,896 | oo 0 0 0
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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE 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 Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P...........ccccoeveveeveeees | cereiens Wilmington................ Ares Management............covueeueurerereneseenserererseneenenns | cereernenees 06/23/2017] ......... 2 5,633,587 | ........... 5,695,552 | ......... 5,695,552 | ............ 9ATT | = e | e | e | e | e 305,463 | ......... 4,840,191 | ... 0.400
Cyprium Investors V. weeueee | Cleveland... Cyprium Investors, . 03/31/2017| .. ....14,345,663 . A14577,243 | 14,577,243 | ......... (39,282) | - ..978,158 | ......... 3,295,590 | ....... 8.710
GSO Capital Opportunities Fund Il LP.............ccceevunee ceeenene | New York.... o [NY...... GSO Capital Partners LP..........c.cooccvrvernerirerieeeenns . .. | 03/31/2017] .. ...20,025,975 | .........19,167,442 | ....... 19,167,442 | ....... (858,533) | - e o . ..313,993 | ....... 15,109,180 | ....... 1.880
GSO Capital Opportunities Fund Il LP............cccooceveee | coverens Wilmington................ DE...... GSO Capital Partners LP.............ccocveierereneeinneenees | coeveseenns 06/03/2016| ........2 | ...........4,962,206 | ........... 5,099,160 | ......... 5,099,160 | .......... 37,663 | = e | e | e | e | s 439,295 | ......... 5,268,683 | ....... 0.150
ICG SDP Fund 3B <veeeere | Grand Duchy.. .| LUX.... | Intermediate Capital Managers Limited.. 03/22/2018| .. ..6,182,762 6,182,762 - e - 342,203 3,826,772 | ... 0.400
Newstone Capital Partners Ill, LP..........cccccocovverrinnenne <eeveeeer | Wilmington Newstone Capital Partners | .. | 09/20/2016 .. . ..8,487,932 | .........8,487,932 - N - e | e 678,576 | ....coc..... 770,431 | ....... 1.250
Newstone Capital Partners [V, L.P..........cccooeveevrvecres [ overe | Dall@S e Newstone Capital Partners...........cocoveveveneerervernnnernns [ oveniiens 06/02/2019] .......2 | .ccce..e...... 101,810 | o 141552 | ............ 141,552 = e | s | e | e S e | s 5,898,100 | ....... 0.600
Owl Rock First Lien Insurance Fund, LP.. Owl Rock Capital Advisors LLC 03/28/2019 .. ..2,057,681 ..1,992,826 1,992,826 - - [ I 0.200
OxAM Quant Fund (US) LLC S . .| OXFORD Asset Management LLP. - .. |01/01/2019] ........9 | ..........5,885,210 | ...........6,023,478 | .........6,023,478 - e o . - JOO [ 0.120
TCW Direct Lending LLC.......cocovivnninnioninnnnenirnnins | coivenes | DOVETociiiiiiiiiiiciins TCW Asset Management...........ccevrniiniiicrinninns | soveeiiens 03/31/2017] ......... 2 | e 22,795,315 | ......... 25,372,791 | ....... 25,372,791 = s | | | e | 1,400,567 | ....... 15,197,645 | ....... 2.980
1799999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Desig Not Assigned - Unaffiliated......... | ......... 90,410,547 | ......... 92,740,738 | ....... 92,740,738 0 (| I (] 0] . 4,458,255 | ....... 54,206,592 XXX

Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, LP.. .| Advent International Corp... | .. [10/21/2019] ..

460,000

..3,540,000

Ampersand Partners IX Ampersand Managment LLC.. 10/30/2018| .. ..2,132,105 .(17,895)| - . ..2,850,000
Ampersand Partners VIII.. Ampersand Managment LLC.. 03/31/2017| .. ....13,969,494 ...(9,712,055) | - 5,400,000
Blackstone Infrastructure Partners, L.P... Blackstone Group 03/14/2019] .. 708,213 ...708,213 (13,219) | - ..3,266,538
Brookfield Infrastructure Fund IV-B, LP . | Brookfield Asset Management Inc.. 11/05/2019] .. ..1,196,006 | .........1,196,006 |.... - ..2,809,478
Carlyle Asia Partners V, LP.......ccccoovuuuee Carlyle Group, L.P 12/26/2018| .. 577,157 577,157 - 4,465,593
Clearlake Capital Partners V. . | Santa Monica............ Clearlake Capital 12/05/2017| .. ..3,628,021 3,628,021 | ........ 686,210 | - 1,337,425

Comvest Investment Partners [V, LP...
Dyal Capital Partners Il
Dyal Capital Partners Ill Co-Invest Moonrise LP.
Dyal Capital Partners V...
EnCap Energy Capital Fund IX L
EnCap Energy Capital Fund XI, L.P.

. | West Palm Beach..... ...... | Comvest Investment Partners
.| New York......cooueruuee NB Dyal Associates Ill, LP.
. | New York.... NB Dyal Associates Ill, LP.
. | New York .| NB Dyal Associates IIl, LP.
. | Dallas. EnCap Investments, L.P.....
. | Houston.. EnCap Investments, L.P.....

03/31/2017] ..
09/30/2016] ..
07/25/2017| ..
06/11/2018| ..
03/31/2017] ..
07/17/2017] ..

..4,293,248 4,293,248 | ....(1,728,697) | - .
6,016,591 | ....... (112,957) | -

3,175,995 132,871 | -

..9,662,342

..7,023,141
1,332,606
..3,522,499

1,289,184

Energy Spectrum Partners VIII, L.P. O Energy Spectrum Partners. .- .. | 04/08/2019] .. . JRS—— ..3,686,061
Fundamental Partners I, L.P.........cccoevivnencncnns [ v Wilmington................ Fundamental AQVISOTS...........c.coveevneiniereniennseiennes [ e 05/18/2017|.......3 | ...........7,851,295 | ........... 8,012,190 | ......... 8,012,190 | .00 70,399 | = i [ e | e | e | e 1,008,333 | i 3,423,966
Global Infrastructure Partners IV-A/B, LP . | New York.... Global Infrastructure Partners 10/23/2019] .. 72,873 72,873 .4,280,161
GTCRXII, L.P . + | v | New York.... GTCR Investment XII, LLC.... | .. |05/04/2018| ........3 | ..........1,752,587 | ........... 1,777,358 | ......... 1,777,358 | ........ 281,471 | - e ol - .4,139,400
ICG EUIrOPE VIl | vennenn St Helier.........ooeuue.e. .... | Intermediate Capital Managers Limited............ccccocoveees | cerrereenee 08/24/2018; ........2 | ...........1,839,075 | ........... 1,920,515 | ......... 1,920,515 | .......... 94,551 | = e | e [ e [ e (10,284) [ ..eovvreeen98 | 3,766,318
Landmark Equity Partners XVI, LP... .| Wilmington. Landmark Partner: . 12/06/2018] .. ..1,374,439 1,374,439 | ... 155,899 | - 3,582,068
Lovell Minnick Equity Partners Il LP <.eueerr | EI' Segundo. Lovell Minnick Equity Partners, LP...........ccooevrirniinene . .. |03/31/2017| .. veenn9,723,681 | .........9,723,681 | ....(3,501,240) | - e ol | 2,827,530 1,486,644
Macquarie Infrastructure Partners A/B, LP...........cccccco. | covrenne New York.......coccoveuee Macquarie Global Property AdVISOIS...........cocovvereeneenee [ cevrrennen 03/31/2017{ ........3 | v 116,645 | oo 171,165 | oo 171,165 | ....... (435,963) | = v | s | e | s | e 1,699,377 | covverenne 166,516
MBK Partners Fund Ill, L.P.. . | Grand Cayman... .| MBK Partners 03/31/2017| .. v 24,891,545 | .......39,467,010 | ....... 39,467,010 | ..... 3,019,424 | - e ol | 2,977,531 | 430,341
MBK Partners Fund IV, L.P.. . | erever | Grand Cayman......... .| MBK Partners . .. |03/09/2017 | .........3 | coovrrnnnn 4,055,456 | ........... 5,092,916 | ........ 5,092,916 | ....... 500,885 | - e - ol

Navis Asia Fund VI, L.P........oooviiirincennecenes [ e Grand Cayman.......... ... | Navis Capital Partners.. [SPTSRURRRION IR 05/08/2019) ......... 3| 424803 | ......co..... 343,625 | ............ 343,625 | ... (B1178) [ = s | e [ e [ e VRO VN 4,574,940
One Rock Capital Partners II, L.P.... . | New York.... One Rock Capital Partners 10/30/2017| .. ..5,745,670 ..6,377,167 6,377,167 | ........ 742,428 | -

Peppertree Capital Fund VII, LP. . | Wilmington. Peppertree Capital Management o .. [ 11/28/2018| .........3 | ...........3,340,000 | ...........3,448,682 | .........3,448,682 | ....... 108,682 | - e - .

Providence Equity Partners VIII L.P.........cccococvivviccnes [ v Providence................ RI....... Providence Equity Partners LLC..........cocoervvrverivnnenns [ covenninns 07/17/2019] ......... 3| 899,790 | . 849,533 849,533 (50,257) [ = wvervrrrererins | verrerreniseinninens [ e [ e T e | e 4,100,210
Riverglade Capital L.P...........cccocvvivirenirreieinerens | e Chicago.........cccouune. IL........ Riverglade Capital GP, LLC...........cccovvrevmirrreiverinnns v 07/31/2019 ......... 3| 1,360,693 | ........... 1,365,922 | ......... 1,365,922 | ............ 5,229 | - e | e | [ | 18,695 | ........ 3,702,779
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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
Riverside Strategic Capital Fund I, L.P......ccccocvervriecs [ rvins New York........ccccune. NY...... Riverside COMPaNY..........cccvvvieernriernnieeerissinssenis | overeneenes 05/23/2017] ......... 2 | e 2,686,061 | ........... 2,316,847 | ........ 2,316,847 | ........ 123,493 | = o | s | e | e S e | v 1,989,962 | ....... 1.260
Sierra Private Investments L.P...........cccounmenernninens | o Wakefield............c..... MA..... Siris Capital Group, LLC.........cocvereerererieerssriserinenes | creeereeenne 03/10/2017] ......... 3| 2,505,480 | ..covvnee 4,189,243 | ......... 4,189,243 | ........ TB4856 | = oo | cevrerineeieninees | e [ e S e | T e | e 0.280
Silver Lake Partners IIl, LP... . | Menlo Park .|CA...... Silver Lake Partners, LLC... 03/31/2017| .. ..7,422,608 ..6,974,626 6,974,626 | ....(9,005,265) | - 4,215,861 | ........4,223,720 | ....... 0.430
Silver Lake Partners V, L.P.. ceeveneee | Wilmington Silver Lake Partners, LLC... | .. |06/12/2018| ........3 | ...........4,097,060 | ...........4,574,536 | ........4,574,536 | ........ 581,469 | = oo | v | v [ | e 15,095 | 114,918,035 | ... 0.060
Siris Partners IV, L.P........ccocvreininnrneieenseinsnes | ceveeens New York........ccocoeue NY...... Siris Capital Group, LLC........cc.ovverneeeeinerirnriecrirerinns | ceireiins 03/15/2019] ......... 3 | 2,777,912 | oo 2,812,865 | ......... 2,812,865 S s | e | s | s S e | 00000003,222,088 | ... 0.170
SL SPV-2, LP . | New York Silver Lake Partners, LLC... 02/14/2019] .. ..4,589,377 4,589,377 - e | o 0.500
SVB Capital Partners IV, L.P <vveneee | Silicon Valley.. . SVB Capital Partners, LLC. | .. | 12/06/2017| .. veevennen1,035,669 | .........1,035,669 - e o | e | 1,052,100 | ....... 0.930
TPG Asia VII(A), LP...ooeirieiierineiseseseieesiens | e Fort Worth..........c...... TXo TPG ASI8...oooioiiriieiieeseisessissiesiesissessssisssssnens | avisesiinnns 07/26/2018] ........3 | ...........2,064,715 | ........... ,030,144 | ......... 2,030,144 S s | s | e | S e | s 3,924,158 | ....... 0.170
TPG Healthcare Partners, L.P.. . | Fort Worth.. e | X TPG Partners 10/01/2019] .. 128,685 | ..o 128,685 | ..coovvvee 128,685 | ...oovvvrrrcrinn - - L4871,315 | ... 0.200
TPG Partners VIII, LP......... seeeeeenr | Fort Worth.. | X TPG Partners . .. [10/01/2019] ........3 | .. ...40,311 40,311 40,311 - e o o - ..3,959,689 | ....... 0.030
Veritas Capital Fund VI, L.P......cc.ccooorerrninnineiieines | v Wilmington................ DE...... Veritas Capital..........c..ovverereriennineierresnens | e 06/15/2017| ......... 3| 2,929,537 | ..ccovune 5,202,824 | ........ 5,202,824 | ..... 2,372,531 | = e | e | e [ S | s 1,070,463 | ....... 0.110
Vista Equity Endeavor Fund |, L.P... . | Grand Cayman..........| CYM... | Vista Equity Partners, LLC 06/01/2017| .. ..1,516,106 ..1,692,448 1,692,448 04,813 | = i | s | e [ | 7 e | 483,894 | L 0.400
Vista Equity Endeavor Fund II, L.P.. .| Grand Cayman..........| CYM... | Vista Equity Partners, LLC .. |09/19/2019] .. 169,554 151,647 | oo b 51,547 | L (18,007) | - s | e [ [ | 7 e | 2,080,446 | L 0.260
Vista Equity Partners Fund V, L.P.... . | Dover.. Vista Equity Partners, LLC .. | 03/31/2017] .. ....16,087,455 ..21,791,220 | ....... 21,791,220 | ... 89,355 | = s | s | e | e | 2000 3,210,580 | .........6,522,162 | ....... 0.390
Vista Equity Partners Fund VII, L.P.. Austin. Vista Equity Partners, LLC 01/24/2019] .. 1,511,319 ..1,429,678 1,429,678 .4,484,321 | .......0.040
Yukon Capital Partners Ill, LP . | Minneapolis ... |MN..... Yukon Partners . .. |07/18/2017| .......2 | ..........4,246,456 | ..........4,246,456 | ........4,246,456 | ... - e . . 3,444,104 | ....... 1.640
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated............ccccooovnrnirinnneinicins | e 168,823,015 | ....... 193,395,693 | ..... 193,395,693 | ..(17,811,345) 0 (V] [P 0 ... (10,284) | ....... 84,005,906 | ..... 139,360,589 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated
Nationwide Better Health, LLC...........occerurmrce [........ [ Columbus....oocons [OH..... | Nationwide Mutual Fire InS C0......ooorerrsmsrec [ [12131/2010] ......... ] (1,390) (1,390) I P e - e e | 25,000
2099999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated.. ........cccoocorieieiiiineieiireiees | e 0].. (1,390) (1,390) 0 0 { ] (] {1 P (O P 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
520 Park Master Tenant LLC............ccccoeveveererecereenes | e Baltimore.................. MD..... The TIME GrOUP.......ceeveeeieicirieeireireeseseeeiseeeseeieeseis | eeeernannes 06/20/2014] ......ccc. | vv.... 4,825,674 | .............. 782,753 | ..o 782,753 | oo
AEW Core Property Trust (U.S.), Inc... AEW Core Property Trust 03/31/2017| .. 90,329,560 | ....... 90,329,560 | ..... 2,102,400
Almanac Realty Securities VIII, L.P. Almanac Realty Partners 12/21/2018| .. 418,835 ...418,835 ..(55,189)
CDS Enterprises Master Tenant LLC... Casto COMMUNILIES...........ccurieriiniieieieisrieiins . 10/30/2014| .. 299,153 299,153
Charlton MT LLC SFC S0Iar LLC.......cvuveriierierireereeiesiesriesieseseens . 12/24/2014] .. . 304,887 304,887
CIM Fund VIII, L.P. S CIM Fund VIIl, GP, LLC . .. |03/31/2017] .. 125,388,232 | ... 28,087,556 | ....... 28,087,556 | ..... 1,173,220
Corning Place Master Tenant LLC...........ccocvvvereieiens | ceernnene Valley View Corning Place Ohio Investment LLC.........cc.ccccvvvvenves | covrvrinens 03/22/2017| ..o | werrirerens 7,273,393 | oo 2,454,370 | ......... 2,454,370 | oo
Crow Holdings Realty Partners VII, LP .| Wilmington. Crow Holdings Capital Partners, LLC. 03/31/2017| .. ..11,679916 | .........12,441,039 | ....... 12,441,039 | ....... 477,640
Crow Holdings Retail Fund II, L.P........ ceevens Crow Holdings Capital Partners, LLC. .. |10/21/2016| .. 5,685,471 | ..oocvvvue 5,972,306 | ......... 5,972,306 | ........ 299,733 | - e o .
Dermody Properties Industrial Fund I, LP..........ccccccoe. | cevveee | DOVET.ceieiiiiiiines Dermody GP 1, LLC........veeeeierirerieeeicniseencrieens | veveseenns 1202712018 ..o | o 806,575 | ..ovvvurenee 738,308 | ..cooonee. 738,308 | ......... (68,267) | = cvveeverreees [ et | vevenieesesinens | e RN 1,193,425 | ....... 0.320
DivcoWest Fund V, L.P . DivcoWest Fund V GP, L.P........cccocvuvrinrinirineineiis 06/23/2017| .. 3,338,542 | ..cccvonc 3,426,109 | ......... 3,426,109 | ........ 143,642 | - oo o | e | 1,678,878 | ....... 0.320
Eastgate MT LLC......c.ovvurrerrinrineierisereceiseisniines ceerenene | St LoUS. . Bobb LLC . .. | 05/06/2016 .. . 2,662,734 | . 252,762 252,762 | ..o | v (17,489) | ... o o - ORI I 99.000
EC BOtEWOTKS LLC......euueerreriieereeieieniesiinesies | ceneiens Wilmington................ Enhanced Capital State HTC Fund LLC.........cccocevneees | revvreenne 121812019 ..o | e 389,820 | . 259,880 259,880 | ..o | s (129,940) | ovvvvvvrerrreirrens | rerrrrerienineenes [ e C e | e 8.000
EC Riverwalk 2 LLC . |New Orleans.. Enhanced Capital State HTC Fund LLC...........cccoevene. 03/21/2017] .. 3,620,609 | .............. 722122 | oo 722,122 | oo | e (731,321) | .... - e | e 0.570
Euclid Grand Apartment LLC R Euclid Grand Manager LLC . . .. [ 09/27/2018| .. 46,508 46,508 46,508 -
Exeter Industrial Value Fund IV, LP........cccocooeennernnns | cerinnns [16]7:Y SO DE...... Exeter Property Group IV, L.P..........ccccoveinminneinnennes | covvirneenne 10/2412016] ...oovvvee | s 4,250,000 | ........... 4,665,116 | ......... 4,665,116 | ........ 302,762 | -
Harbert U.S. Real Estate Fund V, L.P......... Harbert Management Corporation..........c..cccoeeveienne . . | 03/31/2017| .. ..7,731,360 ..7,731,360 7,731,360 | ....... (284,720) | -
Harrison Street Real Estate Partners VI, L.P. I Harrison Street . .. | 08/09/2017 .. 3,215,317 | .. ..3,445881 | .........3,445881 | ........ 261,190 | - N - . .
Harrison Street Real Estate Partners VII, L.P.......c...c.. | oo [16]7:Y SO DE...... HAITISON SHEEL.........ovveiiiiecie e iesesiseiseinns | eeeisninns 03/12/2019)] ..o | o 488,120 | ...oovovevs 443112 | oo 443112 | ... (45,008) [ = wovvrrrererins | veererrenieinniens [ e [ RO PN 1,909,506 | ....... 0.180
HSREP VI Co-Investment 3, L.P.........couvenmvvrnrinerines | cervens DOVer ... DE..... HArmSON SHEEL........vveviricecrieeeseeesieiens | e 05/02/2018] ...oovvvre | vevrrrnnns 2,592,474 | ........... 2,665,839 | ......... 2,665,839 | .......... 86,082 | = oo | e | e | s S s | e 107,526 | ....... 1.910
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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
HSREP VII Co-Investment, L.P..........cccvervrrevrrceieinns v New York........ccccune. NY...... HaImISON SHIEEt...........ovcvvceeieececeeeeee s | cviereenns 05/02/2019 332,754 332,754 | ... (15,194) [ = oo | cevernniseinnienns [ e [ e T s | e 956,198 | ....... 0.730
Liberty Heights SP LLC Liberty Heights SP MM LLC.........cccocourveremeireniirinnns [ e 12/27/2018 92,480 92,480 s [ s 16.240
Madison Realty Capital Debt Fund IV, LP. Madison Realty Capital 04/22/2019] ....covovve | c00ernn. 2,665,770 | ... 2,797,462 | ......... 2,797,462 | ... 131,692 | = oo | e [ e [ [ oee0.82,688 | i 1,503,745 | ....... 0.360
Nationwide Sol 2 LLC . | Washington Sol Systems LLC 07/19/2017| .. 95,227 95,227

NTW Master Tenant LLC..........cocovvvuereinrinrnirierneens [ e Cleveland.................. Morgan Warehouse Realty LLC...........cccooorurrrinirennen [ e 10/29/2015

328,101 328,101
NW - Buena Vista, LLC . | Vista... Monarch 07/27/2018| .. ...15,038,000 | .........15,038,000 | ....... 15,038,000
PCCP Credit IX, LP ceeeennee | DOVE.. PCCP Credit IX GP, LLC e .. | 03/28/2017| .. 4,458,259 | ........... 4,483,590 | ......... 4,483,590
PCCP Equity VI, LP.....oovoieieiseieciesiesieeees | ceveiens [16]7:Y SO PCCP, LP.iioiee e ssesisesesssissisnes | eeeisneenns [USTRETPI0 R ] O 803,000 | ..cooovervnee 801,795 | .cooonee. 801,795
Penelope Solar LLC . | Town of Lansing. Odyssey Solar | LLC 08/28/2014 .. 2,174,993 | ..o 154,199 | oo 154,199
Plant 64 Master Tenant LLC . | Winston-Salem.......... PENNMOSE. ..ottt . .. | 08/22/2014] .. ..5,040,602 | . 336,764 336,764
Rubenstein Properties Fund I, L.P........cccocvvrinins [ v Wilmington................ Rubenstein Partners............ccocvveenenesniniienens [ e 03/31/2017 | oo | v 24,166,663 | ......... 24,587,547 | ....... 24,587,547
Strata Fund 24 Lessee LLC. . | Chapel Hill.. Strata Fund 24 LesSOr LLC..........ocevveneenereniiicnienes . 06/05/2015] .. ....18,108,885 | ........... 1,834,834 | ........ 1,834,834
Telemachus Solar LLC . | Washington.... Odyssey Solar 2 LLC 10/09/2015| .. 2,805,939 | . 296,626 296,626

....31,273,629 LA1772,823 | 41,772,823 | ..... 4,807,871 | -
..2,804,996 ..2,885,716 2,885,716 152,476 | - .
....... 292,937,807 | .......261,325,374 | ....261,325,374 | .....8,931,729

US Regional Logistics Program, L.P............... . | Dover.. US RLP GP, LLC
Waterton Residential Property Venture XIII, L.P.......... Dover.. Waterton Venture XIIl GP, LLC..
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlylng Assets Have the Characteristics of Real Estate - Unaffiliated
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated

|NW REI (NMFIC), LLC. . | Columbus... |Nat|onW|de Mutual Fire Insurance Company.
2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlymg Assets Have the Characteristics of Real Estate - Affiliated
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated

10/18/2016| ..
11/03/2017] ..

....... 17,722,653
..2,175,202
....... 58,847,691

03/16/2016] .. 33,396,922

....33,396,922

..39,149,350 | ..... 5,752,428
39,149,350 | ..... 5,752,428

....100.000
XXX

Alyeska Fund L.P. . | Toronto... CAN... | Alyeska Investment Group, L.P.. 05/01/2019 .. v 10,134,298 | .........10,909,048 | .......10,909,048 .258,123 ..0.380
Capula Global Relative Value Fund LP. . | Grand Cayma .| Capula Investment Mangament LLP.. 120172018 ........7 | e 4,731,576 | ........... 5,271,681 | ......... 5,271,681 | ........ 325,629 | - oot e e [ e | 7 e | 7 e | e 0.050
Citadel Wellington LLC . | Chicago Citadel Advisors LLC . | 04/01/2019 ....11,926,185 ....15,524,360 | ....... 15,524,360 | ..... 1,367,907 | = oo | v | e | v | 7 e | T e | 0.070
D.E. Shaw Oculus Fund, LLC.. . | New York D.E. Shaw & Co. LLC 02/01/2019] .. 13,991,993 | .........16,281,963 | .......16,281,963 | ..... 1,187,911 ..0.180
Davidson Kempner Partners.... . | New York.... MHD Management Co. 04/01/2019] ......13 | coervevn 4324973 | .......... 4,783,546 | ......... 4,783,546 | ........ 192,403 | = oo [ e [ [ | 7 e | 7 s | o 0.020
Millennium USA LP. Millennium Management LLC. 02/01/2019 v 15,538,311 L A7,411,480 | 17,411,480 | ..... 1,110,221 | = oo | e | veveveriennreniens [ | 7 e | 7 e | e 0.050
MW Global Opportunities Fund S Marshall Wace Funds PLC o .. | 12/01/2018 ......... 5 .....10,341,994 | ........11,616,337 | ...... 11,616,337 | ... 741,354 | - e o . OO [ 0.280
MW TOPS FUN.......oeviriiiirirrieiierierienieneseeens i Marshall Wace Funds PLC..........ccccocvmiunerineennrinens | coeverieenne 12/01/2018 ......... 5 | e 8,155,460 | ........... 8,978,202 | ........ 8,978,202 | ........ 618,224 | - i [ | e | e S e | e 0.320
Parallax Fund, LP..........ccovevireererineeneeieniseeneninn - i Parallax Volatility Advisers, L.P.. 01/01/2019] .. 9,942,069 | .......11,121,248 | ....... 11,121,248 44,457) | - - e | e 0.430
Pharo Gaia Fund, Ltd I . | Pharo Global Advisors Ltd | .. | 12/01/2018| ......... ..6,566,689 | ........... 8,908,485 | ......... 8,908,485 | ........779,913 | - e ol - - OO I 0.200
Pharo Macro Fund, Ltd...........ccceemernerncriciieineis ... | Pharo Global AdVIiSOrs Ltd...........cc.ueeerevmnereneeneerieins [ covveenenns 12/01/2018 ......... 4| 591,770 | e 5,389,553 | ......... 5,389,553 | ........ 232,452 | = e [ | e | e S e | e 0.120
PIMCO Absolute Return Strategy V Offshore Fund Ltd | ... .| PIMCO 01/01/2019] ......... 4 weenen 10,797,719 | e 10,797,719 | ........ 839,345 | - e o . JOO [ 0.960
Prisma Spectrum Fund, LP.........ccooevernrriinincinninns Prisma Capital Partners, LP.........cccocrvrvvnrnernrinninns . .. | 12/30/2008| ....... LT RO IS 1,083,750 | ......... 1,083,750 | ..... 2,034,242 | - N - . OV I 3.590
Renaissance Institutional Diversified Alpha Fund LLC. Renaissance Technologies LLC.........cccocoevievnncrnns [ cerveincens 04/01/2019] ......... 9 | s 7,953,935 | ........... 8,950,133 | ......... 8,950,133 | ........ 304,292 | - et e [ e e s | e 0.060
Two Sigma Spectrum US Fund, LP........ccccovuiviiinns [ e New York.................. NY...... Two Sigma Principals, LLC 04/01/2019] ........9 | ........ 15,167,650 | ......... 17,686,925 | ....... 17,686,925 | ......... 18,457 | - . - =i | 0.180
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..........ccocooovirninnnriinisiecscssieies | e 133,328,600 | ....... 154,714,430 | ..... 154,714,430 | ..... 9,966,016 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
CharterMac Credit Enhanced Asset Managers LLC-

CCEP Series | FUNAING LLC........coovvenrirerieeirneeiineins | e New York........ccocoene NY...... Series I, Number1 | 1212172006 .....ccove | ovrirnns 1,484,541 | oo 5,950 5,950 © s | s | e | s L ORI I 12.620
Nationwide Affordable Housing Fund 33 LLC........ccccc. | covvunee. Cleveland.................. OH..... Red Capital Partners...........cocoveernineernenseinniens [ e 10/01/2013] oo | e 43,306,256 | . 896,232 896,232 (1,324,969) [ .o | e | e R e | 47.500
Nationwide Affordable Housing Fund 36: Apollo Tax

Credit Fund 62LLC | Columbus................. OH..... Apollo Housing Capital.............oeveeerreerrieerinneineiians | ceereniens 10/01/2013] oo | v 62,508,602 | .......... 1,306,833 | ......... 1,306,833 | .cvveveriiiiinne (8,024,621) | oo | e | NN 1,781,518 |...... 49.500
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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
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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
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated...........coccovviinsiririeinnis ettt b ettt h et bt bRt bbbt h et ekt e R bt et ekt e st et n ettt esebennsetenensenenenenres | seeres 107,299,399 2,209,015 2,209,015 0 ]...(5,349,590) | ..oooovrvrnrnnnnad (V] [ [ I (V] [P 0] e 1,781,518 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
NTCIF-2011 LLC....ooiiiennii e ‘ ......... ‘ Columbus. ....45,400,049 ...11,549,095 | ....... 11,549,095 | - | (3,654,332) | - - S s | T s | 7 s | o 50.000
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated.........coccocovniiininininninnnns ....45,400,049 ...11,549,095 | ....... 11,549,095 0 ]...(3,654,332) | ..coovvvnnnnnnd (| I [ 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide State Tax Credit Fund Il RBC Tax Credit
Fund 104LLC | Cleveland............c..... OH..... RBC Tax Credit IV LLC......ccovvvrerirrirenicriserierieninns | veeereenne 10/30/2019] ..o | o 204,506 204,506 204,506 S s | e | e | RN 5,435,456 |...... 23.000
Twain GA LIHTC Master Fund | LLC..........cccocoovevvvees | cvrennn StLouiS.......ccocvennnes MO..... Twain LIHTC Manager Corp........oouernminneinsinninnis | cernnenees 12/26/2019) .. ..1,405,260 ..1,405,260 1,405,260 |.....ccccovvvnnnnn LRSTRRSTONO [OOVORRRRRTION RETTTTTOTORROON (U 32.000
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated...... ..1,609,766 ..1,609,766 1,609,766 0 0 0 .0 ..5,435,456 XXX
4899999. SUbOtAl - UNAFIIAIEA. ...k ek h LSkt | i 794,409,134 | ....... 705,995,016 | ..... 705,995,016 | ..... 1,716,100 | ....(7,646,752) 94,753,410 | ..... 259,631,846 XXX
4999999, SUDOLAL = AFFIIBEEG. ...tttk L84 E e LRkt | eerneies 78,796,971 | ......... 50,697,055 | ....... 50,697,055 | ..... 5,752,428 | ....(3,654,332) | .... 462,348 | 0 XXX
5099999. Totals. ..873,206,105 ..756,692,071 | .....756,692,071 | ..... 7,468,528 | ..(11,301,084) ..95,215,758 | .....259,631,846 XXX

€203
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1 2 Location 5 6 7 8 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated

Ares Private Credit SOIUIONS, L.P........ccoiiiiirieiceee et WIlMINGEON.....eeviceee e DE........... Ares Management...........cooeueenee 06/23/2017. 2 | e | s 2,916,928 | - oo 0.400

Cyprium Investors IV..........cccooeenrerninnennnns Cleveland........o.oerereenereeeeeesseeees CYPHUM INVESTOTS........oeoeeiieici ettt nen 03/31/2017. 2 | e | s 4,689,987 | - e 8.710

GSO Capital Opportunities Fund Il LP. New York GSO Capital Partners LP... 03/31/2017. 2 || s 2,755,895 | - oo | s 1.880

GSO Capital Opportunities Fund Il LP Wilmington . GSO Capital Partners LP... . 06/03/2016. Y/ SRR IS 1,659,239 | - 0.150

ICG SDP FUN 3B......cooieiriiieirieiseieeesiseienieies Grand DUChY ..o [ SO Intermediate Capital Managers Limited............cccocvvvneenns 03/22/2018. 2 [ | e 4,703,408 | - oo | s 0.400

Newstone Capital Partners 11, LP............ccoiieniseescceeees s WIIMINGEON.....ceviceceeeee e DE........... Newstone Capital Partners ....| 09/20/2016. 2 1,382,470 | - .1.250

Newstone Capital Partners [V, L.P.........cccccovvieinrirnrnnns Dallas TX Newstone Capital Partners ..[06/02/2019. | ............... Y2 I 203,710 - .0.600

Owl Rock First Lien Insurance Fund, LP..........cc.ccceune... New York. NY e Owl Rock Capital Advisors LLC 03/28/2019. 3 2,057,681 | .ooovriereeeees S s | e 0.200

OxAM Quant Fund (US) LLC......ccoouiieieirrecesie s Grand Cayman CYM......... OxFORD Asset Management LLP 01/01/2019. | ....covevvn 9 5,766,183 0.120
1799999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated 8,027,574 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

Advent International GPE X, LP..........ccoiiicieiicieeeee ettt Grand Cayman CYM......... Advent International Corp [ 102172019, | KT I 460,000 -

Ampersand Partners IX.........ccocovrerncnienirennns Boston MA........... Ampersand Managment LLC ..| 10/30/2018. 3 1,725,000 | -

Ampersand Partners VIIl..........ccocoorrininicinnen Boston MA.......... Ampersand Managment LLC...........c.oviurirrirneseseieceesisse s 03/31/2017. KT [OOSR ISP 900,000 | -

Blackstone Infrastructure Partners, L.P... New York BIACKSIONE GIOUP.........ouvvuiieiiiiiii i 03/14/2019. | ... 3 -

Brookfield Infrastructure Fund IV-B, LP... Toronto. Brookfield Asset Management Inc............c.ccveueenee .1 11/05/2019. | ... .3 -

Carlyle ASia ParNers V, L.P. ...t Washington......... DC...cccunee Carlyle Group, L.P.............. 12/26/2018. 3 | s | 321,700 | -

Clearlake Capital Partners V..........cooo...... Santa Monica CA..coovvvnn Clearlake Capital 12/05/2017. 3 [ | v 1,333,931 | -

Comvest Investment Partners [V, LP.........c.ocoiiieses s sesenissnenes West Palm Beach, FL Comvest Investment Partners. 03/31/2017. 3 | s | e 699,388 | -

Dyal Capital PArNers lll..........cvivrriieiniieseicesss s New York. NB Dyal Associates Il LP. 09/30/2016. 3 | s | s 888,274 | -

Dyal Capital Partners Il Co-InVeSt MOONISE LP............oceuiuiiririrereeeiscscieiseeieesee et eseessseenees New York NB Dyal Associates Il LP. 07/25/2017. 3 .2,684 | -

Dyal Capital Partners IV..........ccccovvrvinireinnnne. New York NB Dyal Associates Ill, LP. 06/11/2018. 3 | s | e 375,000 | -

EnCap Energy Capital Fund IX LP. Dallas EnCap Investments, L.P.... 03/31/2017. KT [T ISP 416,550 | -

EnCap Energy Capital Fund XI, L.P.... Houston EnCap Investments, L.P.... 07/17/2017. 3 941,434 | -

Energy Spectrum Partners VIII, L.P..........cciiiiissiesisiesiss s ssesssiens Dallas Energy Spectrum Partners................. 04/08/2019. | ......ccvvvue 3 [ 314,662 | ..o -

Fundamental Partners Ill, L.P................. Wilmington Fundamental AQVISOTS...........ccrurirurireieencieceeeisse et snesnseene 05/18/2017. KT [T IS 1,520,856 | -

Global Infrastructure Partners IV-A/B, LP New York . | Global Infrastructure Partners 10/23/2019. 3 72,873 . -

GTCRXIL L.Peicceieeeieiie New York GTCR Investment XII, LLC.............. 05/04/2018. 3 | | 951,000 | -

[CG EUIOPE VIl ettt StHEIE. ..o . | Intermediate Capital Managers Limited..............ccccoovurenee 08/24/2018. 2 | e | s 1,473,401 | -

Landmark Equity Partners XVI, LP.........cccccovivinininncrncns Wilmington . Landmark Partners............cccoceeennnne. 12/06/2018. 3 | | s 1,311,962 | -

Lovell Minnick EqUity Partners [ LP............oirecreeseeeei et sssssessesees El SeguNdO. ... CA...ccoe. Lovell Minnick Equity Partners, LP...........ccccoovunrneene 03/31/2017. KT [T IS 295157 | -

MBK Partners FUNG 111, L.P.......c.ouoiieieiicieieeecie ettt s sttt nenaennes Grand Cayman. CYM......... MBK Partners 03/31/2017. 3 | e | s 927,112 | -

MBK Partners Fund IV, L.P........ccccoovueenee Grand Cayman CYM......... MBK Partners. . 03/09/2017. KT [T [N 2,501,656 | -

NaViS ASIA FUNA VI LLP.....ooeiiceeeece ettt sttt bttt aaes Grand Cayman CYM......... Navis Capital Parners............ccoorriririeireeieise st 05/08/2019. | ....cccvc.. KT IO 425,080 | .oeceiierieeieee e -

One Rock Capital PArtNErs 11, L. sssssessenns New York One Rock Capital Partners ... [ 10/30/2017. 3 [ | v 3,291,494 | -

Peppertree Capital Fund VI, LP................ Wilmington Peppertree Capital Management............cocovveereereereeneneeinnens .| 11/28/2018. KT [T (NS 2,340,000 | -

Providence Equity Partners VIIEL.P........c.oiiiiiiiicessssie s Providence. Providence Equity Partners LLC 07/17/12019. | ...ovvvvvne. 3 [ 911,454 | oo -

Riverglade Capital L.P...........coireircnresesee et esesseeeees Chicago Riverglade Capital GP, LLC..........coviieieereeieereireseeeeisee s eseeseneenns 07/3172019. | ..oevvrnnnn KT [P 1,360,693 | ..o -

Riverside Strategic Capital Fund I, L.P.........cccovvririnnce. New York . Riverside Company....... 05/23/2017. 2 | e | e 836,421 | -

Silver Lake Partners [ll, LP........cc.ccccvevuennn. Menlo Park. CA..covvr Silver Lake Partners, LLC........c.ccocvvveniicnrins 03/31/2017. 3 | | s 29,248 | -

SIIVEr LaKe Partners V, LP........c.ouoiceceeeee ettt sttt Wilmington Silver Lake Partners, LLC.. 06/12/2018. 3 | e | s 2,008,804 | -

Siris Partners IV, LP.......cccocoevieirieieienan, New York. Siris Capital Group, LLC.... . 03/15/2019. 3] 2,777,912 | oo -

SLUSPV-2, LP... ettt New York Silver Lake Partners, LLC........c.ccoevvvenreenrinnes 02/14/2019. | ....ovvvrne 3 | s 4,102,836 | ..ooovrnerrrieinenienieiens -
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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

SVB Capital Partners IV, L.P Silicon Valley........cvvveveiriieiniiiesreis CA........ SVB Capital Partners, LLC........ 12/06/2017. T e | e 603,750 | = oo | e 0.930

TPG Asia VII(A), L.P Fort Worth.......c.covivenieiieieinee ™ TPG ASI.....coiiei s 07/26/2018. 3 [ | s 713,862 | - 0.170

TPG Healthcare Partners, L.P..........c.cooviiceeceeee ettt Fort Worth........c.ovieieeceecceeceee e TXeoieerenae TPG Partners.........cccocevereveveeeccrennnns 10/01/2019. | ..cuevnee KT 128,685 | .cocvveceeveeieieieieeierenns LU 0.200

TPG PAMNETS VI, LLP.oceeo ettt Fort Worth.. TXeoieinne TPG Partners 10/01/2019. 3 40,311 | oo S s | e 0.030

Veritas Capital Fund VI, L.P.........cooruriirrcneereseeeen Wilmington. DE Veritas Capital . 06/15/2017. KT ISR IS 965,913 | - 0.110

Vista Equity ENdeavor FUNG |, L.P........c.oiiiiiiiiice s Grand Cayman, CYM......... Vista Equity Partners, LLC.......... 06/01/2017. 3 | s | 127,536 | - oo | e 0.400

Vista Equity Endeavor Fund II, L.P. Grand Cayman CYM......... Vista Equity Partners, LLC. 09/19/2019. | ..covvvrnnnes 3 | e 169,554 | ..o - 0.260

Vista Equity Partners Fund V, L.P. DE Vista Equity Partners, LLC.......... 03/31/2017. K T IO 306,531 | = oo | e 0.390

Vista Equity Partners FUNA VII LP.....c.ciiiiiieicee e Austin X Vista Equity Partners, LLC.......... 01/24/2019. | ... 3 e 1,511,936 | oo S| v 0.040

Yukon Capital Partners I, LP...........oiiiie ettt essensseneas Minneapolis 07/18/2017. 2 2,656,187 | = oo | e 1.640
1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of COMMON StOCKS = UNGFIIBIEM. .......vuuririiiiiiis oottt 1ttt enens | oentenssnsanesenes 14,205,444 | ....oovvvevinns 30,464,851 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

AEW Core Property Trust (U.S.), Inc... AEW Core Property Trust.. 03/31/2017. | oo | e eeseessieiines | e 3,086,808 | -

Almanac Realty Securities VIII, L.P..... Almanac Realty Partners... 1202112018, | oo [ e | e 497,619 | -

Bell Institutional Fund VII, L.P.........ccccoveirrminirirnicnenne Bell Partners............ 10/30/2019. (722) [ oo -

CDS Enterprises Master TENANE LLC..........cueviiiiiiiiieissie st Casto Communities 10/30/2014. | ..o [ e | e 231,013 | -

CIMFUNA VI LePoceeseeees e Los Angeles. CIM Fund VIIl, GP, LLC. 0373172017, | oo [ e | e 4,073,103 | -

Corning Place Master TENANt LLC.........c.ouuiiiiiiieiceii e Valley View Corning Place Ohio Investment LLC............covienirnncnceseeseseiseienes 0312212017, | covoeoevevinin [ e | e 21,398 | -

Crow Holdings Realty Partners VII, LP...........oeuiiiniiiiiiiiccsseeseicsssseeesss s ssssensens Wilmington. Crow Holdings Capital Partners, LLC.........cccoovveriereenrnenisissssserssssensnes 0313172017, | oo [ v | s 180,323 | -

Crow Holdings Retail Fund I, L.P........cccoovriririnnee. Crow Holdings Capital Partners, LLC..........c.coovrunirinirienesieeceeeseeeeeeenns 10/21/2016. | oo [ e | e 2,338,065 | -

Dermody Properties Industrial Fund Il, LP...........ccccccoviiiiiniinninns Dermody GP II, LLC............. 1202712018, | oo | e | e 677,396 | -

DivcoWest Fund V, L.P. DivcoWest Fund V GP, L.P 06/23/2017. 849,011 | -

Dominion Arms SP LLC... Norfolk Dominion Arms SP MM LLC........cooiiiiiceieiecceeeete e 1201212018, | e | s | e (60,159) | -

EC Bottleworks LLC.........ccovvvveririeerceinieicenne Wilmington Enhanced Capital State HTC Fund LLC..........c.coriuimrineeresse s 12/18/2019. 389,820 | .o -

Exeter Industrial Value Fund IV, L.P . | Dover.. Exeter Property Group IV, L.P 10/24/2016. 1,500,000 | -

Georgia Housing Tax Credit Fund LLC............... Atlanta Georgia Equity INVEStOrs, LLC...........coeuiririeiiniiieniesiss e 10/09/2018. | ..o | e | e 871,058 | -

Harbert U.S. Real Estate Fund V, L.P.....cccoooveincnne Birmingham AL . | Harbert Management Corporation..............ceeeeeierereiseneeneeecsneseeneeeeeseeeesennns 03/3172017. | oo | e | ceeees 187,116 | -

Harrison Street Real Estate Partners VI, L.P. Dover.. Harrison Street... 08/09/2017. | ..o | e | e 580,000 | -

Harrison Street Real Estate Partners VII, L.P Dover.. Harrison Street... 03/12/2019. | oo [ e 488,120 | ... -

HSREP VI Co-INVESIMENE 3, LP.......eec ettt Dover............... Harrison Street... 05/02/2018. | ...ocvcvererces | e | e 648,000 | -

HSREP VII Co-Investment, L.P..........ccccoerereiriereiennnn. New York. Harrison Street... . 05/02/2019. | ..oovvveevrerees | e 347,948 | ..o -

Liberty HEIGhLS SP LLC.........coiieiiiieieeee e enees Norfolk Liberty Heights SP MM LLC..........ccoiviiiiiieinieeeesreesensssssiesssiseeeneees 1202712018, | oo [ | e 543,858 | -

Madison Realty Capital Debt Fund IV, LP.. Madison Realty Capital 04/22/12019. | ..o | e 2,712,874 | oo -

Nationwide Affordable Housing FUNd 51 State...........ccvueviririeieirecre e Wilmington. TCB Mecklenberg Mill, Inc. #8 1212012013, | oo [ e | e 11,611 | -

NW - Buena Vista, LLC Vista MONAICN......ecvtiitctctce ettt bbb ea et en e bnas 0712712018 | ..o | et | e 15,038,000 | -

PCCP Credit IX, LP......... . | Dover.. PCCP Credit IX GP, LLC.......uviuiieririierierinriieiiesiesiesisssesssiessesessesesesens 03/28/2017. | oo | e | s 1,320,000 | -

PCCP Equity VIII, LP.. .| Dover.. PCCP, LP....ooveivererricines 09/18/2018. | ..o [ o | s 553,436 | -

Rubenstein Properties Fund Ill, L.P......... Wilmington RUDENSEEIN PAMNErS........coooviiciiicie e 03/31/2017. | oo | e | e 7,699,115 | -

Stuyvestant Hall Master Tenant LLC.................... Delaware Stuyvesant Hall Holdings Inc weer | 0410312012, | oo | e | e 715 | -

US Regional Logistics Program, L.P...........cccviirmiinie ettt Dover............... US RLP GP, LLC ] A0MBI2016. | oo | e | e 6,663,675 | - o | e 30.000

VA State TC Fund I LLC........ccvvvunrrrnrrrerins StLOUIS..cvveveerririrerieereierrie e Enhanced EC FUNA LLC........ccuiiiriieiiriieiesieeeiesisissssisessessenessenns 110912018, | oo | e | v 16,372 | - oo 0.500

Waterton Residential Property Venture XIII, L.P................. Dover............... Waterton Venture XIIl GP, LLC.......................... 11/03/2017. 1,419,713 0.670
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState = UNGIfIBIEA. ........v.ruriieiiiiiiiiiies ittt sttt sntensnes | oerssena 3,938,040 | .o 48,947,246 XXX
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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 - Affiliated
| NW REI (NMFIC), LLC... ..ottt |Columbus .......................................................... OH........... Nationwide Mutual Fire Insurance COmMPanY.........cccoveesienrersessersesssesersesisnene 03/16/2016. | ...evvoverrenes | corrrereinisnieineisseneneennes | creeneens 38,224,841 | - oo | e 100.000
2299999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affillated..........cocooiiriiiiieiiiiis ittt (O] P 38,224,841 | oo 0 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
AIYESKA FUNA L.P.....o st TOIONO. ..o CAN......... Alyeska Investment Group, L.P.........c.coovirrireesceeesese e 05/01/2019. | ..ooovrrenne 5 | s 10,650,925
Atlas ENhanced FUNG LP.........ccviiiiiiinccsese s ChiCAG0.....eeveriier s | I Balyasny Asset Management LP 01/01/2019. | oo 13 | 9,969,680
Citadel Wellington LLC..........ccovvvvneerereerireeieieens ChiCAG0. ... veeeeercieeseee e IL.... Citadel Advisors LLC....... 04/01/2019. | ... ..14,156,453
D.E. Shaw OCUIUS FUNG, LLC......ouuiiriiriiiieiieiie ittt New York D.E. Shaw & Co. LLC........... 02/01/2019. | ... ..15,094,052
Davidson Kempner PArners.............coeiiiiiii et New York. MHD ManagemeNt CO........cuuvrmerriiieireiieissersseissssese st sssssenes 04/01/2019. | .ovoveeree 13 | e 4,591,143
Millennium USA LP.. New York Millennium Management LLC...........covrrirunrininereseee s eeeeseseeeeeeeeenes 02/01/2019. | ... ..16,301,259
Parallax Fund, LP.... San Francisco. Parallax Volatility Advisers, L.P 01/01/2019. | ... ..11,165,705
PIMCO Absolute Return Strategy V Offshore Fund Ltd Grand Cayman PIMCO.....voeererereincineeieens 01/01/2019. | oo | e 9,958,374
Renaissance Institutional Diversified Alpha FUN LLC...........coooiuoiieirirries e New York. Renaissance Technologies LLC............cccocovvrunrenee .104/01/2019. | ... ....8,645,841
Two Sigma Spectrum US Fund, LP............ New York Two Sigma Principals, LLC 04/01/2019. | ... ..17,668,468
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other = UNGFIIAEEY. ..o ettt ettt et ettt stttk f et et et ee s ek ee e a8 e s st ees e ket ent et ee et ens st et ns et enses et ansantenssssnsenses | sbstssseniessecs 118,201,900
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
CCEP Series | FUNAING LLC........coeiieiinirieirsee e sesesseesenees New York NY.oone CharterMac Credit Enhanced Asset Managers LLC-Series |, Number 1............. 12/21/2006. 25,950 | - e | s 12.620
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC...........ccocoiemirrciniircrnincirenis COUMDUS.....oveiirriii s OH.....c.... Apollo Housing Capital 10/01/2013. | oo [ | e 313,500 | - o | e 49.500
WNC Institutional Tax Credit Fund XXIV LLC............ INVINE. s CA..ccovvans WNC Advisors, LLC.... 02/14/2007. | ..o [ o | e 117,800 95.000
<[ 3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - UNGFfIIGEEA. ... ..ottt oehisit sttt eR £ o4 1oL b s R e bbb bbb 0. 437,250 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
| NTCIF-2011 LLC . [ ColumbUS. ..o | OHuvcvie.. | Nationwide Mutual Firg INS CO.uueeuveieisonescessisissiesers s sssesssnsssssssnsenssnens 04/03/2012.
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated. ..o
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide State Tax Credit Fund Il RBC Tax Credit Fund 104 LLC.... Cleveland .| RBC Tax Credit IV LLC .| 10/30/2019.
Twain GA LIHTC Master Fund I LLC............. St Louis .| Twain LIHTC Manager Corp. 12/26/2019. | ...

4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit = UNffIlIAtEA. ... oo ettt ettt ....1,720,625 XXX
4899999, SUDLOAL = UNGIIBIEA. ...........cvoivvveecveitcieiee sttt bbb st b s b st b et s b s st st enssnss feedsessessssssesseesseesee s e b ee s b s b st st b ee bbb st s st ententsesses 146,093,583 XXX
4999999, SUDTOIAL = AFFIIBEE. ... cvveeert ittt 0E £ 46 LA f ALt 0 XXX
5099999, TOAIS........uvveerereeeraeeeseiseeseesseees et s s ee et es b8 s 828818k E R E L8Rk e R e R R eRbee  HRieetseeEseeE L AL R AR LSRR R4S R R R R LR R R iR SRR e R R R R eL b et EReeE HEkieLEteeEE oL R iR LR Lo RS LR E LR R LRSS E RS R R bbbttt | teienetenseeins 146,093,583 XXX




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 3
Showmg Other Long -Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

603

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and BJ/AC.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests Which Underlying Assets Have Characteristics of Fixed Income - NAIC Desig Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Cyprium Investors IV. Cleveland .| OH. | Distribution.. 03/31/2017. | 12/30/2019. 5,872,613 0 . 5,872,613 | .....5,872,613 0
GSO Capital Opportunities Fund 1 LP..........cccoouvevivrneererinns New York.......covereenee NY.. | Distribution.. ...|03/31/2017.  12/09/2019. 0 [ [ v 6,751,337 | .....6,751,337 0
GSO Capital Opportunities Fund IIl LP Wilmington . | DE.. | Distribution.. .106/03/2016. | 12/18/2019. 0 924,383 | ........ 924,383 0
ICG SDP Fund 3B .. | Grand Duchy. LUX | Distribution.. 03/22/2018. | 10/31/2019. 0 517,659 517,659 0
Newstone Capital Partners [ll, LP...........cccocvevivrerininnnnn Wilmington.... ... | DE.. | Distribution.. ...109/20/2016. | 10/16/2019. 0 18,030 | .o 18,030 0
Newstone Capital Partners IV, L.P . | Dallas... .| TX.. | Distribution.. .106/02/2019. | 12/23/2019. 0 ..101,900 | ........ 101,900 0
TCW Direct Lending LLC. Dover... DE.. | Distribution.. .103/31/2017. | 12/23/2019. 2,443,543 0 . 2,443,543 | .....2,443,543 0
1799999. Total - Joint Venture, Partnership or LLC Interests Which Underlylng Assets Have Characteristics of Fixed Income -NAIC Desig Not ASS|gned - Unaffiliated.......... | .ee.. 16,629,465 | ..o [0 0 0 0 0. 16,629,465 | ....16,629,465 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Ampersand Partners VIII.. ... | Boston... .|MA. | Distribution.. ...|03/31/2017. { 11/06/2019. (01 O PP 7,120,765 | .....7,120,765 0
Blackstone Infrastructure Partners, L.P . | New York.. ... |NY.. | Distribution.. ... | 03/14/2019. | 09/30/2019. 0 12,030 0
Carlyle Asia Partners V, L.P..... . | Washington... ... | DC.. | Distribution.. ... | 12/26/2018. [ 12/20/2019. (0 RN SO 164,701 0
Clearlake Capital Partners V.... .. | Santa Monica ... | CA.. | Distribution.. . [ 12/05/2017. | 12/23/2019. 0 265,072 265,072 0
Comvest Investment Partners IV, LP.........cccccoovvevevreerennnes West Palm Beach........ FL... | Distribution 03/31/2017. | 12/18/2019. 0 [ oeereenieiees | e 3,885,992 | .....3,885,992 |....ccooovirrirnnne 0
Dyal Capital Partners Il Co-Invest Moonrise LP. ... | New York.. NY.. | Distribution.. ...|07/25/2017. | 10/15/2019. 0 46,042 0
Dyal Capital Partners IV. ... |New York.. NY.. | Distribution.. .106/11/2018. | 12/30/2019. 0 247,607 0
EnCap Energy Capital Fund IX LP........cccoevvvvrviernrnrirenns Dallas........ccrvuerernrnnn TX.. | Distribution 03/31/2017. | 10/15/2019. (01 OO ISP 1,497,781 0
Fundamental Partners IIl, L.P............ccccco.c... ... | Wilmington.... . | DE.. | Distribution.. ... | 05/18/2017. | 12/24/2019. 0 323,972 0
GTCR X, L.P. . | New York ... |NY.. | Distribution.. .| 05/04/2018. | 08/07/2019. 0 55,113 X 0
ICG Europe VIl.............. St Helier........cc.vevenne. JEY | Distribution 08/24/2018. | 12/03/2019. 0 10,187 | covevenee 10,074 | oo (113) (113)
Landmark Equity Partners XV, LP Wilmington DE.. | Distribution.. ... | 12/06/2018. | 03/29/2019. (V1 OO SR 119,528 0
Lovell Minnick Equity Partners Il LP...........ccccoveeiccininenne El Segundo.........c.c....... CA.. | Distribution.. .|03/31/2017. | 11/01/2019. | ....... 11,090,444 | ....oovvviiins [ e 0 [ o [ v 11,090,444 |....11,090,444 0
Macquarie Infrastructure Partners A/B, LP.........c..ccoocernevnnee New York.........cocconn. NY.. | Distribution 03/31/2017. | 08/30/2019. | ....... 21,673,733 | oo | e (V1 RO PO 21,673,733 |...21,673,733 | .ocovvvrerirrririri 0
MBK Partners Fund Il L.P.. . | Grand Cayman CYM| Distribution.. .| 03/31/2017. [ 11/19/2019. | ........ 1,120,770 | oo [ v 0 [ e | v 1,120,770 | .....1,120,770 0
MBK Partners Fund IV, L.P.. . | Grand Cayman ... | CYM| Distribution.. .103/09/2017. | 09/04/2019. | .........324,577 | ..ovvovvevvrerens | s 0 324,577 | ........ 324,577 0
Navis Asia Fund VIII, L.P Grand Cayman............ CYM| Distribution 05/08/2019. | 09/11/2019. | c.vvevereeceeee257 | e | e 0 257 257 0
Providence Equity Partners VIII L.P..... ... | Providence.... . | Distribution.. ...|07/1712019. [ 07/17/2019. | ..oovvveeer 11,664 | oo [ v 0 11,664 | .......... 11,664 0
Riverside Strategic Capital Fund I, L.P. ... | New York .. | Distribution.. .105/23/2017. | 11/04/2019. 1,004,615 [ ..oooeeercieins [ s (V1 ORI IOV 1,004,615 | .....1,004,615 0
Silver Lake Partners I, LP.........cccccoveieieveeieeieceieieienne Menlo Park................. CA.. | Distribution 03/31/2017. | 12/16/2019. 0 [ oo | e 7,905,055 | .....7,905,055 0
Silver Lake Partners V, L.P....... Wilmington DE.. | Distribution.. ... | 06/12/2018. | 11/25/2019. 0 51,081 ...51,081 0
TPG Asia VII(A), LP....occrrrrrrinnes Fort Worth TX.. | Distribution.. ...| 07/26/2018. | 09/27/2019. 0 19,348 | ..........19,348 0
Veritas Capital FuNd VI, L.P........c.couvuiinircreiciienis Wilmington.........cc...... DE.. | Distribution.. .106/15/2017. | 12/31/2019. 0 321,980 | ........ 321,980 0
Vista Equity Partners Fund V, L.P Dover. DE.. | Distribution.. 03/31/2017. | 11/20/2019. (V1 ORI IOV 3,558,687 | .....3,558,687 0
Vista Equity Partners Fund VII, L.P........cc.cccovvvviniciiinnnn AUStn...ccooie TX.. | Distribution.. ..|01/24/2019. | 05/20/2019. 0 617 617 0
Yukon Capital Partners Ill, LP. Minneapolis................ MN. | Distribution..........cocooevrrernenne 07/18/2017. ] 12/05/2019. (U T I 1,151,217 | ....1,151,217 0
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated.........c..cocoovveiiiiins | 00061,982,835 | o0 [ o0 | e 0 0 0 0]... 61,982,835 |....61,982,722 (113)
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
Almanac Realty Securities VIII, L.P........... Dover. DE.. | Distribution.. ...[12/21/2018. [ 10/25/2019. | . 0 36,174 | .......... 36,174 0
Bell Institutional Fund VII, L.P Dover. DE.. | Distribution.. .[10/30/2019. | 12/31/2019. | .. 0 . (722)| - 722
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and 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
Charlton MT LLC Charlton . | MA. | Distribution.. .| 12/24/12014. | 11/12/2019. 0 | e | vereennn 151,150 | e 151,150 0
CIM Fund VIII, L.P. Los Angeles.. CA.. | Distribution.. 03/31/2017. | 12/16/2019. 0 .....2,389,796 0
Crow Holdings Realty Partners VII, LP...........ccccoccvervirienns Wilmington.... ... | DE.. | Distribution.. ...| 03/31/2017. | 12/123/2019. | ......... 1,300,048 | ....coovvvveiien | s 0 .....1,300,048 0
Crow Holdings Retail Fund II, L.P Dover.... ... | DE.. | Distribution.. .110/21/2016. | 06/27/2019. 17,553 | oo [ e 0 17,553 | e 17,553 0
Dominion Arms SP LLC Norfolk.. . | VA.. | Dissolution.. 12/12/2018. | 12/31/2019. | . 83,160 (23,001) | .... ...(23,001) - - 0
Eastgate MT LLC................ St. Louis MO. | Distribution.. ... | 05/06/2016. | 10/29/2019. 0 27,702 | oo 27,702 0
Georgia Housing Tax Credit Fund LLC Atlanta ...| GA.. | Fully Amortized .| 10/09/2018. | 12/31/2019. | .. (871,058) | ovvvevererrareirens [ s | e (871,058) - - 0
Harbert U.S. Real Estate Fund V, L.P.. . | Birmingham... . |AL.. | Distribution.. 03/31/2017. | 11/22/2019. 0 | e | e 5,879,697 | .....5,879,697 0
Harrison Street Real Estate Partners VI, L.P...... Dover DE.. | Distribution.. ...|08/09/2017.  12/19/2019. 0 292,686 292,686 0
Madison Realty Capital Debt Fund IV, LP...... Dover. DE.. | Distribution .1 04/22/2019. | 12/05/2019. | . 0 47,104 | ......... 47,104 0
Nationwide Affordable Housing Fund 51 State..... Wilmington . | DE.. | Fully Amortized 12/20/2013. | 12/31/2019. - 0
Nationwide Sol 2 LLC........ Washington................. DC.. | Distribution ...|07/19/2017. [ 10/30/2019. | . 12,440 0
PCCP Credit IX, LP Dover. DE.. | Distribution.. .| 03/28/2017. | 12/20/2019. | ......... 1,488,792 | ooooveriivrinnns [ vvrvrirnrinnnines e | e | cvereseensnnnend0 s | oo 1,488,792 | .....1,488,792 0
PCCP Equity VIII, LP.... Dover. DE.. | Distribution.. .109/18/2018. | 07/23/2019. | .....c00.e.65,864 | .oovorericins [ v 65,864 | .......... 65,864 0
Penelope Solar LLC...... Town of Lansing.......... NY.. | Distribution...........ccccceorvvevnee 08/28/2014. [ 12/120/2019. | ...ceve0eeee21,615 | v [ e 21,615 | .......... 21,615 | oo 0
Plant 64 Master Tenant LLC...........cccoovvervinerernieriniienns Winston-Salem............ NC.. | Distribution.. ... | 08/22/2014. [ 01/15/2019. | ....cc0.ce. 140,028 | ..oovoviieens [ v e | e [0 | i | e 140,028 | 140,028 0
Strata Fund 24 Lessee LLC . | Chapel Hill .|NC.. | Distribution.. ... | 06/05/2015. | 10/28/2019. | ...cveec 848,923 | oo | e [ everieeineninnins | e | cenernerienennenns0 | e | e 448,923 | L 448,923 0
Stuyvestant Hall Master Tenant LLC...........ccocvvrervrrninnnnns Delaware.........ccoovvvnn OH. |Fully Amortized...........coccverne 04/03/2012. | 12/31/2019. [ ..cvvvvvrvrieierireiiens [ rvrnereissiiniiens | vvveinni (715) - - 0
Telemachus Solar LLC.........c.vermerineeeeerieesiesiesesenens Washington................. DC.. | Distribution.. ... [10/09/2015. | 12/20/2019. | cooveveer 34,522 | oo [ e 0 34,522 | .o 34,522 0
US Regional Logistics Program, L.P Dover. DE.. | Distribution.. ...[10/18/2016. | 12/20/2019. | .........3,600,000 | ....cccoovrrrvmrrvers [ wrriene 0 [ oo | s 3,600,000 | .....3,600,000 0
VA State TC Fund I LLC.......ccovvvvrvrernnne St Louis MO. |Fully Amortized..........ccoovune. 11/09/2018. | 12/31/2019. | cvvovvvcveeriverrenns [ e | e (16,372) | .oovercererinrins | crererernerinsinenes | vevereeens (16,372) - - 0
Waterton Residential Property Venture XIII, L.P Dover. DE.. | Distribution..........cooorscunniinns 11/03/2017. | 11/07/2019. | ..ccvvvneee. 106,114 o (V] [ [ 106,114 | ........ 106,114 0
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated...........coccooviiriinicininnins | s 16,143,368 01.... (922,757) | coovvvivrrrinnad [ I 0. (922,757) | coovvvvririnnnnd 01.... 16,059,486 |....16,060,208 | ..........ccc0eee.0 | i, 722 722 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
|NW REI (NMFIC), LLC.. |COIumhu'< ....... |OH. |Distribution ............................ 03/16/2016. [ 12/31/2019. | ....... 22,612,337 | o | (U RN 22,612,337 |....22,612,337 0
2299999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated...........ccccoovviiniiisinnnnns 22,612,337 | oo (U 0 ] e 0 0 0 0 . 22,612,337 |....22,612,337 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Atlas Enhanced Fund LP. Chicago ... | IL.... | Distribution.. ...|01/01/2019. | 05/01/2019. e | e | e | e 407,999 | oo [ v 10,377,679 |....10,768,155 390,476 390,476
Prisma Spectrum Fund, LP...........cccoueviimrinenineenerireninns Jersey City. . |NJ.. | Distribution.. .. 12/30/2008. | 07/01/2019. | ....... 49,884,686 | ......ocorrrirrrins | e (V1 OO PO 49,884,686 |....49,884,686 0
Riverview Multi Series Fund LLC - Class N........... Red Bank NJ.. | Distribution...........c.c..ccoo...... 12/30/2008. | 12/31/2019. | .............. 36,415 | .ovveerciran. - 0 36,415 | = oo | e | e (36,415) [ .vvverene (36,415) [ .ovvvererniiiinnens
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated............cooovoverncnninicicnns | oo 49,921,101 | ........ 407,999 | .o (L] (O 0] o 407,999 | .o 0 ... 60,298,780 |....60,652,841 | ...coovvrrennnd 0 354,061 354,061 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated
| OYS FUNA LLC.....viiiiriiiiienisni i | New York.......cooceen. | NY.. | Dissolution I 03/29/2017. | 08/29/2019. | ..... 127,416,547 | ... 2,341,343 | - e [ e | o 2,341,343 | oo [ 129,757,890 |..130,312,945 555,055 555,055
2699999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Affiliated............cccoocovooieirnnninineieicens | e 127,416,547 | ..... 2341343 | ool | 0 0 | 2,341,343 | ...coccoee 0 | 129,757,890 |..130,312,945 | .........c.c......0 | oo 555,055 | .......... 555,055
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
[WNC Institutional Tax Credit Fund XXIV LLC.......oocorsrcec [Ivine.....oooeerse [CA.. [ DisSOIUtION. ..o [02114/2007. [12131/2019. ] ... 701,682 [ | e (819482) [ oo | s | s (819,482) ] ] 0
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated...........coooiiiiniiiniiiiiiins coiininniissiisiissssssssississsnsssessssssesssssesssssssssssssesssssenss | conevnneens 001,682 [ ovviisriinninnn | s, (819,482)] ........ 0 0 (819,482) 0 0 0 0 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide State Tax Credit Fund IIl RBC Tax Credit Fund ’ ’ ‘
104 LLC Cleveland................... OH. | Distribution.............ccccverinns 10/30/2019. | 12/23/2019. | ............ 110,859 | ovovveevvieerivens [ e (V1 UROURPORORTONOPRN PR 110,859 | ........ 110,859 | oo 0
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| ~ Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase (Amortization) | Impairment | Interest and B/A.C.V. Change in Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B./ACV on Disposal | Consideration Disposal Disposal Disposal Income
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated. ... oo ittt enensnnes | eoveesseanes 110,859 0 (V) 110,859 | ........ 110,859 0 0
4899999. Subtotal - Unaffiliated .....145,489,310 | .......407,999 | ....(1,742,239) | ..o | i | (1,334,240) | ...ocvovvvenn0 | s 155,081,425 |..155,436,095 . .354,670
4999999, SUDEOLAI = AFIIBEEA. .-+ttt eRE Rt | e 150,028,884 | .....2,341,343 0] 2,341,343 0] 152,370,227 |..152,925,282 | ... 555,055 | ..........555,055 0
5099999, TOAIS........cvveevuieisieisaeisseieseeesseessee s ese bbb b8 s bbb RR e ebRiee R s st | erien 295,518,194 | ..... 2,749,342 | ....(1,742,239) | ..ovovvrinrinnc (0 I 0 .. 1,007,103 | coooeverrrieenad 0] ... 307,451,652 |..308,361,377 | ...ccoconrrnnad [GK)) p— 909,838 | .......... 909,725 | ..oovvvrrrieri 0
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) / |  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligation:
455780 AG 1 |Indonesia (Republic f) AID SrNE........cvviriiriiiersceseesesessesssniee | cevenes o ..163,500 |...105.338 158,007 151,841 (946) | ovvvvvevrrierieens [ e [ 8.900 467 |JD....... .13,350 | 10/18/2001. | 06/01/2021.
912810 FH 6 | U S Treasury 04/15/2029 TIPS SD.. |.. ..196,944 |...208.871 .254,822 216,214 3,363 (1,982) .rrn.3.875 04/15/2009. | 04/15/2029.
912810 FS 2 |U S Treasury 01/15/2026 TIPS SD.. [ [ e 128,582,548 |...144.123 ..180,153,818 | ..........125,000,000 | ......... 160,761,644 | ......... 2,821,894 | ......... 163,499 | oo [ e | e 2.000 12/11/2007. | 01/15/2026.
912810 QV 3 |U S Treasury 02/15/2042 TIPS 17,622,421 |...118.284 .. 17,742,564 19,397,909 327,214 | (92,285) [ ..overrercercrins [ v [ e 0.750 11/01/2012. | 02/15/2042.
912810 RR 1 |U S Treasury 02/15/2046 TIPS 162,393,131 |...119.435 66,083,233 66,068,531 1,134,899 | .. 197,415) ......1.000 |.. e 08/22/2016. | 02/15/2046.
912828 2R 0 |U S Treasury Nt. ..9,515,665 |...102.856 ....10,285,550 19,580,314 | s | e 48,633 2.250 |...... 2.867 |FA....... +.r..225,000 | 08/30/2018. | 08/15/2027.
912828 3W 8 |U S Treasury Nt. 37,064,996 |...106.613 ....40,513,054 37,163,606 90,049 | oo | e | e 2.750 |...... 3.058 |FA....... 394,715 | L 1,045,000 | 11/27/2018. | 02/15/2028.
912828 4N 7 |U S Treasury Nt. . - . 20,144,611 |...107.707 | ............21,541,400 . 20,132,043 | oo | s (12,568) [ v.vvverererieerens | cevrreeerseinerieninee [ s 2.875 |...... 2.786 |MN...... v 14,245 | 575,000 |01/18/2019. | 05/15/2028.
912828 4V 9 |U S Treasury Nt. [P PR FSTORPORPORN FURRPPOROOY I ISP 32,263,997 |...107.852 | ............ 35,051,770 | ............32,500,000 | ....... 32,291,542 21,071 | o | e | e 2.875 ... 2.960 |FA.......| ........352,930 | ........ 934,375 |09/12/2018. | 08/15/2028.
912828 G3 8 | U S Treasury Nt. ..6,282,174 |...102.621 6,670,372 ...6,329,485 32,193 2250 |...... 2.830 |MN...... v 18,884 ...146,250 | 07/10/2018. | 11/15/2024.
912828 H4 5 |U S Treasury 01/15/2025 TIPS o] . 46,340,129 |...109.617 | ............49,327,769 ...45,000,000 | .. 49,284,499 | ........... 850,916 | ........... (72,409) [ ..ocvoevererreriens [ e [ e 0.250 |...... 0.091 | JJ....... rerernr.56,467 | ........120,714 | 08/18/2016. | 01/15/2025.
912828 MF 4 |U S Treasury 01/15/2020 TIPS U0 R (FUPRORRPORNN IRPRORRION [ ISR 90,472,701 |...119.007 | .......... 107,106,043 | ............ 90,000,000 | ......... 107,107,632 | ......... 1,848,424 | .......... (49,112) [ oo [ e [ e 1.375 |...... 1.320 (oo | v 680,323 | ..... 1,454,397 |01/19/2010. | 01/15/2020.
912828 N7 1 |U S Treasury 01/15/2026 TIPS........cccocmivrerniiireiniieensieisesisessssesessssieenes | seveees JOS ISURSTOUTOORN RPN Il ISR 127,469,553 |...111.624 133,948,548 | .......... 120,000,000 | ......... 134,028,695 2,291,076 | ......... (627,005) | .ooovvevneirinnis [ e [ 0.625 |...... 0.105 | JJ....... - 08/18/2016. | 01/15/2026.
912828 S5 0 |U S Treasury 7/15/2026 TIPS.......ccccoveremrnrininrieisssssesessssisssessssessssesssesssnsns | sevees ] RV I S 112,435,941 |...107.702 | ..........121,056,624 | .......... 112,400,000 | ......... 118,065,049 | .........2,056,949 | .......... 376,311 [ o [ e [ e 0.125 |...... 0.461 | JJ....... - 12/12/2017. | 07/15/2026.
m 912828 S7 6 |U S Treasury Nt [P0 ISR I L [P 9,739,877 | ..... 99.254 | .oovvvnn. 9,925,390 | ..ccoonnee. 10,000,000 | ..oovvereeee 9,896,269 64,107 [ oo [ e [ e 1125 |...... 1.793 (Moo | e 87,079 | e 112,500 | 07/11/2017. | 07/31/2021.
912828 U6 5 | U S Treasury Nt. [ R I L I 9,984,799 |...100.309 ....10,030,860 ...10,000,000 | ...cocvneee. 9,992,962 3,584 | oo [ [ 1.750 |...... 1.788 |MN......| ........15,301 | ....... 175,000 | 09/21/2017. | 11/30/2021.
0199999, U.S. Government - ISSUET OblIGALIONS. .........vruerriristissersesssens st | nsninns 710,672,987 XXX ..809,849,824 .690,002,000 | ......... 780,468,235 | ....... 11,334,735 (254,275) 0 0 XXX XXX XXX | .....3,945,359 | ... 9,680,526 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z.... ...110.652 122,944 | . 720,536 138 | oo [ e [ 6.750 |...... 6.895 | MON... 48,799 | 01/24/2002. | 06/15/2026.
911760 LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.. ..112.383 | ... 188,850 ...168,042 | ... 168,639 [(0ZA )] N (VRN I 6.750 |...... 5.976 | MON... e 11,343 | 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX ] s 988,798 | ....... 890,986 | ... 889,175 | .o 0 (883) 0 0 XXX XXX XXX | 5,012 | e 60,142 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L  AA 8 |NRRC-B Facilities Corp CTL GSA Backed | ....... || ........... 4‘ ........... 1 I 2,465,000 |..105.594 | ...ccoovennn. 2,602,884 | ..o 2,465,000 | ..oooornee. 2,465,000 | .o | | | | oo 6.850 |...... 6.851 |AO...... | coovrrs 35,647 | ........ 168,853 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities . 2,465,000 XXX 2,602,884 2,465,000 | ..ocoornve. 2,465,000 0 0 0 XXX XXX XXX | s 35,647 | ........ 168,853 XXX XXX
0599999.  TOtal - U.S. GOVEIMMENE. . .vv.iietisieseseeeissse s is ettt eniens | crnninas 714,033,780 XXX ..813,441,506 .693,357,986 783,822,410 (255,158) 0 0 XXX XXX XXX XXX XXX
All Other Gover ts - Issuer Obligation
000000 00 O |Argentina (Republic of) UNSEC Ni........ocoevvvireriiriiieeieisesce e | ervens D | o 6FE ...25,399 | ... 43.251 ...30,514 70,552 | .. 25,399 (261)] .. PO 8.750 |...13.810 |MN...... 04/08/2019. | 05/07/2024.
000000 00 O |Argentina (RepUbIC Of) SFNL.......cvvrireriiiriiieeee e | eevees [0 ISR I 6FE| .. 116,940 |..... 56.251 A77,778 ...316,044 | ... 116,940 1,198 | e . JOT I 8.280 |...13.227 |JD....... 04/08/2019. | 12/31/2033.
000000 00 O |Republic Of Nigeria SrNL..........cuurvrermmremirierieeiieriesisseesesssesssessesssseesssssnes | eeeees [0 ISR IOV AFE | s 377,400 |...100.230 | ..coovrrerrnnn 825,978 | oo 425,000 | ... 378,559 7,069 1,062 [ oo | e | e 7.6% |...... 8.923 |FA....... 12/04/2018. | 02/23/2038.
040114  HK 9 |Argentina (Republic of) Sr NL........ccoveiviiie e | s Do | e 5FE ..590,606 |.....51.750 | ..o 732,263 | i 1,415,000 | ... 590,606 27,635 | ........ 472,974 | oo [ 5.625 |...22.621 [JJ....... 11/15/2019. | 01/26/2022.
900123  CA 6 | Turkey (RepUDIIC Of) SFNE....ouuivuieicrirrireiiieeesiesieeiesisen e | s [0 ISR IOV AFE| .. ..722,500 rernernennen 815,958 | i 850,000 | ... 754,910 25,322 | oo | v | s 3.250 |...... 7.201 |MS...... 09/14/2018. | 03/23/2023.
900123 CT 5 | Turkey (RepUDIC Of) SFNE.....vuiiiiriieiiisriseissssissi s | eeeees [0] RO [ AFE| oo 572,688 |..110.434 | ..o, 607,386 [ .ooorerecnnns 550,000 | ... 572,339 [RZ1:)) I TR P 7625 |...... 7.024 |AOQ...... 09/13/2019. | 04/26/2029.
0699999. All Other Governments - Issuer Obligation ...2,405,533 XXX .2,789,877 | ..... .3,626,5% | .............2,438,753 | ...............7,069 | ............54,608 | ........ 610,804 XXX XXX XXX XXX XXX
1099999. Total - All Other Governments....... ...2,405,533 XXX 2,789,877 | ..... .3,626,5% | ............2,438,753 | ...............7,089 | ............54,608 | ....... 610,804 XXX XXX XXX XXX XXX
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
13062P BM 3 | California St GO Var PUM........c.ccuririiierirririiinnisriesiesessssssissesssessssssnens | eovnnee | o | vevevirenes | vevees 1FE 19,348,000 |...127.702 ....25,540,400 ...20,000,000 19,653,562 | ...oouvvvrverrrrerires | eererreene 33,803 | v [ [ 5.000 |...... 5.266 |FA....... e 416,667 | ... 1,000,000 |02/29/2008. | 02/01/2028.
25476F DG 0 |District Columbia GO SEr B.........ccoviuuirmriirrieerniiserisesiesiseesssissssessesssesenns | seeeons N [ 1FE| .. 10,929,999 |...105.823 | ............10,492,350 9,915,000 | .. 10,046,984 5.250 |...... 4.270 | Do | e 43,378 | 520,538 | 06/01/2007. | 06/01/2021.
57582N XM 2 | Massachusetts St GO Ref Ser B................ SD. | [ | e 1FE| v 11,418,578 |..128.229 | ............ 13,393,519 | cccvvvenee 10,445,000 | ....ccoooue. 10,918,578 | ...oovevvevrrverres | eerrererne(51,289) | v [ [ 5.250 |...... 4537 |FA.......| ......228,484 | ....... 548,363 | 07/13/2007. | 08/01/2027.
57582P  AF 7 |Massachusetts St GO Ref Ser B................ SD. | [ | e 1FE ...5,735,800 |...122.385 6,119,250 5,000,000 15,282,628 | ... | e (43,388) | s [ [ 5.250 |...... 4121 |MS...... 10/05/2006. | 09/01/2025.
57582R  LE 4 |Massachusetts St GO Ser G........cccocuiiniinciiniieiinissississieiesissisesiinns | covies 2] 1FE 12,766,838 |...112.649 ...12,673,013 ...11,250,000 12,301,626 | ..o | e (143,216) [ o e [ 4.000 |...... 2470 |MS...... 08/25/2016. | 09/01/2034.
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605580 JD 2 | MissisSippi St GO REF SEr A........vvuvvriiicriieineiierineieniseisesssssssessessssessenes. | eennens | o | wvererenens | oevens 1FE| oo 8,980,960 |...103.426 | .............. 8,274,080 | ..ocvvvnvn. 8,000,000 | ..ocvvrnees 8,074,439 | ..oovvvrcrerncrinns | e (86,204) 5.250 |...... 4.100 |MN......| ovvrrne 70,000 | ........ 420,000 | 08/24/2006. | 11/01/2020.
605580 SM 2 | Mississippi St GO MBIA- IBC......ocovrriiirsrissieniisssssissssssssesnssssssssssssssssnsssesenss | vereene | oo | anseerenins | woenes 1FE ...5,739,720 |...103.426 5,429,865 ..5,287,098 | ..o | e (42,860) 5.250 |...... 4.375 |MN......| oo 45,938 | ... 275,625 | 04/20/2006. | 11/01/2020.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............ccocnivnne: .74,919,895 XXX 81,922,477 .71,564,915 . 421,951) 0 0 XXX XXX XXX | ... 1,041,967 | .....3,477,026 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)............ocovrveureereerereseersieississereissesaeas 74,919,895 XXX ....81,922 477 71,564,915 | o0 | e (421,951) 0 0 XXX XXX XXX | ... 1,041,967 | ..... 3,477,026 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligation
114889  VE 5 |Broward Cnty FL GO Ref SErB.......ccccoviumirierircineiiineineiiesiesiscesssiseissnienes | cevs 2| 1FE 9,151,865 |...103.918 ..8,833,030 8,500,000 | ovovreee8,5681,776 [ oo | eerrerenne(59,232) | v [ [ 5.000 |...... 4.250 | JJ....... 05/31/2007. | 01/01/2022.
114889  VF 2 |Broward Cnty FL GO Ref SE B.......cuvviiirieeieisieessiscesississsisesssssienes | oven 2| 1FE 5,501,696 |...103.897 ..5,319,526 | ..... 5,120,000 | .ooe0reer5,156,213 [ oo | e BAT15) | e i [ 5.000 |...... 4.270 | JJ....... 05/29/2007. | 01/01/2023.
167485 R6 0 | Chicago IL GO Proj & Ref Ser C........ocvuevereeririirrerierineseessesssensesissssennns | cevees 2| ... 2FE 112,235,277 |...100.373 ....11,562,970 ...11,520,000 11,520,000 | cevoneerrnerienieees [ e [ | e | e 5.000 |...... 4.241 | JJ....... 10/26/2007. | 01/01/2025.
167501 2S 3 |Chicago Il Brd Ed Sch Ref GO Ser A........cooioviiiervincerniissensinerssssienssines [ onnne [ | veveverinns | ceves 3FE| .. ..5,688,231 |...118.249 | ... 6,255,372 5,290,000 | .. 5,480,528 | ..o | s (22,855) [ ..vvnrereririeeens | e [ s 5.500 |...... 4.880 |JD....... 04/02/2008. | 12/01/2026.
167505 BH 8 |Chicago Il Brd Ed Sch Ref GO Ser A- AMB.........ccovvurvenirnerirerineennnissinennes | vevnee oo [ eevvnniieens [ e 1FE| oo 8,072,198 |...125.607 | .......o...c 8,968,340 | ....cooouven. 7,140,000 | ...ccooonee. 7,670,397 | oo | v (A7,439) [ .oocvoeveerrerens [ e [ e 5.500 |...... 4.480 |JD....... 08/26/2009. | 12/01/2028.
230342 AR 8 |Culver City Calif Sch Facs GO Uni SCh Di........courerereuererneerenieiseisseriesinenes | woveees ...1,500,180 |...107.239 1,431,641 1,335,000 ...1,357,201 (13,252) [ ovvererereernenins [ cererimeeneeiiseines [ aeinas 5.500 |...... 4401 |FA...... 73,425 | 11/04/2005. | 08/01/2021.
239427 AH 0 | Dawson Ridge Met Dist GO #1 CO Ltd Tax. s @.... . .18,705,602 |..... 96.454 | ............38,388,692 ...39,800,000 134,513,532 | oo | e 1,743,066 [ ..o | e | e | e 5.250 |N/A..... 02/28/2008. | 10/01/2022.
249174 HL 0 | Denver CO City & Cnty GO Sch Dist NO 1 Ru....ouevrvereeeerineriereseeseesesisenies [ | [ evevirenens | vevens 1FE| oo 4,584,965 |...112.689 | ... 4,338,527 | .oovvvern. 3,850,000 )| [ IUTOIRRRIOON VPPN 5.500 |...... 3.971 |JD....... 06/29/2005. | 12/01/2022.
382604 VN 3 | Goose Creek TX Cons ISD GO Ref & Schoolh...........c.covuevenrineiiniiineiieninns [ e | [ | e 1FE ..9,357,821 |...100.454 .8,719,407 | ..... .8,680,000 V[ e | e [ 5.000 |...... 4.200 |FA....... 05/24/2007. | 02/15/2020.
414004 3V 1 |Harris Cnty TX GO REf SET C....coovvrrerreiriiiiesieeiesiseesesissssessensesesssinns | eveons A e 1FE]| .. ..5,435,300 |...124.768 | .... ..6,238,400 | ..... .5,000,000 ) [ e | e | 5.250 |...... 4560 |FA....... o 07/13/2007. | 08/15/2026.
414004  3Y 5 |Harris Cnty TX GO REf SET C...ocvvnivnieiciiiieieeseisesissisessesissesssssissnis | oneee | oo | vevesneenns (. 1FE| o 13,246,374 |...132.776 | ............ 16,145,562 | ....ccooonc.. 12,160,000 ) 5.250 |...... 4600 |FA.......| cooeenee 241,173 07/13/2007. | 08/15/2029.
414004  3Z 2 |Harris Cnty TX GO REf SEr C....ouvvvrriiieieieiseieeinesssssisssssnessssssssensnsnne | vvenes | oo [rovniencn T | v 1FE ..7,832,728 |...134.941 ..9,695,511 | ..... .7,185,000 ) 5.250 |...... 4610 |FA o] v 142,503 07/13/2007. | 08/15/2030.
484026 NH 8 [Kane County IL Sch Dist GO Preref Ser A. JPUN VPO PR TR (OO 1FE]| .. ..6,668,514 |...129.878 | .... 7,013,412 | ... 5,400,000 ,597) [ ceveverierinein | v | e 9.000 |...... 4560 |Jdces | e 243,000 11/15/2017. | 01/01/2024.
484026 NJ 4 |Kane County IL Sch Dist GO Preref SEr A........ccovvvevnrnerinrnerernsnsinsseinnins | eovenee | oo [rovvivinns | oo 1FE| oo 2,496,123 [..136.770 | ..cccovrrnee 2,735,400 | ..oovrenes 2,000,000 2,365,370 | coovvvverervrieeirennns | v [(GIVZ0[0) [N IR PPN 9.000 |...... 4841 | | s 90,000 11/15/2017. | 01/01/2025.
484026 NM 7 |Kane County IL Sch Dist GO Unref Ser A..........coouuvereveremeerienmeinsrnernesenennes | vevenee | oo | eevevirinens [ e 1FE ...8,742,683 |...129.020 7,190,000 | .... 8,254,821 (235,834) | ovoovvereirinens [ s [ 9.000 |...... 4878 | ddecres | e 323,550 11/15/2017. | 01/01/2024.
484026 NN 5 |Kane County IL Sch Dist GO Unref Ser A..........coocuveveeremrereinmeinneinsrnesineinns | vevnee | oo | eeeseiinens [ e 1FE]| .. ..7,991,382 |...135.936 | ..............8,863,027 | ..... 16,520,000 | ....covvvnee 7,607,015 | oo | v (186,168) | .vvvvvveevreiens [ rerereerreineiiieies [ e 9.000 |...... 51472 | e | v 293,400 | ........ 11/15/2017. | 01/01/2025.
512804 QZ 1 |Lakota OH Loc Sch Dist GO Ref Ser A..........cocumreivinirineineriineenernsinssienenns | s | [ ovevirenns | vevens 1FE| oo 3,177,929 |...107.905 | ....cccoonue 3,080,688 | ....cooonvn. 2,855,000 2,905,919 ) 5.250 |...... 4.270 | Do | v 12,491 | ........ 149,888 | 10/24/2005. | 12/01/2021.
742327 CD 9 |Princeton OH City Sch Dist GO Ref SCh IM.........cveveeneerinieneiierneeneenseinneins e | [eoverirennd | s 2FE ...8,551,520 |...128.818 ...10,305,440 | ..... .8,000,000 ...8,337,589 )| [N USRI VPPN 5.250 |...... 4.750 | JD....... ...35,000 ...420,000 | 03/11/2008. | 12/01/2030.
791639  KJ 5 | StLouis MO Brd of Ed GO Direct DEP Prog..........ouevverrerermrinresensissisnneninns | veveene | oo | evvvvrerins | weees 1FE| .. ..7,528,360 |...104.831 | .... 7,338,170 | ..... .7,000,000 | .. ...7,061,336 ) SOOI ISTONURORORON BRI 5.000 |...... 4.271 |AO...... ..87,500 | ........350,000 |05/30/2007. | 04/01/2021.
797355 YY 4 |San Diego CA Uni Sch Dist GO Ref 1998 Se.........cecvermerimeerereseinernerinnenens [ eovveee | [ everirenens | vevens 1FE| oo 6,584,762 |...132.564 | ............. 7,688,712 | oo 5,800,000 | ..oovvvrnes 6,199,089 ) [ e | e [ 5.250 |...... 4.275 | ddcies | v 152,250 | ....ee 304,500 |07/18/2007. | 07/01/2028.
797355 ZF 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se........cc.ccouvvermriieriincicnnivciieniinns [ o [ | e 1FE ..5,709,670 |...132.564 ..6,628,200 5,000,000 ) 5.250 |...... 4.233 | e | s 131,250 07/18/2007. | 07/01/2028.
952347 UG 5 | West Contra Costa CA GO Election of 2005.........cc.coeveirenminnninniisnenmismnnnnis | s | [rovsrrnnns | oovees 1FE] .. ...7,151,835 |...139.199 ..8,560,739 6,150,000 ) [ | e | 6.000 |...... 4.730 |FA....| v 153,750 08/08/2008. | 08/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations...........ccccovieiracnrnrinisieinssisiies | cvenias 165,915,015 XXX 197,387,304 | .......... 171,495,000 0 0 XXX XXX XXX | ... 2,902,701 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 165,915,015 XXX ..197,387,304 | . 171,495,000 0 0 XXX XXX XXX | ... 2,902,701 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
091096 NP 8 |Birmingham AL Wtrwks Brd Rev TXDI-REf-ST.........ccvveiririiririreiscrerisinerenns | vevees 6,000,000 |...100.875 ..6,052,500 | ..... 16,000,000 | ...cc0.ee0r.,000,000 [ oo | e | e [ s [ 3441 11/06/2019. | 01/01/2034.
123550 GG 4 |Butler Cnty OH Hosp Facs Rev Kettering H......... 4,780,700 |...104.236 ..5,211,800 .5,000,000 ......5.250 06/30/2011. | 04/01/2031.
167593 A2 8 |Chicago IL O'Hare Int Arpt Rev REf-GEN-S..........cocovrrrerernrverinescierienieniesienes | evies | e | ververieen2 | eere TFE | s 1,462,238 |...119.771 ..1,497,138 1,250,000 | .oveoeeee 1,411,839 | oo [ rrereere(20,537) [ s [ e [ e 5.000 06/21/2017.| 01/01/2033.
167593 A3 6 |Chicago IL O'Hare Int Arpt Rev Ref-Gen-S ..1,741,185 |...119.553 ..1,793,295 21,500,000 | ovorreenn 1,684,122 [ o | e 23,270) | e [ [ 5.000 06/21/2017. | 01/01/2034.
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S . ..4,040,890 |...119.303 ..4,175,605 .3,500,000 ......5.000 06/21/2017. | 01/01/2035.
167593 E8 1 |Chicago IL O'Hare Int Arpt Rev Amt-Gen-S.........ccccovvveriniinniicniins 1,722,480 |...118.734 .1,781,010 1,500,000 | ..cooevreee 1,670,112 | oo [ eeeieeeed(@1,378) [ s [ e [ 5.000 06/21/2017. | 01/01/2032.
167593  F2 3 | Chicago IL O'Hare Int Arpt ReV AME-GEN-S.........cvvuivierirrernerierieerierienesseenns | ceves 1,706,655 |...118.121 1,771,815 1,500,000 | ..o 1,858,225 | ooocerercivrinnnen [ v (19,787) e [ e [ e 5.000 06/21/2017.| 01/01/2034.
235241 EY 8 |Dallas TX Area Rapid Tr Rev Sr Lien. ...5,498,700 |...133.151 ..6,657,550 .5,000,000 5.250 11/06/2007. | 12/01/2029.
240523 UG 3 |De Kalb Cnty GA Wir & Sew Rev Ref SerB..........coccvrunrinrinerierierinniiissinins [ e ..8,428,986 |...118.683 9,114,854 | ..... .7,680,000 5.250 06/19/2008. | 10/01/2024.
29270C LX 1 |Energy NW WA Elec Rev Ref Columbia Stati.............cc.ceevervrreremriemrierieniens | evveens | [ everiienirs | ceeees 1FE .10,745,900 |...101.928 ....10,192,800 ...10,000,000 | ....ce0.e. 10,036,716 | .ooovvreercervrenenns [ evereened(T1,158) [ o [ e [ e 5.000 05/31/2007. | 07/01/2020.
303891 SN 6 | Fairfax Cnty VA Wir Auth Rev Ref Sub Ser..........c.coocovnicniinciiniiiciincsniiciins v | v | s 1FE ...3,256,028 |...101.023 2,939,769 2,910,000 2 C)17,868 5.250 12/05/2005. | 04/01/2020.
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34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref HOM........ccvvvuriciiericeeiisniserienens [ s 2| 1FE 6,101,108 |..... 99.657 | .ovvvrrenne 6,080,182 | ..ovvvvnvene 6,101,108 | ..coevvvnves 6,101,108 | .oooovrerierineiriens [ e [ e | v | e 2.550 |...... 2.550 |MON... | .cccouneee 12,965 | ........ 155,578 | 08/25/2016. | 01/01/2043.
442348 4P 0 |Houston TX Arpt Sys Rev AMT-Ref-Sub LieN........ccocveriiernrneeerneinsieniennns | e 2] ... 1FE 7,670,850 |...105.381 ..7,903,575 7,500,000 | ...coooeeren,531,059 | oo | v (19,533) [ ovvnrvrerrriieiens | cevrveeerseineeienines [ s 5.000 |...... 4711 | ... 06/29/2011. | 07/01/2022.
442348  4Q 8 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien 2| ... 1FE 1,515,180 |...105.381 ..1,580,715 .1,500,000 (1,740) ......5.000 06/29/2011. | 07/01/2023.
56036Y AP 0 |Main St Natural Gas Inc GAReV SerB...........ccccovcieiiiciiiniinniisiinniicinciinis | o | oo | v (. 1FE| oo 4,774,750 |...104.144 ..5,207,200 5,000,000 21,568 | oo [ | e 5.000 11/14/2007. | 03/15/2021.
56036Y DE 2 |Main St Natural Gas INc GA ReV Gas Proj........ccccccrvevrnveerrernrsnessesnissnennnns | eovens | oo [eovrenncrn T | e 1FE ..4,266,564 |...114.065 ..5,201,364 | ..... 4,560,000 5.500 03/12/2008. | 09/15/2023.
575579 LH 8 |Massachusetts Bay Tr Auth Rev Sr Ser A.. 5,755,350 |...130.404 ..6,520,200 .5,000,000 .5.250 . 03/01/2006. | 07/01/2028.
575579  LJ 4 |Massachusetts Bay Tr Auth Rev Sr Ser A.. ..4,600,840 |...132.380 ..5,295,200 | ..... .4,000,000 5.250 |...... 4.231 | e | v 105,000 03/01/2006. | 07/01/2029.
57586C S8 9 |Massachusetts St Hith & Ed ReV AUth BOSt..........cccvivueriererneereiniierreriecens | e 11,568,453 |...133.084 ...14,180,100 | ............10,655,000 | ..cccoec0. 11,142,926 | ... | eerrererne(@5,990) | v [ [ e 5.500 |...... 4.831 |JD....... .....48,835 02/27/2008. | 06/01/2028.
576049 V9 8 | Massachusetts St Wr Rs Aut Rev Ref Gen S...........cccovciiiincinniinnicnniiciieiis [ s . 11,096,300 |...130.910 | ............13,091,000 5.250 |...... 4437 |FA...... 218,750 | e 10/15/2007. | 08/01/2028.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref GEN S.........ccovvvvvvveriiniinrennncnnineivnni [ rovee | oo | vvvennene | e IFE | i 5,476,200 |...133.208 | .............. 6,660,400 | ..............5,000,000 | ............5,273,394 | .ooooivirvirrirrnens | eerreennn(22,325) [ oo | e | s 5.250 |...... 4540 |FA.......| coo 109,375 | ........ 262,500 |08/21/2008. | 08/01/2029.
591745 B7 8 |Metro Atlanta RTA GA Rev Sales Tax Ref S.......cccvvverineeneinneinerieeneiieninns [ s ...5,485,350 |...127.653 ..6,382,650 ...5,236,468 5.250 |...... 4500 | JJ....... .....131,250 11/06/2007. | 07/01/2027.
59259R NV 2 | Metropolitan Trans Auth NY ReV Ser A..........cccovirvernmrniennrinninerinerenesnsnins | cvvees . ..9,596,755 |...112.045 | ... ..9,815,142 . 8,974,420 | o | erreerd(68,358) [ s [ [ 5.500 |...... 4.580 |MN...... rerernrn81,563 | 08/05/2008. | 11/15/2022.
59333A GP 0 |Miami-Dade Cnty FL Ed Fac Rev Auth Ref U........ccooeveererneenveennienerrerineenenins | cvveves | oo | vevreennd] |t IFE | s 12,218,030 |...121.533 | ......c..... 13,368,630 | ............11,000,000 | ........... 11,517,881 | v | eerrenenne(70,545) | v v [ 5.250 |...... 4.380 |AO...... | covvenee 144,375 | ........ 577,500 |05/29/2007. | 04/01/2026.
646136 LU 3 |New Jersey St Trans Fd Rev Trans SYS Ser........ccovrvirinirriniiernsiseeenineinnns | veveees 11,266,400 |...112.080 ....11,208,000 10,312,684 | ..o | e (97,148) | s [ | e 5.500 |...... 4.360 |JD....... 07/31/2007. | 12/15/2022.
650013 T3 9 |New York St Hwy&BIdg Tr Fd ReV SerB........cccovuvverirmienieieinererieresceisnins [ v . 13,697,450 |...101.079 | ............12,230,559 . 12,138,754 | ..coovevvvcvrrvernes | evreeene(152,498) | oo [ v [ 5.500 |...... 4.185 |AO...... 04/01/2008. | 04/01/2020.
650033 3K 7 |New York St Urban Dev Corp Rev Ref St Fa..........cocuovineinnenneennenneinciinnens [evvee | oo | vevevennendh |l IFE | i 1,397,809 |...101.125 | ..ccocvreneee 1,228,669 | ..............1,215,000 | ...oooveenee 1,219,153 [ .o | e (16,332) | o [ [ 5.700 |...... 4.296 |AO...... 09/22/2005. | 04/01/2020.
66285W NG 7 | North Texas Tollway Auth ReV REf-SEr A.........ccvviivireierneiernsisissiserssines | oven 4,542,000 |...116.245 ..4,649,800 | ..... .4,000,000 ...... 5.000 |...... 3.351 |UJ....... 04/09/2015. | 01/01/2030.
677377 2M 4 | Ohio St Hsg Fin Agy SF Mtg Rev LBASS TXD........cceremerreriiereriseierienienens [ s 4,745,000 |...100.115 | .... .4,750,457 | ..... 4,745,000 | ooooereee 745,000 [ oo | e | e [ s | e 2.720 |..... 2.720 |MON... 03/13/2013. | 11/01/2041.
67760H CH 2 | Ohio St Tpk CommNn ReV Ser A........covivvernricrinninerisineierssisesenssesssinnssennns | ovnes | o | ververeeeedd | corid TFE | i 2,998,288 |...122.655 | ...cccovuenne 3,176,765 | ......co.c.... 2,590,000 | ..ocooeernn2, 752,138 | oo | e (22,681) [ s [ [ 5.500 |...... 4.325 |FA....... 10/21/2005. | 02/15/2026.
677659  SF 2 | Ohio St Witr Dev Auth Rev Ref WHr DEV Fre..........vvuuveirecrierencereineiserienes [ oo ..6,322,860 |...104.014 5,616,756 5,400,000 ...5,472,037 ...... 5.500 |...... 4.000 |JD....... 07/14/2005. | 12/01/2020.
677659 WW 0 | Ohio St Witr Dev Auth Rev Ref Fresh WA S.........cooviviiiicinriineneseiscins [ s . .14,050,109 |...130.489 | ............16,154,538 ...12,380,000 | .. .13,351,693 5.250 |...... 4.339 |JD....... revend 07/12/2007. | 12/01/2030.
709222 CX 9 |Pennsylvania St Tpk Commn Rev Ref Ser A.........ccocvevrnmrnrincrvnrinnennennns [ oveee | oo | vvrvennens | e IFE [ i 6,586,931 |...132.368 | ... 7,981,790 | covvvernne 6,030,000 | ...ccoovnet 6,339,349 5.250 |...... 4580 |ddcires | v 145,976 | ........ 316,575 | 06/18/2007. | 07/15/2029.
71884W  AM 3 | Phoenix AZ Civic Impt COrp REV CONV Cap........ccvvemeererinerierierisseesssiserinns | weves ..3,431,396 |...114.024 ..5,096,873 | ..... 4,470,000 2 B816,180 | oo | e (BT,788) | s [ e [ 5.500 |...... 4.480 |JJ....... 122,925 ...245,850 | 09/22/2005. | 07/01/2023.
759136 MJ 0 |Regional Tran Dist CO Sale Rev Tax Ref S......ccovvvviviniienieeineneiinnseinnns | veveees . ..9,012,204 |...107.563 ..8,986,889 | ..... .8,355,000 | .. ...8,464,087 5.250 |...... 4.499 |MN...... .....438,638 | 06/14/2007. | 11/01/2021.
759136 MK 7 |Regional Tran Dist CO Sale Rev Tax Ref S........cccoouvrvveeevserccieniiesiississnieens | eeris | oo | cevvieniees | evieeIFE | i 3,474,477 |.. 111487 | .............3,689,881 | .cocvevrnnc 3,220,000 | ..oovrereees 3,281,029 | oo | cererrenn(19,754) [ oo | v | s 5.250 |...... 4529 |MN......| ... 28,175 | .o 169,050 | 06/14/2007. | 11/01/2022.
76116E  GR 5 |Resolution Funding Corp Strips.. @.... 318,703 |..... 78.555 ....427,000 324,027 05/23/2019. | 01/15/2030.
76116F  AB 3 |Resolution Funding Corp Strips.. @.... ...2,589,095 |..... 78.555 | oo 2,724,284 | ... .3,468,000 2,632,315 05/23/2019. | 01/15/2030.
785138 AQ 1 |SAEnergy Acq Fac Corp Rev TX Gas Supply .......................................................... .10,097,500 |...109.671 ....10,967,100 .10,023,810 (8,376) 5.500 05/16/2008. | 08/01/2022.
79575E AR 9 |Salt Verde AZ Fin Corp Gas Rev Nat Gas U 8,838,955 |...129.007 11,500,974 8,864,110 2,735 ......5.000 10/12/2007. | 12/01/2032.
837152 KX 4 | South Carolina Trans Rev INfrastruCture. ...........oceervvmerirerernceincisniserienineees | s ...7,083,252 |...102.998 6,689,720 18,537,999 [ .o | s (55,349) [ ..oververrerrenins [ e [ e 5.250 07/19/2007. | 10/01/2020.
85732G UE 8 |State Public Sch Bldg Auth PAL Const Bds 11,442,800 |...118.258 ....11,825,800 11,043,346 | .oovvveververvincnes | v (132,219) | coovvvevvercrenns e | e 5.000 10/20/2016. | 06/01/2030.
86657M BD 7 | Sumter Landing FL CDD Rec Rev Txbl Ref: .10,000,000 |...110.700 10,000,000 | ..ovoreevmreerieeries | vererererneeinninniis | ceveereeeinninens | e | e 4.878 09/25/2015. | 10/01/2034.
88059E 5G 5 |Tenn Val Auth Cpn Strip Strips 754,155 |..... 75.374 767,041 | oo | e 12,886 05/23/2019. | 03/15/2031.
88059E 5N 0 |Tenn Val Auth Cpn Strip StripS........cccvevverierinrinriisrinninerieninnissssssieesnenens | @eeee | oo | vevivevnnne e | iiinn..646,598 | ... 67.851 .1,020,000 658,708 | ...vvverrerieriinins | crvreniins 12,110 05/23/2019. | 03/15/2034.
88059E U7 7 |Tenn Val Auth Cpn Strip StripS.......cvvvevrereereneeinerissrrnernerisnesenssssssennenenenens | @eone | oo | vevivernnee e | iiiie.502,420 | ... 78.404 674,000 510,918 8,498 05/23/2019. | 12/15/2029.
88059E U8 5 |Tenn Val Auth Cpn Strip Strips........cccovvvverierinriennicsrinnivcnerisniensissieesnenns | @eene | oo | veviveriiene e | i 461,799 [ 77.291 ....633,000 469,805 8,006 . 05/23/2019. | 06/15/2030.
88059E V2 7 |Tenn Val Auth Cpn Strip StiPS.......cvvvrvrerierenrennerserrsnrnereresseessssssnnnenenenens | @eoee | oo | vevivernnee e | 807,782 |, 74.900 | ................639,644 | ....... 854,000 618,203 | ..o | e 10,422 | oovovrerreriene [ [ [ 2.841 |N/A..... 05/23/2019. | 06/15/2031.
88059E V9 2 |Tenn Val Auth Cpn Strip StriPS.......cvvvrvrerinreneernnerinsrisnesneniseesenssssesnssessnenens | @eee | oo | vevvernnee e | i 112,931 | 65.801 .123,048 ....187,000 115,159 2,228 05/23/2019. | 12/15/2034.
91417K  JX 0 |University CO System Rev Enterprise Ref-... . 3,290,274 |...122.600 ..3,622,830 | ..... .2,955,000 2,955,000 | ..o [ | [ | 5.000 2,313 | .. 47,750 | 02/09/2007. | 06/01/2026.
915115 Y2 9 | University TX Perm Univ Fd Rev Ref Ser B..........ccocuvvvmeenerneenerineiineeineninne. [ eovnees | [ eovevirenens | vevens 1FE 21,748,424 |..133.212 ....26,176,158 20,810,247 | ..ooeveerrerrnceienins | ererrnerne(98,082) | oo [ e [ e 5.250 |.....4.480 [JJ....... | o 515813 | ... 1,031,625 |07/23/2007. | 07/01/2029.
915137 K2 8 | University TX Rev Fin Sys Ser C........cccoovviiiiiniicniiiciieniisiinsissiisnissiieninnis. | e | | voveiienins | e 1FE 13,817,830 |...106.281 ....13,816,530 13,121,731 | e | eereeeeend(T0,915) | e e [ 5.000 |.....4.395 [FA....| ........ 245556 | ....... 650,000 |07/11/2007. | 08/15/2021.
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917565 FQ 1 |Utah Tran Auth Sales Tax Rev Ref SUD S€r........ccvvwuirinerieriineenerinseiserienines [ | [ everienns (. 1FE| woverenee 10,888,600 |...123.552 | ............ 12,355,200 | ..oovvvvne 10,000,000 | ..ovvnnee 10,455,594 | ...cooevvrrrrerirerins | vererennns (43,728) [ .oocvorevecerncriens [ e [ e 5.000 |...... 4.350 |JD.cce | i 22,222 | oo 500,000 |05/24/2007. | 06/15/2028.
92706N DE 0 | VLG Center FL CDD Rec Rev Txbl Ref. [RETORRTPTTTRURRRPRRORRN IFUPOTOVRN VRN IFTRIPOTON 1] e 1FE] o 5,429,246 |..111.937 5,770,352 5,155,000 | ...ccoceenn 5,362,850 | ...ccoiriniiniiiinns | e (16,702) [ .vvverernrinrirans [ eonrnniisrssnenseisnenne | v 4.756 |...... 4.250 [MN....o. | coovnnns 40,862 | ........ 245,172 | 09/23/2015. | 11/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... 329,664,780 XXX ..357,264,496 .308,905,108 | .........316,615,501 | ..cocovvivirirnnnn0 | s (1,572,236) 0 0 XXX XXX XXX | ... 4,235,628 |....15,090,095 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H) AG 1 |FHLMC Gold PC P0OI #W30007.........ceveurveerirerirresirinieerienssesssseessnesenenens | cevees 17,135,499 |...114.697 17,160,283 | ........... 14,961,418 | ........... 16,547,285 | ..o | e (152,407) | covovvereerininens [ e [ e 6.423 01/12/2016. | 08/15/2028.
312905 KJ 0 |FHLMC REMIC Ser 1060-X.... ...101.845 2,881 2,834 (7) v 1.250 08/26/1998. | 03/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA....coiiiiiiirniiieiniisieisssiessessssiesssssssssssesssssssssensns | sevenes ..100.315 363 | 362 | e 359 [ it | e [ | | 8.400 . . 06/24/1991. | 08/15/2021.
3133T3 Q2 7 |FHLMC REMIC S€r 1674-Z........coovvereeiieiieirerieeineeiesississsssssssssessessssesssssns | soveons ...105.993 30,979 | i 29,228 29,505 [(51:) ) SN ORI BN 6.750 |...... 6.039 | MON.. ...1,973 | 11/02/2001. | 02/15/2024.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z..........covueiieriiiiniinniseiieniesisneissisesiesiessssnias | oveees ...110.988 .300,295 | ....... 270,565 270,518 (105) | evvveverrrineireens [ e [ e 6.500 |...... 6.433 | MON.. 17,587 | 11/13/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser2008 M............coveuivvrerieerirerireiinsinsissssesssessssssssssssnns | svvsens LBAT0 | 174,709 | oo 154,377 156,986 (221) [ covoeerreerneees [ e | 7.000 |...... 6.113 |MON.. 10/24/2001. | 11/20/2027.
31358K  7A 0 |FNMAREMIC Ser 1991-1B4PX........ccomirumrinerierieiseeiseisessessessssessssisessnss | seeenns 1102858 | ..o 14,013 13,623 13,671 (GG TN IV IOV 7.500 |...... 6.565 | MON.. 02/19/1998. | 12/25/2021.
31358L VM 5 | FNMA REMIC Ser G92-14Z..........ocvumriiriiriieiisiinsinssiesissessssisssiessensesenns | sorenes ...102.136 5,235 5126 | ....... 5,121 ((C)]] SESTORTORURTON IVPURIRTORTIORPINS BV 7.000 |...... 6.636 | MON.. 03/09/1998. | 02/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G.......cuvumermerererieeiensseesessssssesssesssseessssssssens | seveons 2103792 | 43,501 | v 41,912 41,180 108 | e [ e [ e 5.500 |...... 6.591 | MON.. 06/15/1993. | 07/25/2023.
31359B  ZK 6 |FNMA REMIC Ser 1993-T19GA. ......vvurrirriiiirciierisesisssesssisessessesessssssssses | seveees 2105.027 | e 29,656 | ...oovvriernnenn 28,236 28,069 8 | e | e | e 6.500 |...... 6.707 | MON.. 06/17/1993. | 07/25/2023.
313603 2H 4 |FNMAREMIC Ser 1990-35E..........ccocovivmerirerinrerrninernerireneseesenissnsensensnnns. | eoneeen | oo | onereneet | oo [ 33 | 99.979 33 | 33 | s 33 | s s | e | e | 9.500 |...... 9.600 | MON.. 02/23/1990. | 04/25/2020.
313603  5J 7 | FNMA REMIC Ser 1990-41D.......ccuuiureirieieireieeeeseessesiseisssisssseessssssssenns | soveees ...100.311 496 | o895 [ s 492 | s | e | e | s | e 9.500 |...... 9.691 | MON.. 03/14/1990. | 04/25/2020.
3138YG XE 7 |FNMA Pool #AY3376.. 12,389,620 |...104.409 ....12,594,475 12,371,223 (4,007) [ coovveverriernnieee [ v s 3.500 |...... 2.968 | MON.. 06/23/2015. | 04/25/2045.
3138YP A2 8 | FNMA Pool #AY9024.. . 15,598,463 |...102.456 | ............15,730,881 . 15,582,613 (2,300 | oooevereeernreenn | e | e 3.000 |...... 2.703 |MON.. 04/30/2015. | 05/25/2045.
3138YY DT 7 |FNMA POOI#AZBA13........ovivieirincrerssiesiessssienssissssessssissssssssssnssessenss | vevenns | oo | evenvennidh [ o1 | s 11,139,299 |...102.415 | ............ 11,256,629 | ............10,991,213 | ......... 11,129,916 (3,405) [ oo [ e s 3.000 |...... 2.811 |MON.. 10/27/2016. | 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 19,750,705 |...102.411 ....19,865,226 19,728,065 (6,088) [ ..ooevureenerierin | v | s 3.000 |..... 2.700 |MON.. 11/12/2015. | 11/25/2045.
3140HB  FS 2 | FNMA POOI#BJOTT6......oomiorceirceineiiseiiseissseessssessessssessssessssssssnssssns | e . 22,259,529 |..104.195 | ...........22,741,158 . 22,249,419 (4,330) [ oo | e | e 4.000 |...... 3.570 |MON.. - 07/10/2018. | 05/25/2048.
314005 LM 9 | FNMA POOI #BM1231......oiviririrricierinnienieninsiesissnnensenssnessssssessnnees. | evvenne | o [eoverereendt | oo T s 6,290,771 |...103.625 | .............. 6,255,166 | ..............6,036,348 | ............. 6,265,976 | ....cvvoererrrienns | i (10,289) [ .ooveveverrererins [ v [ e 3.500 |...... 2.321 |MON... | ........17,606 | ........ 211,272 | 07/31/2017. | 11/25/2031.
3140Q7  5Y 9 | FNMA POOI #CADBB2.........ouvvuucrrmerireereesssissessesieseseesssissessesssessssessssssssssanes | woeees ...7,598,085 |...103.814 7,938,087 ...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 POOIHCATT0M ..ot ssssesssssnes | sevees 4. . 15,717,399 |..104.742 | ............16,134,930 ..15,404,495 | .. .15,708,432 (4,105) [ oo [ s 4.000 |...... 3.633 |MON.. ........616,180 | 06/29/2018. | 05/25/2048.
314170 LN 1 [ FNMA POOI#ABBB32.........covvurveevieeireiseeseeisessensenesseesssesssssssensenssssesssssnens | conees | o | voveveneees 7 I L [ 28,809,251 |...105.381 | ............ 29,017,448 | ............ 27,535,723 | ........... 28,716,450 | ...coovvrrerierirncins | e (24,561) [ .oovererercereeins [ e [ e 3.500 |...... 2.715 |MON... | .........80,313 | ....... 963,750 | 10/20/2015. | 10/25/2042.
31418C  RC 0 [FNMA POl #MABIB2........couiiiiciiiiiiiisiissisiesissississsssssisssssssnsssisssisennses | covenns | o | wosnines 4l | 31,245,974 | ...104.008 ....32,808,486 ..31,544,165 | .......... 31,251,663 2,939 | oo [ [ 3.500 |...... 3.629 |MON... | .........92,004 | ... 1,104,046 | 06/12/2018. | 11/25/2047.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... . . N 188,486,853 XXX v, 192,104,930 .183,306,176 | ......... 187,698,668 | .....ccoovvvivirirs 0] (208,512) 0 0 XXX XXX XXX | ........568,960 | ..... 6,827,510 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ag and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured S
083778 DU 1 |Bergen County NJ Impt Auth Rev LBASS Cnt 3,762,093 |...107.320 3,713,272 .3,460,000 ...3,506,796 (23,543) [ ..o | e | e 5.000 12/08/2005. | 11/15/2021.
14329N  BS 2 |Carmel IN Redev Auth Rev LBASS Cap Appre 1,494,390 |..... 99.899 ..2,996,970 | ..... .3,000,000 | .... 2,987,552 | .vvververeeriinneens | e 143,839 12/07/2005. | 02/01/2020.
14329N  BU 7 |Carmel IN Redev Auth Rev LBASS Cap App P ..1,321,323 | ... 97.139 ..2,880,171 2,965,000 | ..o 2,670,759 | ..ovvorrrrriis 12/07/2005. | 02/01/2022.
14329N BV 5 |Carmel IN Redev Auth Rev LBASS Cap Appre. 1,319,984 |..... 95.639 ..2,993,501 .3,130,000 2,679,018 12/07/2005. | 02/01/2023.
14329N  BW 3 |Carmel IN Redev Auth Rev LBASS Cap Appre. ..1,506,341 |..... 93.778 ..3,535,431 3,770,000 | ..oovvvrnees 3,065,589 | .coourrvriiericiins 12/07/2005. | 02/01/2024.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHA Ins M 134,044 |...100.958 156,485 155,000 153,180 1,349 [ oo e | e 6.000 11/29/1978. | 04/01/2021.
485052 TN 4 |Kansas City MO Mun AsstCor Rev LBASS Ref. .10,803,950 |...101.081 10,219,289 ...10,110,000 .10,128,730 (63,734) ......5.000 04/05/20086. | 04/15/2020.
490303 GG 3 |Kent Cnty MI Bldg Auth Rev LBASS Ref. . ...2,768,265 |...125.106 2,990,033 2,390,000 2,545,173 (20,566) [ ...ocvveverrirriins | s | e 5.500 10/13/2005. | 06/01/2026.
57563R  GW 3 | Massachusetts Euc Fin Rev LBASS Ser L......ccccosvverrossrieniierississssssiienisnnns | evienns [ frvvnriisnes | oo TFE | i, 7,913,829 |...100.000 7,700,000 7,700,000 7,700,000 | i | ernennne(@5,891) [ e [ 5.750 . 06/26/2009. | 01/01/2020.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUMHIES. .........ovvurrrririiiniisieriiesissss s 31,024,219 XXX 37,185,152 36,680,000 | .. .35,436,797 0 0 XXX XXX XXX .363,477 | .....1,262,000 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment OblIGAtIONS. ..........vcerrieiiriiiisiirierssssissisnississsssssssssesenssssssessnssnses | ersneas 549,175,852 XXX 586,554,578 528,891,284 | ......... 539,750,966 0 0 XXX XXX XXX | ... 5,168,065 |....23,179,605 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
001192 AL 7 | AGL Capital Corp St Nt.vc. [T 1] o 2FE ] o 1,015,230 |..107.730 | oo 1,077,298 | oo 1,000,000 | oo 1,000,601 | (1,455) | [...3875 |...3690 [MN....] oo 4,950 | oo 38,750 | 12/18/2015. | 11/15/2025.
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001192  AM 5 | AGL Capital COMP SI N ....ccouveerierireeeeeseeiseriesieseseesssssessesssessssessssssssnsns | eevnees | o | seeereenes 1 2FE| oo 10,310,480 |...104.139 | ............ 10,413,860 | ............10,000,000 | ........... 10,215,446 | ...coovvvvvrrrerrerirns | e (29,966) 3.250 |...... 2.882 325,000 |09/28/2016. | 06/15/2026.
00206R  GL 0 [AT&ET INC ST N ...cvieiriiririeisrseersisssiensesssessssisssesssessnssssessssssesessnne. | oenee | oo | vevevereen T | v 2FE .10,601,005 |...108.815 ....11,683,456 10,615,082 [ ..o | e 12,645 | oo | e | e 4.100 11/26/2018. | 02/15/2028.
00206R HS 4 |AT&T Inc SrNt.... 4,992,381 |...105.855 ..5,292,765 5,000,000 774 ......3.600 06/05/2019. | 07/15/2025.
00287Y AQ 2 |ABBVIE Inc Sr Nt ..4,991,250 |...105.648 .5,282,375 | ..... .5,000,000 843 | s [ e [ 3.600 05/05/2015. | 05/14/2025.
00287Y AY 5 [ABBVIE Inc Sr Nt ..5,155,675 |...103.629 ..5,181,455 | ..... 15,000,000 | ..cereeer5,108,920 [ oo | e (15,100) [ .oovererercererins [ v [ vevene 3.200 08/24/2016. | 05/14/2026.
018522 H# 2 |Allete Inc 1st Mtg Bd 6,000,000 |...100.859 ..6,051,559 .6,000,000 ......3.020 09/16/2014. | 09/15/2021.
01882Y AB 2 |Alliant Energy Finance Sr Nt....... 986,030 |...107.603 ..1,076,025 .1,000,000 987,558 1,990 [ oo | e | e 4.250 10/03/2018. | 06/15/2028.
02209S AL 7 |Altria Group Inc Co Gtd Nt.........ccocvrcveneces ...2,987,250 |...103.636 ..3,109,071 | ..... .3,000,000 | .... 2,997,918 1466 | oo | e | e 4.750 05/02/2011. | 05/05/2021.
022098 AS 2 |Altria Group Inc Sr Nt ..4,968,900 |...106.112 | ... ..5,305,580 | ..... .5,000,000 | ......o...... 4,986,393 3,007 | oveeierreniins [ e [ 4.000 10/28/2013. | 01/31/2024.
023135 AW 6 | Amazon.com Inc Sr Nt 3,995,577 |..101.778 | ...cceounev 4,071,136 | oo 4,000,000 | ...ccoornee. 3,997,041 896 | v [ e | e 2.400 06/08/2018. | 02/22/2023.
023135  AZ 9 | AMazon.com INC ST NE.......cvvureririreieiierincitssiseerisnssessenssessssnssssssensens | eovnees | o [ eoverinene T | e 1FE ...2,993,036 |...103.497 3,104,907 3,000,000 2,994,734 1,047 | o | e | e 2.800 06/08/2018. | 08/22/2024.
023608 AG 7 | Ameren Corp Sr Nt A e 2FE| .. .10,013,060 |...104.705 | ............10,470,510 ...10,000,000 | ........... 10,008,129 (1,166) [ ..oovveeveerieris | v | s 3.650 . 11/17/2015. | 02/15/2026.
023610 AP 5 [Ameren llliN0IS CO ST NL.........cvuriereririerierieeesenieeiseessessessssessessseesssssnnnes | eenees | o [ vevereenes (. 1FE| v 12,808,420 |...104.818 | ............ 12,578,112 | cocovvre 12,000,000 | .oocvvenee 12,505,047 [ ..cooevevrrrerirerins | vevereenns (91,000) [ .ovvvrvereererins [ erverrneeineeiinines [ e 3.250 |...... 2.377 |MS.... | v 130,000 | ........ 390,000 |07/24/2017.|03/01/2025.
02665W BH 3 | American Honda Finance SrNt...........cccccovvciniiieiinninninnicnsncieniseesniinnies e | o [rvverenenn | s 1FE ..3,987,920 |..... 99.824 ..3,992,964 4,000,000 | .. ..3,991,617 1144 | s | e | s 2.300 |...... 2.334 |MS...... ...28,622 .92,000 | 09/06/2016. | 09/09/2026.
02666Q G7 2 |American Honda Fin Corp MT Nt | 1FE| .. ...2,071,020 |...101.393 | ... ..1,926,465 1,900,000 | .. L1918,264 | | s (24,824) [ ..o | e [ 3.875 |...... 2518 |MS...... ...20,451 73,625 | 05/29/2013. | 09/21/2020.
03040W  AK 1 | American Water Cap COrp St NE........ocuurieiiiieiineineieriesesessssiseisessesss | eeveeee | o [ eeevienes 1 2FE| s 9,647,339 |...106.075 | ............ 10,061,223 | ..oovvvvneene 9,485,000 | ...cvvvnees 9,573,398 | .ooovvvverierineiinns | e (19,948) [ ..o [ e [ e 3.850 |...... 3.602 |[MS.....| oo 121724 | ........ 365,173 | 07/07/2016. | 03/01/2024.
03040W AL 9 | American Water Cap COorp St NL........covvevvineernnnninsienneensssesssssesnnns [ovnree [ | vevvveeen | i 2FE 112,789,625 |...104.875 ....13,109,350 ...12,500,000 | ..cvoueree 12,681,315 | oo | v (32,888) [ ..vvuererrrirerens | cevreierseiserieniee [ s 3.400 141,667 07/12/2016. | 03/01/2025.
03040W  AQ 8 | American Water Cap COMp St NE.........cvuuereriereeieieriesineerensssisensesssssssensns | seves A e 2FE| .. 996,710 |...102.222 | .... 1,022,223 1,000,000 997,418 295 [ v [ e [ e 2.950 08/07/2017. | 09/01/2027.
031162 BM 1 | AMGEN INC SINE.....oiiiiricieeeen e nssesrsssessnsssenssssenes | veriens | o0 | eerereenns 1] 2FE| e 14,844,143 |..103.157 | oovvvrnnee 14,957,79% | ............ 14,500,000 | ........... 14,597,718 | oo | v (G KT £:) | [ IR PP 3.875 10/27/2016. | 11/15/2021.
032177  AH 0 | Amsted INdUSETIES SFNL.......coovvvrcriiceeiierirerseseeesseneneseesssssessnnenes | eonneee | o | eeverenene | e 3FE 308,745 |...106.000 | .................313,552 | ....... 295,804 307,587 (1,159) [ oo | eevrveenerireeineens | s 5.625 06/26/2019. | 07/01/2027.
037833 BZ 2 |Apple Inc Sr Nt A e 1FE| .. 14,959,050 |...101.428 | ...........15,214,215 | ............ 15,000,000 | ........... 14,971,888 3,879 | i [ e [ e 2.450 07/28/2016. | 08/04/2026.
037833  CG 3 |APPIE INC ST NL.....oouiieiiiieiierie s sssessssessnseniens | connes | oo | severienes (A {110 [ 2,998,680 |...103.856 | ..............3,115,674 | .............. 3,000,000 2,999,193 182 | oo [ [ 3.000 02/02/2017. | 02/09/2024.
037833  CM 0 | APPIE INC ST NL.....couiiiieiicrieceeieeieeiesesiseessenssssssessessssesssssssnssssnens | connens | o | eovernene T | e 1FE ...3,499,825 |...101.509 3,500,000 ...3,499,924 35 | s [ s [ e 2.500 02/02/2017. | 02/09/2022.
039483  BL 5 |Archer-Daniels-Midland Co S NL........ccocevnrvnrinriveinneisniseensennsssisennnnes | veviene | oo | eevnrerensd | s 1FE| .. .30,849,750 |...101.474 | ............31,456,909 ...31,000,000 | .. 230,895,771 | oo [ v 14,288 | ..o [ v [ 2.500 09/20/2016. | 08/11/2026.
045054 AD 5 | Ashtead Capital INC 2nd LieN Ni..........cocovvimernerecncennrnnnenenseessniessinenes [ eoveeen | oo | ovveennens | e 2FE | i 3,590,625 |...102.750 | ....cccovnee. 3,853,125 | covvrerenne 3,750,000 | ..oovvereees 3,619,374 | oo | s 19,778 | oo [ e [ e 4.125 07/16/2018. | 08/15/2025.
045054  AJ 2 | Ashtead Capital Inc Sr Sec Nt. ...5,000,000 |...101.000 ..5,050,000 | ..... .5,000,000 | ............. 5,000,000 | .ooovieciieririinns [ e [ | | 4.000 10/28/2019. | 05/01/2028.
05348E AQ 2 |AvalonBay Communities Inc Sr Nt ...2,780,730 |...102.434 ..3,073,029 2,927,498 24,930 | oo | e | e 2.950 06/21/2013. | 09/15/2022.
06050T JZ 6 |Bank of America NA Sub Bk Nt.... ..9,712,500 |...136.854 ....13,685,430 ..9,762,353 7846 | oo [ reeeneeiseiseiinnes [ e 6.000 04/18/2012. | 10/15/2036.
06051G  FH 7 |Bank of America Corp Sub Nt 111,991,240 |...107.381 12,885,768 .11,995,471 864 w4200 08/21/2014. | 08/26/2024.
06051G  HC 6 |Bank of America Corp Sr Nt................ ...4,297,401 |...102.335 4,411,640 2,304 | oo [ s [ s 3.004 05/23/2018. | 12/20/2023.
06406F  AE 3 |Bank NY Co INC ST NL......cooviiiiiiiiinieiicinees s ...8,965,170 |...101.186 ..9,106,704 | ..... .9,000,000 3,295 | ovvieeiierieriins [ e [ 2.450 08/09/2016. | 08/17/2026.
075887 BF 5 | Becton Dickinson & Co Sr Nt 6,139,080 |...106.018 ..6,361,056 .6,000,000 (13,639) 3734 12/16/2014. | 12/15/2024.
09062X AC 7 |Biogen InC SrNt.......ccoeervvncrinriennne ..4,989,600 |...100.735 ..5,036,750 | ..... .5,000,000 2,155 | covoeeineiineinens [ e [ e 2.900 09/10/2015. | 09/15/2020.
092113 AH 2 |Black Hills Corp Sr Nt... ..6,071,300 |...106.020 6,202,158 5,850,000 ...5,950,765 (23,600) [ ..ovvvrerrerrrins [ e [ e 4.250 06/12/2014. | 11/30/2023.
092113 AM 1 |Black Hills Corp Sr Nt... .18,129,735 |...101.201 18,266,708 18,050,000 .18,106,512 (7,101) o0 3.150 09/06/2016. | 01/15/2027.
100743  AK 9 |Boston Gas Company Sr Nt ..1,498,590 |...103.414 1,551,204 1,500,000 128 | e [ [ 3.150 07/31/2017. | 08/01/2027.
10112R  AX 2 |Boston Properties LP Sr Nt. ..4,985,400 |...105.979 5,298,930 5,000,000 ..4,990,551 1,362 3.650 01/08/2016. | 02/01/2026.
10112R  AY 0 |Boston Properties LP Sr Nt. .10,423,455 |...101.432 10,650,402 10,500,000 .10,446,805 7,049 1002750 08/08/2016. | 10/01/2026.
10373Q  AB 6 |BP Cap Mkts America Sr Nt... ...2,000,000 |...108.228 2,164,568 2,000,000 2,000,000 | oo [ e [ | | oo 3.79 09/18/2018. | 09/21/2025.
10373Q  AC 4 |BP Cap Mkts AMENiCa ST NL.......ccovrurerieireiieieeereeieceesesissssens s ...1,250,000 |...110.532 ..1,381,650 1,250,000 ...1,250,000 3.937 09/18/2018. | 09/21/2028.
110122 BD 9 |Bristol-Myers Squibb Co Sr Nt..... ..5,318,543 |...101.632 ..5,356,017 | ..... 5,270,000 ..5,312,676 (5,867) | covvveereerernninee [ veeeeerineiennnies [ s 3.950 11/22/2019. | 10/15/2020.
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110122  BG 2 |Bristol-Myers SUIbD Co S NL........ccocevreirierieereeseiseneeieeesensssisensenins | sevee | oo [ eeveneinns (. 1FE| oo 6,988,397 |...103.333 | ..o 7,233,303 | covvverenne 7,000,000 | ..oovrvrnes 6,988,940 543 3.250 |...... 3.313 |FA...... 11/22/2019. | 08/15/2022.
11134L  AD 1 |Broadcom Crp/ Caymn Fi SrNE.......ccovveirvirirnnierinineensnissesnnesssssssesensnsees [onnne o | veveveeen | i 2FE ..2,990,275 |...101.479 3,044,382 | ..... .3,000,000 2,994,803 2434 | o [ [ 3.000 02/21/2018. | 01/15/2022.
11134L  AF 6 |Broadcom Crp/ Caymn Fi Sr Nt.. . 3,996,411 |...103.643 ..4,145,700 .4,000,000 557 .0 3.625 02/21/2018. | 01/15/2024.
12189L AR 2 |Burlington Northern Santa Fe Ni.........ccc.coevereinveennerncrneineensnnneisensneseennnes | eevnee oo [ eevvnnnen ] | s 1FE ...3,878,888 |...106.665 ..3,999,930 | ..... .3,750,000 | overreeen 3,810,780 [ oo | e (13,091) [ oocvvrerereeiriennns [ e [ e 3.750 05/14/2014. | 04/01/2024.
12189L AT 8 |Burlington Northern Santa Fe SrNL..........cccvcervnrrncrrerineenennennenneneseeenes | vevnee oo [ eevenneen T | s 1FE .12,970,230 |...105.777 ....13,750,997 2,918 | oo | e | e 3.400 08/11/2014.| 09/01/2024.
124857 AR 4 |CBS Corp SrNt... 7,376,250 |...100.118 ..7,508,835 7,500,000 7,412,839 ..10,930 ....2.900 .100,292 07/06/2016. | 01/15/2027.
12527G  AC 7 |CF INdUStAES INC NH.....ooiviiiriiririieiieeieresiesiesesssssisssiesienens | eveens ..5,494,885 |...102.908 ..5,659,940 | ..... .5,500,000 | .. ...5,498,071 523 | oo | e | s 3.450 05/20/2013. | 06/01/2023.
125523 BW 9 | Cigna Corp SINE.....ccuuvereciieriecicereriserieniesesseessssssensenssessssenssssssssnensns | sevnee | oo | eevenenen T [ s 2FE ..4,981,430 |...104.451 5,222,570 | ..... .5,000,000 | ...oovrne 4,982,424 993 [ oo [ e [ e 3.500 10/11/2019. | 06/15/2024.
125896  BK 5 | CMS Energy Corp St NL. ..o sesssississsiesinens | cvvi A 2FE| .. ..3,180,052 |...105.536 2,939,175 | ..... .2,785,000 2,943,199 | oo [ e (69,028) [ ...vvuerrericerens | cerreierrenierinnies [ s 5.050 o 06/16/2016. | 03/15/2022.
125896  BP 4 | CMS ENergy Corp SINL.....cccuiieiniierienieeisnsissienienessesssisssssenssnsssessenes | vevenee | oo [ cevennienes (A 2FE| s 3,169,170 |...105.614 | ............. 3,168,420 | ...ccvvvnees 3,000,000 | ..ocverneen 311178 | s | v (17,119) [ oo [ e [ e 3.600 |.....2.909 |MN.....| ..........13,800 | ........ 108,000 | 06/22/2016. | 11/15/2025.
125896  BQ 2 |CMS ENergy Corp SINL....cceuceerenieeriesiseissseisesssessensssessssssessensessssensnnes | sevnee | oo | evvennnen ] [ s 2FE ...4,037,760 |...102.778 4,111,136 4,000,000 ..4,025,622 (3,611 [ oo | e | s 3.000 ...120,000 | 06/22/2016. | 05/15/2026.
126408  HB 2 | CSX COMP ST NL..ooiiiuuiiuiiiricriericeineisssiesie st esssssssseniens | cvvens A e 2FE| .. .15,986,400 |...105.616 | ............16,898,480 ...16,000,000 | .. .15,993,276 1,333 [ v | e | s 3.400 <er..544,000 | 07/16/2014. | 08/01/2024.
12656*  AF 9 | CSLB Holdings INC ST Nt ST F.....ooeeverriiieriisenieeicisnesisessssssessesessessennns | eevnees | o | wevereenes L L [ 16,000,000 |...100.011 | .....cco..ee 16,001,716 | c.oovvvrne 16,000,000 | ....cvvenee 16,000,000 | ..ovvruermeearrnerires | vererererenssninenis | veveerereessninens | e | e 2.570 107,369 | ........ 411,200 | 03/27/2013. | 03/27/2020.
14040H BJ 3 |Capital One Financial Corp SUb Nt.........ccouvviriierniincireieieniensseienseinenns | eovenes | oo [eovnerinns | vevenn 2FE ..4,999,600 |...107.949 .5,397,425 | ..... .5,000,000 38 [ e | e [ 4.200 10/26/2015. | 10/29/2025.
14040H BK 0 |Capital One Financial Corp ST NL.........ocvuureeireriereerieniseesesissssesieniseennns | veveee | on | cevevernens | e 2FE| .. ...6,402,191 |...105.367 | .... .6,769,817 | ..... 16,425,000 2,008 | oo [ s [ s 3.750 o 07/25/2016. | 07/28/2026.
140420 NB 2 | Capital One Bank USA NA SUD Ni.........cceurienirierieineiinnsiseineniesesessssineis | eevnee | oo [ eevneiinens [ s 2FE| oo 13,146,284 |...103.320 | ............ 13,431,574 | oo 13,000,000 | voeereeer 13,072,680 | .ovoovivrercireiines | v (21,807) [ oocvererereeerieeinns [ e [ e 3.375 165,750 | ........ 438,750 | 06/16/2016. | 02/15/2023.
14042R BT 7 |Capital ONe NA SINL.......oviiiiriiieiniseenssissiesiesssseessssssssessssssssessssnsnns | eovenes | oo [ sovsveneinns | vevenn 2FE ...1,497,675 |...100.452 ..1,506,776 1,500,000 467 2.250 .33,750 | 09/08/2016. | 09/13/2021.
14149Y AT 5 | Cardinal Health INC S NE.........ccoiviieiieineeeeieseriesssee e eesessssssssnsenes | aeeees A e 2FE| .. ..1,515,771 |..102.420 | .... ..1,366,285 1,334,000 | .o 1,358,348 | oo [ s (24,881) [ oovvrerereernerins [ e [ e 4.625 161,698 | 02/27/2013. | 12/15/2020.
161175  BK 9 | Charter Comm Opt 15t LIEN.......ovvuriiiriieriieieieissieesississsssensseesssssseensnnns | eveies |0 | vevreninns 1] 2FE| e 17,899,430 |...106.606 | ............ 18,122,935 | ............ 17,000,000 (20,010 [ .oovevrerrererins [ v [ e 4.200 |.....3.451 [MS......| .0 210,233 | oo 10/18/2019. | 03/15/2028.
161175  BR 4 | Charter Comm Opt 1st Lien 2| 2FE 5,248,067 |...113.466 ..5,332,888 | ..... 14,700,000 (9,585) [ ..voevnreeerierin | veriieirnerierineeis | e 5.050 10/22/2019. | 03/30/2029.
166764  AG 5 | Chevron Corp St NE.....iiuiiiiccirneiiesieseeesssessssssesssessseesssssssssesnsns | sevnee | oo [ eeveneinns (. 1FE| oo 4,000,000 |...100.216 ..4,008,640 | ..............4,000,000 | ........... 4,000,000 | ....coooorrmrimmmmimnnes [ orerernrireirernniens [ | e [ e 2427 . 06/17/2013. | 06/24/2020.
171798  AC 5 | Cimarex Energy Co St NL.......ccoviviririniiiininesierisceississnisenienssssssssisnione | vevnee | oo [ cevesnines (A 2FE| v 2,500,000 |...105.629 | .......cco... 2,640,725 | ..o 2,500,000 | .ooerererrn2,500,000 | voorienirierierinins [ e e | v | e 4.375 |.....4.375 | Do | o 9115 | 109,375 | 05/20/2014. | 06/01/2024.
17275R  BH 4 [ CiSCO SYS INC SINE.....ovvecieiciececeseeiesssssesissssssssssssnsessessssssensenssens | eovenes | o0 | svenneees ] | oo 1FE 12,973,220 |...101.264 ....13,164,359 .12,985,265 3,756 2.200 ...286,000 | 09/13/2016. | 09/20/2023.
17275R  BJ 0 [ CiSCO SYS INC SINE....voviiciiririsisiesneerssssssseesssssesssssessssssssensenssnns | eovenes | oo [rvnnienenn ] [ i 1FE| .. ...9,998,600 |...100.069 ....10,006,850 ...9,999,505 281 [ s [ e [ 1.850 .......185,000 | 09/13/2016. | 09/20/2021.
172967  HD 6 | CItigroup INC ST NL........veuiieiieriecceiseieeesesiesiseessesssssssensensssssssessssnne | sevnee | oo [ eeveneiinens | vovees 1FE| oo 8,979,300 |...106.190 | ....cocvvneeer 9,557,109 8,991,152 2,111 | s [ e [ e 3.875 |....3.903 |AO...... | ..........63,938 | ........ 348,750 |10/21/2013. | 10/25/2023.
172967 LV 1 | CItIgroup INC S NL......cooiiicieirccecseeeiceenisessssensssssesenssssenennnes. [ eeenne o | oerveeen | s 1FE ...4,000,000 |...101.959 ..4,078,376 4,000,000 | ...cc0oeeeri4,000,000 [ oo | e | e [ s [ 3.142 01/17/2018. | 01/24/2023.
174610  AJ 4 | Citizens Financial Group SUB Nt..........cccovvvvnrneinvinnersnseensssssenssssnsnsiens [onniee [ | vevevenen | v 2FE ..4,038,160 |...107.796 .4,311,852 | ..... .4,000,000 (RI£15) 1 SR ISR DO 4.350 12/17/2015. | 08/01/2025.
18055# AL 6 |Clarion Lion Prop Hids LP Sr Nt Ser C ..7,017,080 |...101.545 ..7,108,152 .7,000,000 (7,631) 3.950 12/12/2018. | 02/14/2021.
184496 AN 7 |Clean Harbors Inc Sr Nt . 7,071,663 |...105.250 ..7,399,075 .7,030,000 (3,666) v b875 . 170,404 06/19/2019. | 07/15/2027.
184496 AP 2 | Clean Harbors INC SrNL.......ccoviveerieeneiieiiseeeeiseisenissssesnessssessesssssssenes | vevnee | oo [ eevvnenen T [ s 3FE ...2,200,000 |...107.260 .2,359,720 | ........ 2,200,000 2,200,000 | .cvvoucvrerirerirrerees [ e | e | e | e 5.125 |..... 5.125 | JJ....... rereneen.56,062 06/18/2019. | 07/15/2029.
191216 BZ 2 | Coca-Cola Co St NL......cccvvuiniiceieriierisnicsieeiesesesnscssisssensssssssenns | LS [ [T 1FE .28,875,380 |...100.673 ....29,698,624 .29,055,243 59,419 2.250 |..... 249 |MS.....| e 221,250 11/18/2016. | 09/01/2026.
20030N BW 0 |Comcast Corp Sr Nt 9,996,325 | ..... 99.917 ..9,991,740 9,997,425 332 000 2.350 .108,361 07/12/2016. | 01/15/2027.
20030N  BY 6 [ COMCASt COMP ST NL.....uuiuuierrireiiieaeiieeiesieesseisess e ssenssennas | srieee . . .11,348,883 |...105.943 ....11,388,894 1,333,607 | oo [ s (QEIVZE) | [ ORI DU 3.300 147,813 10/15/2019. | 02/01/2027.
20268  AA 1 | Commonspirit HEalth Ni.........ccooeviiieieiiiiiicneeesseessissssienes | e | oo | eervreenns 1] 2FE| e 10,000,000 |...100.926 ....10,092,580 210,000,000 | .ooouveenienrierienes [ e e | | e 2.760 08/07/2019. | 10/01/2024.
202795 JK 7 | Commonwealth Edison Co 1st Mtg Bd 2| ... 1FE 3,989,040 |...103.628 .4,145,132 3,991,330 999 1002950 08/16/2017. | 08/15/2027.
212015 AN 1 | Continental ReSources INC SrNL...........c.civeveieieiiiciceeceeeeeeceeeeeeeeseseenenenes | eveees | o | ceveeninas 1. 2FE| o 4,982,657 |...103.429 ..5,171,435 . ...4,991,474 1,740 | o e [ 3.800 09/08/2014. | 06/01/2024.
220038  AJ 5 |Corporate Office Prop LP SINL.........ccvrrveririneencrinerneneriseesseessnsennenenes | vevenee | oo | eevennenn T [ e 2FE .14,608,680 |...101.654 ...14,943,197 | ...........14,700,000 | ........... 14,678,644 | .....ocveoverrevrrnes | s 14,023 3.700 09/10/2014. | 06/15/2021.
22025Y AM 2 |Corrections Corp of America Sr Nt. ..997,500 |...100.000 ..1,000,000 999,875 21,882 493 w8125 10/29/2014. | 04/01/2020.
228189  AB 2 |Crown Amer/ Cap Corp VI High Yield COMp......covverniineenieininsiserseneeeinnes | veveees . ...2,117,880 |...105.125 ..2,185,549 2,098,301 74,520 (5,843) [ oo | e | e 4.500 06/16/2016. | 01/15/2023.
22819K  AB 6 |Crown Amer/ Cap COrp VI St NE.......ovvrvneerieineenerisnsrneenenssseessensesssssnnenns | oevenne | v | eevverinn ] [ rilFE | i 2,003,557 |...104.875 | ...cccoeeen. 2,097,500 | ..............2,000,000 | ............. 2,002,724 | ............ 208,098 (7)) [T RN DO 4.250 08/21/2017. | 09/30/2026.
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232820  AJ 9 | CytEC INAS INC ST NL....vuceveereiciiieieeeei sttt | seneees [P I 1] i2FE | 4,965,150 |...100.617 | ..covvvrnecne 5,030,835 | ..oovvernvne 5,000,000 | ..oovrvrnes 4,987,388 3,595 | oo [ e [ e 3.500 |...... 3.583 |AO...... | ovrrrne 43,750 | ........ 175,000 | 02/26/2013. | 04/01/2023.
232820 AK 6 |Cytec Inds Inc Sr Nt PO IR ..6,788,235 |...102.628 ..6,927,383 .6,750,000 | .. L BTT1346 | s | e 3,836 [ s [ [ 3.950 11/07/2014. | 05/01/2025.
23311V AD 9 |DCP Midstream Operating Sr Nt. 4,582,650 |...102.250 ..5,112,500 .rrn.3.875 09/26/2013. | 03/15/2023.
233331 AR 8 |DTE Energy Co Sr Nt . .16,476,450 |...104.966 ...15,744,840 | ............15,000,000 | .........15,828,941 | ....cooooviiinrinniies | eereend(199,701) | oo [ [ 3.850 08/30/2016. | 12/01/2023.
233331 AS 6 |DTE Energy Co Sr Nt......cccoveverererenne ..1,998,672 |...104.416 ..2,088,320 | ..o00re0rn.2,000,000 | coveiernn 1,999,215 | oo | e T2 | s [ s [ 3.500 10/27/2016. | 06/01/2024.
233851 BE 3 |Daimler Fin NA LLC Sr Nt 8,384,124 |...100.868 .8,472,937 | . 2,875 03/03/2014.| 03/10/2021.
233851  BJ 2 |Daimler Fin NA LLC Sr Nt ..1,427,925 |...103.079 .7,730,955 | ..... .7,500,000 ...7,463,972 A1 T TOUTOTORPONIOR FOUOPORORURTORTOR DY 3.250 07/24/2014. | 08/01/2024.
254687 EH 5 |Disney Walt Co Sr Nt .10,755,631 |...148.653 ....14,865,250 ...10,000,000 .10,753,315 (2,317) [ oo [ erreeeniseseeeniens [ 6.650 11/26/2019. | 11/15/2037.
25468P DK 9 |Disney Walt Co Sr Nt [ I . ..4,980,000 |...105.309 | ... 5,265,465 5,000,000 | .. ..4,987,249 1,870 | oo | e | s 3.000 . . 01/05/2016. | 02/13/2026.
25468P DM 5 |Disney Walt Co Sr Nt el AFE | 24,474,250 |..... 98.279 | oo 24,569,725 | ............ 25,000,000 | ........... 24,643,711 50,032 | oo | e | e 1.850 . 462,500 | 07/07/2016. | 07/30/2026.
254700  AF 6 | Discovery CommuUNICations Nt..........cocuueeerneerreineineiierineiensssisensesissesennns | cevee e | 2FE| .. ..3,774,080 |...102.587 4,103,484 | ... 14,000,000 ...3,930,549 27,351 | o | v | s 3.300 |...... 4.076 |MN...... ..16,867 | .......132,000 | 08/23/2013. | 05/15/2022.
25470D  AH 2 | Discovery Communications St NL........cevurvrernrieinirrieissieeesssisessesssssssnsssses | evene JO PO IOV 2FE| .. ..4,662,950 |...102.903 | ... ..5,145,155 . ..4,872,885 35,844 | ..o | e | s 3.250 |...... 4.094 |AO...... ..40,625 | ........162,500 |06/24/2013. | 04/01/2023.
25746U  CK 3 | Dominion ReSOUICES INC ST NL.......c.ouvvrieriririierienieeeseeiseisesiesieessseesssenes | cevees [P I 1 2FE| s 1,999,300 |...101.050 | ...cccevvnnee 2,021,008 | ..............2,000,000 | ............. 1,999,520 B85 | ovorerereereninens [ e [ e 2.850 |...... 2.854 |FA.....| coeennni21,533 | e 57,000 |08/04/2016. | 08/15/2026.
260543 CT 8 |Dow Chemical Co Sr Nt.. LS. o e | 2FE 10,002,096 |...103.677 ....10,367,740 10,002,054 (82) | oo [ | e 3.150 |...... 3.144 |MN...... 11/25/2019. | 05/15/2024.
26441C  AS 4 | Duke ENergy Corp SINL......cccvruivirieeeieesineniesiesessessessssessessesessesssssnns | cevees (TSRO 2FE| .. 11,963,040 |...100.487 | ............12,058,428 . 11,974,494 3,445 | oo [ s [ 2.650 |...... 2.685 |MS...... . 18,000 |08/09/2016. | 09/01/2026.
26441Y  AZ 0 |Duke-Weeks Realty LP SrNL.........cccoriurririireiciiieeieeieesessesissises s | eeeens [ I 1 2FE| s 3,565,370 |...103.611 | .coocvvvvnees 3,626,368 | ..............3,500,000 | ............. 3,544,763 (6,148) 3.250 |...... 3.032 | D | v 316 | 113,750 | 07/01/2016. | 06/30/2026.
26441Y  BA 4 | Duke-Weeks Realty LP S&NE.......coovvviienrieiieeisenenseseseensnsseenssnssnses | eevens | oo [eonnienenn T | i 2FE ..998,480 |...104.598 ..1,045,981 998,754 134 | s e s 3.375 |...... 3.393 [JD....... .33,750 | 12/05/2017. | 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP Sr Nt e | 2FE| .. ..989,260 |...109.056 | .... ..1,090,557 990,431 899 [ [ e [ e 4.000 |...... 4.132 |MS...... ceree. 40,444 1 09/04/2018. | 09/15/2028.
26884T AA 0 |ERAC USA Finance Company St Nt.......ocovivmieinnineiernneeenssssessseinnsns | covenes O ISR I 2FE| oo 11,341,332 |...1102.389 | ..cccvvnnee 10,091,470 | oovvreenns 9,856,000 | ........... 10,023,153 (217,632) 5.250 |...... 2.940 |AO...... | .......129,360 | ........ 517,440 | 06/30/2014. | 10/01/2020.
278865 AV 2 | ECOIAD INC SFNL......ouiiuieieiricieiiesieeieniesesseseni s ssssssssessensenenas | serenes [P I IOV 1FE]| .. ..8,971,650 |...102.748 ..9,247,293 9,000,000 | ... 8,979,921 2,636 | oo [ e [ e 2.700 |...... 2.736 |MN...... 10/13/2016. | 11/01/2026.
28368E AE 6 |Kinder Morgan INC/ DE St NL.......ccciereiuiieiieiiecineesseissisesiesiseesssisessees | eeeens JO PO IOV 2FE| .. ...1,863,585 |...137.849 | ... ..2,067,737 1,500,000 | ..cooovvrenne 1,835,737 [ .ocevveinerciveenns | evireenns (19,613) [ oovererereeerneeinns [ erreerieeineiiseinnes [ e 7.750 |...... 5.222 | JJ....... veenrn53,604 | e 07/20/2018. | 01/15/2032.
29250R AU 0 |Enbridge Energy Partners LP St NL.........ccocoveirerniimiiniineiierneensnissinenienes | ceves [P I (A 2FE| s ,705,082 {...103.058 | ......ccooeue. 8,450,781 | ..ovvernven. 8,200,000 | ...cvvrneee 8,315,296 | ....covverierrrienns | e (64,857) [ oo [ v [ e 4.200 |...... 3.343 [MS......| oo 101,407 | ........ 352,600 |05/28/2013. | 09/15/2021.
29273R  AQ 2 |Energy Transfer Partners St NL.......c.c.ovcecveeieneereeieeiseesssesessesiesesseessssnes | ceveee | 2FE| .. ..4,987,900 |...104.873 ..5,243,645 | ..... .5,000,000 | .. ...4,996,984 1,336 [ coovervnrreriienis | e | e 5.200 |...... 5.231 |FA....... oorrr 108,333 ...260,000 | 01/09/2012. | 02/01/2022.
29364D AR 1 |Entergy Arkansas INC 15t Mg Bd..........cccrvvrrvrimrieiininniersssienssssssieisnnes | evene JO IO IO 1FE]| .. ..6,980,260 |...102.751 | ... 7,192,570 | ..... .7,000,000 | .. ..6,992,574 2,031 | oo | e | s 3.050 |...... 3.083 |JD....... v 213,500 | 05/22/2013. | 06/01/2023.
29364D AS 9 |Entergy Arkansas INC 18t Mtg Bd..........coovureveiivmnerieriinieceiseineiesiesescnssnins | cevis [P I (. 1FE| wooverenee 23,001,062 |...106.190 | ............ 22,936,932 | ..coonnee. 21,600,000 | ........... 22,428,511 | vevieeecceiniis | e (REOE) N S ISR PR 3.700 |...... 2.768 |JD.......| ..........66,600 | ........ 799,200 |12/14/2016. | 06/01/2024.
29364D AU 4 |Entergy Arkansas INC 15t Mtg Bd...........crevuiuriniicrieniieisnisciensecensiensnies | eeene JOR ISR Il I 1FE| .. .16,976,669 |...105.496 ....16,586,113 ...15,722,000 .16,572,232 (124,347) | cooooiieineis [ [ 3.500 09/26/2016. | 04/01/2026.
29379V AZ 6 |Enterprise Products Operations Nt ..6,871,410 |...103.465 7,242,529 7,000,000 13,646 | ovovverreiiens [ v [ 3.350 06/19/2013. | 03/15/2023.
29379V BH 5 |Enterprise Products Operations Sr Nt 1,992,700 |...106.465 ..2,129,292 .2,000,000 651 [ v [ e [ e 3.700 05/04/2015. | 02/15/2026.
29379V BL 6 |Enterprise Products Operations Sr Nt 3,067,180 |...107.961 ..3,238,836 | . .3,000,000 (6,232) 0003950 02/02/2017. | 02/15/2027.
294429  AQ 8 |Equifax Inc Sr Nt 2,494,475 |...100.629 2515715 | ... .2,500,000 13 [ s e [ 2.600 11/15/2019. | 12/01/2024.
30040W AE 8 |Eversource Energy SrNt ..4,496,940 |...103.061 .4,637,736 14,500,000 269 3.300 01/03/2018. | 01/15/2028.
30161M  AH 6 | Exelon Generation Co LLC Sr Nt 2,098,000 |...100.977 .2,019,536 | . .2,000,000 | .... 2,015,678 .(20,413) .....4.000 10/07/2015. | 10/01/2020.
302508 AQ 9 |FMR Corp Bd.....ccoovvvrveemrireririinns ..3,074,567 |...139.648 ..3,257,997 | ..... .2,333,000 | ... 2,821,066 . (39,970) [ .oovvrvereererins [ erverineineeiiseines [ e 7.570 08/27/2012. | 06/15/2029.
30251B AE 8 |FMRLLC SrNt ..5,125,535 |...125.095 .6,254,735 | ..... .5,000,000 | ....ccooouc 5,110,678 (2,512) [ v | e | s 5.150 02/13/2013. | 02/01/2043.
31428X  BF 2 [Fedex Corp Sr Nt 2,993,880 |...104.084 23,122,517 | . .3,000,000 | .... 2,995,964 573 1003250 03/21/2016. | 04/01/2026.
31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt... ...5,556,800 |...114.307 .5,715,335 | ..... .5,000,000 | .....co...... 5,510,276 | ...oovveerernrienns | e (46,524) | ...cooveveriinrcns [ e [ e 5.000 06/10/2019. | 10/15/2025.
31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt... ...5,045,300 |...103.480 ..5,174,000 (2,952) 3.000 06/26/2019. | 08/15/2026.
316773  CT 5 |Fifth Third Bancorp Sr Nt . . NP . 5,191,400 |...100.416 ..5,020,795 5,028,808 |. [P I (49,781) o 2.875 08/25/2016. | 07/27/2020.
341081  FK 8 |Florida Pwr & Lt CO 15t MG Bd........cvvvvrriiieiiirinessceseieniesenienns | vevees [ I . .15,163,260 |...104.753 ....14,665,476 14,674,672 |. . (144,292) | cvooveveinrinens [ e [ 3.250 07/06/2016. | 06/01/2024.
341081 FM 4 |Florida PWr & Lt CO NL......couuriiieiierieeiseesssieiesieeeeesssisessessessssesssnins | seeees ] ...5,342,350 |...105.078 ..5,253,890 25,225,977 | v | v (35,254) [ .ovvvrerereernerins [ crverineinenineines [ e 3.125 08/05/2016. | 12/01/2025.
34488@ AA 6 |Football Club Ni......cooooviiiriiciiiciecisscss s | ceii o] ..5,064,150 |...104.110 ..5,205,496 ...5,057,802 (6,348) | .ooveverriereeines [ v [ e 3.560 05/15/2019. | 10/05/2024.
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345397  WF 6 | Ford Motor Cr CO St NL........ucveeeicvecriesiesieeseseessesssesssessssssssssssssesssensens | veenves | oo | eevviessiens | eeiee8FE [ v 6,887,533 |...103.449 | .............. 7,010,759 | covvvirenne 6,777,000 | ..ovvvrnees 6,816,037 | .cooovvrerierineriinns | e (13,322) [ oo [ e [ e 4.250 |...... 4,024 |MS...... | ooerene 80,806 | ........ 288,023 | 01/28/2014. | 09/20/2022.
345397 XA 6 | Ford Motor Cr Co Sr Nt ...5,500,000 |...100.737 5,540,535 15,500,000 [ oo | e | e [ | 3.219 01/06/2015. | 01/09/2022.
361448 AL 7 | GATX Corp Sr Nt .11,051,500 |...103.813 10,381,340 .10,238,739 (162,492) orr4.850 08/25/2014. | 06/01/2021.
361448 AV 5 | GATX Corp SrNt ...9,950,000 |...100.060 ....10,006,020 9,732 | oo [ e [ e 2.600 10/28/2014. | 03/30/2020.
375558 AU 7 |Gilead Sciences Inc SrNt... ...5,198,862 |...104.354 4,954,728 | ..o 4,748,000 | oooernnd,860,751 | i | i (56,277) 4.400 06/21/2013. | 12/01/2021.
375558 BM 4 |Gilead Sciences Inc SrN . 3,998,960 |...103.893 ..4,155,728 96 0002950 09/15/2016. | 03/01/2027.
379352 AL 1 | Global Maring INC S NL........cccverermririirinierseeiesieiesssissssssesssssessensssssnses | vereene | oo | evvseenennsd [ s 5FE ..4,505,490 |..... 89.250 ..4,016,250 | ..... 14,500,000 | ............4,016,250 | ............ 371,586 (B36) [ evrervrerrrrreerens | cevreriernereeeninee [ s 7.000 01/25/2012. | 06/01/2028.
38141G VP 6 | Goldman Sachs Group INC SINE.........oveeevirerieinesrieiesieeesississrsesesssssesenss | vevens | oo | evevevenies | woenes 1FE ...5,502,405 |...100.471 .5,525,911 | ..... .5,500,000 (536) | evvreerneirernens [ erreerenineinerienns [ e 2.750 10/16/2015. | 09/15/2020.
381430  8F 1 | Goldman Sachs Group LP SrNt........cc.coevuiiiiiiieiiiiciiisniceniecivesesisniens | cvis [ 1FE]| .. ..3,993,360 |...100.996 | .... .4,039,828 | ..... 14,000,000 | .. . 1,360 | oo [ | e 2.875 . o 02/22/2016. | 02/25/2021.
391164  AF 7 | Great Plains ENErgy SriNt........ccovvuiieiineiienicinniesinesienessessssisssiesienennes | eevenes | o | vevereenes (A 2FE| oo 12,528,781 |...106.286 | ............ 11,729,745 | ....c.o.ec.. 11,036,000 | ...ccooeeee 11,632,666 | ...cooovvrnrerrircrires | v (191,029) 5292 |..... 3.365 |JD..cooe. | 25,957 | L. 584,025 |05/14/2014. | 06/15/2022.
404119 BU 2 [HCA InC High Yield COMP........cveurererimeirerinieneereeissessensssisssssenssensssesssssssnsnss | sevenne | oo | eevmserinn ] [ s 2FE 112,023,125 |...107.849 ....12,941,892 ..12,000,000 | ..coooveree 12,016,855 | ............ 678,827 (1,972) [ oo | e | e 4500 |...... 4477 |FA...... ...540,000 | 08/24/2016. | 02/15/2027.
404121 AJ 4 [HCAINC SI N nssnsenees | ereins A e 3FE| .. ..2,022,500 |...113.960 | .... 2,279,200 2,000,000 | .... 2,020,131 | . 92,001 (1,870) 5.625 |...... 5470 |MS..... wvrern. 115,000 | 09/10/2018. | 09/01/2028.
410345 AL 6 [Hanesbrands INd SrNL..........cocvieciierinieieiieeriesescessseesssssessessesssseens | onenes | oo | veverneenns e 3FE| s 1,571,250 |...105.875 | ....cccuunuee 1,641,063 | ...covvvvnnee 1,550,000 | ..coournnne 1,568,745 | ...cvvvenee 128,418 (1,236) [ cooocernrenernenins | eevrveeneriseeineens | e 4875 |.... 4651 |MN......| oo 9,655 | oo 68,250 | 08/26/2019. | 05/15/2026.
415864  AM 9 [Harsco Corp S NE.......ccoeiiiiiiniiscieieniesissisnisssississiesississsssesssnnns | vevine | oo | evvesneen ] [ e 3FE ..2,509,037 |...106.627 ..2,580,373 2,420,000 | .... 2,502,504 ) ST ISTOUUOPOROROTORPORN BRI 5.750 |...... 4.909 | JJ....... 10/04/2019. | 07/31/2027.
423452 AC 5 |Helmerich & Payne SrNL........ccceierierriiierieieceieniseesessessesssssessesiens | eveens A e 2FE| .. ..1,270,499 |..109.244 | .... ..1,365,545 1,250,000 | ..ccoovvveene 1,268,020 ) [ oo | e [ 4650 |...... 4.325 |MS...... ceerennrn29,083 | 03/22/2019. | 03/15/2025.
437076 BN 1 [HOME DEPOt INC ST NL.......vvuiiuiiiciiciieiiesieeieeisssissssesssesssessssisnnses | oneees | oo | vevesneenns (. 1FE| oo 5,934,240 | ..... 99.954 | ..ooovon. 5,997,234 | ..o 6,000,000 | ..ocvvneee. 5,954,321 | oo | 8,237 [ | e | s 2125 |...... 2.248 |MS......| ... 37,542 | 127,500 | 09/06/2016. | 09/15/2026.
438516 BL 9 |Honeywell International INC St Nt.........coovuverirnriinneiersscesssensssessienes | covenns 2| . 1FE| .. 12,529,604 |...101.766 ....12,924,257 ...12,700,000 | ..ovvueree 12,578,338 | .oovvvvrervervvinenes | e 15,951 | s [ | v 2.500 |...... 2.654 |MN...... 11/10/2016. | 11/01/2026.
446150 AG 9 |Huntington Bancshares SUD BK Ni............ccouuemeviereneeerinneinereniseeneessssinnenes | vevenee | on | eeveserinens | v 2FE| .. ..3,263,843 |...104.553 | ... 2,990,219 2,860,000 | .... 2,912,970 (53,000) [ .oovvrrerneerenins [ errerineenenineines [ e 7.000 |...... 4.986 |JD....... 08/16/2012. | 12/15/2020.
446150  AJ 3 |Huntington Bancshares SriNt..........ccocviiimineninniieneeiennssssisssssssensnsnes | eevenes | oo [sovsveninns | vevenn 2FE| s 7,485,225 |..101.241 | oo 7,593,068 | ...cccovrenee 7,500,000 | ...cvnne 7,496,239 3,023 | oo [ s [ 3.150 |...... 3.193 |MS...... 03/09/2016. | 03/14/2021.
457187 AB 8 [INgredion INC S NL........ccevercerieirrirerrerereeessiseresieseseessssssssessesssenses | vevenee | oo | eevenerene T [ e 2FE| .. ..3,070,470 |...101.115 3,033,459 3,000,000 ...3,050,042 [(CHSIO LA USRNSSR IOV 3.200 |...... 2.926 |AO...... 10/18/2016. | 10/01/2026.
459200 JY 8 |International Bus Machs COrp SINL........cccoevurrireiiniieiieeieeieeiseisesienieeins | eeenns [ 1FE| .. 12,255,525 |...103.772 | ............12,193,187 ...11,750,000 | .. 2,221,714 | o [ s (33,811) [ oo [ v [ e 3.000 |...... 2.035 |MN...... o 09/04/2019. | 05/15/2024.
465685  AJ 4 [ITC Holdings COrp S NL.......cvuucvirieriiirierireriieeiesiesiesssessensssssssssieniens | onnne | oo | veverneeens (A 2FE| i 7,028,290 |...104.704 | .............. 7,329,280 | ..ovvernvene 7,000,000 | ..ocvorneen 7,013,849 (2,818) [ oo | e | e 3.650 |...... 3.602 |JD...co.. | v 11,356 | ..o 255,500 |05/29/2014. | 06/15/2024.
465685 AP 0 [ITC Holdings COorp SINE........ocvevvreresisiesieiseseesssisesessssssssssssesssnssesessans | eovenee | oo [ sveneeeen ] | e 2FE| .. ...3,246,063 |...104.368 3,391,944 | ... .3,250,000 | ..ocorevene 3,246,685 K152 ST IPORRRRIR IV 3.350 |...... 3.365 |MN...... 06/22/2018. | 11/15/2027.
46625H JY 7 | JPMorgan Chase & CO SUD Ni.......c.ccoviviiiniiieiiniieiesrisesissiesiesissisns | e [ 1FE]| .. ...2,984,250 |...107.058 | ... 23,211,725 | ... .3,000,000 | .... 2,991,850 1,551 | o | e | s 3.875 |..... 3.939 |MS...... - 09/03/2014. | 09/10/2024.
478375  AD 0 |Johnson Control It pIc S&NL..........cveuererrereiiineierieeeeeissesenissssessenssnens | enenes | oo | veverneenns 1 2FE| s 3,999,889 |...100.641 | ..ccovvenev. 4,025,656 | ....cooonvn. 4,000,000 | ............. 4,000,015 (7 [N IR IO 5.000 |...... 4998 |MS......| .........50,556 | ........ 200,000 |12/28/2016. | 03/30/2020.
478375  AF 5 [Johnson Control INtl PIc SrNL..........ccuuiveuriirriceirieieeiseessssesessessseenas | eeeees 2| 2FE 106,862 |...103.337 105,404 ....102,000 103,803 (1,043) [ oo v s 3.750 12/28/2016. | 12/01/2021.
478375  AG 3 |Johnson Control It pIC S&NL.........cvvuuererririeiirinienieeesrseienisessenienins | cenenen | oe | vererneenns (A 2FE| s 3,553,460 |...104.400 .3,758,407 | ..... .3,600,000 7,252 3.625 08/02/2018. | 07/02/2024.
485170 AR 5 |Kansas City Southern Inds INC St NL.......c..coevereieennenneiiereencessesseisennesens | vevnee [ oo | eevvneenn T [ s 2FE ..2,146,088 |...104.000 ..2,204,806 2,120,000 (3,480) 3.850 07/26/2016. | 11/15/2023.
491674 BK 2 |Kentucky Utilities Co 1st Mtg Bd.... 2,498,925 |...105.089 ..2,627,228 .2,500,000 102 .....3.300 09/21/2015. | 10/01/2025.
49327M 2K 9 |Key Bank NA Sr Nt ..9,976,300 |...105.474 ....10,547,400 2,288 | oo [ e [ e 3.300 05/27/2015. | 06/01/2025.
49338C AB 9 |Keyspan Gas East Corp Sr Nt ..8,021,365 |...100.247 7,919,513 | 7,900,000 | .o 7,983,986 [ oo | e (11,496) [ oo | e [ s 2.742 08/17/2016. | 08/15/2026.
49446R AN 9 |Kimco Realty Corp Sr Nt . ..2,482,975 |...103.333 ..2,583,320 2,424 err.3.400 10/07/2015. | 11/01/2022.
49446R AR 0 | KimCO Realty COMp SINE......ouveririeiiieiiesiseesseeise e esessssssenees | eeeees 2 8,954,010 |...101.270 .9,114,318 . 6,125 | covorereeerieninens [ reeeneeineineiinees [ e 2.700 11/01/2016. | 03/01/2024.
494550  BC 9 |Kinder Morgan Energy - LP SrNE......covieiiiniicneeseeeessessssisinnnes | covenns A 2FE .19,959,200 |...104.102 ....20,820,480 .19,994,448 AATT | v | e | s 5.800 09/11/2009. | 03/01/2021.
494550  BL 9 [Kinder Morgan Energy - LP Sr Nt... A e 5,273,580 |...104.229 ..5,419,882 5,226,771 (9,369) +.r.3.950 07/28/2014. | 09/01/2022.
49803X  AA 1 |Kite Realty Group LP St NL........ocvuiiiriiniisciciiesnienssiseienssesssiisnineins. | eoenne | oo [eoverinenn | s 2FE .16,033,940 |..... 99.976 ....15,996,192 .16,024,315 (3,139) [ oo [ [ 4.000 09/28/2016. | 10/01/2026.
50077L  AH 9 |Kraft HeinZ FOOAS CO ST NL........vviiiiirieiesicieeeseisss e sssnsnes | eevnees ...1,066,094 |...100.160 ..1,069,707 500 2.800 08/19/2016. | 07/02/2020.
502431  AE 9 |L3Harris Tech Inc Sr Nt.. 4,429,675 |...111.491 ..4,448,483 .3,990,000 (5,995) oo 4.400 11/13/2019. | 06/15/2028.
50540R  AJ 1 |Laboratory Corp of AMerica St Nt.......ccc.oeuviiieriiriiiieinieniesissiseisnienes | crvies ..4,506,676 |...101.553 .4,163,681 | ..... 14,100,000 DA4B3T6 | e | s [GRRCX L) [IE DU PR 4.625 08/28/2012. | 11/15/2020.
50540R AT 9 |Laboratory Corp of AMErica St Nt........cc.eruierrieieriierineieerssiseesesisssneens | cevees 2,993,250 |...104.039 .3,121,179 3,000,000 | ... 2,995,363 904 [ oo [ e [ e 3.250 08/15/2017. | 09/01/2024.
50540R AW 2 |Laboratory Corp of America St Nt.........c.ccooiiiiiiniiniiiniinsiiciissssicciissiienns | e 1,745,468 |...100.287 ..1,755,017 1,750,000 | .....cceeeeee 1,745,503 36 [ e | e [ 2.950 11/18/2019. | 12/01/2029.
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53117C AR 3 |Liberty Property LP S NE........cccvieuiirierineeieriseenisssessesssessssssssssssnsenes | sevees . 5,916,300 |...106.936 | .............. 6,416,184 | .............. 6,000,000 | ..ocvvreees 5,951,758 8,119 | o | verrereneeneninein | 00003750 [ e 3.921 225,000 |05/06/2015. | 04/01/2025.
53117C  AS 1 |Liberty Property LP S&NE.......coviuiiiiiiieineesiesniseiesssesesssseessssssssssnsnnnes | ovens - ..1,011,710 |...104.473 ..1,044,726 .1,000,000 (1,087) 09/26/2016. | 10/01/2026.
53154* AD 5 |Liberty Utilities Finance Sr Nt Ser C. . R 6,000,000 |...100.299 ..6,017,932 .6,000,000 07/31/2013. | 07/31/2020.
532716 AU 1 |Limited Brands Inc High Yield Corp. e | s e ...1,342,300 |...105.250 ..1,305,100 1,240,000 | .............1,281,426 | ............. 64,439 | ..oooonee. (18,363) 07/05/2016. | 02/15/2022.
539830 BH 1 |Lockheed Martin Corp St NL.......cccvvveierieirieie st | eevees ] ..4,971,880 |...107.286 ..5,364,290 5,000,000 2,589 11/17/2015. | 01/15/2026.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd.. . . 1,036,610 |...104.956 ..1,049,560 .1,000,000 (3,632) 02/04/2016. | 10/01/2025.
55336V AG 5 [MPLXLP SINE...oiiiiiriiieiecenseies s sesssssssessnsnes | soenes - ..4,718,250 |...108.719 ..4,892,369 4,500,000 | .. L A,846,343 | | s (27,888) 05/22/2018. | 12/01/2024.
55336V A 9 [MPLXLP SENE...oiiiiiiiicicieeriees et | eeeens ...2,663,625 |...109.244 .2,731,103 | ..... .2,500,000 | .... 2,624,005 | ...oooovrerirerncninns | e (21,307) 02/07/2018. | 06/01/2025.
55336V  AK 6 [MPLXLP SrNt... | i . ..3,762,045 |...105.044 | ... ..3,939,146 | ..... .3,750,000 | ....ccooouce 3,760,080 (1,243) 02/06/2018. | 03/01/2027.
55336V AR 1 [MPLXLP SE Nt | eveens . 5,234,720 |...103.577 | ...cccevunec 5,437,808 | ..ocoounvn. 5,250,000 | ..ocvernee 5,237,357 1,274 02/06/2018. | 03/15/2028.
579780 AJ 6 |McCormick & Co Inc Sr Nt ...1,407,837 |...103.993 ..1,476,696 1,420,000 ...1,415,052 1,240 08/15/2013. | 09/01/2023.
579780 AL 1 |McCormick & Co Inc Sr Nt . . ..3,999,600 |...101.592 | ... ..4,063,664 | ..... 14,000,000 | .. ...3,999,788 77 08/09/2017. | 08/15/2022.
579780 AM 9 | McCormick & CO INC S NL........vvrierrieieieiieeieeseeieises et seessssnns | s . 2,998,110 |...103.846 | ............. 3,115,389 | .oovverne 3,000,000 | ... 2,998,714 255 08/09/2017. | 08/15/2024.
581557  BE 4 | McKesson Comp St NL.......cccoiiiiiiciiinssieeie s | s . ..5,830,385 |...105.260 ..6,052,450 | ..... 5,750,000 (8,202) 05/07/2014. | 03/15/2024.
585055 BS 4 | Medtronic Inc Sr Nt st | srrees (TSRS 1FE]| .. ...6,082,769 |...107.199 | .... 6,431,928 | ... .6,000,000 | .. (8,374) 09/02/2015. | 03/15/2025.
59217G  AQ 2 | Met Life Global FUnding | SEC Ni..........cocciiiuriurerirneirneineissiiesieeieesesesienes | s JO0 IR IOV 1FE| oo 4,274,430 |..104.197 | coovvrn. 4,167,876 | ..oocvvnnvne 4,000,000 | ..ovrernens 4,138,409 | ..oovvereieiirnieeis [ s (58,515) 08/18/2017. | 04/11/2022.
59217G  BY 4 | Met Life Global FUNing | SrNE......c.cvuiireririiiiienieeseiesessesssesenssnies | evene JO ISP IOV 1FE| .. ...5,556,540 |...107.351 ..5,904,300 | ..... .5,500,000 (5,748) 01/24/2018. | 12/18/2026.
59217G  CD 9 | Met Life Global FUNING | Nb.........cccoevrremeiieriecineeieniseesiesiseesensssissessenes | s [P ISR IOV 1FE]| .. ...3,039,525 |...101.483 | ... ..3,044,478 .3,000,000 | .. (8,376) 08/02/2017. | 04/08/2022.
59217G  CK 3 |Met Life Global Funding | SEcUred Ni..........c.ccvuriieriiiereinneesisesnessessnnes | veveees e | 1FE| v 971,400 |...103.748 | ............. 1,037,475 | oo 1,000,000 | ... 976,451 2,631 01/23/2018. | 09/19/2027.
594918  BQ 6 | Microsoft COMP SINL......cc.veeurreririerieriecereisniserieseseesssesssnsensensssesssssnnnes. | eovneee | o | eevererene | e 1FE| .. .16,101,712 |...100.714 ....16,265,376 .16,124,288 6,809 08/01/2016. | 08/08/2023.
594918 BR 4 | Microsoft Corp Sr Nt... s | s R (SO I 1FE]| .. ..9,981,400 |...101.185 | ............10,118,450 . ..9,987,224 1,764 08/01/2016. | 08/08/2026.
594918  BX 1 | MiCrosoft COMP SINL.......eveuieeiiiierierierisreissrisesiesi s | seenes [P I (A {110 [ 2,481,800 |..103.766 | .............. 2,594,150 | ..............2,500,000 | ............. 2,488,891 2,512 01/30/2017. | 02/06/2024.
594918  BY 9 | MICrosoft COMP SINL......cuurercerrineiieriesieeeseeississe s ssensesssennns. | seeees [P I (. 1FE| v 1,992,900 |...106.891 2,137,814 | ..... .2,000,000 ...1,994,725 649 01/30/2017. | 02/06/2027.
615369  AC 9 | MOOGYS COMP SINL......ooouivireciiriciiieiiesisssisssssssss s esssssssssns | soeees . 2| 2FE 3,334,290 |...109.974 | ... ..3,299,223 | ..... .3,000,000 | .. L3214 | e | s (51,635) 08/16/2017. | 02/15/2024.
615369  AM 7 | M0OAYS COIP S NL......oorvrerrririrerierieeenieessees st ssensenens. | seeees [P I 1 2FE| o 949,730 |...104.923 | .....cccoouue. 1,049,226 | .....cccouune. 1,000,000 | ... 955,854 4,599 08/29/2018. | 01/15/2028.
617446 7P 8 |Morgan Stanley Dean Witter St Nt..........ccocvivereeniicieneienereresseessnieenns | e | oo | evvveerens | s 1FE| .. ..9,949,200 |...102.018 ....10,201,800 ...10,000,000 | ............. 9,996,344 6,236 07/21/2010. | 07/24/2020.
617446  8C 6 | Morgan Stanley Dean Witter St NL..........cccovevverimrrncririnnneinsienenissinenis | v | [revererenn | s 1FE]| .. ..2,588,425 |...108.206 2,705,160 2,500,000 | .... 2,554,157 (8,662) 10/16/2015. | 07/23/2025.
617610  ZN 2 | Morgan Stanley SUD Ni........c.cooceieeiiieiinrinisencisesiessessesesesssssissssessens | eevnees | o | eoversnenes | oeeens 2FE ..4,097,510 |...107.291 .4,559,851 | ..... 4,250,000 AT BT8 | e | e 11,657 05/12/2015. | 04/23/2027.
61945C AG 8 |Mosaic Co Sr Nt 5,263,000 |...103.849 ..5,192,450 5,258,579 (4,421) 11/06/2019. | 11/15/2027.
626717  AF 9 | Murphy Oil Corp Sr Nt [P I . .15,823,163 |...103.000 ....16,588,150 15,953,135 | ..cvoonvene 742,523 | ....coonne 47,432 03/01/2017. | 12/01/2022.
62877V AA 9 [NBM US Holding INC. S NE.....coiiviiriieiieceesse e | eeeees . 2| 3FE 133,172 |...108.301 146,206 133,303 131 05/02/2019. | 05/14/2026.
62877V AB 7 |NBM US Holding Inc. Sr Nt e 2| . 3FE 265,000 |...108.601 .287,793 265,000 | ... 265,000 07/30/2019. | 08/06/2029.
637432 NP 6 | National Rural Utilities Coop Sr Nt . OO IO [P I e 1FE| oo 5,483,830 |...106.405 ..5,8562,292 | ..oovvin. 5,500,000 1,424 01/31/2018. | 02/07/2028.
641062 AD 6 | Nestle Holdings Inc. Sr Nt... ..1,999,640 |...104.610 ..2,092,208 | ..... .2,000,000 68 09/17/2018. | 09/24/2023.
641062 AE 4 |Nestle Holdings Inc. Sr Nt.. 1,994,460 |...107.301 ..2,146,024 .2,000,000 716 09/17/2018. | 09/24/2025.
64952W  CH 4 |New York Life Global Fdg Sec Nt...........ccccoveuiiiniiiniiniiiciiesisssissiveiienins | s ..9,972,700 |...100.181 ...10,018,070 ...10,000,000 2,609 08/17/2016. | 07/14/2026.
64952W  CX 9 |New York Life Global FAg SEC Nt.........cccvevievirrerieinrinerierieseseeisssiserienienens | ceves ..4,960,250 |...103.670 5,183,510 5,000,000 3,554 01/03/2018. | 01/10/2028.
651229 AV 8 | Newell Rubbermaid Inc Sr Nt. .10,996,590 |...103.921 11,431,321 11,000,000 479 03/18/2016. | 04/01/2023.
651229 AW 6 |Newell Rubbermaid Inc Sr Nt. ...8,766,240 |...104.276 . ..8,342,040 | ........... (177,466) | ........... (74,302) 07/19/2016. | 04/01/2026.
65339K AT 7 |Nextera Energy Capital Sr Nt ...1,034,400 |...106.250 | ..............1,062,497 | ..............1,000,000 | ............. 1,026,710 (3,313) 08/10/2017. | 05/01/2027.
65342Q AL 6 |NextEra Energy Operating SrNt.........cocvircuiiniiiinieiescreeceseereniseies | vevees 460,000 |...100.375 460,000 09/19/2019. | 10/15/2026.
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65473Q BE 2 |NiSource Finance Corp SrNL.......cocveveremreneersneneesnennnesnensssesenssssssssssnensns | oneeen | oo | ovveeneens | e 2FE | i 1,023,100 |...105.202 | ...cccoevvnnee 1,052,024 | ..ccoovvvvnnee 1,000,000 | ..coovrenne 1,017,977 (2,208) [ oo | eeereerneninneineinns | 2003490 | i 3.206 |MN......| v 4,459 | o 34,900 |08/09/2017. | 05/15/2027.
654740 AS 8 |Nissan Motor Acceptance COrp St NL.......c..cvvireireiniiiierisnissesssienssniees | sevees ..4,990,500 |..... 99.250 4,962,480 5,000,000 ..4,996,667 1,907 09/07/2016. | 09/14/2021.
654740 G* 4 |Nissan Motor Acceptance Corp Sr Nt .10,000,000 |...100.167 10,016,654 10,000,000 .10,000,000 i 09/16/2019. | 09/16/2022.
655044  AH 8 | Noble Energy INC SriN.........coovuiiiiciiiicisiccisscsssessss s [ s ..4,984,750 |...105.714 5,285,705 ..4,991,870 1,486 | oo [ |00 3.900 | .. 3.937 |MN...... 95,000 | 11/04/2014. | 11/15/2024.
666807 BG 6 | Northrop Grumman Corp SrNL.........cceucverrrineeierinceserinssesieneseesssssssssensens [ eovneee | o | eevererene | e 2FE 60,434,550 |...104.255 ....60,989,234 59,630,772 | cooouverrrerirerinees | v (300,989) | vevoernrireriens [ v [0 3.250 | 2.676 |FA.....| ........792,188 | ..... 1,901,250 | 11/15/2016. | 08/01/2023.
67080L AA 3 |Nuveen LLC SrNt 9,742,750 |...111.367 10,858,263 677 . 99,750 | 10/24/2018. | 11/01/2028.
68217F  AA 0 | Omnicom Group Inc Sr Nt ..1,014,020 |...105.367 1,053,673 .1,000,000 (TATT) [ v [ v [ 0003600 | 3412 [AO...... 07/19/2017. | 04/15/2026.
68389X BB 0 [ Oracle Corp SrNE........ccovvueicieiieeieeiiesissseesssssssssssssssssssssessssesssssssensens | oevene | oo | evvennreen ] [ e 1FE ...5,430,425 |...101.313 5,572,215 5,500,000 WBAT2415 | e | e LT | e [ [ 002,500 | 2.720 |MN...... 01/28/2016. | 05/15/2022.
68389X BM 6 |Oracle Corp Sr Nt A e 1FE]| .. ..9,962,400 |...102.299 ....10,229,850 ...10,000,000 ..9,974,374 3,539 | .o [ [00.2.650 | 2.693 | JJ....... 06/29/2016. | 07/15/2026.
69007T AB 0 |Outfront Media Cap LLC / C SI Nb.......oiveuerirriieiirineiveriieseesissisenisesinseiens | cenenen | or | veverneenns ] e AFE | s 315,038 |...104.750 | ....ccccovvnnee. 324,725 | .o 310,000 314,728 (309) | evevneenrireriens [ e [0 5.000 | 4628 |FA...... 08/08/2019. | 08/15/2027.
693304 AT 4 |Peco Energy Co 18t MG Bd........cocoovuvuerierineirnnriineincriesineesssiseisesisesssensnnes | eovneee | o [ eoverineee | e 1FE .21,649,830 |...104.530 21,951,279 ...21,000,000 | ........... 21,424,968 | ...ooovvvcrerncns | e (67,664) | ...vevrereerveins [ e | 203150 | e 2.766 |AO...... 08/24/2016. | 10/15/2025.
69346V AA 7 |Performace FOOd Group St NE.........c.ovivevmiierineiisinsisssiiesissessssissssssssessss | eeveee | oo | eeennieen T [ e AFE| .. 160,000 |...106.875 171,000 160,000 160,000 | oo [ [ | e | 2008500 | s 5.500 |AO...... 09/16/2019. | 10/15/2027.
69349L  AG 3 | PNC Bank NA SUD BK Nt.......ccovivreririreeciisereniesiseessssssssesiesesssesssssenins | eonnees | | sveverenes | vevens 1FE| oo 4,631,346 |..101.921 | ..cocvornven. 5,096,035 | ...ocoovnven. 5,000,000 | ..oovvernees A8T0,777 | oo | v 42,513 [ s | e | 2002700 | e 3.669 |MN...... 10/28/2013. | 11/01/2022.
69349L  AQ 1 |PNC Bank NA SUD Nt.......ccocviiiiieiiiiiiiniicinniscceissiseissiesesisniiesnis [ cevnnes | o [ vveriienis | vevees 1FE ..3,010,189 |...109.974 ..3,299,223 3,000,000 (830) [ evrrerervrreerens | vevrnrrrerinineirernns [ 004200 [ i 4.164 |MN...... 10/21/2013. | 11/01/2025.
70163# AA 0 |Parliament Funding (OWl ROCK) Ni.......covvimererrerieiiieriericerenissisenesieeens | eveene | 2PL| .. ...1,480,000 |...100.110 ..1,481,628 1,480,000 | ...ooeeree 1,480,000 | cooovvernernveriienes e [ everieneseninnnins | eevneenennnniseenns | v 4835 | s 4.873 | JAJO.. revenennn2,600 | 10/28/2019. | 07/15/2030.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL SEr A........ccccoueemeunnrinereneineeseenssisenins | eoveeee | o [ verinenes 7} I T e 8,178,420 |..101.417 | .coocvvvrs 8,232,537 | .ovvveenne 8,117,538 (4,195) [ oo | e | 203470 | i 3.391 |MON...| ... 12519 | ........ 281,679 |06/27/2017.|01/15/2032.
713448  DC 9 |PepsiCO INC ST NE......ooviiriiicieicniesneersesssssssisnsenssssssensssssssensenns | veneene | oo | evvneenennsd [ s 1FE ..2,497,300 |...100.199 ..2,504,973 | ..... .2,500,000 553 | tvveereeercrerenenes | eevreeereenreeeenirsnes | 00002150 [ oo 2173 |AO...... 53,750 | 10/08/2015. | 10/14/2020.
718172 AT 6 | Philip Morris Intl Inc Sr Nt [ 1FE]| .. ...3,213,560 |...101.285 ..3,544,975 | ..... .3,500,000 34,024 | .o e | 0000 2.500 [ i 3.597 |FA....... .87,500 | 11/13/2013. | 08/22/2022.
720198 AC 4 |Piedmont Operating Partnership SriNL.........ccocvvvvrneerninniniersessensnsseens | e | oo | eereverenns LN 2FE| v, 2,916,130 [..102.448 | .............. 3,073,440 | .coovvvienee 3,000,000 2,962,143 | oo | s 10,108 | oo | ervervenniveinniens | 000 3.400 |, 3.79% |JD.cover | crerrn8,500 | e 102,000 | 12/20/2017. | 06/01/2023.
720198 AD 2 | Piedmont Operating Partnership St Nt...........ccoveeeerinerirereneenerenerinernenrneenens. | evneee | [roverirene | e 2FE ..1,129,117 |...106.641 1,173,051 1,100,000 ..1,113,941 (2,976) [ oo [ erereriersernninnnns [ 4450 | 4118 |MS..... | v 14,413 | e 48,950 | 05/20/2014. | 03/15/2024.
737679 DG 2 | Potomac Elec Pwr Co 1st Mortgage Bond...........cccoueeueeneveeriererneernseinsenenninens [ evvene | [ evverinen | s 1FE| .. .35,775,230 |...105.384 ....34,626,054 ...32,857,000 34511285 | ..o | e (369,831) | cvvuvvrerevrrrcererns [ ervriveiirneiieinins | 2000 3.600 | ... 2.335 |MS......| ......348,284 | ... 1,182,852 | 06/28/2016. | 03/15/2024.
74256L AU 3 | Principal LFE GLB FNG I Nb........ovuiieiiiiieiiiniciiereeiesissiesiesessennnes | eennee | o | vevirenens | vevees 1FE| oo 9,026,265 |...103.422 | .............. 9,204,531 | ...ocvornvn. 8,900,000 | ...cvvrevet 9,016,848 (8,761) [ .ooverevevriveie | cevrerrerirsrineinns | 000.3.000 | e 2771 |AO...... | oo 54,142 | 150,000 | 06/25/2019. | 04/18/2026.
74256L  BJ 7 |Principal LFE GLB FNG I Nb....couiiiicriciceiseienienieseseesssissssensessseesenes | eevnees | o | wvererenes | oevens 1FE ..2,996,040 |..... 99.737 .2,992,104 | ..... .3,000,000 2,996,125 85 [ ierrerereeiiens | cevrerierenseienens [ 00002250 [ 2.278 |MN...... . 11/14/2019. | 11/21/2024.
742718  EV 7 |Procter & Gamble CO SINL......ovuiiiiriieinicericsesisssie e essesssseensnsas | sevees P 1FE| .. ...3,991,720 |...106.040 .4,241584 | ... 4,000,000 | ..oooerrne 3,993,489 755 [ v | e | 2002850 | e 2.874 |FA...... 4,333 14,000 | 08/09/2017. | 08/11/2027.
74273@ AA 1 |PRIT Core Realty HIdgs LLC SrNtSer A.........ccoeerreerererieeenerrseessseiseninenies [ eeveeee | oo [ veverienes L 2| s 10,000,000 |...100.076 | ............ 10,007,622 | ...ovvvvne 10,000,000 | ...ovveeee 10,000,000 02/14/2013. | 02/14/2020.
74456Q BK 1 | Public SVC EIEC & GaS ST NL........couieiiieeieiieseieiies e | s ...6,469,700 |...103.744 6,743,334 | ..... 6,500,000 2,973 11/04/2014. | 11/15/2024.
74834L  AS 9 | Quest Diagnostics INC CO GtA Ni.........cccoueverrerieeirinirierienisceiesissiesienieeees | veenes ...5,590,950 |...103.323 ..5,166,150 | ..... .5,000,000 | .............5,095,444 | .....cocovvviiiiniins | v (73,774) 08/07/2012. | 04/01/2021.
756109 AL 8 |Realty INCOMe COMP SINE......couviniircirciieieierieee st | seeees ...1,148,800 |...102.874 ..1,028,739 1,000,000 | ..cccoeerer1,035,883 | oo [ s (33,801) 07/21/2016. | 01/15/2021.
756109 AR 5 |Realty Income Corp Sr Nt . 1,089,340 |...109.739 ..1,097,392 .1,000,000 (8,430) 08/18/2016. | 10/15/2026.
756109 AS 3 |Realty INCOME COMP ST NL....ovvervcereisieiesiseissssesssessesessssssssessesssnssesessens | veviens | oo | evvnrrenesd [ oenes 1FE ..6,906,970 |...102.912 ..7,203,868 8,393 10/04/2016. | 01/15/2027.
760759 AH 3 |Republic Services INC CO Gt Ni.........ccovvvriiiirernierseeeeserssseieni | e A 2FE .21,881,522 |...100.444 ....22,097,680 08/05/2010. | 03/01/2020.
760759 AR 1 |Republic Services Inc Sr Nt A e 1,020,830 |...102.456 ..1,024,557 07/01/2016. | 07/01/2026.
779382 AP 5 |Rowan Companies Inc Co Gtd Nt A e 5FE ..2,790,460 |..... 73.000 ..1,934,500 09/04/2012. | 06/01/2022.
78400V AD 6 | S&P Global INC St NL......cvviiiiiieceecrescensssesensssssssennnne | evenes | oo [ o] [ i 1FE .10,031,200 |...108.780 ....10,878,000 11/14/2018. | 06/15/2025.
78409V AK 0 [S&P Global Inc Sr Nt ...5,862,653 |...110.909 ..6,377,285 11/06/2018. | 02/15/2026.
78400V AM 6 [ S&P GIobal INC St NL......cooiviiiririiie s | s 3,235,205 |...103.298 ..3,615,423 10/30/2018. | 01/22/2027.
T8412F AP 9 [ SESILLC SIN.uuiiierceciiiinirierieriscesseissnienienesesssesssssssensesssessssessensnees | nevenee | oo | evvenerene ] [ s 5FE 14,970,675 | ..... 85.290 ....12,426,753 03/01/2017. | 12/15/2021.
785592 AD 8 | Sabine Pass Liquefaction Hgh Yid Corp 3,157,500 |...108.842 ..3,265,254 3,084,175 08/24/2016. | 04/15/2023.
785592  AH 9 |Sabine Pass Liquefaction Hgh YId COrp 1S......ccovuirvineernennernsinnissieinnines | veveees ...2,687,500 |...107.444 ..2,686,108 | ..... .2,500,000 2,580,644 09/06/2016. | 03/15/2022.
785592 AM 8 | Sabine Pass Liquefaction 18t Lien Nt...........ccccomeereenernniinciienenneessniseiens [ s ..2,717,500 |...112.631 .2,815,773 2,500,000 01/23/2017.| 03/01/2025.
785592 AV 8 |Sabine Pass Liquefaction 15t Lien Nt........ccooovviviiririniincninineeeneeinees | s ..1,095,388 |...114.952 ..1,149,524 1,000,000 05/11/2017. | 06/30/2026.
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80386W  AA 3 | Sasol Financing USA LLC SINE......coovervreerieisescesssssesisssssnsssssesssnssesenses | everes | o | vervenieens 1| ceienFE | i 374,445 |..108.286 | ...ccovvrvrnees 406,073 | .oovvereenne 375,000 374,557 89 | o [ s [ e 5.875 |..... 5.907 |MS...... 09/21/2018. | 03/27/2024.
81211K  AX 8 [ Sealed Air COMP SNt sseneas | ceenes ...1,803,163 |...110.000 ..1,837,000 1,670,000 | .............1,759,609 | ............ 124,002 | ........... (13,518) [ oo [ e [ v 5.500 08/09/2016. | 09/15/2025.
817565 CE 2 |Service Corp Intl Sr Nt 1,071,250 |...106.250 ..1,062,500 .1,000,000 (6,900) (1,850) w5125 10/11/2019. | 06/01/2029.
82967N  BE 7 |Sirius XM Radio INC SFN.........ccoouiiiiiiiiiicciicciciiissiciesicesiesissiiesiinns | covis ..4,337,463 |...105.000 ..4,536,000 4,320,000 (1,9681) [ oo [ e [ 4.625 06/26/2019. | 07/15/2024.
832696  AK 4 | SMUCKEr JM CO ST NL.....ouvourieiieiecicesrissrie e | soenes ..5,617,542 |...105.262 ..6,057,799 5,755,000 | ..ovrerern.5,673,200 | oo | e 13,946 | oo [ v [ 3.500 10/13/2015. | 03/15/2025.
842400 GF 4 | Souther CA Edison Co 1st Mtg Bd..... 1,607,143 |..... 98.785 ..1,587,613 .1,607,143 ......1.845 01/13/2015. | 02/01/2022.
842434  CQ 3 |Southern CA Gas CO 1St MEg........ouvrriieriiieiersisiese s | sevees 847,235 {...100.232 | .................826,910 | ....... 825,000 840,094 (2,146) [ oo v s 2.600 07/25/2016. | 06/15/2026.
842587  CV 7 | S0UthEr CO SENL....c.ieiecrrieiseeiesisissesiesssssssssesssnssessessssssensssssesssnssessenss | sesens | oo | everrenesd [ enes 2FE .19,927,600 |...104.189 ...20,000,000 .19,951,168 6,635 | oo [ e [ e 3.250 05/19/2016. | 07/01/2026.
84861T AD 0 | Spirit Realty LP St Nt.......ocovivierieiicieinsenniscsssienssienenssesssssssesnnnns | eovenes | oo [ronnvenenn T | i 2FE| .. ..3,720,797 |...105.318 3,700,000 | .. ...3,720,058 (739) | eveveerrirrieens [ [ 4.000 08/15/2019. | 07/15/2029.
84861T  AE 8 |Spirit Realty LP S NE.......iviiiiieiierinceseenieeiiseienissssensenennnees | ennnen | oe | veverneenns (A 2FE| s 3,746,475 |...100.163 | ..............3,756,105 | ....ccc.....c. 3,750,000 | ..ovvvreven 3,746,510 35 | o [ s [ s 3.200 09/09/2019. | 01/15/2027.
858912  AF 5 | StericyCle INC SI L. sssssesenins | cenees | o | seerienes 1 3FE| e 720,368 |...105.000 | ..ccoovreernnn 725,550 | oo 691,000 717,013 (3,355) [ covuernrenerrerins | ceernrieiierineens | s 5.375 06/27/2019. | 07/15/2024.
86074Q AM 4 | Stillwater Mining CO SINL.........vvuiinrierierisieriesiesiesiseeississsiesiesessesns | s 2| AFE 197,888 |..102.171 | .................204,342 | ....... 200,000 198,867 13,607 408 [ oo [ e [ 6.125 06/20/2017. | 06/27/2022.
86074Q AN 2 | Stillwater Mining CO SINL.......ccurvuuierriieriieiseesserieeresseseseesssssesse e | eeveees 2| ... AFE 443291 |...104.800 | .....ccccorserec 71,600 | ooovorcerneens 450,000 444,997 29,993 T16 [ v | e [ e 7.125 . 06/20/2017. | 06/27/2025.
867658 AG 4 |Sunoco Logistics Ptnrs Op LP Co Gtd Ni........cccooeveivicnrivcivcriniisincsnicssiicins | vevine oo [T [ 2FE .12,016,780 |...100.327 ...12,039,216 ...12,000,000 .12,000,263 (2,112) [ o [ s 5.500 |...... 5482 |FA.....| v 249,333 03/02/2010. | 02/15/2020.
870845 AC 8 | Swiss Bank COrp-NY SUD Ni.........ccouuivirrereerreinirieriereecesseeissisesieneeeesens | verenes [ 2FE| .. ...6,581,686 |...125.626 | .... 6,331,566 5,040,000 | .. 15,983,646 | ... | e (118,909) | ovvvvvevnerreinens [ erveereriieirneiiienns [ e 7.750 |...... 4470 |MS......| v 130,200 06/03/2014. | 09/01/2026.
87305Q CH 2 | TTX CO ST NE.cuuiiuiiciieiiieiteei ittt ssesssessssessnnes | oenies | oo | veveseseens (. 1FE| o 16,134,691 |...105.465 | ............ 16,452,587 | ...ccooune 15,600,000 | ...cveeeee 16,102,479 [ ..oooveenreeiierinns | cevereeens (B1,722) [ oo [ e [ e 3.600 |...... 2.899 |ddeies | v 258,960 08/28/2019. | 01/15/2025.
87612B BP 6 |Targa Resources Partners SriNt..........cccuviverinreninnninniieninnnenssnisninenns | vevnee oo | evvenneen T [ s 3FE 239,89 |...102.750 | .................245,573 | ....... 239,000 239,879 (A7) [ e | e | s 5.500 |...... 5.439 |MS...... 11/13/2019. | 03/01/2030.
87875U  AK 8 | Teco Finance INC Gtd Ni........c.coveeeveerierinceieniseiseriesineeensssesensssssssssenses | eevnene | oo [ eoverneees | i 2FE| .. ..3,982,080 |...100.611 | ... 4,024,448 | .............. 4,000,000 2,207 | oo | e [ e 5.150 |...... 5.208 |MS...... . 06,000 |03/04/2010. | 03/15/2020.
88224P  JS 9 |Texas Capital BK NA SINt......cooviiiriieiriieniscenesssesssssesensssssssenssens | evenee | o0 [evvseninns | oo 2PL| v 10,000,000 |...104.813 | ............ 10,481,280 | ..ccvveneee 10,000,000 | ...........10,000,000 | ............ 221,320 5.250 |...... 5.250 |Jdeies | e 220,208 | ........ 525,000 |01/28/2014. | 01/31/2026.
883556 BX 9 | Thermo Fisher Scientific INC & NL..........cccveverrnevnerneenrrssineeenscessniennn e | [ eoverinenn | s 2FE ..1,985,260 |...104.646 2,000,000 1,325 | oo | e | e 3.200 |...... 3.287 |FA....... .64,000 | 08/10/2017. | 08/15/2027.
89054X AB 1 |Topaz Solar Farms LLC Nt.......cccocvevvrniererninrierineiescirensniseeensssssssisennnns | eovenes | oo [rovneneen T | i 5FE]| .. ..1,790,022 |...103.898 1,754,924 . (R A () SRR IV IO 4875 |...... 4.664 |MS...... veree.85,553 | 04/24/2013. | 09/30/2039.
893570 BM 2 | Transcontinental Gas P L COrp Deb............cccueiiririirinriniennninsienienneeiennies | covveee | [ vverirenes (A 2FE | e 789,250 |...125.186 | ....ccce0erer.876,300 | oo 700,000 741,810 (A717) [ o | e | s 7.250 |...... 6.176 | Do | 4,229 | 50,750 | 02/24/2005. | 12/01/2026.
893830 AZ 2 |Transocean Sedco Co Gtd Nt. ..5,740,750 |..... 80.500 ..4,025,000 | ..... .5,000,000 | .. ...4,025,000 )| [N IUPOUPRIRRION VPPN 9.350 |...... 8.033 |JD....... 01/26/2012. | 12/15/2041.
893830 BB 4 | Transocean Sedco Co Gtd Nt. . ..4,783,920 |...102.500 | .... ..4,100,000 | ..... 14,000,000 | .. ..4,100,000 ) [ e | e [ 8.375 |...... 5.646 |JD....... ..14,889 | ... 08/07/2012. | 12/15/2021.
902494  AX 1 | Tyson FOOdS INC SINL.......couvvrivereriieinerieereeneniseesenssssssnsensssssenssnnnns | eovneen |0 | overinenes 1| e 2FE | s 15,255,700 |...107.234 | ............ 16,085,160 | ....ccovne. 15,000,000 | ..ocennee 15,130,465 )| [OOSR IUTORPIRRIRIRRIOOR VOO 3.950 |...... 3.743 |FA...ooo| e 223,833 | ....... 592,500 |09/02/2014. | 08/15/2024.
90261X  HK 1 | Swiss Bank Corp-NY SrNE......covveiirriiieincrcrninennnnesenesesseeenssnsensnnns | eovenee | oo [revineorens | v TFE | i 7,970,240 |...100.110 ..8,008,800 | ..... .8,000,000 | ...ccoveeer 7,998,488 | ..o | erreeennd,389 | i s [ 2.350 05/27/2015. | 03/26/2020.
904764  AX 5 | Unilever Cap Corp Sr Nt.........c....... 7,209,650 |...102.337 ..7,163,576 | ..... .7,000,000 | .oooereeen 7,195,365 [ oo | e (14,285) [ ..o [ e [ e 2.600 09/03/2019. | 05/05/2024.
904764 BG 1 | Unilever Cap Corp Sr Nt. ...1,489,170 |...104.788 .1,571,816 1,500,000 1,839 [ | e | s 3.250 09/04/2018. | 03/07/2024.
907818 DY 1 |Union Pacific Corp Nt.. 1,998,620 |...104.793 ..2,095,858 .2,000,000 133 3.250 08/07/2014. | 01/15/2025.
911312 AY 2 | United Parcel SErviCe SriNL.........oocuureerrieieeieeieeiseesesise e eeisseessssseniens ..4,641,648 |...101.101 .4,852,867 | ..... 4,800,000 | ...ovverr 4,686,635 | ..o | s 14,770 | oo [ e [ e 2.400 11/10/2016. | 11/15/2026.
91159H HL 7 |US Bancorp Sr Nt.... ..4,999,300 |...100.552 5,027,580 5,000,000 143 2.350 01/26/2016. | 01/29/2021.
913017 CH 0 | United Technologies Corp Sr Nt. .14,969,850 |...102.385 15,357,810 15,000,000 2,823 002,650 10/27/2016. | 11/01/2026.
91324P  CU 4 |UnitedHealth Group Inc Sr Nt ..T,477,125 |...100.346 7,525,958 7,500,000 ...7,494,341 4586 | ..o | e | e 2.125 02/22/2016. | 03/15/2021.
92343V BR 4 |Verizon Communications INC St Nt.........cccvuviieriiinieiiieinniesneessneienens | e ..5,391,700 |...111.191 5,559,555 5,000,000 25,169,102 [ oo | s (41,365) [ ..ovorrerrienins [ e [ e 5.150 01/21/2014. | 09/15/2023.
92343V DD 3 |Verizon Communications Inc Sr Nt .24,936,250 |...101.560 25,389,900 25,000,000 .24,956,209 5,974 [ oo e [ s 2.625 07/27/2016. | 08/15/2026.
92826C  AB 8 | ViSAINC ST N ..ot | e ...8,088,880 |...100.398 8,031,864 8,000,000 28,018,077 [ | s (18,653) 2.200 02/02/2016. | 12/14/2020.
92826C  AC 6 | ViSAINC ST NL... oot ensesenas | criees 2,031,920 |...102.907 ..2,058,138 | ..... .2,000,000 2,014,380 (4,634) 2.800 01/21/2016. | 12/14/2022.
93933W  AA 4 | Washington Mutual Bk FA SUb BK Nt.........cccvienivcrierineiiniineiseresineissninnees [ eenene | [erverrnens | ceeeeeeB | e | v 0.014 ....980 .7,000,000 .....6.875 12/22/2016. | 06/15/2020.
941063 AQ 2 |Waste Management INC CO Gtd Nt.........covvuervriceeriiininnersneerssieeenisnens | veveees . 7,764,710 |...102.465 | ... 7,172,564 | ... .7,000,000 | ..coorerrnee 7,126,676 | .ooovvveerevevnenes | v (105,176) | ccvvovvvvreirinens [ v [ e 4.600 06/03/2013. | 03/01/2021.
94106L  BF 5 |Waste Management INC St NE.........c.oveureerenrineeenineiseresssessensssessensnsns | eovnees | o | wverienes 1 2FE]| s 4,999,700 |...103.240 | ....ccooueen. 5,161,995 | ..coooonne 5,000,000 | ..ocvvrnens 4,999,802 102 | oo [ e [ e 2.950 05/14/2019. | 06/15/2024.
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94106L  BG 3 |Waste Management INC St NE.........c.veueerinrineeieniseieriesssesiensseessensssnns | eovnees | | wevereeees 1 2FE| s 4,990,200 |...107.096 | ......o..cc... 5,354,780 | ..oovvernvn. 5,000,000 | ..oovrvrnes 4,990,803 (510 I OO IVPUPPORPPPPOPROTRRY VPOt 3450 |...... 3.473 | JD....... 05/14/2019. | 06/15/2029.
948741 AL 7 |Weingarten Realty IV St NL.......ocviieiiiciicneseeesssenssississnsensnsnns | veveene | oo | evvneerensd [ s 2FE ...2,085,400 |...104.360 ..2,087,202 2,000,000 2,083,286 (2,114) [ oo | e | s 3.850 11/05/2019. | 06/01/2025.
94974B  FY 1 |Wells Fargo & Co Sr Nt 1,248,713 |...107.841 ..1,348,010 .1,250,000 102 | oo [ e [ e 4.100 05/27/2014. | 06/03/2026.
96950F AD 6 |Williams Partners LP Sr Nt ...3,989,245 |...100.587 ..4,023,488 4,000,000 1,299 5.250 07/12/2010. | 03/15/2020.
96950F AL 8 |Williams Partners LP Sr Nt 3,478,860 |...107.096 3,748,367 | ..... .3,500,000 2,155 | oo [ e [ e 4.500 11/12/2013. | 11/15/2023.
96950F AQ 7 |Williams Partners LP Sr Nt 2,494,375 |...105.313 ..2,632,823 .2,500,000 658 ......3.900 02/13/2017. | 01/15/2025.
976657 AL 0 | Wisconsin Energy Corp Sr Nt 3,073,740 |...106.184 .3,185,517 | ..... .3,000,000 | .. (7,618) [ coovvevereeervnines [ e s 3.550 03/09/2016. | 06/15/2025.
98212B  AE 3 |WPXEnergy Inc Sr Nt ...3,820,000 |...106.250 ..4,250,000 | ..... 4,000,000 | ...oovvenee 3,877,600 235,710 21,890 | oo | e | s 5.250 03/29/2017. | 09/15/2024.
988498 AL 5 | Yum Brands Inc Sr Nt A e AFE ...2,284,700 |...104.750 | .... ..2,367,350 | ..... .2,260,000 | .... 2,284,137 (563) [ 1evererererernreerens | cerreeiersniseeenines [ e 4.750 . 09/19/2019. | 01/15/2030.
98978V AL 7 | Z0€tiS INC SFNL......ouiiiiiiriicieri it esessssss | ereens 2| 2FE 4,978,180 |...102.833 | ...cccon. 5,141,650 | ..coovornven. 5,000,000 | ..ocvernnes 4,982,641 1,970 [ oo | e | s 3.000 |.....3.051 [MS.....| «...... 45,417 | ... 150,000 | 09/06/2017. | 09/12/2027.
P06076  AA 4 | AES El Salvador TrUSt I ST NE.......cveueierreieineieiierieeeeeiseessensssesessesinees. | eevnees | o | ereereenes ] s AFE | e 1,582,906 |...100.626 | ..............1,735,799 | .....ccc....c. 1,725,000 | .oooovvrenne 1,642,414 79,378 21,317 | e | v | e 6.750 v 116,438 | 02/23/2017. | 03/28/2023.
P16259 AM 8 | BBVA Bancomer SA Texas SUD Nt.........cccoviivcrierinieininiinenrenisceenisnines | veenes 2| 3FE 280,257 [..100.751 | .......c....... 327,441 | ... 325,000 282,529 2,007 | oo [ e [ e 5125 |....6.638 [JJ..ccc. | e 7,588 | e 16,656 | 11/14/2018. | 01/18/2033.
U85969 AC 4 |Stillwater Mining CO S NE.......cvvuierrirircirerierierieeieeesseriesseessessesesseessssees | eeeens B ] s AFE | s 273,750 |...102.171 | .................306,512 | ....... 300,000 280,825 6,598 | oo [ e [ 6.125 |......9.054 |UD...cc. | w204 | e, 18,375 | 12/04/2018. | 06/27/2022.
134808 AC 8 | Canacol ENergy Ltd SrNL.......cccveieriireiiniineieie e seisesiesessessssissssns | cvvns A 2| AFE 585,000 |...105.401 | .................616,596 | ....... 585,000 | ... 585,000 | . 48,794 | oo | e [ | v 7.250 42,413 | 04/26/2018. | 05/03/2025.
335934 AL 9 |First Quantum Minerals LTD St NL........ccoovevvinimiieinneseee s | cevees A 2| AFE 1,631,025 |...102.250 | ..............1,569,538 | .............. 1,535,000 | ....coeeeee 1,630,939 | ..o 188,682 (2 [N ISRORRRIN IV 7.500 11/19/2019. | 04/01/2025.
35905B  AA 5 |Frontera Energy Corp St NL......cocociiieiieineieieeeieeeiseisecssssissssessesssseens | eeeans A 2| AFE 543,631 |..105.720 | ...cccceee....581,460 | oo 550,000 545,250 1,720 1,092 [ oo | e | s 9.700 06/20/2018. | 06/25/2023.
65334H  AG 7 [NEXEN INC ST Lot ensenss | erenes (SO 1FE ..5,005,150 |...137.104 ..6,855,180 5,000,000 (144) [ oo | e [ 6.400 06/30/2011. | 05/15/2037.
B7077M AP 3 | NUHEN Lt ST ...t sssnsenes | s Al. A e 2FE| .. ..1,345775 |..130.535 | .... ..1,507,682 1,155,000 (6,522) [ ..ooevnrererrerins | v | e 7.125 04/10/2018. | 05/23/2036.
89352H AT 6 | TransCanada Pipelines Ltd SrNE.........ccevvivriniineiieseessesssiesssnnes | oven Al 1] 2FE | o 5,146,725 |..111.965 | ....ccooone.. 5,598,245 | ....ccovrenee 5,000,000 | ...cc0rern5,126,993 | oo | e (18,769) [ .vvvvvrerrrrverens | cevreierrsriseneniee [ s 4875 12/12/2018. | 01/15/2026.
89352H AW 9 | TransCanada PIipelines Ltd SrNL.........ccvvvrivinririnnneessseiessssssessesssnnes | evenes Al 2FE 13,772,950 |...111.080 ....15,551,130 ...14,000,000 .13,794,375 20,199 | oo [ | e 4.250 12/13/2018. | 05/15/2028.
98417E  AC 4 |Xstrata Finance Canada Gtd Nb..........ccccoveeurrineinniinrincinnenneisenissiseisennnne | vevnne | oo | eeveneeen ] [ s 2FE 4711391 |..121.588 4,434,000 ..4,661,714 (8,662) [ ..ooeoervaeireris | e | e 6.900 03/22/2010. | 11/15/2037.
C35898 AA 0 |Frontera Energy Corp SriNt.......cooeueveirincrrnriinceeninnineresninenenessesssennsnes | eevevee [ A Lo 1| tdFE | 578,875 |...105.720 | .................581,460 | ....... 550,000 572,345 35,237 (5,330) [ ..oovvvnrverrierins | e | s 9.700 09/25/2018. | 06/25/2023.
000000 00 O |Liquid Telecom Finance Sec Nt.. 305,250 |...101.400 | ..cccoererrrnn 304,200 | cooovoniinnns 300,000 304,128 (1,122) [ oo | e | e 8.500 07/17/2019. | 07/13/2022.
000000 00 0 |VTBBank OJSC SUb Ni........coocurunrieverinrirerinrinriinninssenenesnsisnnisssisenenes. | eovenee | D ovvicvenins | eerndFE | i 608,888 |...108.215 | .................606,004 | ....... 560,000 606,004 (1,687) (1197) [ o v [ 6.950 12/03/2019. | 10/17/2022.
000000 00 O |Sherbank of Russia SUD Nt.........c..ccocvurrrmrieriserseiessiesssenssssnsesssesssssssensssnnes | eovene | D] evvieeeiies | oo 3FE | i 306,965 |...105.756 | .................306,691 | ....... 290,000 306,550 (C315) ) USRI ORI DN 5.125 12/03/2019. | 10/29/2022.
000000 00 0 |Metinvest BV St NL........cccorrurrerneeineinerierineiseenesensssessessensssesessssssssssenns. | eoveees | D] covvveen 1| et FE | i 207,200 |...105.140 | .................210,280 | ....... 200,000 206,336 (8B4) | vvverereireirens [ e [ 7.750 07/03/2019. | 04/23/2023.
000000 00 0O |CiaLatino Americana SrNt..........ccuerverieriirererieiinerieniereneeens 127,588 |..... 46.500 | ..ccooovirrerrnnn869,750 | oo, 150,000 69,750 (30,616) 3,523 | oo [ s [ 9.500 06/06/2018. | 07/20/2023.
000000 00 O |Studio City Finance LTD Sr Nt . 106.138 601,682 (859) | eveveeernerrneinens [ e [ e 7.250 12/02/2019. | 02/11/2024.
000000 00 O |Digicel Group Two Ltd Sr Nt PIK.... .6,854 |..... 15.260 6,854 1,571 | .. {9,125 10/01/2019. | 04/01/2024.
000000 00 0O |Teva Pharmaceuticals NE Sr Nt . ..100.750 | .............1,219,075 | ..............1,210,000 | ............. 1,218,763 57,598 (4,323) [ oo | e | e 6.000 08/13/2018. | 04/15/2024.
000000 00 O |Ades International Sr Nt 510,000 |...103.770 510,000 [ .o e | e | | 8.625 04/16/2019. | 04/24/2024.
000000 00 0O |Credit Bank of Moscow Sr Nt.. ..299,750 |...108.900 275,000 299,397 (353) | cevereernrririiens [ e [ s 7121 12/03/2019. | 06/25/2024.
000000 00 0O |DTEK Finance PLC 1st Lien PIK. 381,958 |[...102.130 | .ooereerrrnnn 398,307 | oo 390,000 381,601 (356) ....10.750 10/30/2019. | 12/31/2024.
000000 00 O |DarAl-Arkan Sukuk Co Lt Sr Nt ..303,323 |..... 98.880 | ................301,584 | ... 305,000 301,584 (1,752) 13 | s [ [ 6.750 12/05/2019. | 02/15/2025.
000000 00 0 |China Evergrande Group Sec Nt 272,975 |..... 85.723 305,000 261,455 (13,483) 1,964 ..r.8.750 06/27/2019. | 06/28/2025.
000000 00 O |YPF Sociedad Anonima Sr Nt...... ..288,628 |..... 93.664 | .......c........332,507 | ....... 355,000 289,571 944 | o [ | 8.500 11/20/2019. | 07/28/2025.
000000 00 0O |Country Garden Holdings Co 1st Lien 427,425 |...108.956 426,312 (1,113) [ oo | e | e 7.250 .14,863 | 07/17/2019. | 04/08/2026.
000000 00 0 |MTN Mauritius Investments Sr Nt... ..606,994 |...110.500 602,225 (3,909) (860) ......6.500 11/19/2019. | 10/13/2026.
000000 00 O | Turkiye Garanti Bankasi Sr Nt 895,400 |..... 94.550 895,724 (301) 624 | oo [ | 6.125 12/16/2019. | 05/24/2027.
000000 00 0 | Oztel Holdings SPC Ltd SEC Ni........ccurvvrmirrrerimeererieerieriesiseessesisesssesseseseens 930,115 |...106.125 929,727 (388) | evvruerrrraerrens [ e [ 6.625 12/03/2019. | 04/24/2028.
00105D  AF 2 |AES Gener SA Jr Sb Nt.... 579,698 |...105.024 579,990 292 | e | e | 7.125 03/18/2019. | 03/26/2079.
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00507U  AS 0 |Actavis FUnding SCS SI Nt........cccovevvveeimrienseierseisssesessnssssesssssssssssssesssnsnns | LSuie [ D veverieen 1| i FE | i 6,994,436 |...105.091 | ..cccconnven. 7,356,356 | ...ccvveenee 7,000,000 | ..oovrvrnes 6,996,820 X720 [T IR IV 3.800 |...... 3.810 |MS......| e 78,322 | e 266,000 |03/03/2015. | 03/15/2025.
00654A  AA 4 |Adani Green Energy UP Sr Nt 480,000 |...107.470 480,000 05/30/2019. | 12/10/2024.
05565Q CJ 5 |BP Capital Markets PLC Nt . 2,903,124 |...106.900 ..2,993,186 2,843,105 (10,604) 10/22/2013. | 09/26/2023.
05565Q DN 5 |BP Capital Markets PLC Ni.........cccoeiimiirernincieinssinsicnsnnenenseeensssseensnens | veveene | D | eeverenins [ s 1FE .11,000,000 |...105.230 ...11,575,245 09/14/2017. | 09/19/2027.
05578Q AA 1 |BPCE SA Sub Nt ..1,051,700 |...110.441 .1,104,410 (9,189) 08/08/2018. | 10/22/2023.
05578Q AB 9 |BPCE SA Sub Nt 5,221,600 |...109.745 ..5,487,245 .5,000,000 08/05/2014. | 07/21/2024.
05578Q AD 5 |BPCE SA Sub Nt ..5,914,620 |..107.762 | ..............6,465,702 | ..... .6,000,000 . 09/08/2014. | 03/15/2025.
05971A  AE 1 |Banco BTG Pactual Sr Nt . . 661,243 |...101.375 | ...............674,144 | ... 665,000 661,264 22 12/03/2019. | 01/10/2025.
09659W 2D 5 | BNP Paribas St Nt.......ccccocvuiiiiiniiniiiciiisisssesiseinsssiiesiesissiies | cvvens D|.. [ 1FE]| .. ..8,983,890 (...103.864 | ............9,347,724 | ............ 9,000,000 | ...ccoonuee. 8,988,064 2,145 01/02/2018. | 01/09/2025.
11042B AA 0 | British Airways PIC EETC........ccoviuirinrieierieieniseeisssieessessssesssssssennns | seenes [0 I (i TFE| oo 943,975 {...100.685 | ......cccreveen. 882,080 | ..covevernne 876,079 883,114 | .o | v (10,034) 03/05/2014. | 06/20/2020.
12674T  AB 2 | C&W Senior Financing DAC S& N.........cccuriererierierinecneiseisenieseseesssisssies | ceves D|.. 401,750 [..108.286 | ...............433,144 | oooiiiinnees 400,000 401,380 17,183 (303) 10/04/2018. | 10/15/2026.
12686L  AA 7 | Cable ONda SA ST L. | crres D|.. . ..346,483 |...105.300 | .................368,550 | ....... 350,000 346,513 31 10/28/2019. | 01/30/2030.
15119C  AA 7 |Celtic Resources HoldiNg St NL...........ccurerivimiemererierinecrseisesesseesiesseeins | veeens D ovveernee | e BFE | s 530,000 |...102.994 | ................545,867 | ....... 530,000 530,000 | ..oovveerirerirnrerreis | evrrnerirerirenineens | evrrnerienneenes | ennereenineeieninee [ 125 | 0008125 [ AOucis | cvreernen,980 [ o 10/02/2019. | 10/09/2024.
151290 BV 4 |Cemex SAB de CV Sec Nt D1l BFE | 365,000 |...104.500 | .................381,425 | ..ccooccevnnne 365,000 365,000 11/12/2019. | 11/19/2029.
15238X  AB 5 | Central American Bottling Corp Sr Nt D 874,938 |...105.376 | .................869,352 | ....... 825,000 860,813 59,436 (6,092) v 47,438 | 10/11/2017. 01/31/2027.
20445P  AE 5 |CiaLatino Americana SrNL........ccccvrirriiiiriineieiessesesiseieessesseesessines | eeeens Do | i BFE | e 1,209,705 |..... 46.500 | .....ccc.e......569,625 | ooouvnecs 1,225,000 | ... 569,625 (223,368) 2,109 | oo e | 0009.500 [0 9.759 [Jdevies | 52,045 | e 116,375 | 02/06/2017. | 07/20/2023.
21684A  AA 4 |Rabobank Nederland Sub Ni.........cccoereivrirrnininieinsceseessissisnssses | covenes D|.. ..5,951,160 |...108.392 | ..............6,503,526 | ..... .6,000,000 | ..ccorcrrne 5,978,147 4,968 11/25/2013. | 12/01/2023.
22113A  AB 1 [ €0SAN Ltd SINL....veciiicicieceisse st ssnssnssenes | ceeses D|.. . 864,888 |...104.250 ....865,000 864,951 63 07/24/2019. | 09/20/2029.
225401 AF 5 | Credit Suisse Group St NE.........cccociieririeiiinnicies e | e Dl | i 2FE | o 2,250,000 |...106.557 | ..............2,397,542 | ........ 2,250,000 2,250,000 01/05/2018. | 01/12/2029.
25152E DT 6 |Deutsche Bank AG London SrUnsecured Nt...........ccoveverenieenineenernennenens | coveene D].. 1,911,905 |..... 80.000 1,911,905 07/19/2017. | 07/27/2020.
25156P AV 5 |Deutsche TEleKOM SrNL........c.oiiiiiiririeinieniesessse e | eeeeas D|.. . ..4,999,700 |...100.718 | ..............5,035,875 | ..... .5,000,000 | .. 42 09/13/2016. | 09/19/2023.
25382D  AA 4 |Digicel Group TWO Ltd 18t LIEN........cvuiveiiiriierierisrieiereneneseeississiiens | crves D1l BFE | s 367,115 |..... 55.750 | cocvervrerrrnnn 343,978 | o 617,000 | ..ccoovvvernnes 343978 | ............. (23,138) | ovvvreene 11,061 | ........ 186,906 | ....cvvvvrverrinirns | 0008250 |....12.153 [MS...ooo | oo 12,867 01/14/2019. | 12/30/2022.
25382F  AA 9 |Digicel Group TWO Ltd S NL........ccvieeirierieeieeiseiseisesiesesessssisessessesssennas | seeeees D|.. 231,532 |..... 15.260 352,446 | ...cooovvrnne 2,309,607 231,532 | oo | e L2 | 845,307 52,688 10/01/2019. | 04/01/2024.
25382F  AB 7 |Digicel Group TWO Ltd St NL........ocvvrriiiririirieniisieessseessssenissesnsnss | ceenns D|.. ....56,600 | ..... 24.000 ..67,920 | ...... 283,000 56,600 | ...cvverieriiriinni | e 16,737 | i 100,222 5,902 | ..o 23,348 | 01/14/2019. | 09/30/2022.
25615W  AB 9 | DOCUOrMAS SA ST NL........ccuuieemrirerieriieeienieisesiessesseesesesssssessessseessensens | sevees D 554,658 |...101.376 | ................567,706 | ....... 560,000 555,025 | ...vvvvrirerirerineens | vvvrnrrinenenn 387 | v [ [210.250 [....10.500 | Jduceess | e 25,033 | oo 07/17/2019. | 07/24/2024.
30052K  AA 7 [EVIAZ PIC ST NL...ioiieiciieiecie i seissinns | eeeias D|.. 280,000 |...108.455 | .................303,674 | ....... 280,000 280,000 03/26/2019. | 04/02/2024.
30217A  AC 7 |Experian FiNance PLC SINE........coviiiiniririeisescessssesssessssssssssensessnes | covenes D|.. ..2,969,100 |..... 98.523 2,969,240 140 12/03/2019. | 03/08/2030.
37255B  AA 7 | Geopark Ltd 15t LIen Ni.......c.ocvuriceeniineiieiieseessseiesiesiseesssisseesssienss | eeeens D 600,000 |...104.251 600,000 45,000 09/25/2017. | 09/21/2024.
38502H AA 3 | Gran Tierra Energy Intl Sr Nt.. .|D 369,795 |..... 90.000 337,500 (11,425) 644 02/08/2018. | 02/15/2025.
39530V AB 4 |Greenko Solar Mauritius St Nt.........ccooeveeeeeeeneenerneninsenerneniseesenssssnensnenses | veveeee | D veviveeennd ] |ttt BFE | s 492,250 |...100.958 491,915 (309) (26) 11/20/2019. | 07/29/2026.
40052C AC 0 | Grupo Kuo SAB De CV Sr Nt 594,750 |...104.501 595,419 51,051 468 07/25/2018. | 07/07/2027.
40052V AC 8 | Grupo Bimbo SAB De CV Sr Nt.. .15,061,755 |...104.335 .15,032,410 (6,542) 01/08/2015. | 06/27/2024.
404280 AK 5 |HSBC Holdings PLC Sr Nt . ...8,980,470 |...103.716 2,274 03/29/2011. | 04/05/2021.
423012 AF 0 [HeiNEKEN NV SINL.....oiiiiiriieiicensese s sssessssssnssses | coenes Ci.. ..1,028,560 |...105.990 ..1,059,904 .1,000,000 (2,511) 08/03/2017. | 01/29/2028.
44962L  AG 2 |IHS Markit Ltd Sr Nt .|D]... ...7,478,025 |...106.257 ..7,969,275 .7,500,000 . 4,102 07/19/2018. | 08/01/2023.
44963L  AB 2 |IHS Netherlands Holdco Sr Nt D 535,000 |...105.300 535,000 535,000 09/10/2019. | 03/18/2025.
44963L  AC 0 |IHS Netherlands Holdco Sr Nt.... D 855,000 |...106.250 | .................908,438 | ....... 855,000 855,000 09/10/2019. | 09/18/2027.
45900T AA 0 |Intl Airport Finance SA 1st Lien.. .|D].. ....90,000 |...109.750 ..90,000 90,000 03/08/2019. | 03/15/2033.
46556L. AM 6 |ltau UniBanco Hidg SA/KY Sub Nt. D 1,225,000 |...102.376 11,225,000 | .ocovrenene 1,225,000 11/13/2019. | 11/21/2029.
46650C AA 7 | JBS Investments Il GMBH SI NL........ccocniiirirenerieriiesineeiesiseessessessssssenins | s DJ.. ..720,650 |...108.783 | ..ccooveeeern 772,359 | oo 710,000 719,291 (1,359) 04/01/2019. | 01/15/2026.
46650C AB 5 | JBS Investments Il GMBH St NE.........cccccoouiiiiiiinriicisiiciiesiscissesiienis | s D|.. ..200,000 |...105.450 | .................210,900 | ....... 200,000 200,000 07/23/2019. | 01/15/2028.
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49989A  AC 3 | KOC HOIAINGS AS SINL......couuiiuririirerieineiseiieesiesssesissessesssssssessesssssessssenns | sevees [0 I ] s AFE | s 427,395 {...105.230 | ..ccovvrrrnenne 452,489 | ...oovvverns 430,000 427,836 A42 | o | e | 2006500 | e 6.616 03/06/2019. | 03/11/2025.
55388R  AA 4 | MV24 Capital BV 1St LIEN......cciviririreirisieneisisiersssseensssisssesssessnssssenss | evens [0 IS 1] e 3FE| e 1,084,666 |...105.630 ..1,145,733 11,084,666 | ............. 1,084,666 08/01/2019. | 06/01/2034.
566007 AB 6 |MARB BondCo PLC Sr Nt .|D 2 ... 3FE 369,063 |...106.163 .398,111 ....375,000 370,433 22,171 727 01/23/2018. | 01/19/2025.
566067 AA 2 |Marble Il Pte Ltd SEC Ni.......coiieriiiiceeecese e | eeveees D 2| 3FE 525,000 |...101.250 525,000 525,000 17,649 06/13/2017. | 06/20/2022.
58547D AD 1 | Melco Resorts Finance Sr Nt ...102.593 316,536 (52) 11/27/2019. | 12/04/2029.
591555 ~AF 4 |Metinvest BV Sr Nt N ..102.171 651,062 111 10/01/2019. | 10/17/2029.
59284B  AF 5 |Mexichem SAB DE CV Sr Nt.... 198,372 |...102.031 200,000 198,682 142 09/27/2017. | 10/04/2027.
59318Y  AA B [MHP LUX SA SINb...ouiiiiiiceeriscenneienieeiseessessssnsensensesesseesssssssnsnenens | vevnee | D [ veveverinens [ e AFE 575,000 |...104.712 575,000 | ... 575,000 | . 80,270 03/22/2018. | 04/03/2026.
65504L  AG 2 | Noble Hidg Intl Co Gtd Ni.........cccoevurivciiiniiicierisnisniceniseivenseiensiessisennens [ eovenee | C | s 5FE ..8,339,375 |..... 36.000 ...11,000,000 | ............. 3,960,000 | ........ (2,847,637) | ...couvvn 42,637 03/01/2017. | 03/01/2041.
71647N  BF 5 |Petrobras Global Finance SrNt...........cccouvevririnrenniennrinernerreeesnesssissinenes [ eoveene | DT s 3FE| s 4,006,812 |..107.151 | ..............3,073,091 | ..ccccoouven. 2,868,000 | ...coovnee. 3,048,703 | ........... (923,629) | ........... (34,481) 10/31/2019. | 01/15/2030.
71675M  AA 4 | Petropaviovsk 2016 SINL........ccovcvriecieieceieseciesesisessssessssessssssensssssensinss | veveens | D | evveriienn2 | s AFE 650,000 |...102.700 ....650,000 650,000 | ............ 160,326 11/07/2017. | 11/14/2022.
82481L  AB 5 | Shire Acq Inv Ireland DA St NE.......ccoevineeiriseieeiesiseisseeeisssssessssssssnssennes | eoveene | D[ ovriere | s 2FE| oo 19,978,400 |...100.569 | .... 20,000,000 | .. .19,992,254 4,340 09/19/2016. | 09/23/2021.
82481L  AC 3 | Shire Acq Inv Ireland DA St NE.......cvvvvvceieiernernerneenseesesssesssenensseeneens | eonneee | D o] s 2FE| v 28,623,990 |...101.902 | ............ 29,551,493 | ...coonnee. 29,000,000 | ........... 28,784,066 53,230 11/18/2016. | 09/23/2023.
82481L  AD 1 | Shire Acq Inv Ireland DA St NL........ccoveviieinereeininennneseenssseesessnsesnsnis | vereene | D] vvecnen | s 2FE| .. ..4,003,320 |...103.060 4,122,380 4,000,000 ..4,002,390 (314) 10/06/2016. | 09/23/2026.
82620K AE 3 |Siemens Financieringsmat Sr Nt. JRRTTRT  IOV 1FE| .. .12,930,320 |...105.392 | ............13,700,973 ...13,000,000 .12,959,812 6,582 10/09/2015. | 05/27/2025.
83006L AB 9 | Sixsigma Networks MeXiCo St NL..........ccovvuiiiirriieiineieeise e | s D 2| AFE 660,000 |{...100.750 | ....ccoovornvne 664,950 | ....oovvernen. 660,000 660,000 34,650 04/26/2018. | 05/02/2025.
830505 AT 0 |Skandinaviska Enskilda Banken SrNt.........ccoverenirieieneenessiseinnnes | veveees D oo | e 1FE| .. 14,935,950 |..... 99.736 ....14,960,445 ...15,000,000 .14,977,553 12,860 09/06/2016. | 09/13/2021.
86959L AE 3 | Svenska Handelsbanken AB St NL..........cciueriiceerinrineriesissesesssssssssenes | woveees Cl|.. [ 1FE]| .. ...5,142,950 |...100.758 5,037,895 5,000,000 ...5,004,393 (17,534) 05/21/2010. | 03/30/2020.
86964W  AF 9 | Suzano Austria GMBH SINE........cociririersceeese s | erene [ I LN 2FE | oo 545,075 |..112.750 | .ccovvrvrrnne. 591,938 | ....... 525,000 544,449 (626) 08/14/2019. | 01/15/2029.
879273 AR 1 | Telecom Argentind SA ST NL.........ocvuuivieiiriieerierieeesieesesissssessensesens | veeees D 2| AFE .54,280 . 52,801 (1,514) 35 07/11/2019. | 07/18/2026.
88167A AC 5 |Teva Pharmaceuticals NE St NL..........ccccoriiriirineieineiseiesiseessseiseisesseees | eeeees (o I 1 3FE| v 2,069,580 |.....96.845 | ..............2,007,597 | ..............2,073,000 | ............. 2,007,597 | .o 101,380 691 07/18/2016. | 07/21/2021.
88167A  AD 3 |Teva Pharmaceuticals NE St Nt .......ocvvivrieinirienisirsessseensssiesessnens | coveens [0} I (N 3FE| s 8,105,843 750 | .o 7,559,125 | ..............8,150,000 | ............. 7,556,213 | .oeveres 529,893 7,165 12/04/2018. | 07/21/2023.
88167A AE 1 |Teva Pharmaceuticals NE St Nt........c.ccocovivriereneeieineiseieseeessesisessessenes | ceveens [ I, I 3FE| .. ..9,359,044 |..... 83.250 | ..............8,012,813 | ..... 19,625,000 | ..cooene 8,012,813 | ...... 639,957 26,911 07/26/2018. | 10/01/2026.
899415  AE 3 | TUOW Ol PIC SE NL...ouerviricireiiisiierssscenisieeesss e ssssssssenens | sevnes [0 ISR Il 5FE| .. 900,000 |..... 84.182 ....900,000 757,638 (77,112) 03/16/2018. | 03/01/2025.
90015W  AH 6 | Turkiye Garanti Bankasi St NL...........ccieuuerrirneeieeiseeserissiesieneseessssssessens | cevees D o | e AFE | s 598,182 |...105.726 | ...ccovvvvrnec 634,356 | ....... 600,000 598,415 233 03/21/2019. | 03/28/2024.
902133 AR 8 [Tyco Electronics Group St NL.........ccccooeriueieeinieririieiee s | cevees D 2] ... 1FE 1,658,646 |..104.797 | ..............1,676,749 | ..............1,600,000 | ............. 1,638,980 (8,326) 08/01/2017. | 08/01/2024.
90352 AE 3 |UBS Grp Fdg Switzerland St NL.........ccvvvverinreniiesinneisseenssisesensssinns | ceveees D 2| 1FE 999,969 |...101.604 999,980 5 08/07/2017. | 08/15/2023.
92334V AA 3 [ Veon Holdings BV S NE........criuriirieeiseiseieiiseesesiseiseesesssesssnsesessessns | eeenns D|.. 310,000 |...104.206 310,000 10/02/2019. | 04/09/2025.
A3158# AH 2 |Hofer Financial Services GmbH Sr Nt Ser..... .|D .10,000,000 |...104.159 .10,000,000 09/26/2018. | 09/26/2023.
G1745*  AG 6 | Brookfield Utilities UK PLC PrIV PINE (......vvuueererireirerieiieeiceeeiseesesisensnneens [ s B|.. 15,238,000 |...106.548 ....14,125,098 13,257,000 503,000 04/17/2013. | 04/17/2023.
G2615@ AA 2 [DCC PICSINESEI Aot | eeenes D|.. 13,000,000 |...100.215 ....13,027,962 13,000,000 04/25/2013. | 04/25/2020.
G4588# BQ 3 |Intermediate Capital Group Plc Sr Nt .|D].. 10,000,000 |...106.929 10,000,000 04/24/2019. | 04/24/2024.
G5825A  AB 8 | MARB BONACO PLC SINL......couiieiiriircireeiseieiiesiseesessssissessesssesesessssess | ceneees D 255,263 |...106.432 | .................292,688 | ....... 275,000 258,073 257 2,613 12/04/2018. | 01/19/2025.
G6710E AL 4 |Odebrecht FINance LTD S&Nt......ccovvereriiiieiieseiesiseiesssisesssessnssseenens | vevenes D|.. ....70,850 | ...... 5.875 ...64,038 .1,090,000 64,038 [(CX: 1<) ) RN I 81,750 10/31/2018. | 06/26/2042.
G6710E AP 5 | Odebrecht Finance LTD Sr Nt. .|D L143775 | 5.199 .184,565 .3,550,000 143,775 | oo [ e | e 312,400 11/29/2016. | 04/25/2025.
G7028A AB 9 |Petra Diamonds PLC 2nd Li€N.........cccccuruiiimiineiieriiiininiisciesissisnsissiinens | e D|.. . 194750 ... 63.000 126,000 200,000 126,000 (59,361) 1,361 10/18/2018. | 05/01/2022.
G7770#  AB 8 | Sage GrouUP PIC Nb.......ouuvvuuririerreirinerierienieeseeiseresi s sssssessessenssenss. | veenes [ IO IR 2| s 21,000,000 |...100.139 ....21,029,089 .21,000,000 05/20/2013. | 05/20/2020.
L20041 AD 8 |Cosan Luxembourg SA Sr Nt.. 1,148,928 |...109.152 .1,211,587 1,141,697 | . 24,760 (5,173) 07/30/2018. | 01/20/2027.
L6388G  AB 6 | Millicom Intl Cellular SrNL........ccovvvvvernineierneeinnisennensensseiessssesenensssssens | evenee | D veverceen2 | erieFE | s 1,746,438 |...104.851 L T41376 | 208,597 (2,471) 01/17/2018. | 01/15/2028.
NO1008 AB 2 |AES Andrs/Dmcn PWI/IADO SENE.........vveivicriricerseieienieeescesssiseisesienes | veenns D 2| 3FE 358,450 |...106.774 .......335,000 350,624 13,763 (2,993) 03/15/2017. | 05/11/2026.
N9417J  AB 7 |VTRFinance BV SECUred Ni.......c.coocuiiieriierireiieseiisiiesienieeiseesssissssenes | ceeeens [ I 1] AFE| oo 1,132,348 |...102.250 1,081,000 | .cooovvrenne 1,105,323 31,035 (6,713) 11/01/2016. | 01/15/2024.
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P57908  AF 5 | Mexichem SAB DE CV SI Nb.......oooiiuririniieiierineesseinsiesiessseessssssessessenes | weeees D e | e 2FE | s 708,439 |...105.920 | ..cccvvvrrrnns 820,880 | ...coverernnne 775,000 710,987 995 [ oo [ e [ e 5.875 |...... 6.551 |MS......| coovvr 13,153 06/11/2018. | 09/17/2044.
P6460M  AJ 3 | Mastellone HErmanos SA St NL..........occviireeieiiniieseenssesessseesssssees | coeres D|.. ..2,397,291 | ..... 78.001 .1,638,021 | ..... .2,100,000 | ..cvorvrrne 1,638,021 | ........... (404,997) | v.ovvre. (67,482) .. 12625 ... 8.730 .....131,090 05/02/2018. | 07/03/2021.
P67848  AA 2 | Compania Minera Milpo Sr Nt. .|D ..740,625 |...104.033 .780,248 ....750,000 744,890 11,212 1,423 | oo | e | e 4625 |.... 4.855 .8,961 11/16/2016. | 03/28/2023.
P7354P  AA 2 [OI SA SINE-PIK ..ot ensssssssens | erenes DJ|.. 243,700 |..... 90.001 | .................243,003 | ....... 270,000 241,599 (1,615) 965 ...10.000 |....12.358 0,950 08/22/2019. | 07/27/2025.
P8704L  AB 4 | Sixsigma Networks MeXiCo St Nt...........cvureieuerinirereniieeeriesssessesssnens | voreees D 194,000 |...100.450 | .................200,900 | ....... 200,000 194,384 384 | e | e | s 7.500 |...... 8.160 2,458 07/31/2019. | 05/02/2025.
P989MJ  AY 7 | YPF Sociedad Anonima Sr Nt...... .|D].. ..395,305 |..... 94.671 ....409,000 369,383 4,186 (1,783) orn.8.750 |....10.459 8,649 11/15/2019. | 04/04/2024.
X5151*  AD 2 |LandsVirkjun SrINESEN A....ouivciriiiciesieie e | sevees D|.. . .10,000,000 |...102.488 0,000,000 | ....coo.uc. 10,000,000 | ...vovuevmieeriieiies | oo | e | e | 4.010 |...... 4.010 vorrr. 125,869 03/08/2018. | 03/08/2022.
X5151*  AE 0 | Landsvirkjun SrINESEI B........cveeiviiiiesieiiecisss s ssssssssssissneas | seenes Dl | cnn2FE | i, 10,000,000 |...103.785 | ............10,378,472 | ............ 10,000,000 | ..covvenee 10,000,000 [ ..ververirennrnniinns | cerererensissnisnns | eeressesenssninnens | | e 4120 |...... 4.120 |[MS......| s 129,322 03/08/2018. | 03/08/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. ..o | onees 2,245,198,763 XXX ....2,290,326,684 | ...... 2,227,695,597 | ...... 2,215,213,003 | ......... 1,124,577 | ...... (3,297,816) | ..... 1,543,488 | .......... 503,000 XXX XXX XXX |....22,003,508 |....74,188,120 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 Cl..........cccneeemeenmrennerneriimeeneeneees | eveees | oo | vevrnennidh | e 1FM ..1,826,002 |..... 46.351 ..1,789,628 3,861,001 | .oorveeerrn 1,826,002 | oo [ e [ e | e | e 1.942 |....10.003 |MON.. .34,890 | 03/01/2017.| 07/25/2036.
030728 L9 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R8 FESSTURRTTORORINN OO 4] ... 1FM| .. ..2,797,869 |...100.088 | .... 3,173,726 3,170,951 23,018,594 | | 45,445 2527 |..... 4.446 | MON.. .97,409 | 11/13/2014. | 10/25/2035.
030728  S6 3 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R10..........ccveermerernemeereninernennns | oveve | oo | veverneenns 4| ... M| s 2,372,066 |..... 99.977 | oo 2,548,302 | ..oovvernven. 2,548,896 | .... 2,527,004 | cooovoeeervrenneries | e 47,962 2202 |...... 3.718 | MON.. 08/19/2014. | 01/25/2036.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200............c.ccouuveiveriniinnienicnniieniens | onvies | oo | vevverendh | i 1FM ..3,453,840 |.....99.329 | .............3,643,291 | ............. 3,667,891 | ....c....cc. 3,453,840 | oo [ | e | | v 5.750 |....10.000 | MON.. 03/01/2017. | 01/25/2036.
05950T  AF 2 |Banc of America Mtg Securities RMBS Ser..........c.cooviuiriniinerirerieeneniieenes | coveens 4] ... 2FM| .. 299,463 |.....96.530 | .................309,495 | ....... 320,622 302,068 158 | oo [ e [ s 3.840 |...... 5.422 | MON.. 08/20/2008. | 11/20/2046.
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS S€r........cc.coviviimiineiniiineineeissiseisnnnes | eovnees | [ eeereenes 4| ... AFM | 466,619 760 | .ovieeennn496,009 | oo, 552,596 486,619 | ..vvovircerriiineiies | cererineiisninnis | cererineinninees | e | s 5.500 |....16.811 | MON.. 03/29/2017. | 03/25/2022.
12638P AB 5 | Credit Suisse Mtg Cap Cft RMBS Ser 2007-.........c.ccoourerenivvnrineivmrinenrninnnis | evnres | [ overivend| s 1FM ..1,865,529 | ..... 42.771 .1,701,508 | ..... 3,978,191 | ............ 1,865,529 | ....oveen 452,865 [ ..oovvrirrnriierins | e 362,258 | .ovvviereieriinis | e 5.837 |...31.096 |MON.. 05/10/2007. | 04/25/2037.
12668B EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4..........cvvuvirenienerierineereeissesseisnnes | coveees 4] ... 1FM| .. ..3,332,301 |..... 96.072 ..3,580,923 B727,344 | 3,332,307 [ s | e | e [ s [ 5.500 |...... 8.243 | MON.. 02/28/20086. | 02/25/2036.
144527  AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE JSSTERURURURRORRRUPORRPR ISPOVOPRN IR VPO 4| ... 1EM| e 1,759,229 |..... 99.650 | .overrrnens 1,753,597 | oo 1,759,761 | oo 1,759,229 [ oo | e [ overneiensninenens | e | v 1992 |.... 2.004 |MON.. 03/29/2007. | 02/25/2037.
16163Y AC 8 | Chase Mortgage Finance Corpora RMBS Ser...........ccccevirreneennrinerinnenenennens | eovveee | [ roverrennd | e 1FE .12,897,136 |...102.180 (6,270) [ ..ooevnreeerierins | verrirernerierineeis | s 3.750 |...... 3.645 | MON.. 10/28/2016. | 04/25/2045.
16165V  AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI 2A9..........coviiiriniiienrierenineerssiseeesineins | cevees 4 ... 1FM]| .. 602,377 |..... 65.377 ...818,332 535,002 (32,545) 3,827 | oo | e [ e 6.000 |....14.945 | MON.. 03/29/2017. | 02/25/2037.
17323T  AA 8 | Citigroup Mtg Loan Tr RMBS Ser 2015-RP2..........cc.cocvvevirinrenirenninenineninenes | vevnee oo [ vevevinennd 4| ... TFM | s 4,287,960 |...102.290 | ...cccouueene 4411717 | s 4,312,942 | ..ocvennn 4,290,746 B83 [ oo [ e [ 3.500 |...... 3.563 | MON.. 06/09/2015. | 01/25/2053.
32052W  AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.........ccocouveneemminerneriereseesssninenns | eovneee | [eovernenedh | s 4AFM 1,115,893 |.....73.493 | ..............1,086,033 | .............. VAT 737 | e 1,086,033 (29,860) 6.250 |....13.702 | MON.. .92,359 | 03/01/2017. | 08/25/2037.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199.......covivriiiierniieeerineinnissisisnnes | veveees 4 .. 6FM ....98,795 |....47.000 | ......c............94,763 | ....... 201,622 |. 94,763 (11,526) | oovvrnvne 10,518 | oo | e | v 7510 |....32.737 |MON.. 15,142 | 03/29/2017. | 12/10/2024.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2008............cccveveumereriereneennenenns | overes | oo | veverneenns 4| ... 1FM| .............1,626,568 |....48.356 | ..............1,529,200 | ........ccc.n. 3,162,412 | oo 1,626,568 | .....ouvvervecrierins | rererreersninsiienis | vereneersseinsinens | e | e 1.942 03/01/2017. | 10/25/2036.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200...........cccovevereiernenineiernnnnniens | eoneee | oo [eervevendt |l IEM | i 7,297 (102103 | e 7,450 | i 7,297 | 7,285 (1) | v [ o | e 4.828 02/12/2004. | 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F Cl1........ccvvvvmvieirieriereerernreinnieens [ e . 958,968 | ....vvurirrirreiinis | e | e | e | 5.500 03/09/20086. | 12/25/2035.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-..........ccooevvrrereerneenersserimeineenens | eovneee | o [eoverinenedh | e 1FM 38,167 . 38,167 1.920 11/14/2007. | 09/15/2030.
39539M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-..........c.cccuvevvmriniinnrinniennienienns e | [ | 1FM 1,928,742 | ... 99.256 ..2,050,952 .2,066,327 2012 08/28/2007. | 06/25/2037.
40430H DD 7 |HSI Asset Sec Corp Tr RMBS Ser 2006-OPT1.........ccuevereemeeenernerieeeseeneens | evvees | [ eoverineed | s 1FM ..2,987,193 |...100.028 3,484,589 | ... .3,483,607 62,992 | ..o [ e [ e 2.092 11/01/2013. | 12/25/2035.
41164Y AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C ..2,075,565 |..... 96.166 2,047,829 2,129,467 (12 TRTIN IURTORIN IO 1.984 08/28/2007. | 07/19/2047.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl . .10,654,835 |...100.221 11,823,826 11,797,742 2.222 12/01/2014. | 02/25/2036.
45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 Cl 1AT ..o 1,354,759 |..... 97.185 1,391,154 1,354,759 | i | e | e | e | arene 2.312 02/25/2005. | 04/25/2035.
456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1......ccovrermrnremrinernireeeiseeeniennes ..1,181,423 | ... 67.961 1,461,753 993,417 (36,241) [ v v e [ 6.000 05/01/2019. | 08/25/2037.
46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2 C 7,711,072 | ..... 99.845 ..7,699,105 7,711,072 2.537 04/20/2018. | 06/17/2037.
542514  HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C . 7,697,197 |..... 99.814 ..8,216,993 | ..... 8,232,296 | ooerreenn 7,818,381 [ s | 030,006 | e [ s [ 2.692 09/29/2015. | 10/25/2034.
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC...........c.ovvererereremmrerinreneniinens | cevene | oo | vevvnennidh | e 1FM| .............1,601,542 | ..... 51.278 | ..............1,444,408 | ..... 2,816,817 1.942 08/20/2008. | 08/25/2036.
552758 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007..........ccccneeemeemmeenmerneeiinsenennnees | enves | oo | vevvnennidh | i AFM | i 737,106 | ... 61.895 932,255 ......6.000 03/01/2017. | 11/25/2021.
585503 AA 3 | Mello Warehouse Sec Tr RMBS Ser 2019-1 C.. JUVR VPO PR VPORRPROY 3 VOO 1FE ,000 |...100.029 3,300,000 | .e00ree0 13,300,000 [ .oooouveeiveiricries | e | e [ e | 2.592 05/08/2019. | 06/25/2052.
585503 AB 1 |Mello Warehouse Sec Tr RMBS Ser 2019-1 C.......ovvvuevvereneerneriseessnrnerisnenens | eovneee | o [ eovernened | e 1FE ..3,570,000 |..... 99.751 | ..............3,561,104 | ... .3,570,000 | ovoeereees 3,570,000 [ 1ooereernrieiinenies | verereeireeinninenis | eerieeeneninniens [ e [ e 2.792 05/08/2019. | 06/25/2052.
590200 YN 9 | Merrill Lynch Mortgage Tr RMBS Ser 2005-............cocovremmicnnivcinniveceniiinnins | eevivee oo | e | 1FM ..2,697,080 |...100.815 | ..............2,817,666 | ..... 2,794,902 | ooeireenn2,722,238 | o | eeierennnd(56,215) | e [ [ 4.310 10/04/2013. | 06/25/2035.
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59166E  AA 3 |Metlife Securitization Trust RMBS S€r 20.........cccveuumrenermerineereriseessesiseesenens | cevenns 1,319,859 |...103.492 | ....cccoounee 1,346,777 | coovvvee 1,301,333 | oo 1,318,696 (1,163) [ coonerrirerrenis | v | e 3.750 |...... 3.539 |MON... 04/26/2019. | 04/25/2058.
64828M  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-........ccovivvinriernnineeerineinsrneeinens | veveees ...1,985,657 |...103.907 ..2,040,589 1,963,870 (P24 RN ISR DR 4.000 MON... 04/13/2018. | 04/25/2057.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014- 1,633,981 |...102.850 ..1,644,572 .1,599,002 (800) 1003750 MON... 08/12/2015. | 05/25/2054.
64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014-..........cocovivvinermrnirenneierneeneirenns | corenes ...2,806,895 |...102.850 ..2,819,267 2,741,147 (1,435) [ oo [ v [ s 3.750 MON... 10/02/2014. | 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-........c.ovvvevermeerrrenniierieseiessneeis | covees ..2,379,975 |...103.115 ..2,396,235 | ........ 2,323,852 2,366,191 JECIRTT0) ) OURUNN ERON DO 3.750 MON... 06/23/2015. | 04/25/2052.
64830B  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017- 6,476,793 |...103.848 ..6,506,527 16,265,421 ..6,461,014 (7,124) ......4.000 MON... 10/10/2017. | 08/27/2057.
648306 AB 2 | New Residential Mtg Ln Tr RMBS Ser 2018-..........ccovvunmivmirirerieninenierensinnns [ vovenes ..5,039,914 |...103.652 5,137,434 | ..... 4,956,444 ...5,032,942 (3,830) [ oo | e | s 4.000 MON... 04/12/2018. | 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-........ccovvvrevurmremeeineiereesesessneens | cevees 12,181,814 |...101.655 ....12,219,563 ...12,020,610 12,176,086 (5,727) [ oo | cevrieeneriseeiseens | s 3.250 MON... 07/31/2019. | 02/25/2049.
64830K AA 5 |New Residential Mtg Ln Tr RMBS Ser 2018-...........cocooviiveiinniniiiinninciiciiienins | o 10,052,881 |...105.468 9,903,190 9,389,731 | .. 10,046,007 (8,873) [ covevevereerervenes [ v [ 4.500 MON... 10/10/2019. | 05/25/2058.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019- ceevrerenneesnnnennnsenennnes | e | on | e |l TEM | 8,878,491 |...102.499 | .............. 8,840,632 | ..ocoouuven. 8,625,116 | ..ocvvvnve. 8,867,959 | ...ovvvverirernrienns | e (10,532) [ .ooverrerrvrerins [ crvverierereriinines [ e 3.500 MON... 08/07/2019. | 12/25/2058.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1..........cccovrvmerimeereeneeiseesesienens | cevenns ...11,373 |...102.176 ..11,621 11,374 11,358 (1)) SN VRN IOV 5.132 MON... 02/05/2004. | 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2 . OV 445574 | ... 38.823 553,574 .1,425,888 A45.574 | ..o | e | e | e | 1.992 MON... .25,288 | 08/20/2008. | 04/25/2036.
70069F MS 3 |Park Place Securities INC RMBS Ser 2005-...........c..ccuvnererereerseesnernernenirenene | vevenne | or | vervverendh |l IFM Y i 2,895,281 |...100.075 | ..coecovnvene 3,162,301 | covvrerene 3,159,925 2,970,550 | .ovouvererirrerrrines | s 13,859 2.262 MON... 10/21/2014. | 09/25/2035.
75115L  AA 5 |Residential Accredit Loans INC RMBS Ser..........cc.ccocuniiinriniiiciiinnicnisnisniiens [ s ..1,892,203 |..... 94.274 .2,081,418 | ..... 2,207,839 | cooerreen 1,892,203 [ oo | e | e [ s [ 2.042 MON... 08/29/2007. | 08/25/2037.
761143  AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A.........c.ovverrvrerereernmnerirerenensnnens | vreees ..1,842,460 |..... 59.529 LATT72,195 | .2,977,054 (70,264) [ ..o [ everirerieeenenins [ crverineeneeissines [ e 6.250 MON... 05/01/2019. | 09/25/2037.
81745Y  AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12 Cl.......cccuvevenerinneeneeneenneisersesinenns | vevenne | or | eevveeedh |l AFMY e 2,927,979 |..102.229 | ... 2,938,607 | ..oovvvrnvne 2,874,531 [PXCXT4T SRR NI IO 4.000 MON... 11/07/2013. | 12/25/2043.
81746H AB 7 | Sequoia Mtg Tr RMBS Ser 2017-CH1 Cl A2......c.ovuvivvinrieinnincerississineiisnanes | evens ..1,227,137 |...101.005 .1,221,782 .1,209,623 (609) | vvveevrieriiens [ e [ e 3.500 MON... 09/20/2017. | 10/25/2047.
81748H AD 1 | Sequoia Mortgage Tr RMBS Ser 2018-8 Cl A.... [SSSTRRRRRRIRS IO . ..4,617,233 |...100.793 .4,649,489 | ..... 4,612,908 (8,114) [ oo | e | e 4.000 MON... 10/04/2018. | 11/25/2048.
863576 FK 5 |Structured Asset Sec Corp RMBS Ser 2006-...........cc.ccvvvnvenernereeennrneriennnrenss | vereens | oo | vrveenenidh |l IEM ] i, 11,466,564 | .... 99.806 | ..covvrne. 13,726,360 | ............ 13,753,000 | ..o 12,529,347 | oo | e 403,721 | oo [ | e 2.142 MON... 03/09/2016. | 02/25/2036.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-............cceevurrereemnerenemerienineens | coveens 100.411 3,598 | ... ?,593 ...... 5.130 MON... 02/20/2004. | 03/25/2034.
872227 AA 1 | TBW Mtg Backed RMBS PTC Ser 2007-2 Cl Al......ccovveneinerrmrirneennenneinennnns [eovneen | oo | cevereeed | el IFM | . 2,467,725 | .. 50.559 ..2,026,241 4,007,668 | ............. 2,467,725 | .ocovenees 558,620 | ...vvuvvrrircirnins | e 221,928 | .o [ 5.965 MON... 05/23/2007. | 07/25/2037.
89173F  AA 8 |Towd Point Mortgage Tr RMBS Ser 2017-1 C........ccovvvvrvvenevnneinerverinenrenenns | veveene [ or | eeeveend |l AFMY 8,383,223 |...100.682 | .............. 8,612,675 | ..ovvvruvene 8,554,309 | ............. 8,396,537 | ...oovvvererirrriirrienns | e 13,314 | oo [ [ 2.750 MON... 03/01/2019. | 10/25/2056.
89176L AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C..........ovvvuvevrerireerneeiseeserisnienens | woveees ..7,439,414 |...103.964 7,277,480 | ..... .7,000,000 ...1,437,784 (1,630) [ .oooernrenerrerins | v | s 3.750 MON... 43,750 | 10/24/2019. | 03/25/2058.
89178B  AA 2 | TPMT 2019-4 A2 Ser2019-4 Cl AT ....ovimiiirircernesieniseissssessssesesssseens | cevenes ...1,209,479 |...100.575 W7,181,311 | 7,140,255 | .. ...7,208,890 (589) | vvveeverieriiens [ e [ 2.900 MON... 17,256 | 11/04/2019. | 07/25/2059.
891788 AB 0 |Towd Point Mortgage Tr RMBS Ser 2019-4 C.........cccovevreveneenversernennineereeenee | vevenne | or | vervverendh |l IFE | i 3,493,768 |...100.819 | ....cccoonue 3,467,179 | oo 3,439,000 | ..ovvvreee. 3,493,528 (240) [ vvvreererririiens | eevrerrrersneseeeniens [ s 3.250 MON... 11/04/2019. | 07/25/2059.
92837D  AA 5 | Visio RMBS Ser 2019-2 Cl AT........oiviiiiiciiiiirssissiesieseseississsissienies | coiis ..4,982,902 |...100.028 ..4,984,406 4,983,016 (52) | cvvverereerveneins [ v | e 2.722 MON... 10/25/2019. | 11/25/2054.
92837D  AB 3 | Visio RMBS Ser 2019-2 Cl A2........ovvumiruerierireiiieisnieiiesiesesseissssessessenses | coveees ...1,500,680 |...100.027 ..1,501,119 1,500,718 (16) 2.924 MON... 10/25/2019. | 11/25/2054.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20.........cccovuinmrnnriinemnsninsemsnnesnnnes [evnene | oo | veevsnnendh | ol IFM | i 1,343,818 |..... 89.385 1,562,602 1,748,170 [ oo 1,343,818 | oo [ [ | cossnsissessnsssnenes | seeens 3.309 MON... | .o 4,820 | .o 51,491 | 03/23/2007. | 04/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities 214,209,263 XXX .219,716,886 | .......... 230,903,203 ...742,183 | .........689,054 | ....... 584,186 XXX XXX | e 504,894 | ..... 6,123,273 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05491L  AE 8 |Barclays Commercial Mtg Sec CMBS Ser 201.......c.ocvvivveneivernnennnerinnscerennees | veveens | oo | vernrenenidh | s 1FM ..7,209,999 |..... 99.689 ..6,978,251 .7,000,000 ) [ e | e [ 3.391 MON... 08/05/2016. | 08/14/2036.
055298  AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......cccouvumeremmrnerrerenenvnninenns | covnnee | oo | vevveeenidh | e 1FM 6,179,983 |...100.540 ..6,032,394 .6,000,000 ) o0 3.756 MON... 08/13/2013. | 09/05/2032.
055298  AJ 8 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......couuvuermmermerereneernsninsenins | eneeee | oo | vevvnennidh | i 1FM ...3,087,632 |...100.637 ..3,019,101 | ..... .3,000,000 ) [ESESSRUON IUPUOPURRIRRRIOR VPR 4.045 MON... 08/13/2013. | 09/05/2032.
056083 AG 3 |BXP Trust CMBS Ser2017 CI GM B........covvvvveniiernnernineinecssissisessessenssnnnes | veveens | oo | eovnrenennidh | s 1FM .10,184,071 |...103.568 ....10,356,770 ) [ e | e [ 3425 MON... 06/21/2017. | 06/13/2039.
06427D AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B.........ccoovvvevvnereceveireriennerenins [ everee [ | veviveend | e 1FM 5,149,864 |...104.342 ..5,217,085 ) 0r0.3.366 MON... 02/02/2017. | 02/15/2050.
125156 AE 7 |CD Commercial Mortgage Tr CD 2017-CD3 AA.... o e [ [ 4] 1FM ..5,149,739 |...104.115 ..5,205,755 ) [ e | e [ 3.453 MON... 01/27/2017. | 02/10/2050.
12515H AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad.........ccoocvmmrrmerrerirneensennnrnenrens | cevene | oo | vevrnennidh | s 1FM ...3,398,867 |...105.869 3,493,674 ) 3431 MON... 07/24/2017. | 08/01/2050.
12591U AD 5 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C........ccccovvunernmreneernneirnerinniinns | evees | oo | vevvnenndh | i 1FM .13,846,438 |...102.487 13,777,934 .13,555,258 ) 3472 MON... 03/03/2014. | 03/10/2047.
12593) BE 5 | Comm Mortgage Trust CMBS Ser 2015-CR24 C......c.coecvvvvvvvevererineveneinninne | eoveee oo [ o] 1FM 15,149,318 |...104.662 ....15,699,240 . 15,056,541 ) SRR ISTONURIRORORORON DRt 3432 MON... 07/24/2015. | 08/10/2055.
12593Y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C...........oceueervreereneeneineennnes | eovveee | | wverienes 4| ... TFM | s 3,089,920 |...103.835 | ...cvvvvneces 3,115,056 | ..............3,000,000 | ............. 3,042,338 ) 3.525 MON... 01/27/2016. | 02/10/2049.
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12594P AW 1 | Credit Suisse Mortgage Trust CMBS S€r 20..........ccveurerereernmeenerseneneeeninnes | eovvees | [ eovereenes 4| ... TFM | s 3,965,485 |...104.380 | ...covvvnecs 4,018,611 | covvvernne 3,850,000 | ..ocvvrnes 3,915,929 | oo | e (16,892) [ ..vvvverereereins [ ervneerneerseisenines | 2003565 | i 3.082 |MON... | .........11,439 | ....... 137,264 | 12/14/2016. | 12/15/2049.
12624K  AC 0 | Commercial Mortgage PTC CMBS Ser 2012-CR........cccvvvvvervivrerivnnnernnnceienes | vevenns | oo | vrnrinenidh | s 1FM ..2,054,483 |...100.220 ..2,098,518 | ........ 2,093,907 2,086,504 4,100 MON... 08/15/2013. | 08/15/2045.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C.........ccovvvevvvmerermrrrerineersnnnnennns [ eovveen | [ eoverirennd | s 1FM 3,244,433 |...105.011 ..3,307,856 3,206,910 MON... 12/06/2016. | 12/10/2049.
17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C.....cocvvvevverrceerrerercrnissernnsen e [ oo [ | 1FM .25,749,200 |...106.041 ....26,510,250 .25,585,602 MON... 08/15/2017. | 08/15/2027.
22945D AN 3 | CSAIL Commercial Mtg Tr CMBS Ser 2019-C1.......ccovvveererneenmeenerserienennenee | eevvene | oo [rverrenedh | s 1FE 1731561 | 2.165 1,660,685 ...1,610,487 MON... 03/01/2019. | 03/15/2052.
46639N AR 2 | JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12.......ccovvenevnveenmernerirneeneenneens | eovnees | [ overineed | e 1FM 14,167,377 |...101.087 13,904,275 13,754,815 .13,819,339 MON... 06/14/2013. | 07/15/2045.
50190D AE 6 |Ladder Capital Comm Mtg CMBS Ser 2017-LC........ccorvrirernrrrvemrinenerenseiinnnns [ evree [ | verveiennd | v 1FM ..6,528,853 |...103.565 6,564,954 6,339,000 ...6,466,823 MON... 06/22/2017. | 07/12/2050.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32.........ccoevvvrevenrirervnrceinnennneins | vereens | oo | eevveerenidh | s 1FM ..2,883,829 |...104.753 ..2,933,087 | ..... .2,800,000 | ... 2,849,734 MON... 12/06/2016. | 12/15/2049.
61762M BU 4 |Morgan Stanley BAML Tr CMBS Ser 2013-C10. IO I 4 ... 1FM]| .. ..3,622,399 |...102.478 | ... ..3,604,084 | ..... 3,516,941 | oo 3,537,643 MON... I 06/24/2013. | 07/15/2046.
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..........ccccourvmermmmmnenineserneninns | oneree | oo | vevernennns 4| ... M| e 22,382,816 |...104.232 | ............ 23,348,035 | ............ 22,400,000 | ........... 22,376,928 MON...| ......... 72,314 | ........ 851,440 |09/20/2016. | 08/15/2031.
61763X BH 8 |Morgan Stanley BAML Tr CMBS Ser 2014-C18.........ccoccnvrvmernmrerneenneinserinennes | envees | oo | vevrnenndh | i 1FM ..4,525,840 |...104.330 4,694,850 4,500,000 ..4,521,934 MON... 02/20/2019. | 08/15/2031.
61764) AD 8 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP... [ I 4] ... 1FM| .. 13,788,734 |...102.185 | ............13,794,975 ...13,500,000 | .. .13,591,065 MON... R 09/20/2016. | 08/11/2029.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21........ccvvvemrrmerimreeniseesnernenines | ovene | oo | veverneenns 4| ... M| s 10,299,570 |...102.321 | ...cocveuee 10,232,120 | coovvrrnee 10,000,000 | .oovvenee 10,101,186 MON...| ..........26,250 | ........ 315,000 |02/13/2015. | 03/15/2048.
67087M  AA 4 | OBP Depositor LLC Tr CMBS Ser 2010-OBP C..........cccovevverivveirerinniniivcriens v [ [ | 1FM 11,889,176 | ..... 99.916 ....10,461,195 ...10,470,000 .10,569,148 MON... 05/24/2013. | 07/15/2045.
74824D AG 5 | Queens Center Mtg Tr CMBS Ser 2013-QCAC.... Al ... 1FM]| .. ..8,120,112 |...103.040 | ... 9,067,529 8,800,000 ...8,355,975 MON... 09/20/2016. | 01/11/2037.
90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012- FSSSTUURTURRRUTURURVORN UPRVPIRN DU PPN 4| ... M| s 7,281,775 |...100.350 | ....cccoonee. 7,370,051 | covvverne 7,344,317 MON... 06/14/2013. | 12/10/2045.
90276C  AE 1 | UBS Commercial Mtg Tr CMBS Ser 2017-C2 C.....covvvvvvveerervnvrenniserisnseisennnes [ everee [ | vervvnienndh | v 1FM ..4,119,938 |...105.912 ..4,236,472 .4,000,000 MON... 07/31/2017. | 08/15/2050.
92939K  AJ 7 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2 I [ 4] ... 1FE]| .. ...2,000,000 | ... 2.061 | ... ..1,045,298 MON... o 10/28/2014. | 11/15/2047.
94988M  AA 8 |Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT.........corvrvvrvrreinrninerennninseins | vevvens | oo | cervveenns 4| ... 1M e 10,560,547 |...103.544 | ............ 10,354,380 MON...| .........29,533 | ........ 354,400 |04/09/2015. | 04/16/2035.
94989E  AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC.......c.ovververvveneenernerrenrneninnne | vevree [ or | ceeviendh [ s 1FE ..6,820,587 | ...... 4.623 3,229,716 ...3,283,541 MON...| ........77,526 | ..... 1,045,688 | 03/26/2015. | 04/15/2050.
95000C BC 6 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX.... IO 4 ... 1FM]| .. .10,299,920 |...103.706 | ............10,370,580 .10,144,904 MON... | ..........28,183 | ........ 338,200 |02/18/2016. | 01/15/2059.
95001M  AG 5 | Wells Fargo Comm Mtg Tr CMBS Ser 2017-C3........cccouurveiinmmininnnnnnmnninnnins | onnns | oo | vovennnens 4] ... M| s 2,265,839 [..104.282 | .............. 2,294,200 | ........ 2,200,000 2,250,731 MON... | .occere8,719 | v, 80,630 | 06/27/2017. | 07/15/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities s 250,748,305 XXX | s 247,996,981 | .....c.... 234,462,625 | ......... 242,575,141 0 0 XXX | s 796,018 | ..... 9,705,196 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00115B  AA 5 |AEP Texas Central Trans FUnd LBASS ST 2.........ccovuvueremeernemnseinnernerirneenens | overe | oo | veverneenns 4 .. 1FE| v 16,499,974 | ..... 99.867 | ..ocovnuenn 16,478,022 | ............ 16,500,000 | .....oene. 16,499,781 (193) | ceververeeirerriens [ ereerreriseeseriienns [ e 2.056 09/11/2019. | 02/01/2027.
001636 BC 0 |ALM Loan Funding CLO Ser 2012-7A Cl A2R2.. SSUPOURPUPPORSPURPORN UUPPOOR VR IUPPROPOPONY ) IOV 1FE .25,000,000 |..... 99.756 ....24,939,005 ...25,000,000 .25,000,000 [ ..voeveecereniiiriees | e [ | e | 3.836 06/21/2019. | 07/15/2029.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A...........ccourermmererrereeinrineriesieresneesssisesiens | ceveens ..1,395,242 |...105.737 1,391,780 1,316,266 (8,017) [ oo | e | s 7.500 08/15/2002. | 06/15/2021.
01448Y AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt S€r A7 Cl........cccveeureenerrnerieeineessseisseinens | eeenns ...1,408,646 |..... 40.508 ..2,578,271 6,364,820 | ..oooveeerer. 1,408,846 | ..o [ e [ e | e | s 3.428 12/23/2019. | 07/23/2035.
020053 AS 3 |ALM Loan Funding CLO Ser 2013-8A CI A1R 1,250,000 |...100.150 ..1,251,875 .1,250,000 w3476 09/28/2016. | 10/15/2028.
02376T AC 2 |American Airlines Inc LBASS EETC Ser201.........ocvueereenermererneeneneneesseenens | ceveens ...5,877,549 |...101.621 ..5,972,847 5,877,549 2 BBTT549 | oo v | e [ e | 5.600 07/30/2014. | 07/15/2020.
02377D  AA 0 | American Airlines Inc LBASS EETC Ser 201 ...101.089 2,545,023 | ..o [ | e | | o 3.700 09/26/2017. | 04/15/2027.
023770  AB 0 |American Airlines Inc LBASS EETC Ser 201. ...104.246 555,866 (1,233) oo 4.950 07/30/2014. | 01/15/2023.
02582J UM 3 | American Express Cr Acct M Tr LBASS Ser. . ...100.241 250 [ v [ e [ e 2.000 09/16/2019. | 04/15/2025.
05522R DB 1 |Bank of America Credit Card Tr LBASS S€r........ccccvvrirmiriiersineirerssissensisnins | even ..5,998,528 |..... 99.694 4T | e [ [ 1.740 09/06/2019. | 01/15/2025.
07331Q  AA 5 |Bayview Opport Mast Fund Trust RMBS Ser. 7,538,924 |...101.653 .....4.000 12/16/2016. | 06/28/2053.
117017 AA 1 | Brunswick & Glynn Co Dev Auth CTL REV Le.......cvviverinirerisensieiseieienes | vveres ...1,235,281 |...104.266 1,235,281 | o [ e | e | e | e 7.230 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le. 835,284 |...103.933 835,284 835,284 | ... v | e | e | e 6.260 12/19/2001. | 02/15/2023.
117017  AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le... 1,714,146 |...103.231 1,714,146 L A,714,146 ......5.980 11/19/2002. | 01/15/2024.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage............ ..1,396,266 |...115.619 1,396,266 21,396,266 | oo | e | e [ | 7.290 02/28/2002. | 12/15/2026.
12644@ AX 3 |CTL CaP Tr CTL LOWES.....orvrueerrercrrerrrseiensssisenssssssssssesssssessensssssssnsessnnes | enene | oo | vevevneennsd [ aevnnnins 1 346,987 |...104.253 ....346,987 348,987 | ..o | errrnenienineinenns | e | e | avee 7.070 10/17/2001. | 08/15/2021.
126650 BP 4 | CVS Health Corp LBASS PTC Ni.......coooceririerieeirernnncrersniseeesnensnsssiensnines [ evene | o | eevvereen | e 2FE ..3,838,784 |...111.720 3,394,811 | oo 3,672,210 | oo | v (29,480) | ..o | e [ 6.036 03/12/2014. | 12/10/2028.
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126650 BQ 2 | CVS Health Corp LBASS PTC Nt................ 1,990,913 [..117.157 | oo 2,256,219 | covvrerenne 1,925,813 | oo 1,966,737 (4,800) [ ..ooernreeerrerins | eevrrrineriieeineens | e 6.943 |...... 6.510 |MON... | .ccovvrnee 7,800 | .ooveeee 133,709 | 10/23/2012. | 01/10/2030.
126650 BS 8 | CVS Health Corp LBASS PTC Nt.......c........ ..1,421,345 | ..123.673 ..1,382,855 1,118,157 L3344 | | s (IR LC) [ ISR PPN 7507 |...... 4.220 |MON.. 4,897 .89,275 | 07/15/2014. | 01/10/2032.
14317V AC 4 |Carlyle Global Mrkt Strat CLO Ser 2019-4 5,500,000 |...100.000 ..5,500,000 .5,500,000 ...5,500,000 12/06/2019. | 01/15/2033.
34530R  AA 6 |Ford Credit Auto Owner Tr LBASS Ser 2015 ..2,221,568 | ..... 99.994 | .............2,209,870 | ..... .2,210,000 | ... 2,214,408 (2,931) 08/03/2017. | 07/15/2026.
38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A CI A....... ..104.250 | ..............6,908,878 | .............6,627,214 | ............ 6,724,505 (1,191) 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A CI A ...104.331 755,843 (397) 08/01/2019. | 10/15/2053.
50026* AA 3 |[Kohls Corp CTL ShelDy Ml........cvvirieririieierieissiesieisssssessssessesssesssessenns | coveees .. ...106.462 608,291 (1,975) 09/11/2002. | 12/15/2022.
52467@ AH 8 |Legg Mason Mtg Cap Comp CTL.....c.ouwuremremermeermeesensseseesssssssssessesesseesans | sevees 147,803 |...102.138 141,422 (449) 07/02/2002. | 01/15/2021.
55818P AN 0 |Madison Park Funding LTD CLO Ser 2014-12... cevrnns [ s ...6,500,000 |...100.139 | ..............6,509,058 | ..............6,500,000 | ............. 6,500,000 01/12/2017. | 07/20/2026.
62942Q CA 9 |NRZ Advance Receivables Trust LBASS Ser..........cccovrverrerneennncnnrnernennns [ rovens | oo | cervvenedh |l IFE | i ,329,999 |..... 99.943 | ..............6,326,367 | ..............6,330,000 | ............. 6,329,994 (5) 09/12/2019. | 10/20/2052.
62942Q CF 8 |NRZ Advance Receivables Trust LBASS Ser.........ccccovimeeneenneeneernneennsrnennns | covees | oo | vevernenenidh | i 1FE 12,989,982 |..... 99.859 | ............12,971,645 | ............12,990,000 | ........... 12,989,978 (4) 10/01/2019. | 10/15/2051.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd.........cocvuerereverinirnerierierereni [ e X . 938,086 |...100.106 ....938,086 938,086 . . . 10/22/2002. | 01/15/2020.
653240  AA 9 | Newtown CTL Ser2002..........vvereemrrerierireneseessssssersessesesseesssssssssesssssssnees | eevnees | o | wevereenes L L1 [ 912,960 |...105.019 | .................958,818 | ...ccoeeorrnn. 912,992 912,983 2 | e [ e [ 6.082 |...... 6.160 |MON... | ............2,468 | .......... 55,528 | 08/08/2002. | 05/15/2023.
65341K  BG 0 |Nextgear Floorplan Mast Ow Tr LBASS Ser..........ccccoveriiinnrinnicnninciieniecinnns | veviee oo | v | e 1FE ..2,999,549 (..101.929 | ..............3,057,855 | .............. 3,000,000 2,999,666 T [ s e s 3.210 |...... 3.237 |MON.. 72,760 | 03/04/2019. | 02/15/2024.
667294 AW 2 | Northwest Airlines LBASS EETC Ser 2001-1........cccvvvvmerererneerneennerierineninenns | vreees A e 2FE| .. 912,368 |...107.301 | .................860,641 | ....... 802,082 852,192 | ..eovvvirerrerrecins | e (20,677) [ vooverevercereninns [ v [ e 7.041 |...... 3.483 02/14/2017. | 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA RV BA LS.......cc.ccvureereieiiniineieeireeiinnes | oneee | oo | veverneenns 7} I L [P 1,234,617 |..107.066 | ..............1,321,857 | ..ccccccounnee 1,234,617 | oo 1,234,617 [ oo | e | eevseesssssinens | reeeresissseienes | e 6.500 |...... 6.589 09/19/2002. | 11/07/2023.
68267E  AA 2 | OneMain Direct Auto Rec Tr LBASS Ser 201.... cevnrrenneinnennens [ [ | ereneend | 1FE ..9,998,285 |...102.964 ....10,296,350 ...10,000,000 | ............. 9,998,467 182 | oo [ [ 3.630 |...... 3.661 03/12/2019. | 09/14/2027.
74040Y  AF 9 |Preferred Term Sec Ltd VI LBASS MEZZ Nt.......cccovvvrevivrencrnerinrinennennseinnens | vevenne [ oo | eeveneenndh [ 6FE 600,574 |..... 91.188 2,279,692 2,500,000 600,574 T2,074 | oo | e | v | e 3.813 |...51.355 10/02/2007. | 07/03/2033.
74040Y AG 7 |Preferred Term Sec Ltd LBASS X ReSidual..........cccovvrvvvvenvirerninerernnnnrnnnnns [eoveee [ [rvvineind | e8| i | 0000208 | e 170 | 81,515 | cooiveierveieerineinens | e | | e | e | o 4.839 12/21/2016. | 07/03/2033.
74041B  AA 9 |Preferred Term Sec Ltd LBASS XV ReSIdUAL...........ccverreenerrerirmrencrineinneens | vvvee | oo | verreennddh | e [ [ 00003.276 | i 12,631 | i 382,512 | .o 5.097 12/21/2016. | 09/26/2034.
74041C  AB 5 |Preferred Term Sec Ltd VILBASS Nt Ser A........c.ocevvveneeinincnnnneversnncveiinnes [ evvvee [ | vevvnendt | i 2FE | iie.6,694,493 | ....84.259 | .............6,319,445 | ............. 7,500,000 | ............. 6,694,493 | ..o [ | e [ | e 2479 |...... 3.722 09/14/2007. | 09/26/2034.
74041D  AB 3 |Preferred Term Sec Ltd LBASS XXVII ReSId.........ccoervvrrverirmrenininninerinninenns [ eveens [ [ | e8| e | 00000037 [ 900 | e 2,445,700 | oo | e | e | s | e | oo 5.678 |...... 5.678 12/21/2016. | 12/22/2037.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.........cccvveeervrinirierieerieeiseesseeinns | ceves 1,046,991 931,681 | ..o | e 10,7871 | oveveeerneriiens [ erveereeineiineiiieens [ o 2430 |...... 3.740 03/26/2013. | 12/24/2033.
74041Y  AA 9 |Preferred Term Sec Ltd XII LBASS Residua.. I I . TAT0,116 | e [ | e v | o | e 5.135 12/21/2016. | 12/24/2033.
74042C  AA 6 |Preferred Term Sec Ltd LBASS SNt Cl A-.......cooviieeereerrneeneniseeneeisssinsnnns | eeveee | o [ eoverienns 4 .. 1FE| oo 3,478,684 682 | ..en3,258,890 | ..o 3,478,684 | ... 3478684 | ..o [ e [ e | e | e 2.787 |...... 2.797 11/06/2007. | 03/22/2038.
74042E  AB 0 |Preferred Term Sec Ltd LBASS Sr Nt SerA.......ccovvvivveniireineencirernssseinsnennns | evens | oo [ | i 2FE| o 9,710,602 |..... T7.428 | ..o, 8,517,051 ...11,000,000 | ............. 9,710,602 | ..ooooverieriiriinns [ e [ e | e | 2.394 | ... 3.752 09/14/2007. | 06/23/2035.
74042G  AA 7 |Preferred Term Sec Ltd LBASS XVI Residua. 1 605,927 | ..o 12/21/2016. | 03/23/2035.
74042V AA 4 |Preferred Term Sec Ltd LBASS XVII Residu . 2,708,575 | oo 12/21/2016. | 06/23/2035.
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt CIA-2 P.......ccocvvverinricniincivcreiinsicnienns | evveees [ [ |l TFE 7,440,285 83.196 ..6,956,308 8,361,365 ...7,440,285 . 09/14/2007. | 09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXII Nt Cl.......ccuvvvvernerreririeesneeserserrenireeens | cvveee | oo | veriverenndd | el IFE | . 2,466,375 | ... 90.172 2,332,992 | ........ 2,587,279 2,507,291 6,833 | oo | e | 002,204 | 2.434 09/27/2007. | 12/22/2036.
74980E  AC 2 |[RRLTD CLO Ser2019-7TA ClATA ..o | cenies | oo | eevivenenndb | 12 ] 5,311,811 | L 99.940 5,311,811 | ... 5,315,000 | ovoeereee 5,311,811 [ s | e | e [ [003.336 [ 3.242 12/17/2019. | 01/15/2033.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl.........cccoervverrererneevnninervnrvenrnees [eovee | oo | covvenendt | i 2FE | eei.2,700,697 ... 96.935 ..2,619,407 12,702,241 80 . 04/09/2003. | 03/15/2033.
90332U AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C.. ..106.49 | .............5,188,182 | ..... 4,871,707 2,461 | oo | e | 00008.390 [ e 9.401 05/10/2012. | 09/01/2023.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 ..107.409 | ................420,006 | ....... 391,035 650 02/12/2008. | 01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1A.......... ...102.608 01/31/2018. | 09/01/2031.
90932  AA 0 |United Airlines LBASS Ser 2019-2 AAPTT ...100.389 . 09/03/2019. | 11/01/2033.
91736# AA 4 |United States of America BIA CTL GSA Gtd.. ...106.221 665,976 04/09/2003. | 03/15/2024.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20. ..112.270 . 738,478 . 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L. . 128424 | ... 1,298,278 | ..............1,010,931 | oo 1,035,873 (1,672) [ ooveeveerrirseies | evverinsrineieninns | 000 7.380 | e 7.019 07/30/2002. | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co ...107.815 964,055 | ...ocvvuvierinriieenns | o | e | [ 000,640 | 6.733 10/09/2002. | 10/10/2024.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31........ccovuvmiimriiiiinriniisniiesissiiissinsiens | cevs ..1,379,826 |...110.451 | .............1,524,032 | .............1,379,826 | ............. 1,379,826 | oo | erreirerneisninninens | e | e | e 12398 | e 7.339 | JJ....... 12/20/2002. | 12/23/2022.
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00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA......ccveuremirerieriseesssissssesseseesens | oeeeens Al (. 1FE| v 1,897,600 |...101.937 | ..ccovvrvnnee 1,934,360 | ..cooovvrvnnee 1,897,600 | ..coovvvenne 1,897,600 [ ...eouvveernerienins | rererneereninsienis | veveneessssinsiens | oneeressssesensenes | e 3.300 |...... 3.300 | Jderie | i 28,875 | .......... 62,621 | 12/07/2017. | 07/15/2031.
00908P  AB 3 | Air Canada LBASS PTT Ser 2017-1A.....ccoiiiiinisinnnnnisissssssssssssssnsssssessnses | coneees Al 1] e TFE] i 948,800 |...101.286 | ....cocevernnns 961,003 | .ovovercenes 948,800 948,800 [ ...ovirieriririinns [ | |, | 3.550 |...... 3.550 [Jdevviee | v 15,531 | oo 33,682 | 12/07/2017. | 07/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities 223,581,010 XXX 226,598,220 239,924,268 | .........223,307,999 72,074 | . .(83,913) 0 0 XXX XXX XXX | ... 1,219,315 | .....5,889,348 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ..o sssissinnes | s 2,933,737,341 XXX | 2,984,638,771 | ....... 2,932,985,693 | ...... 2,897,320,338 1,938,834 | ...... (4,399,603) | ..... 2127674 | ........ 503,000 XXX XXX XXX |....24,523,735 |....95,905,937 XXX XXX
Unaffiliated Bank Loans - Acquired
000000 00 0 |HCAINC Term LN B-12 Nt T...couieeiicrircireiiseieiieeieeiseesseissensessessssessssenns | seeees ..3,687,041 |...100.464 ..3,704,160 .3,687,041 3,887,041 | o e | e [ e | e 3.635 |...... 3.663 10/08/2019. | 03/13/2025.
000000 00 O |Sensata Technologies New #2 15t Lien Ter........ccccvevureneriniiennineriereseiisnins [ e ..2,979,029 |...100.719 .2,987,428 | ..... .2,966,107 2,978,698 (331) | ceverrerreineirenns [ e [ e 3.716 |...... 3.660 10/21/2019. | 09/20/2026.
08579  BE 1 |Berry Plastics Corp Term Ln X Nt 1. ... | eoveees 122,402,725 |...100.344 ....22,394,906 ...22,318,176 .22,384,937 (13,983) (3,805) [ c.ouevurererrerins | v | s 3.715 |...... 3.648 10/18/2019. | 01/19/2024.
15018L  AE 1 |Cedar Fair LP New Term Ln B Nt 1.......ccoivviieeiceesceseseiesssisessenins | vven . ..2,063,166 |...100.375 2,056,654 | .. ..2,060,301 | . 76,651 (1,021) [ oo | e | s 3490 |...... 3.457 03/14/2018. | 04/13/2024.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2 Nt 1......oocvevniniennnneineienneeneninninenes [ oveeen | oo | evvenniene | eereneBFE [ i 3,921,811 |...100.500 | ..............3,942,669 | .............. 3,923,053 | .oovvernees 3,922,087 | ..ocvunee 150,858 194 | e [ [ 3514 ... 3.520 07/19/2018. | 06/30/2024.
44969C BF 6 | Quintiles IMS New Term Ln BNt 1.......cocuiiiiiirieiienineineieeieeissesiseisessenes [ s ..4,010,869 |...100.375 | ..............3,990,169 | ..... 3,975,262 | .cooovrvene 3,990,169 | ..oovvvnee 133,938 (5,736) [ covueernerernerrerins | cevrneineiieeiseenns | e 3.945 |...... 3.795 04/27/2018. | 03/06/2024.
44969C BH 2 | Quintiles IMS Term Ln B-2 Nt 1.......coouiiumiinrieeienisnineiiesienieseseeississsiens | voenes . 940,199 |...100.350 ...932,627 935,891 41,582 (1,012) [ oo | e | s 3.945 |...... 3.830 02/13/2018. | 01/18/2025.
44989*  AA 1 |IQNavigator InC 18t LIEn TL Nt T....cvoceececeieiieeeseeiseiensseniessiensssessssssnnns | vevnee | oo [ eenveinens | evvernens 4 2,177,659 |..... 97.560 | ..ccooooernn2,156,877 | ovrernnes 2,210,821 | oo 2,156,877 77,136 4,664 | ..o | e | e 7.399 |...... 7.782 08/20/2018. | 08/20/2024.
44989  AB 9 |IQNavigator INC REVOIVET Nt 1.....ccoiiiriiiiciiecesssensssesesssiens | eeene 81,015 |..... 97.760 80,407 82,249 80,407 3,463 214 | e [ | 7.399 |...... 7.829 08/20/2018. | 08/20/2023.
60367  AA 9 |Community Brands Incremental DD Term LN..........cccovuveremrmneerneemeenennerienes | coveene W3z .. ..1,069,389 |..... 99.000 | ... ..1,058,695 11,069,389 | .cooovvrene 1,058,695 (10,694) [ .oovorrereerrriiens v [ e [ e 5.786 |...... 5.828 06/28/2019. | 12/02/2022.
60367 AB 7 |Community Brands Incremental Term LN Ni.........cccccooveenneinmiinriinsineinnninneiienes | veveee [ v | eevvernene | eeviens K4 I 5,502,129 | ..... 99.000 | .ovvrrrniene 5,474,480 | ..ocoonnen. 5,529,778 | ..ovvvvrne. 5,474,480 (37,260) 6,032 | oo [ e [ e 5.786 |...... 5.951 05/02/2018. | 12/02/2022.
70323# AB 5 |Pathway Partners Vet Mgmt LLC NeW DD Ter.......cccvvveeernverernerinnnnirensnnnnns | eovene | oo [rvvrvvinn | v 47| .. ..2,319,535 | ..... 99.000 ..2,306,380 | ........ 2,329,676 2,306,380 (13,806) 651 | e e [ 6.215 |...... 6.396 11/29/2019. | 10/10/2024.
70324# AC 2 |Pathway Partners Vet Mgmt LLC NeW Term L......cccvveerereerneeneesensnsnnennenes | veene [ er | vevvernnne | eeviens 47| .. ..6,525,499 |..... 99.000 | ... 6,525,499 | ............ 6,591,413 | .ovvvvrns 6,525,499 (8,937) 8,937 6.285 |...... 6.582 02/05/2019. | 10/10/2024.
70324# AD 0 |Pathway Partners Vet Mgmt LLC NeW DD Ter.......ccovvvreernrnverernnrsnnsnirernnines | eovene | oo [evvrsvrnn | v 32| i 1,095,606 |..... 99.000 | .ovvvirnne 1,090,044 | .............. 1,101,055 | .ccocvennee 1,090,044 (5,565) 3 | s | e [ 6.240 |...... 6.443 12/31/2019. | 10/10/2024.
70466@ AA 6 |Peach State Labs Inc SrSec Term Ln Nt 1.......coovveveneenvnenciennrnernenneensninnes | evveeee [ oo [T | s 3Z| .. ...3,922,268 |...100.000 ..3,938,952 | ..... .3,938,952 | .. ...3,935,197 7,079 | oo | oerereeiseiseenenes [ e 8.709 |...... 9.069 02/01/2018. | 06/30/2020.
715790  AF 2 | Petco Animal Supplies New Term LN B=1 Nt......c.coouvreeneennrennernciiesineeneinnes | eovvene | oo [ everiveeens | veeens 5FE| .. ..3,108,730 |..... 84.406 | ... ..3,669,876 4,347,874 | .. ..3,108,730 | ......... 1,226,565 | ............. (2,153) | ..... 1,257,021 [ .ooeoeneinciienes [ e 5.186 |....16.676 02/17/2017. | 01/26/2023.
74966U AP 5 |RPIFinance Trust TEerm LN 6 Nt 1.......cocoviuiiiniiniineiensrnnnsninsneneninee. | eevene | o [ everirenens | vevens 2FE| v 20,837,612 |...100.736 | ............ 21,041,844 | ............ 20,888,087 | ........... 20,816,764 | ...ooovvvrererriins | e 11,952 | oo [ v [ 3.889 |...... 3.7% 09/23/2019. | 04/17/2023.
79546K  AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt.......cocoocvrmeenerinneennrnerierineenennnee | vevnne [ on | eevvveinens [ e 3FE 926,332 |..... 99.563 ...922,091 918,057 | . 42,628 (B26) | evevnerereeinens [ e [ e 4.042 |..... 3.993 03/29/2018. | 07/05/2024.
83578B  AJ 2 | Sophia LP New Term LN Nt 1.......cciiieiiiennieninienseenenississssssssnssnsenes | vovenes | oo [sovsveniinns | vevens 4FE]| .. 2,193,712 |...100.175 | .... .2,188,845 | ... 2,185,021 | .o 2,188,845 | ........... 106,453 (1,572) [ o v s 5.69 |...... 5.611 03/31/2017. | 09/30/2022.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt.........coccvvvenernerrmeenennneencessninnenns | vevnee [ on | eevvvernens [ e 3FE| v 22,270,104 |...100.138 | ...c....c... 22,133,448 | ...........22,103,057 | ........... 22,133,448 | ......... 1,382,193 | .ocvernes (25,618) [ .ovverrercererins [ e [ e 3.947 |...... 3.828 04/17/2018. | 06/01/2024.
90351H  AB 4 |US Foods Inc New Term Ln Nt 1.........cviiiiiiieiiinicsiccicesecscccssiscieens | cvvi F [SUOSTOI IOV 3FE ...1,491,856 |...100.250 7,465,321 ...1,465,321 ....430,620 (8,638) [ ..ooveueveriiciis | e | s 3.535 ... 3.429 06/22/2018. | 06/27/2023.
000000 00 0 |Array Canada INC Term LN Nt T.....ciieiiieieriiinseesereseeissiseiiesienes | eeenes Al [ e AFE 20,677,741 | ..... 78.333 ....16,361,169 .16,361,169 3,463,283) 34,392 | o | e | e 6.901 |...... 7.169 07/11/2017. | 02/09/2023.
000000 00 O |Burger King TErm LN B-4 Nt 1.........ccooieiumiinrierineineeienieeiessseissessssissssenes | seeees Al. 895,832 |...100.094 892,572 (3,195) (G TN VRN IOV 3.549 |...... 3.499 11/19/2019. | 11/14/2026.
68371Y  AJ 2 |Open Text Corp Term L Nt 1. ..o | e Al. . ...8,070,714 |...100.271 ..8,100,365 .8,078,488 8,071,661 LSy A IR RTINS IO 3.555 |..... 3.598 07/10/2019. | 05/30/2025.
6499999. Unaffiliated Bank LOANS = ACQUITED........vvuivriresiiessersiiisess s st nsssnsssnnes | ernsiens 149,170,573 XXX R 150,461,917 | ......... 144,543,270 | .......co.. 115,364 | .oovvenee 24,489 | ... 1,257,021 [ oo 0 XXX XXX XXX XXX
6599999. Total - Unaffiliated Bank LOBNS.........cuuiiiuieiiiisiiiiisiisseis ettt nnsnnnsennins | srssinas 149,170,573 XXX | s 145,422,420 | .......... 150,461,917 | .coooeee 144,543,270 | ............ 115,364 | .oooovenee 24,489 | ... 1,257,021 [ oo, 0 XXX XXX XXX XXX
Totals
7699999. Total - Issuer Obligations............ocweereriersnreserssiennns 3,528,776,973 XXX | e 3,739,540,662 | ...... 3,471,584,301 | ...... 3,559,844,886 | .......12,466,381 | ...... (5,042,281) | ...... 2,154,292 | ......... 503,000 XXX XXX XXX |....34,191,154 |..110,286,371 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities. 403,591,909 XXX 412,810,614 | .......... 415,100,365 | ......... 404,812,038 | ............742,183 | ......... 479,659 | ........ 584,186 [ ..o 0 XXX XXX XXX | .. 1,078,866 |....13,010,925 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities 250,748,305 XXX 247,996,981 | . .234,462,625 242,575,141 ......(1,706,928) 0 0 XXX XXX XXX .796,018 | .....9,705,196 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUNHES.............ovvveevrerrvereieeirieieian 257,070,229 XXX ..........266,386,256 | .......... 279,069,268 261,209,796 | .............72,074 | .......... 341,462 0 0 XXX XXX XXX | ... 1,618,439 | ..... 7,320,201 XXX XXX
8299999. Total - Unaffiliated Bank Loans, 149,170,573 XXX | s 145,422,420 | .......... 150,461,917 | oo 144,543,270 | .......... 115,364 | ........... 24,489 | ... 1,257,021 XXX XXX XXX [ s 186,282 | ... 6,320,649 XXX XXX
8399999. Grand Total - Bonds.... 4,589,357,989 XXX 4,812,156,933 ..4,550,678,476 4,612,985,131 (5,903,599) | ..... 3,995,499 ..503,000 XXX XXX XXX |....37,870,759 |..146,643,342 XXX XXX




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Numberof Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.V. Change in strative Date
CUSIP Identification Description Code |gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd UNitS.........cocoverervrininiiernecernessnnnes | vovvene | e | cvveens 8,525.580 | ..coccvuuee 1.00 852,558 |..... 100.000 852,558 | ... e | [ | o 08/15/2019.
70867 11 3 |Pennsylvania-American Wtr Co 9.35% Pfd (... . 2,735.000 | ........100.00 | ..cocivvrrmrrne | orerirennenn 273,500 | ... 100.000 273,500 25,572 | oo | cevieeeesinsinens | e 04/23/1971.
000000 00 O |Woori Bank Jr Sub Nt ....305,000.000 | ...........1.00 | .......0.995 | ................302,664 | ........ 0.992 303,475 3,133 (BT) | e . | 11/26/2019.
000000 00 O |MAF Global Securities Jr Sub Nt. ....300,000.000 304,050 5,225 | v [ e | e | e 11/13/2019.
05962G AJ 8 |Banco Mercantil De Norte Jr Sub Nt. ....600,000.000 630,750 | .overerrn 10,802 | coveuvverirrirneins | e | e | e . 10/25/2019.
64132N  AA 4 |Network i2i Ltd Sub Nt ....300,000.000 300,000 | .ooeeerre3,578 | oo | v [ e (3,600) [ oo | e | cevies (3,600) | ... 10/08/2019.
P4949B AN 4 | Grupo Bimbo SAB De CV Sub Pfrd Hybrid..........coouvniiiniinsninnnnsinssnins i D |....350,000.000 343,875 343,875 | ..o 9,487 | 020,825 | e [ e 4,235 | oo [ 4,235 |.. 11/14/2018.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Prefermed......... oo 3,003,797 ..3,008,208 0 .(176) 0 0 .(176)] .. XXX
Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred
151327 20 2 |Centaur Funding Corp PAd StK.......cvuereiiiniirieriissississssisssissss s | v | C [ 122,000.000 | .....1,000.00 [ .o | crverinenns 2,002,469 |..1,020.000 | .............2,040,000 | ....c....cc. 2,099,950 | ..ooiiiriiniiinnins | o 181,600 | .ooovvisriieninnes [onnnnninerinniinns | evnneennen(8,105) | o [ (8,105) | ... 2FE........ 03/18/2008.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred..........cooovvivnrinen. 2,002,469 XXX 2,099,950 0| e 181,600 | ..o 0 | [ iieeeenn(8,105) [ o0 | (8,105) XXX XXX
8999999. Total - Preferred Stocks..................... 5,006,266 XXX | 5,083,378 | ..o 5,108,158 | .......... 32,225 | ... 227,997 | oo 0 | coevereeas(176) | ovrreens(8,105) | o0 | s (8,281) XXX XXX
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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
Current Year's
F Rate per Unrealized Other-Than-
or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign
ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/AC.V. Exchange Change Date NAIC
CUSIP Identification Description Code |gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | Designation
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
69121K 10 4 [ Owl Rock Capital Corp Com........ | ,,,,,,,, | | ..... 983,650.000 17,597,499 17,597,499 14,999,998 634,402 2,597,500 ..2,597,500 .107/18/2019. | ..
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 17,597,499 ...17,597,499 ...14,999,998 634,402 2,597,500 | ..o 0 ..2,597,500 XXX XXX
Common Stocks - Parent, Subsidiaries and Affiliates Other
63862@ 10 3 | Nationwide COMP COM..........ccouuuriuereeirceiiscerieesieeesisess s | ceesenas 649,510.000 L311,745,043 | L 479.971 311,745,943 | i 178,939,615 | oo s [ s | s 44,825,362 ....44,825,362 .| 12/30/2006. | ..
G7538* 10 9 |Retention Alternatives Ld COM.........c.ouriiiiiiniiiiniissii s | coeees 120,000.000 18,809,747 | ........ 156.748 ...18,809,747 2,761,382 2,761,382 .108/01/2002. | ..
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. 330,555,690 XXX 330,555,690 | ...........184,139,615 | ......cccocicenen0 | e O O | ) [P 47,586,744 ....47,586,744 XXX XXX
9799999. Total - COMMON StOCK.........uuieiriiiiriieriieci s 348,153,189 XXX . 348,153,189 | ...........199,139,613 | ............344,278 | ... 634,402 | ..o | 50,184,244 . ....50,184,244 . XXX XXX
9899999. Total Common and Preferred StockK..........c.ovrinrniinnieiniineienineinns 353,159,455 XXX | 353,236,567 862,399 | ...coovvveririinnnnnn0 | i 50,184,068 | ......ccvvevvrerrinnen {1 I 50,175,963 | ..oovvevviriireirenns 0 XXX XXX

cl3




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 3

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

€l

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........cccovvnivimiiriieriniissiissssissisnenenes | 01/18/2019........ 20,144,611 20,000,000 ..108,011
0599999. Total - Bonds - U.S. Government.. 20,144,611 20,000,000
Bonds - All Other Government
000000 00 O [Argentina (Republic Of) UNSEC NE.......c.cuiiiiiiiriieicsee e D 04/08/2019 Direct. 63,532 ....70,552
000000 00 O |Argentina (Republic of) Sr Nt.... D 04/08/2019.. Direct. 215,700 ..316,044
040114  HK 9 | Argentina (Republic of) Sr Nt.... D 11/15/2019........ Direct . 1,035,945 ...1,415,000
900123 CT 5 | Turkey (Republic of) SFNE.......oiviririsiiisinni e D 09/13/2019........ Direct.....oovenieenens 572,688 550,000
1099999.  Total - BONAS = All DI GOVEIMIMENE. ...t ttteseittis st seissssses st ee st h s eeb 8 £8 88k o088 408160 f 881 e8 808 L1 48 E 8428881818 E 8 bbb 1,887,865
Bonds - U.S. Special R e and Special A
091096 NP 8 | Birmingham AL Wtrwks Brd ReV TXDI-REF-ST........cuuriuiiiiieiierisceisese s 11/06/2019........ Piper Jaffrey & CO.....covueerierineiieeiseieeiesieeesesiseesssias 6,000,000
76116E  GR 5 |Resolution Funding Corp Strips.......cccovmervevernrieierinrieneninns 05/23/2019........ Morgan Stanley & Co LLC 318,703 427,000
76116F  AB 3 |Resolution Funding Corp StripS........cveervreereneereereeereeneieereeneens 05/23/2019........ VHOUS. ...ttt 2,589,005 | ..o 3,468,000
88059E  5G 5 |Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ Morgan Stanley & Co LLC 754,155
88059E 5N 0 | Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ KYCOD.. s 646,598
88059E U7 7 | Tenn Val Auth Cpn Strip Strips. 05/23/2019........ KBYCOD. .ottt 502,420
88059E U8 5 |Tenn Val Auth Cpn Strip Strips.. 05/23/2019........ KBYCOMD... et 461,799 ..633,000
88059E V2 7 |Tenn Val Auth Cpn Strip Strips.. . 05/23/2019........ Morgan Stanley & Co LLC 607,782 . ..854,000
88059E V9 2 |Tenn Val Auth Cpn Strip StHipS........couviieiiiniiinciiinsiiienissiisiianns 05/23/2019........ KEY GO, 112,931 | i 187,000
3199999. Total - Bonds - U.S. Special REVENUE A SPECIAI ASSESSMENES. .. ... . rutrrerriritrerseeetsarsseseesetstesesersesesassssasis | eesesassaeseraeeseseesseseseesee 1o E e s 8 ee8 e 1eE s 28421 £E e 48818128428ttt 11,993,483 | oo 14,314,000 | ....... 0
Bonds - Industrial and Miscell
00115B  AA 5 | AEP Texas Central Trans Fund LBASS Ser 2..........cc.ovvvuee 09/11/2019........ Goldman Sachs & COMPANY..........ccrrrrerermrrreernrrnrerensenenes 16,499,974 | oo 16,500,000
00163G  BC 0 |ALM Loan Funding CLO Ser 2012-7A Cl A2R2... SO 06/21/2019........ CHIGIOUD. vttt 25,000,000 .25,000,000
00206R  HS 4 |AT&T Inc SrNt 3.600% 07/15/25.......cccvvrirererrieirereriseererinines 06/05/2019........ Tax Free EXChaNge........cvverevrivrineieieissierssissins 4,992,381 . 25,000,000 | oo 70,000
01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl............... 12/23/2019........ Interest Capitalization...............c...... 249,926 | ..o 249,926
02582  JM 3 | American Express Cr Acct M Tr LBASS Ser.. 09/16/2019........ Wells Fargo Securities LLC 22,219,269 | .......... 22,222,222
032177  AH 0 |Amsted Industries Sr Nt 06/26/2019........ Bank of America BISD Dealer... 308,745
045054  AJ 2 |Ashtead Capital Inc Sr Sec Nt 10/28/2019........ JP Morgan Securities LLC.. 5,000,000
05522R DB 1 |Bank of America Credit Card Tr LBASS Ser.......cccvvivvnriernrnrerirnines 09/06/2019........ Bank of America BISD Dealer. 5,998,528
110122  BD 9 |Bristol-Myers Squibb Co Sr Nt 11/22/12019........ Tax Free Exchange 5,318,543
110122  BG 2 |Bristol-Myers Squibb Co Sr Nt 11/22/2019. Tax Free Exchange... 6,988,397
125523  BW 9 |Cigna Corp SrNt 3.500% 06/15/24. 10/11/2019.. Tax Free Exchange... 4,981,430
14317V AC 4 |Carlyle Global Mrkt Strat CLO Ser 2019-4. 12/06/2019. JP Morgan Securities LLC.. 5,500,000
161175  BK 9 | Charter Comm Opt 1st Lien 10/18/2019. VTOUS. ..ottt ss st eaesensaesnas 17,899,430
161175  BR 4 | Charter Comm Opt 1st Lien 10/22/12019.. Credit Suisse Securities LLC. 5,248,067
184496 AN 7 |Clean Harbors Inc Sr Nt 06/19/2019. VATHOUS. ..ottt es st ennaesnas 7,071,663
184496 AP 2 | Clean Harbors Inc Sr Nt 06/18/2019 Goldman Sachs & CoOmMpany...........coveeeereerreererneeneseeeenenns 2,200,000
20030N  BY 6 |Comcast Corp SrNt 3.300% 02/01/27.... 10/15/2019.. CHHIGIOUD. vttt bbb 11,348,883 ... 74,892
20268)  AA 1 | Commonspirit HEAIH Ni..........cooiiiiiiiiiiicene s | reresnssnnians 08/07/2019........ CHIGIOUD. ..t 10,000,000
22945D AN 3 | CSAIL Commercial Mtg Tr CMBS Ser 2019-C1 03/01/2019........ Credit Suisse Securities LLC. 1,731,561 3,477
254687 EH 5 |Disney Walt Co SrNt 6.650% 11/15/37 11/26/2019........ Tax Free Exchange 10,755,631 | .... 10,000,000 20,319
260543  CT 8 |Dow Chemical Co SrNt 3.150% 05/15/24..........oovovvernvrernrrnnes 11/25/2019........ Tax Free EXChange........cccvvervnerierinneererinsiinerienes 10,002,096 | .ooovvnveerririrerirceireene 10,000,000 8,750
294429  AQ 8 |Equifax Inc SrNt 2.600% 12/01/24..........covevmvernrinrerseinniis 11/15/2019........ Wells Fargo Securities LLC 2,494,475 ...2,500,000
31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt.... 06/10/2019........ Suntrust Robinson Humprey Inc 5,556,800 ...5,000,000 39,583
31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt.... 06/26/2019........ Stifel Nicolaus & Co Inc..... 5,045,300 | coouvererenieienierienis 5,000,000 | . 55,417
34488@ AA 6 |Football Club Nt 3.560% 10/05/24..........covvuiveriniiirneicineirererineins 05/15/2019........ Stonecastle Securities LLC..........c.cccoeevvevvvverevereceennns 5,064,150 | .ooovoeeeireeeeeeeeeen 5,000,000 | ..ovovererreireeieeceee e 109,767
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SCHEDULE D - PART 3

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

1'€L3

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
38218D  AA 7 | Goodgreen Trust LBASS Ser 2019-1A Cl A.....coovverceoerenninerienes 08/01/2019........ NatiXis......cvvreernenne 6,725,697
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1A CI A... 08/01/2019........ Natixis.... 756,240
410345 AL 6 |Hanesbrands Ind SrNt 4.875% 05/15/26. 08/26/2019.. CHIGIOUD. vttt bbb 315,000
415864 AM 9 |Harsco Corp SrNt 5.750% 07/31/27. . 10/04/2019. Goldman Sachs & COMPANY...........c.ccccevvrrrnrerererierierienies 2,509,037
423452  AC 5 [Helmerich & Payne S&NL.........coiiiiiieiciee e 03/22/2019 Tax Free Exchange 1,270,499
459200 JY 8 |International Bus Machs Corp Sr Nt... 09/04/2019.. Various 12,255,525 ..105,313
502431 AE 9 |L3Harris Tech Inc Sr Nt 11/13/12019........ Various 4,429,675 ....73,150
50540R AW 2 |Laboratory Corp of America Sr Nt.. 11/18/2019........ Bank of America BISD Dealer............cccccouvurreenne 1,745,468 ...1,750,000
585503  AA 3 |Mello Warehouse Sec Tr RMBS Ser 2019-1C......cooovvvvevevreiernnnns 05/08/2019........ Jefferies & COMPANY INC.......vuivriireiiiriie bbb 13,300,000 .13,300,000
585503  AB 1 |Mello Warehouse Sec Tr RMBS Ser 2019-1 C.......ocvvvervevvrvererncenns 05/08/2019........ Jefferies & COMPANY INC......ccoeviiiiriie s eenen 3,570,000 | ooovoeeeeeieieeeeene 3,570,000
59166E  AA 3 |Metlife Securitization Trust RMBS Ser 20 04/26/2019........ Credit Suisse Securities LLC. 1,319,859 ..1,301,333 3,931
61763X  BH 8 |Morgan Stanley BAML Tr CMBS Ser 2014-C18.........cccoocviernrrnrrneineinnienns 02/20/2019........ Credit Suisse Securities LLC. 4,525,840 24,500,000 | oo 10,490
61945C  AG 8 |Mosaic Co SrNt 4.050% 11/15/27. 11/06/2019........ Bank of America BISD Dealer..............coccerererenne 5,263,000 | cooorvrneienieeeierienis 5,000,000 | ooueeeirnerieneeeeeeieieinne 97,313
62877V AA 9 [NBM US Holding INC. SENE......ouiiiiiiiiiisiicii s 05/02/2019........ Direct 133,172 ..135,000
62877V AB 7 [NBM US HOIING INC. SENE.....ovoiiriirciiiiis sttt 07/30/2019........ Direct. 265,000 ..265,000
62942Q CA 9 |NRZ Advance Receivables Trust LBASS S€r........c.coocnereneeneriecencenns 09/12/2019........ Credit Suisse Securities LLC............... 6,329,999 | oo 6,330,000
62942Q CF 8 |NRZ Advance Receivables Trust LBASS Ser. 10/01/2019........ Credit Suisse Securities LLC............... 12,989,982
64830H  AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-. . 07/31/2019........ JP Morgan Securities LLC.. 12,181,814 . 33,641
64830K  AA 5 | New Residential Mtg Ln Tr RMBS Ser 2018-.........cocevvvenec. 10/10/2019........ Amherst Pierpont............... 10,052,881 | oo 8,389,731 [ e 16,432
64830W  AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-. 08/07/2019........ Wells Fargo Securities LLC..........coeeurenieeenreeeeseeseeeieene 8,878,491 35,219
65341K  BG 0 |Nextgear Floorplan Mast OW TrLBASS SET.........ccoueieiriririieieiieieeieieieississseseissse e ssssssssssesesenes | sessesessessens 03/04/2019........ CIGIOUD. .ottt 2,999,549
65342Q AL 6 |NextEra Energy Operating SrNt........ccoovvevreiernrrninniieeninns 09/19/2019........ Wells Fargo Securities LLC..........covvrvrnrnrineineneiessesesisninns 460,000 | oo 460,000
654740  G* 4 |Nissan Motor Acceptance Corp Sr Nt 09/16/2019........ Barclays Capital INC............eurueiueiricirieeisce et 10,000,000 10,000,000
68267E  AA 2 | OneMain Direct Auto Rec Tr LBASS Ser 201..........ccccouvuuevrvenee 03/12/2019........ Barclays Capital INC.............cuuiiuiiiiieiiii et 9,998,285 10,000,000
69007T  AB 0 |Outfront Media Cap LLC / € S&NL.......cvoieeicicieeeir ettt essnseene 08/08/2019........ Goldman Sachs & ComMpany..........ccooreeereerereereereereseeeereens 315,038 | oo 310,000 2,497
69346V AA 7 [Performace FOOd Group St NL.........ccoiuiieiiriiiriieieeissie et 09/16/2019........ Credit Suisse Securities LLC............... 160,000 160,000
70163#  AA 0 |Parliament Funding (Owl Rock) Nt........... 10/28/2019........ Direct.....ccevreeeene 1,480,000 . ...1,480,000
74256L AU 3 |Principal LFE GLB Fnd Il Nt......... 06/25/2019........ VATHOUS. ...ttt 7,921,462 | oo 7,800,000 | oooueenrirerierieeiees i 44,617
742561 BJ 7 |Principal LFE GLB Fnd Il Nt......... 11/14/2019........ Credit Suisse Securities LLC. 2,996,040
74980E  AC 2 [RRLTD CLO S€r2019-7TA ClATA......coimrierieiiereieeiesiseesesessssestessssesssssssssssessesssessssssssssssenes | sessssssnessnens 12/17/2019........ Bank of America BISD Dealer... 5,311,811
817565  CE 2 | Service Corp INtl SrNE.......cviiviiciiceee st nsrenss | eesesiensenies 10/11/2019. Us Bancorp Investments Inc. 1,071,250
82967N  BE 7 |Sirius XM Radio Inc Sr Nt 06/26/2019.. Various 4,337,463
84861T  AD 0 [ Spirit REAIY LP S NL.......o.ooecvecveeiieceeee et sassssnnss | evsnssansseens 08/15/2019. Various 3,720,797
84861T  AE 8 [ Spirit REAIY LP ST NE.....oouiviiieiieiiec st sssssnnss | eessnsssenssanns 09/09/2019. JP Morgan Securities LLC.. 3,746,475
858912  AF 5 |Stericycle Inc SrNt 5.375% 07/15/24. 06/27/2019.. Bank of America BISD Dealer. 720,368
87305Q CH 2 |TTXCoSrNt 3.600% 01/15/25 08/28/2019. Wells Fargo Securities LLC 8,132,456
87612B  BP 6 |Targa Resources Partners Sr Nt 11/13/12019, RBC Capital Markets LLC..........ccoeueeriereeieireinieiceneiseeeeseeeeseeeens 239,896
89173F  AA 8 | Towd Point Mortgage Tr RMBS Ser 2017-1 C... .| 03/01/2019.. Morgan Stanley & Co LLC 8,383,223 2,614
89176L  AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C... 10/24/2019........ Morgan Stanley & Co LLC 7439414 | (oo 7,000,000 | oo 19,688
891788 AA 2 |TPMT 2019-4 A2 Ser 2019-4 CI A1 11/04/2019........ Bank of America BISD Dealer... 7,209,479 ...21,282
891788 AB 0 | Towd Point Mortgage Tr RMBS Ser 20194 C........ocvvurivmviiniieisieiersnseiesssiseiessssssesessssssssesens | oessseeensnns 11/04/12019........ Bank of America BISD Dealer... 3,493,768 . ....11,487
904764  AX 5 |Unilever Cap Corp SrNt.......ccocouveee 09/03/2019........ Bank of America BISD Dealer............cccccoueurreenne 7,209,650 | oo 7,000,000 | .eoooveeeererieinereieereiseeeeeenn 61,172
90932  AA 0 |United Airlines LBASS Ser 2019-2 AA PTT ... sesissisesssenes 09/03/2019........ Credit Suisse Securities LLC............... 4,000,000 ...4,000,000
92837D  AA 5 |Visio RMBS Ser 2019-2 CI A1...... 10/25/2019........ Nomura Securities Intl LLC 4,982,902 983,016 | oo 10,926
92837D  AB 3 | Visio RMBS Ser 2019-2 Cl A2...... 10/25/2019........ Nomura Securities Intl LLC 1,500,680 | ..eouvenrerrererrenieeienins 1,500,718 3,535
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94106L  BF 5 |Waste Management INC SEINL.........c.oiiiriiiecirceee sttt sesnsns | sesessenssenans 05/14/2019........ Credit Suisse Securities LLC............... 4,999,700

94106L  BG 3 |Waste Management INC St NL........coviiciiieieesisisss et sssssssensssssens | sosessessessns 05/14/2019........ Mizuho Securities USA Inc 4,990,200

948741 AL 7 |Weingarten Realty Inv Sr Nt 11/05/2019.. Morgan Stanley & Co LLC 2,085,400

988498 AL 5 |YumBrands Inc SrNt 4.750% 01/15/30 09/19/2019. VAIHOUS. ... 2,284,700

335934 AL 9 |First Quantum Minerals LTD Sr Nt. A 11/19/2019. 455,400

000000 00 O |Liquid Telecom Finance Sec Nt . D 07/17/2019.. 305,250

000000 00 0 |VTBBank OJSC Sub Nt 6.950% 10/17/22........cccovrvvverrrrrrrernrirnne D 12/03/2019........ Direct. 608,888

000000 00 O |Sberbank of Russia Sub Nt D 12/03/2019........ Direct 306,965

000000 00 O |Metinvest BV SrNt 7.750% 04/23/23 D 07/03/2019........ Direct 207,200

000000 00 O |Studio City Finance LTD SrNL.......ccovveuereerimirrerierireesserinsrienienes D 12/02/2019........ Direct.....oververneene 602,541

000000 00 O |Digicel Group Two Ltd Sr Nt PIK.. D 02/28/2019........ Direct.....evereernnene 21,255 65,000 | oo 1,968
000000 00 O |Digicel Group Two Ltd Sr Nt PIK.. D 10/01/2019........ Interest Capitalization...................... 931

000000 00 O |Ades INternational St NL..........c.oviiieirie e D 04/16/2019........ Direct.....ocvevnirnn 510,000

000000 00 O |Credit Bank of Moscow Sr Nt D 12/03/2019........ 299,750 8,703
000000 00 O |DTEK Finance PLC 1st Lien PIK D 10/30/2019........ 381,958 . . 5,680
000000 00 O |Dar Al-Arkan SUKUK CO Lt S NE........cvuuieirireeieieiee ittt [ 12/05/2019........ 303,323 | v 305,000 3,088
000000 00 O |China Evergrande Group SEC NE........ccuirimiiriiiieieieeiesisssss et [N 06/27/2019........ Direct 272,975 222
000000 00 O |YPF Sociedad Anonima Sr Nt....... D 11/20/2019........ Direct 288,628 . . 9,555
000000 00 O |Country Garden HoldiNgs CO 1St LIBN.........cviiririiiiiiiierissieiesis e sssesnsenes D 07/17/2019........ 427,425 | oo 410,000 8,340
000000 00 O |MTN Mauritius INVeStMENts S NE.........cc.veererrrerireriseresrerienes D 11119/2019........ 606,994 3,739
000000 00 O |Turkiye Garanti Bankasi Sr Nt..... D 12/16/2019........ . 895,400 . . 20,840
000000 00 O |Oztel Holdings SPC Ltd Sec Nt......c.ccoeverrevvrvnrrirerienes D 12/03/2019........ Direct......ccvreeneen. 930,115 | oo 890,000 | .oooerureerieerierierreeeiniaad 4,507
00105D  AF 2 |AES Gener SA Jr Sb Nt 7.125% 03/26/79.......ccovvvrmevrereieerierineins D 03/18/2019........ Direct 579,698 ..580,000

00654A  AA 4 | Adani Green ENErgy UP St NL.......coviiiiiiieiiiicse st sssenes [ 05/30/2019........ 480,000 . ..480,000

05971A  AE 1 |Banco BTG Pactual Sr Nt. .|D 12/03/2019........ 661,243 | ..o 665,000

12686L  AA 7 |Cable Onda SA SrNt 4.500% 01/30/30. D 10/28/2019........ 346,483 ..350,000

15119C  AA 7 |Celtic Resources HOlING S&NL........ccurieeiinreieriirinieriesrierienireeens D 10/02/2019........ 530,000 . ..530,000

151290 BV 4 | Cemex SAB de CV SEC Ni......cocrviuuriirriiieiseierieeeeeiiseiseisesisssse s D 11112/2019........ 365,000 | .eoveeeereeieeieeeeieeienies 365,000

22113A  AB 1 |Cosan Ltd SrNt 5.500% 09/20/29.. D 07/24/12019........ Direct.....cocvervienns 864,888

25382D  AA 4 |Digicel Group Two Ltd 1st Lien. D 01/14/2019........ TaxXable EXCRANGE ... 542,960

25382F  AA 9 |Digicel Group Two Ltd Sr Nt.. D 02/28/2019. Direct.....ccovvuun. 153,120

25382F  AA 9 |Digicel Group Two Ltd Sr Nt.. D 10/01/2019.. Interest Capitalization.... 32,607 32,607

25382F  AA 9 |Digicel Group Two Ltd Sr Nt.. D 01/14/2019. TaXablE EXCRANGE...........cuurveeeiecrece ettt 814,000 1,850,000 [ .oovvvererneirrinerierieeieeeneeens 37,713
25382F  AB 7 |Digicel Group Two Ltd Sr Nt.. D 01/14/2019........ Taxable EXChaNGe........c.ccooiiiiiiiiiic e 140,085 6,745
25615W  AB 9 | Docuformas SA Sr Nt 10.250% 07/24/24. D 07/17/2019.. Direct. 554,658

30052K  AA 7 |Evraz Plc SrNt 5.250% 04/02/24. D 03/26/2019. 280,000

30217A AC 7 |Experian Finance PLC Sr Nt D 12/03/2019........ JP Morgan Securities LLC.. 2,969,100

39530V AB 4 |Greenko Solar Mauritius Sr Nt D 11/20/2019.. Direct 492,250 3,735
44963L  AB 2 |IHS Netherlands Holdco Sr Nt D 09/10/2019........ Direct 535,000

44963L  AC 0 |IHS Netherlands Holdco Sr Nt.... D 09/10/2019........ Direct 855,000 855,000

45900T  AA 0 |Intl Airport Finance SA 1st Lien.. D 03/08/2019........ Direct . 90,000 90,000

46556  AM 6 |Itau UniBanco Hidg SA/KY Sub Nt.......c.ccoovevirineeneiiniinerienns D 11/113/2019........ Direct.....ovevrerneene 1,225,000 | oo 1,225,000

46650C  AA 7 | JBS Investments Il GMBH Sr Nt....... D 04/01/2019........ Direct 720,650 710,000 [ oo 10,906
46650C  AB 5 | JBS Investments Il GMBH Sr Nt....... D 07/23/12019........ Direct. . 200,000 . ..200,000

49989A  AC 3 |Koc Holdings AS SrNt  6.500% 03/11/25.........cceeererenerrnerienns D 03/06/2019........ Direct.....overeernnnne 427,395 | oo 430,000
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55388R  AA 4 |MV24 Capital BV 1st Lien........... D 08/01/2019........ Direct.....overeernenne 1,084,666
58547D  AD 1 |Melco Resorts Finance Sr Nt.... D 11/27/12019........ Direct 316,588
591555  AF 4 |Metinvest BV SrNt 7.750% 10/17/29. D 10/01/2019.. Direct. 650,951
71647N  BF 5 | Petrobras Global Finance Sr Nt D 10/31/2019 Direct 1,820,020 9,552
71647N  BF 5 |Petrobras Global Finance SrNt..........cccccovvevnieirervirisinninnes D 09/18/2019. Taxable EXChANGE........c.viiiiirie e 2,186,792
86964W  AF 9 |Suzano Austria GMBH Sr Nt .|D 08/14/2019.. Tax Free Exchange... 545,075 2,538
879273 AR 1 | Telecom Argentind SA SEINL. ...t en [ 07/11/2019........ Direct......ccvvernne. 54,280
90015W  AH 6 | Turkiye Garanti Bankasi Sr Nt..... D 03/21/2019........ Direct. 598,182 N
92334V AA 3 [Veon Holdings BV S Nt.........oiiiriiieiciscse s D 10/02/2019........ Direct 310,000 ..310,000
G4588%# BQ 3 |Intermediate Capital Group PIC St Nt.......c.ciiieiieircrccrseeeeeeeene D 04/24/2019........ Citigroup........ 10,000,000 | cooovrevrerereeeieeneieineens 10,000,000
P7354P  AA 2 |OI'SASrNt-PIK 10.000% 07/27/25. D 08/22/2019........ Direct 222,500 2:250,000 [ oo 1,458
P8704L  AB 4 |Sixsigma Networks Mexico Sr Nt D 07/31/2019........ Direct 194,000 ..200,000 3,750
P989MJ  AY 7 | YPF Sociedad Anonima Sr Nt....... D 11/115/2019........ Direct....ooveiieenens 208,560 | ..o 240,000 2,625
3899999. Total - Bonds - INAUSHTIAl ANA MISCEIIANEOUS.............cvuivriieiteiieiecieitetcieisite ettt ss st sae st b sssessssessessebnsens | eesssessassessssessesssssesessessebsessesesses et essessebses et esses et sesen s e b et st esses et esentes et et ensensessntenee . A467,958,183 | oo 459,067,892 | ..oooovreierieeera 1,501,296
Bonds - Unaffiliated Bank Loans
000000 00 O |HCA Inc Term LnB-12 Nt 1 10/08/2019........ Tax Free EXChange........c.ovceeeeereneereeineineninsins 3,687,041 | oo 3,687,041 3,783
000000 00 O |Sensata Technologies New #2 1st Lien Ter... 10/21/2019........ Tax Free Exchange... 2,979,029 ...2,966,107 341
08579  BE 1 |Berry Plastics Corp Term Ln X Nt 1........... 10/18/2019........ Tax Free Exchange... 22,402,725 22,318,176
60367  AA 9 | Community Brands Incremental DD Term LN.......cccocvvrvrieinineniniiieinnienns 06/28/2019........ Tax Free Exchange.........cccccovvevvcniviencncinicicninn 346,435 | ..o 346,435
70323%#  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. 04/10/2019........ Direct......covvvrennee 99,634 | .o 99,611
70323%  AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter.. 11/29/2019........ Tax Free EXChange........c.covceeeerreneerneeineineiiniis 2,219,901 | coovieeeees 2,230,065 2,115
70324#  AC 2 |Pathway Partners Vet Mgmt LLC New Term L 02/05/2019........ Direct. ..o 6,525,499 | ..vvviiieeeeeirend 6,591,413
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. 11/115/2019........ Direct.....overeernenne 6,011 | oo 6,041
70324#  AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter.. 12/31/2019........ Tax Free EXchange.........ccocvecniiienerncinicicnins 1,089,595 | ..o 1,095,013
74966U AP 5 |RPIFinance Trust Term Ln 6 Nt 1........cccoovvmernirineeneriineicnenns 09/23/2019........ VTIOUS. ...t 9,070,288 | ..o 9,052,493
000000 00 O |Burger King Term Ln B-4 Nt 1.......ccooviiniiriieicseecsees e A 11/19/2019........ Tax Free Exchange 895,832 891,735
68371Y  AJ 2 |Open Text Corp Term Ln Nt 1 A 07/10/2019........ Various 8,070,714 .. ...8,078,488
8299999. Total - Bonds - UNGffiliIAted BANK LOANS................ccciuiuiiieiteieieiteieictcte ettt ettt eseetetebesesaeaes evsetetesessseessssesesesasaseesessetesessssesensesetesessssesansesetes s aetesansesetesnaetesssetesesansetasarsseesenees 57,392,704 | ..o 57,362,618 6,239
8399997.  Total - BONAS = Pt 3... ... ...559,376,846 ..553,096,106 | ..ovoovviveiiieniesiniernian 1,668,680
8399998. Total - Bonds - Summary Item from Part 5.........ccoovoveiiinseisceeceas 75,330,013 | .... 74,644,361 | . 62,810
8309999, TOHAI = BOMAS. ...ttt etuuitietiseeesetes et es et 18R£8 8880 E 41488 E L8 o8 eeE 840 44EEeEEeLE 1L E Lo EE L1 E LR ...634,706,859 | ..o 627,740,467 | ooooovvieiiciiiecissiinis 1,731,490
Preferred Stocks - Industrial and Miscell; Perpetual Preferred
23281# 12 4 | Cyprium Parallel INVS V LP Pfrd UNItS..........ovvuiireiierinciieeise et ssssssessessss i 08/15/2019........ Direct.....evereernenne 8,525.580 852,558 | ...vvrcrrrrireiiniis
000000 00 O |Woori Bank Jr Sub Nt  4.250% PErpet........c.coovvrvririrriiniieriierieinns D 11/26/2019........ Direct 1,980
000000 00 O |MAF Global Securities Jr Sub Nt.... D 11/13/2019.. Direct. 3,117
05962G  AJ 8 |Banco Mercantil De Norte Jr Sub Nt.. D 10/25/2019 . . 2,923
64132N  AA 4 [Network i2i Ltd SUD NE........ oot [ DR 10/08/2019........ DIFBCL. ettt | srnieers e 300,000.000 | ..o 300,000 | ..o
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred...........ooovvieiceiicisnssiannnns 2,390,833 XXX 8,020
8999997. Total - Preferred StOCKS = PaIt 3..........c..ccevuiviveeriersiieiereeiesiesessessessessssssssseeseseesines 2,390,833 XXX 8,020
8999998. Total - Preferred Stocks - Summary Item from Part 5..........oiiiriess e 700,000 XXX
8999999. Total - Preferred Stocks.................. 3,090,833 XXX 8,020
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
69121K 10 4 | Owl Rock Capital Corp Com.................. I 07/18/2019........ [ TaX FrE@ EXCRANGE. .. iuuivriiriiiistisseiiiesis ittt | fresssnnesssns st ceas 983,650.000 | ..o 14,999,998 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... 14,999,998 N 0
9799997, Total - COMMON SEOCKS = PAM 3.........c.coiieiieieieiteiiicectete ettt ettt st s s et et s asaesenstetes  eesetessassssessssesesasseaesesseseteb s sesesassesetesssses et s eset et s seses s s et et et sssesesnsesesesansesassssesessaes 14,999,998 XXX ] 0
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9799998. Total - Common Stocks - SUMMANY HEM FTOM PAM 5.ttt ettt ettt st stestsm et eeseteeseeseeaeeseseesee et eeseeseeeeeeseeseEeEeeEeEfeEAeEoeEee8eE1eEoeE4eE o e 8 oA eEee8 4212 e e e 4EE e EAeE e HeE 428 eE e EeeEeEAeEReE A2t 428 eE e EaeEeeEee s e sebeeEenteb e setenses et entantensntns | nias 6,391,971 XXX
9799999, TOAl = COMMON SIOCKS...........cuivivriieeteiieieeeiieietetettteeeteietet s et s see et s s eese s eaesesesasessssesetesasasassnssassesasassns  essesssesasesesessseeetesasasess e esetes s e sese e es et et s asees e e e et esassetas e s et et s s s et e s e s e e et s anaetasns e e et s aesetesene et et saesesasanesanssnaes et s s annannansesananasasnnants  anaes 21,391,969 XXX e 0
9899999.  Total - Preferred AN COMMON SEOCKS. ........tuureririsissieersstisesessssrsses st sess s ess st see s eeE s s fe8e0EseE e s oEE£E o E e o0 E SRR E £ E 80 E SR E £ E 8488 E R E L E SRRttt e rees . 24,482,802 XXX 8,020
9999999. Total - Bonds, Preferred aNd COMMON SHOCKS............coiuriieiiieieieeiseisieiie ettt s et sssses et sssssessessess e2sssessessesassessesssesssesses et essessebaes et e s sesse s e s ee s e s e S e s e e s eS 1o s e s en s e s s e S s E e s eSS oS et ee s a2 s e S s S e s eS8 e s e A e A e e s e s S e e e s e s s e b e s e s s b s s et es s e s e b e s en b e s s s et enees | #44ebaessesessessebensesse st sntessessebnsensesnnssns | sestesssssssssessessesnsnsnsnd 659,189,661 XXX e 1,739,510
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

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
455780 AG 1 |Indonesia (Republic of) AID SrNt...........oooovverree. .| 12/01/2019. | Redemption  100.0000.......cccovvvvvvvvvsvsns | o 100,000 | v.ooo..... 100,000 | vvoooven.. 109,000 | vovvrvrrvrenes 101,858 | .ooovvvvveveeccrees | oo (1,858) TG R O 100,000 [ cevvvvvveermenmnans | wevrmmmmmnenneees | crvrsssereneenened 0 | 6,675 | 06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed .| 10/15/2019. | Redemption ~ 100.0000...........cccoccevvveee 850,000 850,000 | .......... 850,000 | ..overrrenns 850,000 | vovovrvveerereenne | eereererserreerene (01 OO IS 850,000 | ..ovvereeeerens | enreenerereenes | cerreverirencennn0 [ i 43,840 | 04/15/2022.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ | .. | 12/01/2019. | Paydown 211,939 211,939 .210,885 211,193 |...... 746 746 P AR TN NN DNOOTR (NN | B DU 8,104 | 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1...... | .. | 12/01/2019. | Paydown e 40,863 | ...........40,863 | ..........42,907 L A1,257 (394) (394) .40,863 | ... . [ - 1,440 | 06/15/2028.
0599999. Total - Bonds - U.S. GOVEMMENL.........covrvviriiiriisiinsisiisssssisiiiiins eesssissesssssss s | 1,202,802 | ....... 1,202,802 | ....... 1,212,792 | oo, 1,204,308 | .ovvcvvveen. [V} (1,506) 0 (1,506) [V I 1,202,802 | ....coovecvnd (V) [ 0 [ oo 0. 60,059 XXX
Bonds - All Other Government
000000 00 O |Ukraine Govt SrNt 9.750% 11/01/28...........cccvene D| 09/13/2019. | Direct 625,270 | voooo.. 575,000 | ... 549,988 | ............ 538,821 | ........ 11,203 | oo P N R DO X070 74,426 | ... 74426 | ....... 33,404 | 11/01/2028.
000000 00 0 |Republic of Nigeria Sr Nt D | 04/17/2019. | Direct 200,100 200,000 177,600 174,319 3,327 167 3,494 ..22,287 10,219 | 02/23/2038.
900123 CA 6 |Turkey (Republic of) SrNt... 04/17/2019. | Direct rernn.708,000 800,000 680,000 686,671 7,086 4,243 15,094 | 03/23/2023.
903724 BV 3 |Ukraine Govt SrNt 9.750% 11/01/28... D | 09/13/2019. | Direct o 4T7,500 | .........400,000 | ..........400,000 | . 374,832 25,168 . ..77,500 34,233 | 11/01/2028.
1099999. Total - Bonds - All Other GOVEIMMENL......co.ovsvrssvvssvsssnssisssssssisssinssvssisssisssssssssssssssssssssssssssssssssssssssossssssnssnsns | 2,010,870 | ...... 1,975,000 | ... 1,807,588 | oo 1,774,643 | .......39,788 | 007,983 | s (| 47771 | [ 1,822,414 | oo 0 |...188,456 92,950 | XXX
Bonds - U.S. States, Territories and Possessions
57582N FN 0 [Massachusetts St GO Cons Ln SerD................... [ ] 08101/2019. [MatUIHY....crovesvsvsvsnsrsvsrsvirses [ T 2,000,000 | ...... 2,000,000 | ...... 2,241,720 | ......... 2,012,193 | oo | (ALK I [(PALK)) [ — 2,000,000 | .oooovcerssrrs | ernsenssenns | cennenssnens 0 |....110,000 | 08/01/2019.
1799999. Total - Bonds - U.S. States, Territories & Possessions.. TN I 2,000,000 | ....... 2,000,000 | ....... 2241720 | ........... 2,012,193 | oo 0. (12,193) | covvvveeernnae 0 | (12,193) | covvvvivend [ I 2,000,000 [ ..coocrveeeeeead {0 O IR 0. 110,000 XXX
Bonds - U.S. Special Revenue and Special Assessment
083778 DT 4 |Bergen County NJ Impt Auth Rev LBASS Cnt....... o [ 11512018 | MEHUIRY....ooooevveensivesssienns | 2,980,000 | ...... 2,980,000 | ...... 3,207,434 | .......... 2,998,369 | ...ovovvverererenene 2,980,000 11/15/2019.
14320N  BR 4 |Carmel IN Redev Auth Rev LBASS Cap Appr < [ 0200172019 | MAHUIRY....ooereeeeesseesseeee | 2,000,000 | ....... 2,000,000 | ....... 1,052,060 ..1,991,767 2,000,000 02/01/2019.
251237 6P 3 |Detroit MI Sewer Disp Rev Ref Sr Lien Se............. ..107/01/2019. | Call  100.000f 110,000,000 110,000,000 11,247,800 110,079,084 . (79084) 0,000,000 07/01/2027.
3128HJ AG 1 |FHLMC Gold PC Pool #W30007. .. [12/01/2019. | PaydOwn............ccooevvveeeeveeeiissssisscieans | 4997893 | 1297823 | 1406241 | oo 4370476 | (142,653) | .... 1,227,823 08/15/2028.
312905 KJ 0 |FHLMC REMIC Ser 1060-X. v |- [ 12/01/2019. | Paydown (34) 7,991 03/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA.....ccvvveerirrererncinenns .. | 12/01/2019. | Paydown 19 2,548 08/15/2021.
313373 Q2 7 |FHLMC REMIC Ser 1674-Z. o [ 1200172019, | PaYAOWN...ccccooccerseecrcvnssicnciiineseo || aagma | 41034 | o A1A1E | 11161 ..o (127) 02/15/2024.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z v | [ 12/01/2019. | Paydown.........ooevvvvveennceviissscvviissesiens | b 148559 | 118559 | 119,303 | o 118,585 |....... (26) 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M..........c.ccorrvrrerrrnnnne .. | 12/01/2019. | Paydown 33,085 |....... (596) 11/20/2027.
31358K  7A 0 |FNMA REMIC Ser 1991-164PX... .| 12/01/2019. | PaydOown..........cocvvvvvvvvvvvvvvnvvvsvsvnsvsnnnonenonee | L 40468 | o 40468 | oo A08TA | 10,540 |....... (72) 12/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z woe | | 1201/2019. | Paydown 6,376 | oo | e, (1) 02/25/2022.
313598 DN 4 |FNMA REMIC Ser 1993-115G...........ooorsrrerrerceeen .| 12/01/2019. | Paydown 23754 | ... 486 07/25/2023.
31359B  ZK 6 |FNMA REMIC Ser 1993-119GA.. .| 12/01/2019. | Paydown...........cocvwvvvvvvvvvvnvvvvnnvvvvcscnceceeneeee | b 16334 | 46331 | o 46416 | 16,229 | 102 07/25/2023.
313602 3E 2 |FNMA REMIC Ser 1989-67D oo |-+ [ 09/01/2019. [ Paydown............cooeveveenevieneiisseiisneceene | 36T 36T 366 | 365 | 2 2 367 10/25/2019.
313602 W4 2 | FNMA REMIC Ser 1989-62G.........cccovvvvvevrrirnnnnes .. [10/01/2019. | Paydown..........cccvvvvvmvevvvessssvrssvssnssrens | b AT o ATAT 1652 | 4703 | 13 13 1,717 10/25/2019.
313603 2H 4 |FNMA REMIC Ser 1990-35E... .. [ 12/01/2019. | Paydown............ccooevvvvenevssevvssnsiissiieens | 415 | o515 | 4514 1506 | 9 9 1,515 04/25/2020.
313603 5J 7 |FNMAREMIC Ser 1990-41D... v |-+ [ 1210172019, | Paydown..........cvvvevensevvesnnsvissssisiiisenns | o 9780 0781 | 9718 | 9719 | 62 62 9,781 04/25/2020.
313603  JJ 2 |FNMA REMIC Ser 1989-90E..........cemmrrrrvrvvevrrrrnnes o | 1110172019, | PaYdOWN.....ccocovevvvvvvvvevvvsrsssnsnssvssisiisssss [ 4354 | oid.354 | 1329 | e 1345 | 9 9 1,354 12/25/2019.
31377M AP 6 |FNMA DUS Pool #380814 6.030% 12/25/19....... .. [ 12/01/2019. | Paydown...........ccocoevvvvevvrienervseccvinnceane | 472475 | o AT2475 | 185114 | o 172890 | (415) ) SIS I 172,475 12/25/2019.
3138YG XE 7 |FNMA Pool #AY3376 3.500% 04/25/45.............. .. [12/01/2019. | Paydown..........ccovvvvvesevvvvssnsiviisssnsiiinss | | 0485504 | 2185594 | ... 2244844 | ... 2242937 | | (56,643) ) 2,185,594 04/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.............. .. [12/01/2019. | Paydown.............coovevvveeevveenervssniisscieene | | 3735863 | 3735863 | ...3795404 | .3792109 | L (56,246) )| ... . .3,735,863 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45... .. [12/01/2019. | Paydown..........cocvvvvvemsvveissnssvissssnniiiess |k 751576 | o 751576 | o 764702 | o 764293 | L 9,717) )| ISR IS 751,576 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45... .. [12/01/2019. | Paydown..........cocovvveevmvcvvvissnseviivssnnncenns | | o3s5580 | 9365580 | ......2.408.641 | ... 2.406.623 | oo | (41,042) (41, 042) 2,365,580 0 [ 41,385 | 11/25/2045.
3140HB FS 2 |FNMA Pool #8J9176 4.000% 05/25/48.... | 1200112018, | PaydOWN...oosvsvvssvnsvsvssssvssssnss | 7,162,413 | ...... 7,162,413 | ...... 7,304,822 | 07,302,925 | oo | s (140,512) | .. . (140,512) 7,162,413 0 |....198,669 | 05/25/2048.
31405 LM 9 |FNMA Pool #BM1231  3.500% 11/25/3 - 12101/2019. | PaydowN.....ccoooocevvevvvneersnsssirirnccsensss | 1,821,607 | ... 1,821,607 | ....... 1,898,385 (72801) | oo | e (72,801) | covver 1,821,607 0 34,768 | 11/25/2031.
3140Q7  5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47... - | 12/01/2019. | Paydown 505,132 505,132 495,607 1,495,685 9,447 9,447 4,505,132 [ v | o | e | 36,252 | 09/25/2047.
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314008 3K 9 [FNMA Pool #CA1701  4.000% 05/25/48.............. .| 12/01/2019. | Paydown [ I 3,585,225 | ...... 3,585,225 | ... 3,658,050 3,656,919 [ coooooooeoererieins | o (71,693) | .... (71,693) | ... 113021 T N OO VOO | B I 97,808 | 05/25/2048.
31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42............. .| 12/01/2019. | Paydown [ B 3,350,185 | ... 3,350,185 | ... 3,505,131 | ...........3,496,829 | (146,644) | .... . (146,644) | ... . R TCICTUIT: - TR DU I ) I IO 75,833 | 10/25/2042.
31418C RC 0 [FNMA Pool #MA3182 3.500% 11/25/47 <[ 1200172019, | PAYOWN...occeessenssseeess | 5413,070 | ...... 5413,070 | ... 5,361,900 | .......... 5,362,372 | covvereeeeeesciii | e 50,698 XTI N B 5,413,070 [ vovvvveeeeecccccs | ooeeeeeeeesssiei | veeeeinennsni0 | e 126,628 | 11/25/2047.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom............ | .. | 12/01/2019. | Call ~ 100.0000 797,438 797,438 797,438 797,838 | oo e, 0 797438 | e | e | o0 | 10,940 |01/01/2043.
408395 MK 4 |Hammond IN Multi Sch Bidg Rev LBASS REf........ .| 01/18/2019. | Call  100.0000.....c..ccooreeverrerrerios 315,000 315,000 518,806 315,801 | .. (801) (80) | oo | e 3315000 | o | oo | om0 | o 84,256 | 07/15/2025.
455057 ER 6 |Indiana St Fin Auth Rev St Revolving Fd.... .1 02/01/2019. | Maturity...........osvvvvvvriensrvisesnesvisssssiisss | 5,000,000 | ....... 5,000,000 | ....... 5,478,050 (4,047) | v | e0000008,000,000 [ 1oooioiicieinn v | veverieninninenns0 | e 131,250 | 02/01/2019.
455141 NC 1 |Indiana Trans Fin Auth Hwy Rev Ref Ser B.......... |.. | 12/01/2019. | Maturity ) IO - 10,000,000 | ....10,000,000 | .....10,770,900 | ........ 10,076,101 | ovcrvervcre | orrecs(76,101) | s | e (76,101) | oo | 10er10,000,000 | v [ orensernins | cnsersnrinsnc | o 550,000 | 12/01/2019.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHA Ins M...... | . | 04/01/2019. [Call  100.0000.........ccooooevrrrrcorrrccerree T 95,000 | o 95,000 | oo 82,156 198 {93255 | 4745 | 745 | 2,850 | 04/01/2021.
57563R GV 5 [Massachusetts Educ Fin Rev LBASS Ser I. .1 01/01/2019. | Maturity...........ooovvvvvvieenereiesecsvisssscviisss | 7,300,000 | ....... 7,300,000 | ....... 7,435,123 0 oo | 07,300,000 [ e oo | eveeeeerieieenn0 | o 200,750 |01/01/2019.
60411K BG 6 |Minnesota Pub Fac Auth Rev Ser B. w.or | . [ 03/01/2019. | Maturity . ,000,000 | . 1000,000 | . /316,320 (5,617) | ovrvvrenerrinene | eerereeesnn,000,000 | oo | o | v | 100,000 | 03/01/2019.
646135 5N 9 |New Jersey St Trans Auth Rev Trans Sys S......... o [ 121812018, | MBI | 5,000,000 | ....... 5,000,000 | ....... 5,719,000 | ...........5,068,038 | .cccccoeoerrverrieic | 1rrrrrrr(68,038) | coovorrrrorrrroiss | o (68,038) [ coveveverererrrrrrss | 2000000005,000,000 | oo [ eorresesesesssseen | ceeveeeneeeeeennn0 | 275,000 | 12/15/2019.
650033 3K 7 |New York St Urban Dev Corp Rev Ref St Fa.. .| 04/01/2019. | Call - 100.0000..........coovooremmmmrvevssmmreens | 1,150,000 | ....... 1,150,000 323,029 (3,746) | .o | e 1,165,643 | oo | 000n.(15,643) | ........(15,643) | ....... 32,775 | 04/01/2020.
677377 2M 4 | Ohio St Hsg Fin Agy SF Mtg Rev LBASS Txb........ . [12/01/2019. | Call  100.0000... 565,000 565,000 565,000 0 8,137 | 11/01/2041.
759911 ZK 9 |Regional Trans Auth IL Ref Rev Ser A...........co...... .. | 06/01/2019. | Maturity. +.....5,000,000 | .......5,000,000 | . 501,100 | ovrirr5,022,919 | oo | eeeeed22119) | s | e (22,119) - 06/01/2019.
93978H SK 2 |Washington St Hith CareFac Rev Ref VA Ma. .1 06/26/2019. | Merrill Lynch.........cooovvveeneveseiiesviiennena | 5,073,819 | ....... 4,375,000 | ....... 5,029,719 (28,751) | ... 149,139 08/15/2031.
93978H SL 0 |Washington St Hith CareFac Rev Ref VA Ma........ .. | 06/26/2019. | Merrill Lynch.. . 310,020 | . ,000,000 | . 286,480 | . (12,549) 9,366 08/15/2032.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES........... o..ceervvviieriviinnesiisnesssisssssssssssisssssssssssssssssssins | 98,107,590 | ..... 97,098,751 |....102,601,652 | .........98,891,750 | ...ccccccc0e0 | .....(988,766) | c.veoovvverin O | o (988,766) XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Norweigan Cruise Line Corp Term Ln B Nt............ .| 01/02/2019. | Redemption ~ 100.0000...........cccoerrvenec I 3,712,500 | ....... 3,712,500 | ....... 3,703,219 3,705,893 6,607 10/05/2021.
00003# AA 1 | A&E Television Networks LLC Sr Nt - | 08/22/2019. | MALUFY....coovvvovvriirriiiiiiiinnns [ 12,000,000 | .... 12,000,000 | .... 12,000,000 112,000,000 0 08/22/2019.
00163G AR 8 |ALM Loan Funding CLO Ser 2012-7A CI A2R. .| 07/15/2019. | Paydown I 25,000,000 | ..... 25,000,000 | ..... 25,000,000 125,000,000 0 25,000,000 10/15/2028.
00206R CY 6 |AT&TIncSrNt 5.200% 03/15/20..........cc.coo.. . 03127/2019. | Call  102.3746....oovvcccreeeer . 26,405,518 | ...25,500,000 | ...25,577,772 | .......25524.937 (4,747) (4.747) 25,520,190 03/15/2020.
00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 Cl | 1212612019 | PaYAOWN. .o | 131,011 | o 131,011 | oo 61,960 | .. 61,960 | oo | e 69,051 69,051 07/25/2036.
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A. ... | | 12/15/2019. | Redemption  100.0000...........cccocvvvrnec 194,927 . ) . (2,505) (2,505) 06/15/2021.
01877K  AB 9 |Aliance Pipeling LP ST NL......occcoovvorsvrrsrrvoens .. [ 12/31/2019. | Redemption ~ 100.0000.............ccvvrcven o 167,519 B~ . 0 12/31/2019.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2.... .| 10/01/2019. | Paydown 830454 | .....832494 | .. 776,660 | oo, TT6,660 | .oovveeeeeeeeeee | oo 0 03/25/2047.
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201......... |.. | 07/15/2019. |Redemption ~ 100.0000.............ceevvverree. 100003,595,756 | .......3,595,756 | .......3,595,756 | . 3,595,756 0 - 07/15/2020.
02377D AA 0 [American Airlines Inc LBASS EETC Ser 201......... ..110/15/2019. | Redemption ~ 100.0000...........ccccrrrrerence 303,318 303,318 | ..........303,318 | . ..303,318 0 303,318 04/15/2027.
023770 AB 0 |American Airlines Inc LBASS EETC Ser 201......... |.. | 07/15/2019. | Redemption  100.0000......ccovvcccomsccces | 0 186,768 | ......... 186,768 | ......... 195,207 | v, 190471 | oo | v (3,702) (3,702) | oo | e 186,768 01/15/2023.
030728 L9 4 |Ameriquest Mig Sec Inc RMBS Ser 2005-R8......... | . | 12/26/2019. | Paydown RS 1,530,994 | ... 1,530,994 | ....... 1,350,863 | ... 1,435,491 | ooovccveverc | e 95,502 95,502 eernn1,530,994 10/25/2035.
030725 S6 3 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R10....... | . | 12/26/2019. | Paydown [ B 6,046,089 | ....... 6,046,089 | ...... 5,626,641 | ... e 165,482 [ cvvveeereis | oo 165482 | oooorere erennn 5,046,089 01/25/2036.
03523T BP 2 | Anheuser-Busch InBev Widwdinc Sr Nt -102/11/2019.| Call - 93.8860.....ovsovvoesvvveseseens | 2,096,474 | ....... 2,233,000 | ....... 2,066,329 | ......... 2,161,545 | cooooeeeeeecccs | e 2,148 2148 | oo | oo 2,163,693 | ..ovvvvoccccccns | 100 69,307 | ........69,307 | ...... (37,591) | 07/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea........ | .. | 10/31/2019. | Call  109.0321...coccoovrvvvosvsiieee | | 1123.875 | ... 1,030,775 | ... 1,040,720 | ... 1033422 | ... (728) (728) 1,032,694 | oo s (1,919) | e (1,919) [ ... 155,983 | 05/15/2022.
05549@ AA 3 |BJs Wholesale Club Inc CTL (HG Bowie Rea........ .| 10/15/2019. | Redemption ~ 100.0000...........cccoemrvrnee I B 159,652 | vooovoo... 159,652 | vvooonenn. . 160,062 | ...... (410) (410) reienrnnn 159,652 | ... JESPOURRRRROON | B IO 5,130 | 05/15/2022.
05569A AB 5 |BP AMI Leasing Inc Co Gtd Nt | 05/08/2019. | MatUIity......oooovevevevevevivivivevevivivivivivivivivinn | 4,075,000 | ....... 4,075,000 | ....... 4,820,888 | ........... 17410 | oo | e [C 2510 ) IS B (C 5 10) ) I I 4,075,000 | oooeerrrvienns [ o | e 0 ... 112,531 | 05/08/2019.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200.......... | .. | 12/01/2019. | Paydown 758,864 | ..........799,134 752,498 | oo, 752,498 | oo | oo, 0 [ oo | ceveneersnnn 752,498 | oo | 00000 8,366 | ..........6,366 | ...... 29,727 |01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser........... .. | 12/01/2019. | Paydown e 74,688 | 097,925 | 91,463 | 92,210 | ... 46 A6 | oo | oo 92257 | i | 0 (17,569) | ... (17,569) | ... 2,538 | 11/20/2046.
06051G  EX 3 |Bank of America Corp Nt < 01/15/2019. | MAUIY.......ooeseeveeinsssseeiviiisssans [ 722,000 | oo 722,000 | .o 721877 | oo, 721,999 |....... 1 1| e | e 722,000 | oo [ e | e 0 [ 9,386 | 01/15/2019.
07331Q  AA 5 |Bayview Opport Mast Fund Trust RMBS Ser.. | 1212812019 PaYAOWN...ooo oo | 2,126,188 | ....... 2,126,188 | ....... 2,188,062 | ...0rr0n2,180,005 | oooororcecee | o (53,817) | ... (53,817) | oo | 2,126,188 [ e | s | s 0 [ o 46,386 | 06/28/2053.
092113 AG 4 |Black Hills Corp Sr Nt - 10/27/2019. | Call  102.6820 RSN I 3,080,460 | ... 3,000,000 | ....... 3,392,580 | ....o00....3,157,140 | coovvvoicciciccs | oo (83,196) | .... ] en(83,196) | oo | 3,073,984 | | 0 (73,944) | ......(73,944) | ..... 306,648 | 07/15/2020.
096630 AC 2 |Boardwalk Pipelines LLC Sr Nt.... .| 01/29/2019. | Titan Insurance Company...........ccoecveieee | 0 f 4,730,267 | .......5,000,000 4,589 4589 | oo | eerreeee 730,267 | oo | coveeeeeceeeeennee | evvcversenreern0 | o, 83,438 | 02/01/2023.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le. . | 10/15/2019. | Redemption ~ 100.0000.. 359,188 0 | oveeeeeerereenes | erveieeesren359,188 [ oo | eeveeeeceeesrenne | eeveerereieresnn0 | e 19,592 | 10/15/2022.
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117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 08/15/2019. | Redemption ~ 100.0000...........cccrvrrerence 209,165 209,165 ..209,165 ..209,165 0 ...209,165 0 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 07/15/2019. | Redemption  100.0000..........ocovevmmmmre | L 324,366 | .......... 324,366 | ..........324,366 | . 324,366 0 324,366 ol 0 01/15/2024.
12527G  AB 9 |CF Industries Inc Nt 7.125% 05/01/20 - [ 111312019, Call 1023199 | 8,158,992 | ....... 7,974,000 | ...... 9,902,419 | ..ooooo... 8,213,220 | ......166,034 | .....(261,138) | croccccrrrccicc | verrce (95,108) | covvveccceeere | e 8,118,116 | vovvvccccerren. ...(144,116) | ......(144,116) 05/01/2020.
12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser... w. | [ 12/01/2019. | Paydown 101,005 109,929 ...92,825 92 825 0 92,825 8,180 ..8,180 03/25/2022.
125910 AD 5 | Comm Mortgage Trust CMBS Ser 2014-UBS2 C... | .. | 12/01/2019. | Paydown ....2,556,355 556,355 | .......2,632,948 | ........... 2,583,860 | ...oovvevevevererens | ceeeeeed(27,505) | o [ oo TP A0) ) — 03/10/2047.
12624K  AC 0 | Commercial Mortgage PTC CMBS Ser 2012-CR... | .. [ 12/01/2019. | PaydOwn.........ccccovvvvmmmvvviisnssviisssnniiises | 1754711 | ..., 1,754,711 | ....... 1,721,673 | oo 1,745,071 9,640 08/15/2045.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007-.......... .. | 12/01/2019. | Paydown 192,717 ...85,983 | .......21,938 | .......91,037 | ........6,242 | .......... 106,733 | oo 04/25/2037.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage................ .. | 12/15/2019. | Redemption  100.0000. .133,783 0 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21... .. | 08/15/2019. | Redemption ~ 100.0000.. 156,228 . . 0 08/15/2021.
12644@ BX 2 |CTL Cap Tr CTL Ser 2004-9 Kohls: .. | 08/20/2019. | Call ~ 108.1635........... 491,049 453,988 453,988 0 01/15/2025.
12644@ BX 2 |CTL Cap Tr CTL Ser 2004-9 Kohls .. | 08/15/2019. | Redemption ~ 100.0000...............ccerervver ...66,037 | ............66,037 | ............66,037 0 01/15/2025.
12650Y AA 1 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB.. <[ 10/01/2019. | PAYOWN...ccccoccvevvvversssvivensssvneesse | 7,300,000 | ....... 7,300,000 | ....... 7,556,070 11/15/2034.
12650Y AG 8 |Credit Suisse Mtg Tr CMBS Ser 2015-GLPB......... .. [10/01/2019. | Paydown.........ccovvvvvemmereevcssscvsissnsniiees | 10,000,000 | ..... 10,000,000 | .....10,235,550 11/15/2034.
126650 BP 4 |CVS Health Corp LBASS PTC Nt.... .. [ 12/10/2019. | Redemption  100.0000.. 280,783 280,783 12/10/2028.
126650 BQ 2 |CVS Health Corp LBASS PTC Nt .. [ 12/10/2019. | Various.. 01/10/2030.
126650 BS 8 |CVSHealth Corp LBASS PTC Nt.... .. [ 12/10/2019. | Redemption ~ 100.0000.. 01/10/2032.
126688 EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4.... .. [ 12/01/2019. | Paydown 02/25/2036.
14042E  4A 5 |Capital One NA SrNt  2.400% 09/05/19... .. | 08/05/2019. | Call  100.0000... 09/05/2019.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... .. [ 12/27/2019. | Paydown 876,475 | ........876,475 | .......876,210 | .0.cc00seee.876,210 | oo | eevereeeencn265 | e [ eeeeeieeencenn 265 | e | e 8T6475 | e [ v | evveieniieennn0 [ s 14,158 | 02/25/2037.
151020 AE 4 |Celgene Corp SrNt 3.950% 10/15/20.. .. | 11/22/2019. | Tax Free Exchange... 5323813 | ......5.270.000 | .......5.642.045 | .......... 5365525 | oo | o (BB.981) | i Lo (46,981) | coovvvvvvcercriis | ce0errrn5,318,543 | v | 1000005,270 | 5,270 | 229,560 | 10/15/2020.
151020 AH 7 |Celgene Corp SrNt 3.250% 08/15/22.. .| 11/22/2019. | Tax Free Exchange... 6.995.397 3569 | oo | 00006,988.397 | oo | 007,000 | 7,000 288,799 | 08/15/2022.
16163Y AC 8 |Chase Mortgage Finance Corpora RMBS Ser........ .. | 12/01/2019. | Paydown 2,264,432 | ......2,264,432 | ......2,292,304 | ..........2,290,029 |....... (25,597) (25,597) | cvovovereerreen | ereereenni 2,264,432 | o | e | 0| 53,384 | 04/25/2045.
16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 Cl 2A9.. .. [ 12/01/2019. | Paydown 52473 | oo 90540 | oo 66,646 | oo 62,392 | oo 4,648 141 4789 | oo | cereenee 87,181 | i | 100n(15,007) | ovnnn(15,007) | oo 3,410 | 02/25/2037.
17275R AR 3 |Cisco Systems Inc Sr Nt wor |-+ [ 03/01/2019. [ MaRUFItY......oovvvvvveriireesvisssenvsissnsi | | 4,500,000 | .......4,500,000 | .......4,496,805 | ...........4,499,801 | ... 109 109 [ oo | oerienenn4,500,000 | v oo | o0 | 47,813 | 03/01/2019.
172967 EV 9 |Citigroup Inc SrNt  8.500% 05/22/19................. o | 0812212018 | MUY ..o | 5,000,000 | ....... 5,000,000 cereernnB,087,100 [ oo | v (CTA01)) R P (CTA0)] E— I 0| 212,500 | 05/22/2019.
173237 AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 .. [12/01/2019. | Paydown...........cvvvvesevivisssssiissssisiiisss | 1,525,556 | ....... 1,525,556 | ......1,516,719 | w.ooo...... 1,517,463 |....... 8,093 8,003 | oo | e 1,525,556 [ ..oovveeerrrens [ covveerisensiens | evviieneiiennnd 0. 26,108 |01/25/2053.
17401Q  AB 7 |Citizens Bank NA/RI Sr Nt co | [ 1210472019 | MALURY ..o | 9,000,000 | ....... 9,000,000 18,998,360 | .vvoriirii | s 1,640 1,640 29,000,000 | ovvovervrreerr | ceverrrerieeeniens | evevneereninennd0 [ e 220,500 | 12/04/2019.
174610  AK 1 |Citizens Financial Group Sub Nt.....c...ceesvvesvvesne | 03/14/2019. | Morgan Stanley & CO LLC..........ccoovvvvee [T B 2,029,043 | ....... 2,000,000 | ...... 2,031,660 | ........2,023,868 |....... (592) (592) 2,023,276 5,767 5767 | ... 24,032 | 12/03/2025.
184496 AL 1 |Clean Harbors Inc SrNt... | 07102/2018. | Call  95.2090.....ooovsovesvvsvvsssnsns | 5,527,342 | ...... 5,800,000 | ....... 5,901,500 | ......... 5,785,500 | ... 53,352 | ......... (4, ) P B VL Z: I 5831176 | .vovvcccccerr | c0en(31,176) | ......o.(31,176) | ... 191,564 | 06/01/2021.
20030N AZ 4 |Comcast Corp Co Gtd Nt. <o | -+ | 07/01/2019. | Maturity BN SN B 7,000,000 | ....... 7,000,000 | ...... 7,370,650 .7,02359% |....... (23,596) | coovocccececerns | v (23,596) [ covvvererererereiens | o 7,000,000 | covoveveveeeeeveees | eoeeeemenmennnnnes | o0 [ s 399,000 | 07/01/2019.
20030N BA 8 [Comcast Corp SrNt 5.150% 03/01/20................ ..109/03/2019. [ Call  101.4700........ccrvrerrrrererieiirinne I 25,367,500 | ... 25,000,000 | ... 25,015,050 | .........25,002,158 | .ooovvvovrveveroiii | oo (1,224) (1,224) 25,000,934 1,662,153 | 03/01/2020.
25470D AC 3 |Discovery Communications Co Gtd Nt | 06/20/2019. | Call  102.5040..........oovvmmrerscciivivcenenns | 10,250,400 | ..... 10,000,000 | ... 10,042,600 | ......... 10,007,425 | .cceeecececcceiees | coreees (2,392) (2172 ) S - 10,005,033 | .ccccccccrcrercc [ crrrenna(5,033) | .........(5,033) | ..... 529,553 | 06/01/2020.
281020 AJ 6 |Edison International Sr Nt oo (oo | 021412019, | VMOUS. ..o | 6,297,500 | ....... 7,000,000 7,098,350 ) (1,959) | oo | o 7,063,359 | ..ooooccvre | ... (765,859) | ......(765,859) | ...... 86,232 | 03/15/2023.
268617 BH 9 |Enterprise Mtg Accept Co ABS Frch Ln Own......... .| 12/17/2019. | Additional InCOMe..........ovvvrvverriririrerins 0 01/15/2027.
28501 AS 4 |Electric Transmission TX LLC Sr Nt SerD.. .. | 06/13/2019. | Maturity (oI R IS 7,000,000 06/13/2019.
29250R AS 5 |Enbridge Energy Partners LP Sr Nt v | [ 12/16/2019. | Call - 100.8354..........oooovmemvvviivescrviiieens | L 7562653 | ......7.500.000 | ......8.484.525 | .. 7.689.418 | i (150.000) | o L RIS X0 O — 7,539,417 03/15/2020.
30219G  AK 4 |Express Scripts Hldg Co SrNt.......cc.cccoivviiiiinninns .| 10/11/2019. | Tax Free Exchange...........cccccoveuinrinninns 2,795 cevenen4,981,430 06/15/2024.
32052W AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.......... .. | 12/01/2019. | Paydown (1 T 136,962 08/25/2037.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199........ .. 1 03/01/2019. | Paydown 2,045 3,895 12/10/2024.
34530R AA 6 |Ford Credit Auto Owner Tr LBASS Ser 2015.. .. | 01/15/2019. | Bank of America BISD Dealer... 002,100,000 . 106,974 | ....... () ) R IO 2,106,845 07/15/2026.
345397 WY 5 |Ford Motor Cr Co SrNt.... .| 11/04/2019. | Maturity. ...2,000,000 | .......2,000,000 | ........... 2,000,000 | ovvvoerveenn, 0 .2,000,000 11/04/2019.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006.... | .. | 12/26/2019. | Paydown 113,072 58,158 |....... 54,914 ...113,072 10/25/2036.
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36228F C3 8 |GS Mortgage Securities Corp RMBS Ser 200........ .. | 12/01/2019. | Paydown 6,018 | ... 9 9 6,027 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F CI1..... .. [12/01/2019. | Paydown.........ocvvvvveemsvvvvenennrcissscnciees || 166,337 | 185984 | 170804 | o 170,804 | ovovvevveveeeerers | eveeveeeressssseen (V18 TN IS 170,804 . 12/25/2035.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-......... .| 12/16/2019. | Paydown 20611 [ oo | oo 17,080 | covvveeeeseceiei | o LAV DO S 09/15/2030.
39530M AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-........ o | 1212612018, | PaYAOWN. .o | 474,850 .......... 474,850 ..443,232 A43232 | oo | s 31,618 31,618 . o : 06/25/2037.
40430H DD 7 [HSIAsset Sec Corp Tr RMBS Ser 2006-OPT1...... | 12126/2019. | Paydown 2,529,612 169,143 ,387,392 I L2071 N O 142,220 | .ooovvvevevereienens S ol : X 12/25/2035.
41164Y AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C | 1211912019, | PaYAOWN. ..o | | 389,658 | ........389.658 | .......379,795 | ... 380.494 | ol 9,164 9,164 07/19/2047.
423452 AB 7 |Helmerich & Payne Sr Nt .. | .. | 03/22/12019. | Tax Free Exchange...........ccccovuviviicnnne I 1,270,499 | ......1,250,000 | ......1,271,374 | .......... 1,271,259 |....... (760) (760) —— . ] . 03/15/2025.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl.......... | 12126/2019. | Paydown RN I 5,484,930 | .......5,484,930 | ...... 4,953,577 | ... 5AT6411 | coovviiiiiicens | e 308,518 | ovovveeeeresscs | o 308,518 | .oovvvvveerreres B e : : 02/25/2036.
45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 CI 1A1............. | 1212612019, | PaydOWN. ...c.cocoovvovrsvnsrserisirsinee | 346,579 9,067 9,067 04/25/2035.
456606 AG 7 |Indymac Home Eq Mtg Ln ABS Tr RMBS Ser 2..... .. 1 10/01/2019. | Paydown 26,284 06/25/2031.
456606 AG 7 |Indymac Home Eq Mtg Ln ABS Tr RMBS Ser 2..... .. | 12/25/2019. | Redemption 0.0020.....c00reeerriicirnene (442) 06/25/2031.
456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1.. .. | 11/01/2019. | Paydown 106,612 | 0000 105,973 | vrvrirr85,650 | oo TAB48 | oot 11,003 | oo | eoeeeeeeeeeeereees | oo 11,003 08/25/2037.
46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2 C........ .. 12/17/2019. | Paydown 467,929 . 0 . 06/17/2037.
46625H JC 5 |JPMorgan Chase & Co St Nt........ccoeeuvvieeiiniris .| 01/29/2019. | Titan Insurance Company..............c..ceuveee 4,493,455 | ......4,500,000 | ......4,478,355 | ..........4,493.271 | ...... 183 183 [ oo | oo 8,493.455 | oo oo | o0 | 89,175 | 08/15/2021.
46634G  AB 7 |JP Morgan Chase Comm Mtg Secs CMBS Ser 2... | .. | 09/06/2019. | Paydown...........ccoooveeveveenmvovemmvissciisnnens | 9,000,000 | ....... 9,000,000 | .....10,098,281 | ..ccc... 9,173,147 | covvvvorverrrccins | e (173,147) (A73147) | oo | 000000009,000,000 | oo | connevviiesneniens | cvrisnreiiirenns0 [ e 380,228 | 12/05/2027.
46639N AR 2 |JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12... | .. | 12/01/2019. | Paydown 5258934 | ....5258934 | ....5,416,671 wen(37,482) ) 97,430 | 07/15/2045.
478375 AF 5 | Johnson Control Intl plc Sr Nt.. . [05/17/2019. | Call  99.6360......cocccccvmvccvvvnvsssnns | 4,157,810 | ....... 4,173,000 | ....... 4,342,935 | ... 8,272,655 | oo | e (13,505) ) oo | eereereenn 4,259,150 | oo | <.....(86,150) | ........(86,150) | ....... 56,968 | 12/01/2021.
50026 AA 3 |Kohls Corp CTL Shelby MI.. .. | 12/15/2019. | Redemption  100.0000.. 172,156 (2,331) | SOOI ISUOUUOPOROOOON I 072 < < I VUUOUOUROUTPIUUN UUOUPURPRORTUOTS IOPPURPRORPRON I OO 7,169 | 12/15/2022.
50077L AH 9 |Kraft Heinz Foods Co Sr Nt . |..110/11/2019.|Call  100.5866........... . 972,664 2873 | 2873 | 008,929,562 | | 2,438 | 2,438 | 285,482 | 07/02/2020.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL...oo.orovmsomrrees .| 12/15/2019. | Redemption ~ 100.0000.............re..e. 120,024 B . 10k | PO ISP 1)) DO IO 2101738 DO DO VIO |1 DO 4,975 | 01/15/2021.
542514 HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C....... .. [ 12/25/2019. | Paydown...........cvvvvvesevvvissssviissssnsiiiess | 1,860,234 | ...... 860, 1739318 | 1759922 | L 100,312 | eveveveeerecerees | e 100,312 | oo | e 1,860,234 | oo oo | o0 | e, 33,515 | 10/25/2034.
55275B AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC....... | . | 12/26/2019. | Paydown R 103,986 | ... 103,986 | oo 59,123 | ooerir59423 | oo | s AB.863 | oo | e 8883 | e | 103,986 | o | e | O | 1,091 | 08/25/2036.
552758 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007....... | .. | 12/01/2019. | Paydown.......ccccevcevsermscmssmmssmivimsis | | 54338 | oo 55,074 | ..oocc0... 43,546 | ooorirere36,598 | 10000 10,113 | o960 | oo | oo 11,073 | e | v 7671 | o | 000 8,667 | ..., 8,667 | oo 1,761 | 11/25/2021.
59020U YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-........... .. [12/01/2019. | Paydown..........ccvvvvvesevvveesnssviisssnniiiiens | 1,167,045 | ....... 1,167,045 6,868 | oo | cerreennn 187,045 | e | e | ceeverenniien0 | s 25,487 | 06/25/2035.
61762M BU 4 |Morgan Stanley BAML Tr CMBS Ser 2013-C10..... | .. | 12/01/2019. | Paydown T 999,627 | . 999,627 IV DS IO = <X S ISSTY B B S 21,969 | 07/15/2046.
620460 AF 7 |New Res Adv Rec TrLBASS Ser 2016-T5Cl........ | 0712512019, | PAYAOWN.....ccovvvvrsvnssvsssssvnssssens | | 44,000,000 | .....44,000,000 219251 { oo | erern 4,000,000 | oo | oo | eerererseresn0 | o 895,605 | 12/15/2051.
62946U AL 4 |New Res Adv Rec TrLBASS Ser 2017-T1 Cl....... | 09/20/2019. | Redemption  100.0000........occvvvvccnc | i | 8,000,000 | ...... 8,000,000 ...7,952,232 ............................. 47,768 .............................. 47,768 8,000,000 | .o | e | o0 | 196,429 | 02/15/2051.
63946C AD 0 |NBCUniversal Enterprise St Nt.......cccooovrvvvvvvvvvernnns .. | 04/15/2019. | Maturity..........c...voooeeieesrercreeesse T 7,000,000 | ...... 7,000,000 | ...... 6,996,010 | ...........6,999,805 | ....... 195 195 coreerennnn7,000,000 | ... - 0 69,090 | 04/15/2019.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .. | 07/15/2019. | Redemption ~ 100.0000...........oooccvmmmmme | 187,822 | oo 187,822 | oo, 187,822 | oo 187,822 | voovvvvevvvrrerinn, (I T B (L7 2 I NS (I 8,351 | 01/15/2020.
64828M AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-........ .| 12/01/2019. | Paydown......cccooovvren || 497443 | o 497443 (5,346) 04/25/2057.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-......... .. | 12/01/2019. | Paydown 339,136 339136 | oo, . . (6,866) 05/25/2054.
64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014-......... |.. | 12/01/2019. | PaydOWN.......oooovvvuvmvvvvvvvvvvvvnvevsvsvsvsvsvssnnnns | 581,375 | .......... 581,375 | cooven. 595,320 | cococvinnnes 594,067 | oo | eeeeeena(12,892) | oo | e TCD X172 ) — 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-......... .. | 12/01/2019. | Paydown 502,954 502,954 515,101 512,808 (9,854) 04/25/2052.
648308 AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-....... - | 12/01/2019. | Paydown 1,379,567 | ......1,379,567 426,109 | . 424,203 I L)) T D (U7X E— 08/27/2057.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2016-......... | .. | 12/01/2019. | Paydown..........ccccovvvvcscovivmmmcmsesscsinn | 980,871 | ........ 980,871 | ......... 997,389 | ............. 996,767 | ..oooovvveeerrrceiie | eereee(15,897) | oo [ o TUER:L 0 L P— 12/25/2057.
651639 AL 0 |Newmont Mining Corp Co Gtd Nt..................cocvneeee + | 10/01/2019. | MALUIItY....ooovvvevevvvvvvvivivisisenisvsesvsisnsisininnn | 5,000,000 | ....... 5,000,000 | .......4,975,100 | ........... 4,997,690 | ...... . 2,310 2,310 10/01/2019.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23.......... .. | 12/15/2019. | Redemption ~ 100.0000...........ccccrvrrerenee 253153 253,153 | . 253,150 | ...... 3 3 05/15/2023.
65339K AK 6 |Nextera Energy Capital St Nt..........ocovvvvvocoverneee. | 09/15/2019. | MALUIItY.....oovovvvevvvvevivivivinisisisisisisiniiin | 4,000,000 | ....... 4,000,000 | ....... 4,000,000 | ........... 4,000,000 | ..o | oo 0 09/15/2019.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1...... | .. | 12/01/2019. | Paydown ..12,262 ..12,262 12,262 | oo, 12,253 | ...... 9 9 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2...... | .. | 12/26/2019. | Paydown coeveen 35,005 | .. 35,005 | .oovooorerers | oo VA LT I B 77,015 | oovvevevevevevinnne . - : 04/25/2036.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1.. - 10/01/2019. | PaydOWN. ... [l 69T | 69,714 | 79,299 | oo 75,866 | cvvoeveeereeecerins | i (6,152) (T4 ) S 69,714 | oo | e | e 0 | 2,695 | 10/01/2023.
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66988A AB 0 |NovantHealth IncNt 5.850% 11/01/19.............. o | 110172019, | MALUIIY. ..o | 10,000,000 | ..... 10,000,000 | ..... 10,127,000 10,013,277 (G124 [ B (K240 ) I— +00.....10,000,000 0| 585,000 | 11/01/2019.
670208 AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls........ .| 12/07/2019. | Redemption ~ 100.0000...........cco.co....... 268,112 268412 | . 268112 0 268112 | e 0 9,533 | 11/07/2023.
67109B CC 6 |OHA Loan Funding Ltd CLO Ser 2015-1ACl......... | .. | 12/06/2019. | Redemption ~ 100.0000...........ccommmmrceena | | 10,815,000 | ..... 10,815,000 | ..... 10,815,000 (T T BN 10,815,000 | ..ooovvveemveeens [ eeveeneieeneens | e 0 .. 448,855 | 08/15/2029.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005-............ .. | 12/26/2019. | Paydown I R 1443272 | ....... 1443272 | . 1,350,446 92,826 1,443 272 0 23,787 | 09/25/2035.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL SerA......... .. | 12/115/2019. | Redemption ~ 100.0000...........covvrvenenee I 376,117 | v KYCRETA . ..378,644 . . (2,527) e 376117 [ - 0 f s 7,138 | 01/15/2032.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.. . [ 12/2412019. | Paydown.........coovvvvvenneivissssenissssssssins | 184,765 | v......... 184,765 | ..c0....155,239 | coovvvvvennnn, 162,513 | ....... 22,252 22,252 | oo | e 184,765 | .ooovvvecveeries [ i | e (V1N I 3,353 | 12/24/2033.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt Cl A- .. | .. [ 12/23/2019. | Paydown 525509 | .........525.509 | .o .525509 | oo, 525,509 | veooreerircernnns 0 - 0 03/22/2038.
740420 AB 0 |Preferred Term Sec Ltd LBASS Nt CIA2P......... .| 1212312019, | Paydown. ..o || 110,335 . 98,181 | oo | oereee 12158 | oo | e 12154 | e | eeveienene 110,335 | e Lo | v | e 09/23/2035.
74043A AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt CI. .. | 12/23/2019. | Paydown 33,852 ....33,852 32,256 12/22/2036.
75115L AA 5 |Residential Accredit Loans Inc RMBS Ser.. . | 12/26/2019. | Paydown 511,219 511,219 438,135 . 08/25/2037.
760761 AB 2 |Republic Services Inc Co Gtd Nt ++ | 09/15/2019. | MALUIIY.......ovvvvvvecenieceiis 4,000,000 ,000,000 . 1005,615 | covvveeeevercerens | oo (5,615) | reeevrcerens [ eveerrcceeena(5,815) | oo | evreireee,000,000 | oo | eeeeeeceseeie | evceesnirierenns0 [ e 09/15/2019.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A o [ 110172019, | PAYBOWN. . | 80,303 162,810 | s 100,761 | oo 100,761 | covvevceescccens | eoeseecessieesse | eeeveessiceenes | seveesiiesseid [veeeieessioens | crrneiensn 100,761 [ v | 100n(20,458) | <.......(20,458) | ........ 09/25/2037.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.......... | .. | 12/16/2019. | Paydown 352,945 ..352,945 352,848 97 . 03/15/2033.
81745Y AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12Cl........ o | 1200172018, | PaYAOWN. oo | 1,038,122 | .......1,038,122 057,424 | .......... 1,053,134 | covcoeeccer | oeeee(15,012) | oo [ e (15,012) S . | 0| 27,505 | 12/25/2043,
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2... .| 12101/2019. | Paydown [T 486,105 | .......... 486,105 .493,143 492,844 (6,739) e O 10,369 | 10/25/2047.
81748H AD 1 |Sequoia Mortgage Tr RMBS Ser 2018-8 CIA........ .. | 12/01/2019. | Paydown . 188,038 | . 188,038 191,965 191,483 (3,444) 11/25/2048.
817565 CB 8 |Service Corp Intl Sr Nt .. 1 10/11/2019. | Us Bancorp Investments Inc. I 1,032,500 | ....... 1,000,000 ..990,000 21,817 05/15/2024.
842400 GF 4 |Southem CA Edison Co 1st Mtg Bd. .| 08101/2019. | Paydown. ..o | | 642,857 642,857 642,857 0 02/01/2022.
85804P AA 1 |Stedman Loan Fund Ltd CLOSer2008-1A CIC .. | 04/29/2019. | Redemption 0.0100.......cccmerererrne 110 100,909 (10,899) 110 110 .| 05/16/2022.
86074Q AN 2 |Stilwater Mining Co Sr Nt | 0312612019, | DIFECE...coooeersvenssseesssnes | 368,438 345,240 | . 138 25132 | oo | oo 370,373 06/27/2025.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-......... | .. | 12/01/2019. | Paydown I R 6,682 6.673 | ... 9 9 6,682 03/25/2034.
871829 AM 9 |Sysco Corp SrNt 5.375% 03/17/19.......cccocvvvenee .. | 03/17/2019. | MALUFItY.......cvvoveirieriiniececieas 2,550,000 | .......2,550,000 | .......2,570,808 | ........... 2,550,561 (561) 03/17/2019.
871829 AX 5 |Sysco Corp SrNt 2.600% 10/01/20..............c...... .. | 01/29/2019. | Titan Insurance Company.......c.cccovevsseee | L 4,996,678 | ....... 5,000,000 | ...... 4,990,450 | ........... 4,996,529 149 10/01/2020.
872227 AA 1 |TBW Mtg Backed RMBS PTC Ser 2007-2 CI A1.... | .. | 12/01/2019. | Paydown 291,473 291,473 191,828 154,988 | .......40,628 | ........99,645 | .....3,787 | ......... 136,486 | ...ovvvoveverevenens : 07/25/2037.
887317 AW 5 |Time Warner Inc SrNt 3.600% 07/15/25............. .. | 06/05/2019. | Tax Free Exchange..........ccocoovevvvvevvcenn | L 4,992,381 | ... 5,000,000 | . /988,000 | . 1991,907 474 0. 165,000 | 07/15/2025.
89054X AB 1 |Topaz Solar Farms LLC Nt | 09/30/2019. | Redemption  100.0000.....c.cccccevvscvccns | 107,656 | ... 107,656 | ... 109,809 | voovvree.e. 109,541 (1,885) 0 | 4,359 | 09/30/2039.
90131H  BL 8 |21st Century Fox America Sr Nt.. <o | | 03/20/2019. | Tax Free EXChange.......coooovevesecvvvemeene | 10,772,530 | .....10,000,000 | .....10,852,158 10,777,414 (4,884) 0 .....240,903 | 11/15/2037.
90270R  BF 0 | UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | .. | 12/01/2018. | PaYdOWN. .o | 2,836,655 | ....... 2,836,655 | ...... 2,812,499 | ..........2,828,802 7,853 | oo | rriiresn 2836,655 | oo [ covserssensons | covivnsirensi | 38,415 | 12/10/2045.
90332U AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C .. | 03/01/2019. | Redemption  100.0000.. 3,201,280 3,201,280 | ....... 3,045,217 | oo 3,157,439 | oo | e 83,881 | s | e 43841 | oo | 003,201,280 | oo | eveeeerecerseenee | eevvecrenennen0 | e 134,294 | 09/01/2023.
907831 AA 9 |Union Pacific RR ABS PTC Ser 2001-1 o | 101/27/2019. | Call  111.4094 . N . 923,078 | oovverrrrenns 927,534 (2,779 | oo | v 924,755 | i | 10.(115,535) | ......(115,535) | ..... 119,152 | 01/27/2022.
90783V AA 3 | Union Pacific RR ABS PTC Ser 2005-1................. .. 07/02/2019. | Redemption ~ 100.0000...........cccoeervenee 70,933 70,933 | ...........68,421 | .. 69 953 979 [ oo | oo 70,933 | e oo | oo | 1,811 {01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A. ..109/01/2019. | Redemption  100.0000.. 253,145 253,145 | ......... 253,445 | oo, 253,145 | oo | oo 0 L oveeeeeereenees | eveieeeeen253145 | oo | oo | eeverieeieeennn0 | s 7,434 | 09/01/2031.
911312 AK 2 | United Parcel Service Sr Nt < | .- 04/01/2019. | Maturity. [ SO I 14,000,000 | ..... 14,000,000 | ..... 16,388,960 14,107,031 | oo | e (107,031) | .... (107,031) [ cooeveverreerrsee | erereeee 14,000,000 [ oo [ coviiecrrnnenens | conviiivrinnenn [ e 358,750 | 04/01/2019.
911365 BC 7 |United Rentals Inc 2nd Lien Nt...........ccccoovcvce. - | 111202019, Call - 102.3130. .o [T 6,138,780 | ....... 6,000,000 | ... 6,162,500 | ...........5,887,500 | ..... 209,447 | ........ (32,781)] ... . 76,666 | ...ovvrocveeer | cirerrsn 8,064,166 | oo, | overs(64,166) | .......(64,166) | ... 512,634 | 07/15/2023.
91736# AA 4 |United States of America BIA CTL GSA Gid........ - | 09/15/2019. | Redemption  100.0000...osvvveesvvvesvens | 126,131 | v 126,131 | cooe. 126,131 | v, 126,131 | oo [ oo (O SV VROV 12: £ N IOV DRSO ISORIOOY | BRSO 5,446 | 03/15/2024.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 12/01/2019. | Paydown 320445 | ... 333,003 ..256,049 256,049 | oo | e, 0 { v | evrrrsnnn256,049 | oo | 0000 64,396 | .........64,396 | ........ 5,200 | 04/25/2037.
94974B FQ 8 |Wells Fargo & Co Sub Nt.........ccvvveuvercrvnirerienns .. | 01/15/2019. | MALUFItY.......ovoveviriiciececias 5,200,000 5,200,000 | . 188,612 | . 199,912 | ....... 88 88 | covereeceeicens | 000000005,200,000 | oo | e | eveverienieennn0 | s 55,900 |01/15/2019.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. [12/01/2019. | Redemption ~ 100.0000...........cccoveemmres | 71,480 | oo 71,480 | oo 71,480 | oo, 71,480 | oo | oo, 0 [ | eeveeeeeenne 71480 | e | e | v | 2,601 |08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRALL..... .. | 12/15/2019. | Redemption  100.0000.. o 44768 ...44.768 ...45,946 (1,179) CBATB8 | e | e | 0 [, 1,840 |05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... ..112/10/2019. | Redemption ~ 100.0000...........ccccrrvrerence 163,166 | ..........163,166 0 163,166 |... ol KO 6,032 | 10/10/2024.
94983C AE 7 |Wells Fargo Mtg Backed Sec Tr RMBS Ser 2. . [ 11/01/2019. | Paydown.........cvvvvvseviiessssviissssnsiiess | 2,463,769 | ... 2,463,769 | .......2,497,646 | .......... 2,494,398 | ..ccovvrrrccrrrr | . (30,628) | ..o [ e [CIUC72:) ) S I 2,463,769 | ...vvvooerveenes | v . KO 95,164 | 06/25/2035.
94989E AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC..... | .. | 12/01/2019. | Paydown............c..ooevvvvemvvvmmvrcvmnviisnceans | i 395212 2279205 (227,225) (227,225) | vveevieevi | e | e | e | e 0 [ s 39,231 | 04/15/2050.
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98212B AD 5 |WPXEnergy Inc SrNt 6.000% 01/15/22............ - | 09/24/2019. | Redemption  101.7800...cooevcesvce | 26,793,828 | ....26,333,000 | .....26,892,576 25,608,843 |....1,091,489 93496 | oo [ o 1,184,985 26,793,828 N R— . 0 |.3,199,460 | 01/15/2022.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31................... .. | 07/25/2019. | Redemption ~ 100.0000...........c.cooouven. R B 114,641 | oo, 114,641 | oo 114,641 | . 114,641 | oo, (V18 TN IS 14,641 | oo | e, . KON 8,412 | 12/23/2022.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA . 07/15/2019. | Redemption ~ 100.0000........ccoooevumceeen | 102,400 | v.oooo.... 102,400 | v.oooo.... 102,400 | vovvovornes 102,400 | covvvvverreeereees | eereeeeerressennes (V10 TN IO 102,400 | oo Lo | e (V] 2,534 | 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A .. | A| 07115/2019. | Redemption  100.0000.. 551200 ..51.200 51,200 | .. 51,200 |...... 0 51,200 [ oo | oo | o0 | e 1,363 | 07/15/2031.
134808 AC 8 |Canacol Energy Ltd SrNt.......cocccvrvvvvvsscsirinnen A|12/16/2019. | Direct 913,488 | ..........870,000 | ..........870,000 | .....ooooon. 800,409 | ........ 69,591 |..... 69,591 870,000 | ..ooovvvvverreres | 10 43,488 | ... 43,488 | ... 68,630 | 05/03/2025.
15135U AD 1 |Cenovus Energy Inc Sr Nt o [ 1011512019 | MEHUIIY....ooeeseeeenseesssenes | 3,846,154 | ...... 3,846,154 | ....... 3,855,065 | ...........3,847,132 | ....... (978) L)) T 3,846,154 | .ovvvvvoeccecccc | s | crerrirennenn0 | 219,231 | 10/15/2019.
292505 AD 6 |EnCana Corp SrNt 6.500% 08/15/34.. e |+ | 1112112019, | JP Morgan Securities LLC Ao e03,507,960 | .......3,000,000 3,530,340 | ...ovrn3,432,402 | oo | o (16,700) | cooveereree | o ICER()] P— e 315,702 | o | 100.92,258 | ........92,258 | ..... 249,167 | 08/15/2034.
35005B  AA 5 |Frontera Energy Corp SrNt........ooovcoivvicisiiinecs A|11/07/2019. | Direct 212,750 200,000 | ..........197,684 626 341 967 198217 | | 014,533 | ... 14,533 | 17,083 | 06/25/2023.
65334H AK 8 [NexenInc SrNt 6.200% 07/30/19 oo || 07/30/2019. [ MARUIiLY........ooovveiniirierieniis T 5,000,000 | ....... 5,000,000 | ...... 5,335,700 | voi00r5,027,820 | oovveoreeeee | oo (27,820)] ... (27,820)| ... 15,000,000 | vvovvorreerieins [ errererinrirnnes | cnrrerennennn0 [ 310,000 |07/30/2019.
000000 00 O |Liquid Telecom Finance Sec Nt .. | D[ 03/21/2019. | Direct 1,436,563 | .......1,375,000 . (3,966) | ... ] 43,915 1,426,158 77,639 | 07/13/2022.
000000 00 0 |KazMunayGas National Co Euro MTN «or | D] 12/03/2019. | DIr€Ct........vvvvevvarrrivssesevisssesiissssssiisss | 397,500 | .......... 375,000 | ..........370,136 | ..............370,264 | ....... 940 940 04/30/2023.
000000 00 0 |TC Ziraat Bankasi AS Euro MTN. D| 10/22/2019. | Direct 977,025 | ....... 1,050,000 889875 | oo 897213 | o L 21,771 21,771 09/29/2023.
000000 00 O |Capex SASrNt 6.875% 05/15/24 ... | D| 05/07/2019. | Direct 160,021 ..186,000 181,840 27,558 187 27,745 (22,336) | ........(22,336) | . 05/15/2024.
000000 00 O |Puma International Finance Sr Nt - | D| 05/10/2019. | Direct 766,063 | ..........850,000 850,000 | ..ovvrcee883,885 | 166,116 [ ovovrercoeeen | oo | oo 166,116 | .ovvvrereres (83,938)] ........ (83,938) 10/06/2024.
000000 00 O |Millicom Intl Cellular SrNt.... D|01/15/2019. | Direct 200,000 200,000 ..211,100 0197.932 | 10841 | oo O i 10,742 03/15/2025.
000000 00 0 |Unifin Financiera SAB de CV Sr Nt. .. | D| 12/11/2019. | Direct 398,750 | .........400,000 | ..........376,000 341,500 38.165 02/12/2026.
05565Q BJ 6 |BP Capital Markets PLC Sr Nt. .. | €] 03/10/2019. | Maturity...........cooevvvveeererrsesesnerivisnssrens | 10,000,000 | .... 10,000,000 | ..... 10,028,600 110,000,697 (697) 03/10/2019.
05565Q CR 7 |BP Capital Markets PLC Sr Nt. D[ 05/10/2019. | Maturity..........coooveemeeeemeriecerieesivesicienn | 6,250,000 | ....... 6,250,000 | ....... 6,250,000 ...6,250,000 0 05/10/2019.
11042B  AA 0 |British Airways Plc EETC ...| D| 12/20/2019. | Redemption  100.0000.. 752,159 752,159 887,951 786,296 (34,138) | ... 06/20/2020.
139612 AE 5 |Capex SASrNt 6.875% 05/15/24.... .| D] 05/07/2019. | Direct 290,863 57,800 05/15/2024.
22113A  AA 3 [CosanLtd SrNt 5.950% 09/20/24.... .. | D] 08/01/2019. | Call  101.2500........ccccccroreerrrerrrrrrrre 582188 | .. 575000 | ... 575000 | ... 564938 | ... 10063 | o | 10,063 09/20/2024.
25152E DT 6 |Deutsche Bank AG London Sr Unsecured Nt......... D | 06/25/2019. | Redemption ~ 100.0000..........coowrvvummcena | 288,095 | . e . . 0 . ] . 07/27/2020.
40052C AC 0 |Grupo Kuo SAB De CV SrNt... D | 05/13/2019. | DIrEC..c.cocccvvvvvvvnerscsssssiinvvvnensssssscsns | 445550 | ... 460,000 | ......... 460,000 | .............. 416,990 | ........ k030 I N U I 43,010 [ coovovererereririne | cevrrereresenidB80,000 | oo [ e (14,450) | ........ (14,450) 07/07/2027.
445640 AB 1 |Hunt Oil Co of Peru Sr Nt ....| D{ 03/11/2019. | Direct 237,938 225000 1223279 | ... 223362 | ... 23 23 14,553 | ......... 14,553 06/01/2028.
44963L  AA 4 |IHS Netherlands Holdco SrNt.........ccocovvvvnice D] 09/18/2019.| Call  102.3750...ovscovveessvveessiveense | 1,330,875 | ....... 1,300,000 | .......1,356,875 | ........... 1,307,233 | ........ 20,962 | ........ (10,557) | coovecccceerece | oo 10,405 | ..ooovvrcr. . (17,638) | .. 10/27/2021.
463588 AA 1 |IRSA Propiedades Com Sr Nt ore | DY TUA9I2019. | DIFEC ..o | 409,450 | ......... 500,000 | ......... 557,500 | woovvveeen 480,625 | ........ 60,047 | ... (7,616) 52,431 | oovvverssrerns | veveirrrssr 533,057 | oo ..(123,607) | ......(123,607) 03/23/2023.
482637 AB 1 |KOKS OAO SrNt 7.500% 05/04/22. < | D] 04/11/2019. | DIr6CL.......oorsceveerscveerssssveenssssiioeseess | | 1,103,744 | ... 1,075,000 | .......1,075,000 | o.oo......,074,957 | oo 43 |, 43 o 05/04/2022.
48667Q AS 4 |KazMunayGas National Co St Nt.........cccccevvviienee D| 09/04/2019. | Direct 257,600 200,000 198025 | 15 15 198,040 10/24/2048.
566007 AB 6 |MARBBondCoPLC SrNt 6.875% 01/19/25....... | D| 06/19/2019. | DIf€Ct...ooovvsvvsvvssvesvvssnsssnsoensenn | 384,031 | ........ 375,000 | ........369,931 | oo 347,535 | ........ 22,948 284 23,232 | oo | e 370,768 01/19/2025.
71647N  AM 1 |Petrobras Global Finance SrNt..........ccccocvvvircnnnee. D|09/18/2019. | Taxable Exchange.........cccovvvererevrireennces 5,152 1,273,277 03/17/2024.
71647N  AS 8 |Petrobras Global Finance SrNt.........cccovvvvvinienen. D| 05/07/2019. | Direct o . . 1,751 —y A1 01/17/2027.
71647N  AS 8 |Petrobras Global Finance Sr Nt... D | 09/18/2019. | Taxable EXChaNGe.......cooooovveessvvveeesen | 725,930 | ......... 405,000 | .......... 422719 | oo 416,138 5,286 | covvoececeererees | ceeeeesenn 421,423 01/17/2027.
71647N  AY 5 |Petrobras Global Finance Sr Nt... D| 09/18/2019. | Taxable Exchange.... (RSSO OV 395,076 | ........ 275,000 ..275,000 258,915 | 10000 16,085 | coooooeeccveees | oo | e 16,085 | ..vveerescccennns ceernnennsnn 275,000 _— 01/27/2028.
71654Q BG 6 |Petroleos Mexicanos SrNt..........ccccccoovviiriiicien. D| 12/04/2019. | Barclays Capital INC.........ccccovrerererrivernnns [ I 10,006,700 | ..... 10,000,000 | . ,973,762 | . ,987,670 . 2,658 . 16,372 | oo 16,372 01/30/2023.
71675M  AA 4 | Petropaviovsk 2016 Sr Nt < | D 013012019, | DIFECt...ooo e | 264,375 | ... 300,000 | .......... 300,000 | woovvveeen 226,003 | ........ FE:(T A IS DU B 73,997 | oo | verrrerse300,000 | oo [ e (35,625) | ...... (35,625) 11/14/2022.
76706A AA 2 |Rio Energy SA/UGENSA SA Sec Nt. - | D{12/11/2019. | Direct e 554,076 975,000 968,341 721,500 | ...... 247,542 753 248,295 (415,719) | .....(415,719) 02/01/2025.
803070 AB 7 |Sappi Papier Holding AG SrNt.........cocoooovvvivicics D| 12/17/2019. | Direct oo 182,875 | ......... 75,000 | .........161,438 | . 162,399 | ....... 513 513 e | rrrer 19,963 | v 19,963 06/15/2032.
88167A AC 5 |Teva Pharmaceuticals NE Sr Nt.. ~ [C[ 112712018, Call 953780 | 5,652,876 | ... 5,927,000 | ... 5,917,220 | ........ 5448170 | ...... 473699 | .......... LINC:IST D AT5484 | oo | 000000 5,923,654 [ e | e 3,346 | oo 3,346 |.....(98,092) | 07/21/2021.
893870 AX 3 |Transport de Gas del Sur SrNt... .| D[ 12/20/2019. | Direct .309,148 .281,716 27,595 309,310 | oo | e (82,310) | .. (42,310) | ... 23,348 | 05/02/2025.
90470T AD 0 |Unifin Financiera SAB de CV Sr Nt.. .. | D[ 12/11/2019. | Direct 94,612 | oo | eereiieennn 870,894 | i | 1000000 2,075 | 12,075 | 68,032 | 02/12/2026.
984245 AM 2 |YPF Sociedad Anonima Sr Nt.. D|03/18/2019. | Direct R R 31,343 [ oo | eeveeiennnn 525,094 | i | e (14,384) | ... (14,384) | ... 20,896 | 03/23/2021.
984245 AR 1 | YPF Sociedad Anonima Sr Nt.. .| D|06/14/2019. | Direct 498,000 ..356,070 141930 | | 498,000 | e | 00 (80,790) | .......(80,790) | ...... 17,441 | 12/15/2047.
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G1315R AD 3 |Braskem SASINt 5.750% 04/15/21................. D| 11/04/2019. | Call - 105.3250.wc.ccscsvsvssvsssssssns | 789,938 750,000 766,944 (6,020) cerneennn 760,925 (10,925)] .......(10,925) | .......85,339 | 04/15/2021.
G24524 AL 7 | Country Garden Holdings Co st Lien................... D|07/18/2019. | Direct e 559,375 550,000 . 556,488 .1,320 (2,208) cveeenn 554,281 | . 5094 | ..o 5,004 | . 35,740 | 03/09/2020.
G27631 AD 5 |Digicel Limited Sr Nt 8.250% 09/30/20. ..|D]01/14/2019. | Taxable Exchange...........ccoooocvevvvcvmmcceean | 831,545 | ....... 1,200,000 | .......1,064,760 | .............. 810,000 323,578 | o | e 1,133,578 | i .(302,033) | ...... (302,033) | ....... 28,600 |09/30/2020.
G27631 AF 0 |Digicel Limited Sr Nt ~7.125% 04/01/22. .| D] 01/14/2019. | Taxable Exchange.... Ao e 814,000 | ....... 1,850,000 1,472,397 860,250 | .....734,942 | 002,292 | oo | e 737,234 | oo ceeenn1,597,484 .(783,484) | ......(783,484) | ......37,713 | 04/01/2022.
G5825A AB 8 |MARBBondCo PLC SrNt 6.875% 01/19/25...... D|06/19/2019. | Direct crernnn332,806 | oo, 325,000 | .........301,675 | . 301,603 1,720 303,323 20483 | ... 29483 | ... 20,453 | 01/19/2025.
L20041 AD 8 |Cosan Luxembourg SA SrNt... .| D 09/11/2019. | Direct 656,400 | .......... 600,000 | .......... 636,006 | ............. 606,546 21,479 | oo | o 628,024 01/20/2027.
M8903B AS 1 | Turkcell lletisim Hizmet Sr Nt.. .. | D] 02/06/2019. | Direct 802,875 650,000 561,750 559,567 3,283 reerennnn 562,850 04/11/2028.
NO1008 AB 2 |AES Andrs/Dmen Pwr/itabo SriNt.......cocccccce D|09/24/2019. | Direct 842,110 605,000 641,538 613,766 | .......19,900 | .ovvvrrsri(3,258) | oo | e 16,646 | .ovvvvrereccnn e 530,412 05/11/2026.
N55218 AL 0 |Lukoil Intl Finance BV Sr Nt D| 10/03/2019. | Direct I R 1,684,800 627,200 618,919 (3,105) 1,615,814 04/24/2023.
POB0GP AC 9 |Axtel SABde CV SrNt 6.375% 11/14/24............ | D| 05/03/2019. | Direct 302,100 288,000 288,000 653 1111412024,
P7354P AA 2 [OISASINt-PIK 10.000% 07/27/25. . |D[1017/2019. | Direct o A15.488 507,641 31,056 07/27/2025.
Y57657 AA 9 |Marble Il Pte Ltd Sec Nt... D| 11/20/2019. | Direct . 580,750 587,344 24,969 06/20/2022.
3899999, Total - Bonds - Industrial and Miscellaneou ....565,575,534 |....565,600,206 |....574,300,457 | .......561,178,907 |....4,570,905 | ........(59,141)| ...... 10,029 | ....... 4,501,735 XXX
Bonds - Unaffiliated Bank Loans
08579 AY 8 |Berry Plastics Corp Term Ln R Nt 1 - | 09/30/2019. | Redemption  100.0000.........covevvvvcccccccc | 114,769 | .......... 114,769 | .......... 115,355 111,231 KII: N I SO 114,769 01/19/2024.
08579J AY 8 |Berry Plastics Corp Term Ln RNt 1.... .. [ 10/18/2019. | Tax Free Exchange...........cccocovovvmvvvvieeess | 22522189 | ..... 22,437,406 | ..... 22,551,743 21,745,593 ...776,596 22,522,189 01/19/2024.
08579 BA 9 |Berry Plastics Corp Term Ln TNt 1. .. | 09/10/2019. | Redemption  100.0000..........ccovceemmmre | 10,000,000 | ..... 10,000,000 | ..... 10,000,000 ...9,733,330 266,670 | ..o | e 10,000,000 01/06/2021.
13134M BN 2 |Calpine Corp Term Ln B8 Nt 1.... .. | 04/05/2019. | Redemption  100.0000.. 982,500 982,500 971,753 cereeeenns3585 | o | e 10,746 | ooveeverecc ceenennn982,500 12/31/2019.
14880B AE 1 |Catalent Pharma Solutions Inc New Term L .. | 06/27/2019. | Redemption  100.0000............ccovmmmmrcee | 8,107,506 107,506 847,393 39,322) 260,113 .8,107,506 05/20/2024.
15018L AE 1 |Cedar Fair LP New Term Ln BNt 1 .. | 12/31/2019. | Redemption  100.0000.. ...15,861 ...15,861 15,306 (44) 555 15,861 04/13/2024.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2 Nt 1.. ... | .| 12/31/2019. | Redemption ~ 100.0000.. ..40,236 ...40,236 ..40,224 ..38,677 12 1,559 06/30/2024.
32007U BW 8 |First Data Corp Term Ln D Nt 1. .| 07/29/2019. | Redemption ~ 100.0000 1534707 | ... 1,534,707 | ... 1,545,521 | . 470,121 64,585 07/10/2022.
32007U BX 6 |First Data Corp New 2024 Term Ln Nt 1. .. | 07/29/2019. | Redemption ~ 100.0000...........corsemmmrees | 20,379 | v 20,379 | v 20,506 | .vvvoorerrnnnn, 19,334 1,044 04/26/2024.
404122 AX 1 |HCAInc Term Ln B-10 Nt 1 .| 09/30/2019. | Redemption ~ 100.0000.. 28,144 28,144 28144 L2751 633 03/13/2025.
404122 AX 1 [HCAInc Term Ln B-1O Nt 1. .. | 10/08/2019. | Tax Free Exchange..........cccoeuviveienrennene /696,281 83,166 03/13/2025.
44969C BH 2 |Quintiles IMS Term Ln B-2 Nt 1... .. [ 12/31/2019. | Redemption ~ 100.0000...........ccomeemmrc | k958 | 958 | 9,618 382 01/18/2025.
44989 AA 1 [IQNavigator Inc 1st Lien TL Nt 1. wor | - [ 12/31/2019. | Redemption  100.0000.. 22,052 1,374 08/20/2024.
60367 AA 9 | Community Brands Incremental DD Term Ln......... .. [12/31/2019. | Redemption  100.0000.........coocormmmmmrees | 6,669 | . 6,669 | . 6,669 | v .6,669 | ..., 0 6,669 12/02/2022.
60367* AB 7 |Community Brands Incremental Term Ln Nt.......... | .. | 12/31/2019. | Redemption ~ 100.0000........ccccooowwrwens | 55,990 | coovvvvrn 55,990 | coovvver 55,710 | ...............55,746 | ....... 12/02/2022.
70466@ AA 6 |Peach State Labs Inc Sr Sec TermLn Nt 1............ .. | 12/31/2019. | Redemption  100.0000.. 4,891,389 | ......4,891,389 4,870,671 . 0. 410,246 | 06/30/2020.
71579U  AF 2 |Petco Animal Supplies New Term Ln B-1 Nt.......... .| 10/31/2019. | Redemption ~ 100.0000...........cccoemrvvncee . 45173 | . 45173 | ............39,396 | . ...32,637 12,744 12,536 | ... - . - 0. 1,665 | 01/26/2023.
7167TH AG 0 |PetSmartInc Term Ln B2 Nt 1. | 06/20/2019. | CHGIOUD....ovcvvsevesevesvnsvssvessvssiens | 889874 | ...9,672,544 | ... 9,382,451 | ........ 7,568,766 |....1,921,067 | ... 24,613 | oo | o 1,945,680 | cooovveerrers | e 9,514,446 | ..oooore. -(615,705) | .....(615,705) | .....364,962 | 03/10/2022.
71677H AG 0 |PetSmart Inc Term Ln B2 Nt 1. .. | 04/30/2019. | Redemption  100.0000 ...50,378 ...50,378 ...48,867 39,421 | ... 10,006 | o952 | s | e 10,958 | covvvvveveverererens 50,378 KO 914 | 03/10/2022.
73744G  AJ 1 |Post Holdings Inc Term Ln B Nt 1......ccovvvvivernnnnne .. | 11/25/2019. | Redemption  100.0000 . 392,750 | . 392,750 | . 397,725 | . /330,076 | . 62,673 reeren 1,392,750 ... | 0 [ (O 51,631 | 05/24/2024.
73744G  AJ 1 |Post Holdings Inc Term Ln B Nt 1... - [ 1012172019, | Tax Free EXChange.......coovvessvvessvnenen | 4,512,250 | ....... 4,500,000 | ... 4,516,074 | oo 4,297,500 | ... 216,698 214750 [ coevvvsnvresens | conernens 4,512,250 [ ovvvnvresenns | v | e 0 |...164,996 | 05/24/2024.
74966U AP 5 |RPI Finance Trust Term Ln 6 Nt 1... ... |.. [ 12/31/2019. | Redemption ~ 100.0000.. 413,370 3,530 413,370 0 11,259 | 04/17/2023.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt........... .. | 12/31/2019. | Redemption  100.0000 262,855 . . X (1,090 | oo e, 13,210 | oo, rererenneenn282,855 | e | e | o0 | 4,308 | 07/05/2024.
81760H AE 2 |ServiceMaster Co Term Ln C Nt 1 .| 11/05/2019. | Redemption  100.0000.........cocvvvvvcceciccc | 0 4,800,864 | ......4,800,864 | ......4,834,142 | ......... 4674841 | ... 151,354 | ...... (25,332) | coovvereeeeeeiiis | 126,022 | covvveveeeveeeeeeees | 4,800,864 | o o | o0 | e 96,796 | 11/07/2023.
835788 AJ 2 |Sophia LP New Term Ln Nt 1 | 12/31/2019. | Redemption 100.0000.. 190,322 190,322 | 10 191,079 | oocierr 181,520 | oo 9,347 (544) 8,803 ..190,322 NI - 7,466 | 09/30/2022.
84611@ AB 9 |Sovos Compliance LLC Additional Term Ln.... .| 04/29/2019. | Redemption  100.0000.. 154,209 | .......4,069,705 | ..........3,990,118 | ... 100,693 | ... LcTicts T N I B 164,091 0| ....116,692 | 03/01/2022.
84611@ AC 7 |Sovos Compliance LLC New Additional Term. .. | 04/29/2019. | Redemption  100.0000.. 27,007 | ...........3,899 30.906 0. 21,979 | 03/01/2022.
84611@ AC 7 |Sovos LLC New #2 Additional Term Ln Nt 1... . | 04/29/2019. | Redemption  100.0000.. 14,222 14,222 || 380,041 | e e | e | 10,376 |03/01/2022.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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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
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt........... .| 12/31/2019. | Redemption  100.0000.............ccccervev 224,967 224,967 226,668 . 15,021 | oo (7)) R D 13,498 | .ovvvovevevererennns 224,967 | ..vvvvvvvvvvvvnnnns | o | o0 [ i 5,496 | 06/01/2024.
90351H AB 4 [USFoods Inc New Term Ln Nt 1o .. [12/31/2019. | Redemption  100.0000..........cooceemmmmc | L 77168 | 77168 | ...........77,636 72,988 4,603 (423) 4,180 O, 2,051 | 06/27/2023.
000000 00 O |Aray Canada Inc TermLn Nt 1... . 12/31/2019. | Redemption ~ 100.0000........ccouvrcememea | 560714 | 560,714 | .......... 555,107 531,277 | ......25298 | ........... 4,139 29,437 0. 21,354 |02/09/2023.
000000 00 O |BurgerKing Term Ln B3 Nt 2 . |A]11/19/2019. | Tax Free Exchange . o . 545,006 . (479) 29,546 0 [ (O 22,272 | 02/16/2024.
000000 00 O |BurgerKing Term Ln B3 Nt 1 11/19/2019. | Redemption  100.0000.........c.cccccocev.. v 88,259 | ...........88,259 | ...........88,875 ....83,846 (483) 4,413 ..88,259 o N 3,474 | 02/16/2024.
000000 00 O |BurgerKing Term Ln B3 Nt 1 11/19/2019. | Tax Free Exchange................wwvvvvvvvvrerens 352,138 350,527 | ... 352,974 | ... 333,001 | ... 19,445 | ..oo......... (309) | oo | e 19,136 | v | v 352,138 [ | v | e [ 16,408 | 02/16/2024.
8299999, Total - Bonds - Unaffiliated Bank LONS.........c.ccooiivvresssrresssinssiii it | 79,758,853 | ... 80,431,526 | ... 80,243,326 | ......... 76,182,304 |...4,172,981 | ......... 25283 | .......6,015 | .....4,192,249 | ........l0 | 80,374,558 ....(615,705) | ...... (615,705) | ..2,882,541 XXX
8399997. Total - Bonds = Pt 4.........oorvvvveeemmierrereeeisssssrsssesss s e ....748,655,649 |....748,308,285 |....762,407,535 | ...... 741,244,105 |....8,783,674 | ...(1,028,340) | ......16,044 | ......7,739,290 |.....cc.......0 | ...... 748,983,401 .(1,660,710) | ...(1,660,710) | 30,217,613 XXX
8399998. Total - Bonds - Summary Hem from Part 5...........cccoocciivrioiiiriiiiiinss ot || 75,199,985 | ... 74,644,361 | ..... 75,330,013 | oo [ | s (168,483) | .....106,242 | .........(274,725) | .ccoocoovvrcivcnces | o 75,055,284 e 137,200 | ... 137,200 | ..1,845,970 XXX
8399999. Total - Bonds ....823,855,634 |....822,952,646 | ....837,737,548 ...(1,196,823) .824,038,685 .(1,523,510) | ...(1,523,510) | 32,063,583 XXX
8999998. Total - Preferred Stocks - Summary tem from Part 5.............ccccoeviiiiiies v | 688,650 XXX |, 700,000 | .eovveereeeeeeerceeeecens oo oo, reerennnn100,000 ... N (11,350) | ........ (11,350 | ......... 2,500 XXX
8999999. Total - Preferred SHOCKS.............irirvvirriiiiscviiesssss s e s | 688,650 XXX |, 700,000 | .ovvvooe) [\ 0 0 0 0 [\l 700,000 |................ 0 ... (11,350)| ........ (11,350) | .......... 2,500 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
026874 10 7 |American Intl Group Inc Com . | 11/22/2019. | Additional Income.. XXX o i i i, 0 XXX
247025 10 9 |Dell Inc Com.... «... | . | 10/24/2019. | Additional Income.. XXX 0 XXX
717081 10 3 |Pfizer Inc Com .. | 03/23/2019. | Additional Income.. XXX 0 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..... et | 0 XXX 0 0 0 0 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
69120# 10 6 |Owl Rock Capital Corp COM.......ocveverrvvererirrinnnns .. 1 07/10/2019. | Direct 0.110 2 XXX 2 0 2 XXX
69120# 10 6 | OwlRock Capital Corp Com..........ccccvvvvervrriennces .. [ 07/18/2019. | VaIOUS........ovvoreevereieeseneiesessnciens | 566,773.470 | ....... 8,608,028 XXX 608,028 | ...........8,654,631 | ......(46,603) | covveevvveeverrccris | oo | e 46,603 | oo | e, 8,608,028 XXX
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.... . R 8,608,030 XXX | 8,608,030 8,608,030 | .ovovveei0 | o0 | o0 | 392,996 XXX
9799997, Total - COMMON StOCKS = Pt 4............oouiiiiiiii s | 8,608,030 XXX | 8,608,030 | ...........8,654,633 | ......(46,603) | coovvcerrrcccO | o0 | (46,603) | o0 | 8,608,030 | o0 | o0 | 0 | 394,546 XXX
9799998 Total - Common Stocks - Summary Item from Part 5...............ccooimiiiiins v || 6,391,971 XXX | 6,391,971 | coooeroveereecereceeeeen | eeeeenrceneernins | everieneereecnsees | eveererirnecenne | evevereernienecl oo | oo 8,391,971 | oo | oo | eveereeseeesscenis | v 44,009 XXX
9799999. Total - COMMON SIOCKS.....vvvrsvrvessnrsessmssssssssessmssssssses s snsssssn s | 15,000,001 XXX | 15,000,001 | ..........8,654,633 | ....... (46,603) (46,603) ] .....ccce0ee.0 | ........15,000,001 | oo | | 0| 438,555 XXX
9899999. Total - Preferred and Common Stocks R s | 15,688,651 XXX | 15,700,001 | ...........8,654,633 | ....... (46,603) 0] (46,603)| ... [P |} (11,350) | .......(11,350) | ..... 441,055 XXX
9999999. Total - Bonds, Preferred and Common SOCKS...........c..ourviiiinriiinriiiniins e ....839,544,285 XXX ...853,437,549 | ....... 749,898,738 |...8,737,071 | ...(1,196,823) | ..... 122,286 | ....... 7417962 | ..ovvoveennn. 0 . 839,738,686 | ..............n. 0 |.(1,534,860) | ...(1,534,860) | 32,504,638 XXX
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12 13 14 15 16
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0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
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CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt............. D | 04/08/2019 | Direct. 09/06/2019 | Direct.......ovoevvvrvrenee .90,000 | .ooverenee 81,045 40,500 80,529 [C[C) ) T I (51B) [ everrrnvrens | vrrermrinnne | e (40,029) | ..... (40,029) | ....... 3,938 | .o
000000 00 O |Argentina (Republic of) Unsec Nt............. D| 04/08/2019 | Direct 05/07/2019 | Redemption  100.0000........... .32,095 28,902 32,095 32,095 3,193 | oo | e 3,193 | o e | e | e 0] e 1,404 | .o,
000000 00 O |Ukraine Govt SrNt 9.750% 11/01/28..... | D| 09/13/2019 | Direct 09/13/2019 | DIFECE......vvvvereresvvveveveeeeesssssisssennenies | eevesssnes 200,000 | ... 238,770 238,750 238,770 0 (20) 20) | oo 7,367 | ... 7,367
000000 00 O |Argentina (Republic of) Sr Nt..........cccvveeee D| 04/08/2019 | Direct 07/10/2019 | Direct.... 353,313 . 266,554 241,688 552 552 | coovrvrerrene | vevrenineines | e 24,866 | ... 24,866 |...... 13,666 | ...... 8,532
040114 HQ 6 |Argentina (Republic of) SrNt..........cooeveeee D| 04/25/2019 | Direct 12/19/2019 [ DIFEC......vvveevvcrirrireereiiseieeiierieeessenns | eeeseenns 340,000 | ...........232,900 | ..ccoooneee 151,095 237,800 | ..vveerciienes | s 4,900 | oo [ i 4,900 | oo | e | e (86,705)| ..... (86,705) | ...... 18,934 | ...... 5,993
68205 AB 9 | Oman Gov Interntl Bond Sr Nt D| 08/06/2019 | Direct 11/13/2019 | DIreCt. ..o ..650,000 ..656,175 640,300 200 [ oo [eriniennn200 i v | 15,875 | ...... 15,875 |...... 11,267 | ...coo.ud 525
1099999. Total - Bonds - Al Other GOVEMMENL.........ivrrreirrirississiriinns sersssnssesssenssssesssrssssssssnssenes ,665,408 ,385,169 | ... 1,471,182 0 8,329 0 8,329 [ i | 0 | (86,013)| ..... (86,013) | ...... 56,576 |..... 22,417
Bonds - Industrial and Miscellaneous
Credit Suisse Mortgage Trust CMBS Ser
12650y AJ 2 |20 .. | 02/11/2019 | Credit Suisse Securities LLC.................... 10/01/2019 | Paydown............cvveciiniinieincinrisnicniis | i 5,100,000 | ......... 5,148,012 | ........ 5,100,000 | ......... 5,100,000 | .ooovirericiins | e (48,012) | oo | e (48,012) [ ..o [ [ e [ i 0 ..418,538 | ..... 6,478
254687 EG 7 |Disney Walt Co SrNt 6.650% 11/15/37. | .. | 03/20/2019 | Tax Free Exchange..........cccouvevvivnerrnns 11/26/2019 | Tax Free Exchange...........coocvvvevvrvverinens | vevis 10,000,000 | ....... 10,772,530 | ....... 10,755,631 | ....... 10,755,631 | ..vevvervvviiei | e (16,898) | ..vovvvvcreens | cerireeend (16,898) [ ..vvvvverrens [ [ e [ v 0 |... 454,417 | .o
Dow Chemical Co SrNt  3.150%
260543 CS 0 |05/15/24 06/04/2019 | VaTIOUS. ......ccovvererrireieirniersiiseesessenisenes 11/25/2019 | Tax Free EXChange........cvvvevernveernernnns | vevenns 10,000,000 | ....... 10,002,200 | ....... 10,002,096 | ....... 10,002,096 (R0 T I (TO4) [ ovvrevereens | rerrverieiinne | vereriseerennen | v 0..161,875 | ...... 3,938
Goodgreen Trust LBASS Ser 2019-1A Cl
38218D AA 7 |A 08/01/2019 | Natixis 12/15/2019 [ Paydown...........ccuenrieciicniinciieisnisniens | e 506,226 | ............ 510,798 | .coovonnee 506,226 506,226 | ...cvoerereririnns | e (G YA O PO (A571) [ oo [ [ e [ v 0] e 7,282 | ... 1,206
Goodgreen Trust LBASS Ser 2018-1A Cl
38218G AA 0 |A .. | 08/01/2019 | Natixis 12/15/2019 | Paydown T1,073 | e 74,606 71,073 YA 074 T TN R [HSK 72 O PO (3,532) [ ooevvreirnein [ e [ e [ v (V1 I 965 | ......... 871
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20. | .. | 04/26/2019 | Credit Suisse Securities LLC.................... 12/01/2019 [ PAYOWN......oorvirricirnieieriseiessnisinins | cererinnene 138,667 | .oovveeee 140,641 | coooevenee 138,667 | ..covvenne 138,667 | .oveveevriviene | e (1,974) | oo [ v (1,974) [ o v [ | e 0 . 1,965 | ......... 419
62877V AA 9 |NBM US Holding Inc. SrNt........ccccovervnnee 05/02/2019 | Direct 05/16/2019 [ DIFECE.......ovvereerrrerierieriesesseessesssrines | sereeeenn 290,000 | ...ocvenee 286,073 290,000 286,081 7 /0 (TR ORI O 3,919 3,919 338
New Residential Mtg Ln Tr RMBS Ser
64830H AA 2 [2019- 07/31/2019 | JP Morgan Securities LLC..........ccccoen. 12/01/2019 [ PaydOWN..........couvemrecrinrinerierierineinns | v 669,390 | ............ 678,367 | ............ 669,390 669,390 | ..ocvverirrriiins | e (8,977) | coovvvrevierine [ e (8977 [ ooeverevenees [ rervrinervens [ e [ v (VI I 4,650 | ... 1,873
New Residential Mtg Ln Tr RMBS Ser
64830K AA 5 |2018- 10/10/2019 | Amherst Pierpont............ccoveevrvevirneriens 12/01/2019 [ PaydOwN..........coorverriecrierinerienireciseiinns | v 341,271 | e 365,373 | ..o 341,271 341271 | e | v (24,102) | oo | e (24,102) [ ..o [ [ e [ e 0] e 1,828 | ......... 597
New Residential Mtg Ln Tr RMBS Ser
64830W AD 3 [2019- 08/07/2019 | Wells Fargo Securities LLC.............cc....... 12/01/2019 [ Paydown............cvvenrieciivnninciierisrisniens | e 744,884 | ... 766,766 | ........... 744,884 | ... T44.884 | ..o | e (21,882) | oo | e (21,882) [ oovvverrriis [ e | ceervineniinenns | e 0 o 6,420 | ... 3,042
Towd Point Mortgage Tr RMBS Ser 2017-
89173F AA 8 |1C .. | 03/01/2019 | Morgan Stanley & Co LLC... 12/01/2019 | Paydown ...1,706,199 ...1,706,199 .1,706,199
891788 AA 2 |TPMT 2019-4 A2 Ser 2019-4 Cl A1.......... .. | 11/04/2019 | Bank of America BISD Dealer. 12/01/2019 | Paydown 72,951 72,951 72,951
891788 AA 2 |TPMT 2019-4 A2 Ser 2019-4 CI A1. 11/04/2019 | Bank of America BISD Dealer. 11/08/2019 | Redemption  100.0000..........ocvvreverreers | ovverennne 106,794 | ............107,829 | ............ 106,794 | ...cccoonce. 106,794
92837D AA 5 |Visio RMBS Ser 2019-2 Cl A1 . |..| 10/25/2019 | Nomura Securities Intl LLC 12/01/2019 | Paydown .73,984 73,984 73,984
92837D AB 3 |Visio RMBS Ser2019-2 Cl A2..........ccc...e. .. | 10/25/2019 | Nomura Securities Intl LLC.........cc.ccocvvrne 12/01/2019 | Paydown 22,282 22,282 22,282
000000 00 0 |Liquid Telecom Finance Sec Nt................ D| 07/17/2019 | Direct. 11/14/2019 | Direct ..330,000 328,020 334,868
000000 00 O |MetinvestBV SrNt 7.750% 04/23/23.... | D | 07/03/2019 | Direct. 10/17/2019 | Call  103.0000.. ..250,000 | ..... 259,000 257,500 258,399
000000 00 0 |Gold Fields Orogen Hold Sr Nt................. D| 07/19/2019 | Direct 1111972019 [ DIFEC......vvevecvrrirrireereeiseierierieeenenns | evereenns 350,000 | ...oovvnee 383,250 | ..cooonee. 392,000 382,375
AES Gener SAJr Sb Nt 7.125%
00105D AF 2 |03/26/79 D| 03/18/2019 | Direct 07/31/2019 [ DIFECE......vvvvereereereereerierieeisseesseissrines | seeseeinne 210,000 | ...ocoonee 209,891 | .. 226,275 209,907 16
12644V AC 2 |CSN Resources SA ST Nt.......coccovvierrenncs D| 04/10/2019 | Direct 07/03/2019 [ DIFECE......vouvevirereeieeiierieeiseisseissinens | seeieeend 430,000 | .....coonc. 424298 | ........... 455263 | ............ 424,438 140
225506 AA 0 |Credito Real Sab De CV Sr Nt. 01/31/2019 | Direct 03/18/2019 [ DIF€C......covvercrerrrrerirerirereseeissrrssrreniee | cerrrernn525,000 | 525,000 | oo 547,781 525,000
25382F AB 7 |Digicel Group Two Ltd Sr Nt.... . 01/14/2019 | Taxable EXchange...........ccoceeeevvcreererneens 10/30/2019 | Direct.... 78,000 60,000 | ..oocvererirneiriens | e 17,742 |..... 106,242
31772D AD 4 |QNB Finansbank AS / Turkey Sr Nt D| 02/28/2019 | Direct. 08/05/2019 | Direct.... . 204,750 | oo 199,367 43
38060A AC 8 |Gold Fields Orogen Holdco Sr Nt . | D| 05/08/2019 | Direct 12/16/2019 | Direct. ..620,000 ..686,800 620,000
45900T AA 0 |Intl Airport Finance SA 1st Lien D| 03/08/2019 | Direct 11/21/2019 | Direct.... ..385,000 .411,813 385,000
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 20 21
12 13 14 15
F Current Interest
0 Year's Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change Gain Realized Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | in B./A.C.V. (Loss) on | Gain (Loss) 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) Disposal | on Disposal Year Dividends
55388R  AA 4 |MV24 Capital BV 1st Lien........c.ccoooerrernnee D| 08/01/2019 | Direct 12/01/2019 | Redemption ~ 100.0000. ...15,334 .15,334 15,334 15,334 [ i | eernnrineiiniiens v | oneenenienneen0 v [ [ [0 | s 313
69370P AE 1 |PT Pertamina SrNt 4.700% 07/30/49....| D| 07/23/2019 | Direct 11/20/2019 | Direct, ..200,000 200,000 208,750 200,000 | ..ovveerierinens e [ | vereeineninnn0 [ [ | 008,750 | 108,750 | e 2,924
697660 AB 4 |Pampa Energia SA SrNt......cccoocvrvrirenn. D| 07/02/2019 | Direct 07/15/2019 [ DIr€Ct......covverererrrserrcrireeescessnissrsenins | cereenernn: 300,000 | oo 295,347 | oo 300,225 295,347 | .o | eevrverireniineninns v | e 0 [ [ | 878 | 14,878 | 266 [ .o
71647TN  BF 5 |Petrobras Global Finance Sr Nt... 09/18/2019 | Taxable Exchange...........ccc.vevvernieerniins 09/18/2019 1,081 1,880 | oo [ eveneeierienes [vreieieeeien | vveieirineienn0 | e [ | eeeeeeeen(799) | oo n(799) | v
785712 AG 5 |Sable Intl Finance Ltd Nt . 04/02/2019 | Direct 11/13/2019 | DIrECt.....ouvvvrrercererrerinererirerscesseinnnes | everennrn 339,000 | 1rrn.332,303 | e 349,238 332,428 124 | s [ 124 | | v | 016,810 | ......16,810 | ...... 11,772
86964W AC 6 |Suzano Austria GMBH Sr Nt.................... D| 01/29/2019 | Direct 08/14/2019 | Tax Free EXChange...........cccoevuevevvveereries | ovvrerianns 525,000 | ............ 545932 | ............ 545,075 545,075 (856) [ .ovvererrrrens | evrverierienina(85B) | covvereieins | eevverenieiies | eveeiienienenns | eevverieeieen0 | i 18,288
90471M _AA 0 |Unifin Financiera SA DE Sr Nt........cccoo..e. D] 07/11/2019 | Direct 11/26/2019 | Direct, 425,250 101 | i 101 | | | 2...8,308 ] .......8,308 |...... 12,311 [
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........cverreririiiins wrrisnriesiseessenssnsssensenessenas .....36,034,603 | .......35,803,889 | ...ccovvrinns 0] (82,733)| .....106,242 1,283,416 | ..... 40,377
Bonds - Unaffiliated Bank Loans
08579J AY 8 |Berry Plastics Corp Term Ln R Nt 6. 06/10/2019 | Tax Free Exchange. 06/28/2019 | Redemption ~ 100.0000. 57,385 57,385 0
000000 00 O |HCA Inc TermLnB-12Nt1 10/08/2019 | Tax Free Exchange. 12/31/2019 | Redemption  100.0000. 9,241 9,241 0
Sensata Technologies New #2 1st Lien
000000 00 O |Ter .. | 10/21/2019 | Tax Free Exchange 12/31/2019 | Redemption ~ 100.0000. 7,453 7,453 7,453 (32) (32 22
08579 BE 1 |Berry Plastics Corp Term Ln X Nt 1.......... .. | 10/18/2019 | Tax Free Exchange 12/31/2019 | Redemption  100.0000. 61,845 61,845 61,845 (V75 R I (234 v 481
22818R AW 6 |Crown Americas LLC Term LnB Nt 1....... .. | 08/08/2019 | Various. 11/01/2019 | Redemption  100.0000. 2,644,134 2,644,134 2,644,134 | oo | v (RRAL0) ) I— (13,310 | oo | e | e | e | 64,250
22818R AW 6 |Crown Americas LLC Term LnB Nt 1....... .| 08/08/2019 | Various. 12/06/2019 | Tax Free EXchange.........c.coeeveneecrvivnnns | ceves 10,409,955 10,457,192 | ....... 10,457,192 (5,166) (5,166 ....290,853
22818R AW 6 |Crown Americas LLC Term LnB Nt 2....... .. | 12/06/2019 | Tax Free Exchange............ccccuveverevernnns 12/13/2019 | Redemption  100.0000..........ccoevveervrees | vevenee 10,409,955 10,409,955 | ....... 10,409,955 | .....vvvvvvvvris | o (T4 7 ISR NN (47,237) [ vvveevrevs [ v [ [0 [ 7,263 | .o,
Community Brands Incremental DD Term
60367 AA 9 |Ln 03/04/2019 | Direct 03/29/2019 | Tax Free EXchange...........cc.cuuverevmrerenis | vvvvveiians 119,099 | oo 119,099 | oo 119,099 | cocovveneee 119,099 (V] SUUUUPURPTUPER VPISRPUURPOUREN FUPPRURPPURRPUOORN ENOPPUORPRORPON | I ISR 537 | e
Community Brands Incremental DD Term
60367 AA 9 [Ln 01/17/2019 | Direct 03/29/2019 | Tax Free Exchange......... .85,866 85,866 85,866 85,866 {4} [OOSR FUURRUUUUURTRVORN FUVOOPIPRRURIUPRI ENUPRIRIRPRTONt | B VRO 1,100
Community Brands Incremental DD Term
60367 AA 9 |Ln 03/21/2019 | Direct 03/29/2019 | Tax Free EXChange...........cccoveveeremrereeens | cevvrnienn 119,099 | coovvvenee 119,099 | oo 119,099 | oo 119,099 (VN VIR VPURRPRRPOURRN FUPPRURPIURSUOORN ESOPURPRRRPON | I IO 172 | e
Community Brands Incremental DD Term
60367 AA 9 |Ln 06/28/2019 | Tax Free EXChange............c.oceveveererenns 12/31/2019 | Redemption ~ 100.0000..........vvverrrneres | crrrrrerrrrnnes 3,152 | v 3,152 3,152 3,152 (V] VOO VRPRRPORRPOUREN IUPPRORPPURSOOTORN ENVPPORROORPON | I IO 124 |
Community Brands Incremental DD Term
60367 AA 9 |Ln 03/28/2019 | Direct 06/28/2019 | Tax Free Exchange......... .25,521 25,521 25,521 25,521 (V] SUUURURRTRPRR VPPRRPORPOUREN IUPPRORPPURSSORTORN ENVPPORROORPON | I IO 422 |,
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 08/01/2019 | Direct 08/30/2019 | Tax Free Exchange......... .36,803 36,619 36,621 36,621 2 2 | s [ e [0 ] 202 [
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 09/03/2019 | Direct 10/31/2019 | Tax Free Exchange......... .30,279 30,127 30,130 30,130 2 2 | v e [0 | 214 | s
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter 09/30/2019 | Tax Free Exchange...........ccoeuveevverevcnns 10/31/2019 | Tax Free EXChange...........oveeevevenerennernees | coveireinnns 43,508 | ......c..... 43,291 43,294 43,294 3 3 | s e e [0 [ 253 | o
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .. | 11/08/2019 | Direct 11/29/2019 | Tax Free EXchange.........c.coveeneeenneenerinens | ovveneenns 107,950 | coovvvrnee 107,410 | v 107,415 | v 107,415 5 5 | s [ [ e [ o0 | 643 | .o
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter 04/10/2019 | Direct 12/31/2019 | Redemption  100.0000 761 761 | e (<) 761 (VI SUUURURIRORN PPUSRPORPOOREN BUPPURRPPRRTPORPOR IOVPRRRPPORPRON | B ISR 35 | s
Pathway Partners Vet Mgmt LLC New DD
70323# AB 5 |Ter 06/10/2019 | Direct 06/28/2019 | Tax Free EXChange...........couvererererereneens | covvvrerrnnens 35,130 | oo 34,954 34,956 34,956 1 I TSSO VPUURPOURSIORIORN OPPURPROORPURPOR IPVUOTRPRRPOOON | N ESOROTOO 121 |
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 11/29/2019 | Tax Free Exchange..........cccccuvvvviinirenes 12/31/2019 | Redemption ~ 100.0000..........ccccmmveevrrs | worrrirrriinns 11,571 | v 11,513 11,571 11,571 58 L5120 [OOSR UPRUPPOURORURR OSPURPORPORRURPOR IPUOPPOPPORPPORN | B IO 256 | e 6
Pathway Partners Vet Mgmt LLC New DD
70323%# AB 5 |Ter 06/11/2019 | Direct 06/28/2019 | Tax Free EXchange..........ccvvvvvevvencerenns | wovvvneirnnnns 10,874 | oo 10,819 10,820 10,820 {010 [SUUUUURRUURUUR UUUROUUPURPRVOR UVOUPIPOVRURTPOI [UPOUIRURPRRONt | N ESTURPRIORON: 35 |
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 06/17/2019 | Direct 06/28/2019 | Tax Free EXChange...........ccuvevererererennins | covvvvervenns 45167 | oo 44,941 44,942 44,942 1 N USSR VUSROS USSR IPSUOR (VN I 95 |
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter .. | 11115/2019 | Direct. 11/29/2019 [ Tax Free EXChange.........ccvvvevverneererienns | covervniins 367,379 | oo 365,542 | ............ 365,553 365,553 1 T [ e | v | e | e 0. 1,634 |
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 09/20/2019 | Direct 09/30/2019 | Tax Free Exchange...........cc.cccouvciinrience. .28,452 28,310 28,310 28,310 1 I FCUSSOUTORPORN PPORPOIRPOORIORN IOPPUOPRORPORRIOR IOV 0| oo 52 |
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 10/22/2019 | Direct, 10/31/2019 | Tax Free Exchange...........cccccovvvvricvniicnns | ovvineeas 295,804 | ............ 294,325 294,329 294,329 4 A | i i [ | s (1N I 7 N [
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 10/30/2019 | Direct, 11/29/2019 | Tax Free Exchange...........cccccoovvvvvicnniiccns | v 211,876 | ............ 210,817 | ............ 210,833 210,833 16 L SRRSO FPRRPORTIORIRN ISPPRRIRRROTOR ISR 0] e 1,863 [ .o
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 09/30/2019 | Direct 10/31/2019 | Tax Free Exchange.........c.coocvvvevvevverinens | ovvereeene 769,987 | ...ccovonee 766,137 | .cooonven. 766,186 | ........... 766,186 49 49 [ [ [ [ 0] .. 6,018 | .o
Pathway Partners Vet Mgmt LLC New DD
70323% AB 5 |Ter 04/30/2019 | Direct 05/31/2019 | Tax Free Exchange..........c.cccoouvuinrvinnnes | covvnniinnnnd 92,007 | .ovvvirnnns 91,547 91,553 91,553 6 (S 1 UOUROTOPRN VPPOPTOPPOUREN FURPPOURPPORPPOTORN EPPPORPOOOON (VN I Y
Pathway Partners Vet Mgmt LLC New DD
70323 AB 5 |Ter 04/30/2019 | Tax Free Exchange............c.cccovvvvevinnnns 05/31/2019 | Tax Free Exchange..........cc.ccouvvcvvevivnins | veveveiienes 209,927 | .....c...c.. 208,373 208,393 208,393 20 20 | e | e | e | e 0] o 1,303 [
Pathway Partners Vet Mgmt LLC New
70324# AC 2 |TermL 02/05/2019 | Direct 12/31/2019 | Redemption ~ 100.0000..........ccerereneen | worrererennd 66,580 | ..ocvvrnen. 65,914 66,580 66,580 666 BB6 | ...ooooveris [ [ [ 0] o 2,435 | .
Pathway Partners Vet Mgmt LLC New
70324#  AC 2 |TermL 03/29/2019 | Direct 04/30/2019 | Tax Free Exchange............cccccvevivnrincins | vrvvniienes 209,927 | ............ 208,352 208,373 208,373 21 21 | s | e | | s 0] o 1,306 [ .o
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 12/06/2019 | Direct, 12/31/2019 | Tax Free EXchange.........c.coucevvvevevnerinens | ovvereenne 104,464 | .......... 103,942 | ..ccooeee 103,948 | ............ 103,948 6 (S VOO VSPORPORPOURRN FUPPOORPPOROTORS EOPPORPOROO (VN I 451 |,
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 12/10/2019 | Direct, 12/31/2019 | Tax Free Exchange.........c.coocvvvvvrinerinens | ovverneenne 437143 | ... 434,957 | ........... 434978 | ............ 434,978 21 21 | e | e | e | e 0] e 1,585 [
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 12/12/2019 | Direct. 12/31/2019 | Tax Free EXchange..........couwvevvrvcernrrnes .83,571 83,154 83,157 83,157 4 4
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 11/15/2019 | Direct, 12/31/2019 | Redemption ~ 100.0000..........ccccemvvcmere | covirerisrinriians 15 | s 15 | 15 15 (V1 PPN VPORTOPPOIREN FURPPOURPOOROTORN IO 0| oo 10 [
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .. | 12/16/2019 | Direct 12/31/2019 | Tax Free EXchange.........c.coveenevenvevneeinens | ovverneenne 134,325 | oo 133,653 | covrvrnes 133,658 | ....ccco... 133,658 4 A | s e [ | (1N I 349 |
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 12/31/2019 | Tax Free Exchange..........cc.ccocuvvvicnninns 12/31/2019 | Redemption  100.0000..........coccervvceies | coverirnrianes 2,744 | oo 2,731 2,744 2,744 14 14 [ [ e | e | e (VN IR IR
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 12/13/2019 | Direct, 12/31/2019 | Tax Free Exchange...........cccccoouuvviveriinns | covviiinniens 97,071 | e, 96,586 96,590 96,590 4 L/ SVOURRORTOPEN VPPOPTOPPOUREN FURSPOORPPORPROOTORN EPPPORPOTOOON (V8 I 303 [
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 12/19/2019 | Direct. 12/31/2019 | Tax Free EXChange.........cccovvvevvrrvernrnnnns .56,250 55,969 55,970 55,970 1 1
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 11/22/2019 | Direct, 12/31/2019 | Tax Free Exchange..........cccccovvvvcivciiens | covviiinninaas 56,920 | ..cccoonnve. 56,636 56,641 56,641 6 B | oo | e [ | e 0| oo KIK 2
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .. | 11/26/2019 | Direct 12/31/2019 | Tax Free EXChange.........ccovveeveevneeeneernens | covveerernnns 48,214 | oo 47,973 47,977 47,977 4 A | s s [ | e (V18 I 291 [,
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 11/27/2019 | Direct, 12/31/2019 | Tax Free EXChange.........ccvvevvevenerennenens | wovvvineiis 79,798 | oo 79,399 | . 79,406 79,406 7 OO OO OO [N (V18 I 467 | .
737446 AJ 1 |Post Holdings Inc Term Ln BNt 1............ 10/21/2019 | Tax Free Exchange..........cccccuvuveiiiniinns 11/25/2019 | Redemption ~ 100.0000..........ccccommvvcrrrs | wviienes 4,500,000 | ......... 4,512,250 | ......... 4,500,000 | ......... 4,500,000 |..ooovvriieiiinns | e (12,250) | oo | e (12,250) [ ..o [ e [ e | v 0] o 1,824 | .o
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1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.J/A.C.V. | Disposal | on Disposal| Disposal Year Dividends
74966U AP 5 |RPIFinance Trust TermLn6 Nt 1............ oo | 09/23/2019 [ VAIIOUS......cooureerereirerireireisseisesieeniees 12/31/2019 | Redemption ~ 100.0000..........ocvvevernvrns | ovverennne 158,222 | c.coovvenc 158,534 | ..ccovvnee 158,222 | c.ovvvenee 158,222 (<3 ) OO I (1<) UUURURTRPEN IVPTORPUURTOURRN FUUPTIURPTURPUORS ISP 0| e 1,652 | oo
Sensata Technologies New 1st Lien Term
81726) AE 1 |L 05/17/2019 | VAIIOUS........comreeeveereerireeeseesssisenserinenes 09/30/2019 | Redemption ~ 100.0000..........cccovurrrererns | vovrreen 2,399,788 | ........ 2,412,968 | ......... 2,399,788 2,399,788 | oo | v (13,181) | ovvvveeveirens | vervrreennd (13,181) [ ooevreereees [ e [ v (VN I 46,162 | ..o
Sensata Technologies New 1st Lien Term
81726) AE 1 |L oo | 05/17/2019 [ VAIIOUS.......coureeeverierireireesseisserisenienes 10/21/2019 | Tax Free EXChange.........cccouvvevevverereeirens | ovivnne 2,973,560 | ........2,989,891 | ......... 2,986,514 2,986,514 | .oooveveererne | e (I TA A R PR (B,377) [ oevereervenn [ v [ eevrrinerverns [ vverinerinnnn0 [ 67,727 | .o
68371Y AJ 2 |Open Text Corp Term Ln Nt 1....covvevnnnen. A| 07/10/2019 | Various 12/31/2019 | Redemption  100.0000.........ocveevernens cenenenn.80,043 80,043 80,043 82 {72 [l [UUUOLN [OUTUORORl [JOPURRRORROOO | ) [P 1,395
8299999. Total - Bonds - Unaffiliated Bank Loans.........c.cccocvviriniiiniinnes .......37,738,818 | ......37,874,292 | ....... 37,780,213 | ...... 37,780,213 | oot 0] (94,079) | oo [ (94,079)| ... ....505,978
8399998. TO8AI = BOMAS. etttk E R k8RR AR R Rt | enens 74,644,361 | .......75,330,013 | ....... 75,199,985 | ...... 75,055,284 | oo 0] ... (168,483) | .....106,242 | ......... (274,725) .1,845,970
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
05971P  AB 4 |Banco Mercantil De Norte Jr Sub Nt......... D| 06/20/2019 | Direct 06/21/2019 [ DIFECE......cevuerrreeerrerieniseeseeiserisenienenne | eonne 200,000.000 | ... 200,000 200,900 200,000 (VI I 900 900
64132N  AA 4 |Network i2i Ltd Sub Nt........cccoovvvvriirrrinnee D| 10/08/2019 | Direct 11/20/2019 | DIFECL.....ovvveeerererireieiieeiseeeisnienes | e 300,000.000 | .....cco..e. 300,000 284,250 300,000 (V1 PRI DRVTROIRR IOV (15,750) | ..... (15,750) | ....... 1,883 [
984848 AL 5 |Yapi Ve Kredi Bankasi AS Jr Sub Pfrd Hyb| D | 01/09/2019 | Direct. 01/18/2019 [ DIr€CE....ovvvveveivsrisserieriseisssrisssnsssnssnins | cenad 200,000.000 203,500 200,000 (V1 [ (VRO [P 3,500
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred....... ... ..688,650 0 0 0 0 [0 [0 [ L (11,350)
8999998. Total - Preferred Stocks... . ..688,650 0 0 0 0] 0 [0 | (11,350)
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
69120# 10 6 | Owl Rock Capital Corp COM.......cccvvvernvcs I . | 06/17/2019 | Direct 07/18/2019 | Tax Free EXchange........ccoocvverenceninennins | conad 416,876.530 6,391,971 .6,391,971 0
9199999, Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...........coooovviviieeiinnnnnnas .6,391,971 .6,391,971 0 0 0 0 0
9799998. Total - Common Stocks............. 6,391,971 | ......... .6,391,971 0 0 0 0 L0 ..
9899999. Total - Preferred and Common Stocks 7,001,971 | ..o 7,080,621 .7,091,971 0 0 0 | o0 [0 [0 | (11,350) | ..... (11,350) | ....... 46,509 | ..o 0
9999999. Total - Bonds, Preferred and Common Stocks 2,421,984 .82,280,606 2,147,255 | .covvrevel0 | (168,483) | .....106,242 | .........(274,725) | ......c...0 | veril0 | 125,850 |..... 125,850 |.1,892,479 |..... 62,810
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number  |NAIC Valuation Method|  Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Non-Insurer Which Controls Insurer
63862@ 10 3 | NationWide COMOTAHON....ccrerrrcrrsmesremesreesreerees e [ 00000 8biii | I R I 649,510.000 | ooresersressces 48
1599999. Total - Common Stocks - Non-Insurer Which CONrOIS INSUIET..............c..c.cvevieiuiieiiieieiecceeteceete ettt ettt naneees (L [P 311,745,943 | (ool 0 XXX XXX
Common Stocks - Other Affiliates
G7538* 10 9 ‘ REEENHON ARBIMAHVES, LTD ... e cieeeirseiss s stess et | D | 00000 8biv | NO | o | o 18,809,747 | oo 18,809,747 | oo 120,000.000 | .o 100.0
1799999. Total - Common Stocks = Other AffIlIAES. .. ...t (V] 18,809,747 .18,809,747 XXX XXX
1899999. Total - Common Stocks.. 0 330,555,690 .18,809,747 XXX XXX
1999999. Total - Preferred and Common Stock. 0 ...330,555,690 .18,809,747 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,228,972,531.
2. Total amount of intangible assets nonadmitted §.......... 0.
m
-—
(=2}
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding
Preferred Stocks
NWD Investment Management INC........oueviiiiniernininiiieississersessissssnenssesssnssessessssnenssnssssssensesssssnsensenssssssenseessssssesserssssssesses | INGHOMWIGE COMPOTAOM. 11t ututtititteiset sttt ettt ensee | Shsetsetsnsssersehantersen et snsensenen et ensensnsses | oebsiossessassesassansessensesensan 23,800.000 4.8
0199999. Total Preferred Stock 0 XXX XXX

Common Stocks

Nationwide Financial SErvices, INC.........cccvreerininieiieinreeseee s Nationwide Corporation.... 4.8
Nationwide Global Holdings, Inc.. .| Nationwide Corporation 4.8
NWD Investment Management INC..........iiiiiiiii st Nationwide Corporation.... 4.8

0299999. Total - Common Stock

0399999. Total - Preferred and Common Stock

XXX
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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - PART 1

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

F Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

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

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

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

Other Short-Term Invested Assets
Nationwide Cash Mgmt Partn...........cocueieimrinminsiseisssrissesessssseseisssninns | ........... ‘ . | 12/31/2019. | Various......... 12/30/2020. | ........ 158,984,576 | ...ooovvivriariinces [ onie correreseennenns | e | o 158,984,576 | ...... 158,984,576 | ....vvvvrinniinnes [ | e 154 | ... 2.33 [MON.. | ...... 195,237 | oo
9099999. Total - Other Short-Term Invested Assets.........cccovuwee. SR OO OO DTS O OO PP PP PPO PO PP PP PP PPPROPRYRTOPE EPUPPPION 158,984,576 | ...ovvvvvrninn (U (U P (U 0 [ XXX [ e 158,984,576 | ..oovvivricnnnns (U] I 0 XXX XXX XXX | e 195,237 | v, 0
9199999, Total - ShOM-TEIM INVESIMENES. .........cveuereeeierceirceiseiseiee ettt ene | foeees e es e es sttt aesinnines | veries 158,984,576 | .......coocvvnec (V] [P (0 (V] [ () P ). R [ 158,984,576 | .......cocevnec. (V) [ 0] XXX XXX XXX | ... 195,237 | oo 0




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial | Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized Total Foreign Adjustment to Credit Effectiveness
Schedule /| of Date of Strike Price, Undiscounted | Undiscounted o Valuation Exchange | Current Year's |  Carrying Quality of | at Inception
Description of Items(s) Hedged, Used for |  Exhibit | Risk(s) Exchange, Counterparty Trade Maturity or | Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /|  Value of Potential Reference | and at Year-
Description Income Generation or Replicated Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B.JA.CV. Accretion | Hedged ltems Exposure Entity end (b)

Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exch:

Foreig

n
Pay Fixed GBP Receive Fixed USD Curren 4.05 GBP
Currency Swap AFS Bond - G1745*AG6.................. D1..... cy Citibank NA.......... E570DZWZT7FF32TWEFAT6.. | 03/13/2013.... | 04/17/2023.... | covcovnvvveeres ....14,920,000 [CRL YV 0) ]| S R ....1,594,610 +0002(503,000) [ .vovvvvesseriis s | e 135,433 | i 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange 0 0 ...1,594,610 .(503,000) | . XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 ....1,594,610 (503,000) | . XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange 0 0 ...1,594,610 .(503,000) | . XXX XXX
1409999999. Total-Swaps 0 0 ...1,594,610 (503,000) | . XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108 0 0 XXX ....1,594,610 .(503,000) | . XXX XXX
1759999999. TOTAL 0 0 XXX ....1,594,610 (503,000 | . XXX XXX

813
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Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© (o[~ | o [ |w o[

HEDGES THE CURRENCY RISK OF A LIABILITY

Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

QL

Qualitative Approach for Assessing Hedge Effectiveness




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

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

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

Total Written Options

TOTALS

613

(a) Code Description of Hedged Risk(s)

REBALANCES PORTFOLIO DURATION

MANAGES CASH FLOW RISK

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF AN ASSET

HEDGES THE INTEREST RATE RISK OF A LIABILITY

HEDGES THE CREDIT RISK OF AN ASSET

REPLICATION OF AN INDEX

HEDGES THE CURRENCY RISK OF AN ASSET

© [ [~ o (o [ [ [d =

HEDGES THE CURRENCY RISK OF A LIABILITY
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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Used for Income Generation or |  Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts _ [Notional Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
Interest
FVHO....... | oo 336 | ..33,600,000 | US Treasury 5-Yr T-Note Future. | Bond Portfolio Hedge.......... D1..... Rate [ 03/15/2020. | CBT.....cccovvvvvnnans 549300EX04Q2QBFQTQ27] 12/15/2019. | .......... 119.0523 | ......... 118.6094 | ..o 7,875 | i | | | e | oo 148,827 | ..... 148,827 | ..... 235,200 [ ..o 4] s 1,000
16029999999. Total-Short Futures-Hedging Other. 0 0 0 0f... 148,827 | ..... 148,827 | ... 235,200 XXX XXX
1649999999. Total-Short Futures........ 0 0 0 0] ... 148,827 | ... 148,827 | ... 235,200 XXX XXX
Totals
1709999999. Total-Hedging Other 0 0 0 0 ... 148,827 | ...... 148,827 | ...... 235,200 XXX XXX
1759999999. TOTAL.. 0 0 0 0. 148,827 | ... 148,827 | ...... 235,200 XXX XXX
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
UBS e e ] e 235200 | ...... 235,200
TOtAI NEE CASN DEPOSIES. ... rvereresresersieerssrs s st ers st ses sttt f k£ 8 E e EseE £ 4E4 L4 EEE oL L R0 b EEf bbbt bbb 0]... 235,200 | ...... 235,200
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of ltem(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at Value of One (1)
[Ticker Symbo|| Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point
Long Futures
Hedging Other
FVHI....... K .......42,700,000 | US Treasury 5-Yr T-Note Future......... | Bond Portfolio Hedge D1 Interest Rate.... | 03/15/2019. .... 549300EX04Q2QBFQTQ2712/15/2018| . .114.6563 |03/15/2019] ..........113.7127 | Sale. (402,913) (402,913) 1 1,000
FVZ9.... . ..358 | .......35,800,000 |US Treasury 5-Yr T-Note Future......... | Bond Portfolio Hedge D1 Interest Rate.... | 12/15/2019. ._549300EX04Q2QBFQTQ2709/15/2019] . .118.7266 |12/15/2019] ..........119.3179 |Sale. 211,690 211,690 1 1,000
1539999999. Total-Long Futures-Hedging Other. (191,223) (191,223) 0 XXX XXX
1579999999. Total-Long Futures (191,223) (191,223) 0 XXX XXX
Short Futures
Hedging Other
42,700,000 |US Treasury 5-Yr T-Note Future.. Bond Portfolio Hedge D1 Interest Rate.... | 03/15/2019. 549300EX04Q2QBFQTQ27 12/15/2018 .112.7748 |03/15/2019 .113.7173 | Sale (402,466) (402,466) 1 1,000
.......40,400,000 | US Treasury 5-Yr T-Note Future......... | Bond Portfolio Hedge D1 Interest Rate.... | 06/15/2019. .... 549300EX04Q2QBFQTQ2703/15/2019| . .114.8125 |06/15/2019] ..........116.3567 |Sale. (623,845) (623,845) 1 1,000
. .......38,300,000 |US Treasury 5-Yr T-Note Future......... | Bond Portfolio Hedge D1 Interest Rate.... | 09/15/2019. .... 549300EX04Q2QBFQTQ2706/15/2019 | . .116.5391 {09/15/2019 ..........119.4666 |Sale..........ccccocvurns | corvunnane (1,121,236) | .......... (1,121,236) 1 1,000
FVZ9....... ..358 | .......35,800,000 |US Treasury 5-Yr T-Note Future......... | Bond Portfolio Hedge D1 Interest Rate.... | 12/15/2019. ._549300EX04Q2QBFQTQ2709/15/2019] . .119.9141 [12/15/2019] ..........119.3228 | Sale. 211,690 211,690 1 1,000
1609999999. Total-Short Futures-Hedging Other. ....(1,935,857)] ..........(1,935,857) 0 XXX XXX
1649999999. Total-Short Futures. ....(1,935,857) ] ..........(1,935,857) 0 XXX XXX
Totals
1709999999. Total-Hedging Other. (2,127,080) (2,127,080) 0 XXX XXX
1759999999. TOTAL (2,127,080) (2,127,080) 0 XXX XXX

m
N
-

(a) Code

Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o [ o [N

HEDGES THE EQUITY RISK OF AN ASSET
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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 1 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable| Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value < 0 of Collateral Exposure Sheet Exposure
Exchange Traded Derivati
0199999999. Aggregate SUM of EXChANGE TTA0BM. ... ..uuivuuiieeiiiieis sttt etbises st | XXX | XXX | XXX 235,200 | ..o 235,200 7875 [ | oeerssisssisssssssnsnnes 7,875 ... 235,200 .235,200
Over-the-Counter NAIC 1 Designation
CHIDANK NA. R E570DZWZT7FF32TWEFATS...... | \ S | Yoo 1,867,785 | o 1,663,000 0 e 1,594,610 | 135,433
0299999999. Total NAIC 1 DESIGNALION. .......cuiiuuiiiiiiiiiiisiitis it esbiesssesissssssniasas .1,867,785 | ... 1,663,000 (0 [ 1,594,610 0 135433 | ...
0999999999, GOSS TOAIS......veuvvrrereresseieireserisesss s stttk e eeb b e b eS| eebenni et 1,867,785 | ..ovvevrrcrirs 1,898,200 [ ooovvvnerrrircrieriennin 0 235,200 ......1,602,485 0 370,633 .235,200

1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64
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Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

Collateral Pledged by Reporting Entity

UBS AG - CBT ..._549300EX04Q2QBFQTQ27.... | Cash \ [ SN P 7,693,000 |

0199999999, TOUAIS. ... 1rvx1rreeseresseereseeeesaeemssemes e 4eee8 1848814808440 8 1408140814008 11EEE 1 £E84EEE 1R 14EEEE 4R 4EEEE4EEEE4EEE 41 E44EEE4EEE1EEEE4EEEE14EEE14EEE11EEE4EEE1EEE 1R 4LEE AR LR AR R 235,200 0 | 7,693,000 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC. E570DZWZ7FF32TWEFATS.. | Cash I | B ettt | cretnne s 1,867,785 | oo XXX e Lo

0299999999, TOAIS. ........eeveveesaeeeseeeesseeesseeeesseeeesseeeesseeees s ees s sees e es e s ee RS eeEERs  £481eEEE SRR 81 E SRR E 4RSS E SRR S LR 1L E 4R S LR S e S 1L E R R 1R RS H1eRRS  HLEESeEE RS R RS E RS AR EEEEEERE 1RSSRt | reess et 1,867,785 | oo 0 XXX XXX XXX




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PARTE

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year
This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged Item Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Fair Value Gain Current Year Increase Instruments'

Prior Fair Value |  Ending Fair (Loss) in Full Increase Change inthe | (Decrease)in Current Year Current Fair Hedge Gain

in Full Contract |  Value in Full Contract Cash | Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flows Contract Cash | Flows Attributed | (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flows Attributed | to Interest Rates | Item Attributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+

Identifier Description Interest Rates | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)

vZ3

NONE




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

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

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

362351 AA 6 | GSAA Home Equity Tr RMBS Ser 2006-20 Cl..........cccvvvvvieernriieneireeeeines 1FM.. 268,563 12/25/2046

590212  AB 2 |Merrill Lynch Mortgage Tr RMBS Ser 2006-.............covurmevrreeereriernirsieisnsiesinseees . ..73,006 06/25/2037.......

81378E  AA 1 | Securitized AB Receivables LLC RMBS SEr........iiiiriiiiisieierississnssessssssssensssss s sensessssssensssssssssnssensenens | onssessensseees TFM.ciin | 1,498,562 05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUNtIES...........ccuiiiiiiiiiiiiiiicsnisins v 1,840,131 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffillated)..........oeu ittt ee ebsnsansenennees .1,840,131 XXX
Totals
6499999.  Total - Residential Mortgage-Backed SECUMHIES. ... v ettt ettt eie | stsssansessesnees 1,840,131 | o 1,886,996 XXX
7099999, SUDIOIAN = BONGS.. ...tttk ehinesenseni st 1,840,131 [ 1,886,996 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 |Overnight Repos SEC LENDING ONLY.......ciiuiuimeiirniesiesnssirssmsssssnsssssensssss s essnsssessnsssnssnsssesenssssssnsenssnnes | covnssssesenenne | coes 28,117,414 28,117,414 |01/02/2020.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPe)........ocverrerinineieiniisisiiceiscens 28,117,414 |. 28,117,414 XXX
9999999, TORAIS..... i s 29,957,545 | ................. 30,004,410 XXX

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value $.....21,193,680  Book/Adjusted Carrying Value $.....21,173,990

Average balance for the year:  Fair Value $.....7,942,769  Book/Adjusted Carrying Value §.....8,013,444

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §$.....1,886,997 NAIC 2: §.......... ONAIC3: §......... 0 NAIC4: §.......... ONAIC5: §......... ONAIC6: §.......... 0

E25




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

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

E26



Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *

Open Depositories

The Bank of New York Mellon. NEBW YOTK, NY .ottt es st sssen s snsnens | cesenens 495,853 | XXX
0199999. Total - Open Depositorie: XXX | XXX 0 0 495,853 | XXX
0399999. Total Cash on Deposit XXX XXX 0 0 495,853 | XXX
0599999. Total Cash XXX | XXX 0 0 495,853 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1. January. 662,002 | 4. April 919,260 | 7. July. 779,910 | 10. October. 1,475,521
2. February. 472,268 | 5. May. 156,595 | 8. August (324) { 11. November. (315,875)
3. March 1,312,325 | 6. June 231,535 | 9. September. 909,817 | 12. December. 495,853

E27




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1
cusip

2
Description

4
Date Acquired

5

Rate of Interest

6
Maturity Date

7
Book/Adjusted Carrying Value

8
Amount of Interest Due & Accrued

9
Amount Received During Year

Exempt Money Market Mutual Funds as Identified by the SVO

825252 40 6 | S/T Investment Co Treasury Trust (AIM)........ccocevervrrnen.

1.486

...................................... 4,219,754

8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO

8899999. Total - Cash Equivalents

...................................... 4,219,754

8¢d




Annual Statement for the year 2019 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama......c.cverieriineries AL [
2. AasKa.......ccoooeronrenrenreereen AK |
3. Arizona
4. Arkansas... ..AR | .....B.... | For protection of state's ph's, 153,196 177,458
5. California.......cccooonrvviinniriiiinnnnn CAf.... B.... | Workers compensation 2,561,083 3,141,611
6. Colorado....
7. Connecticu .
8. Del DE|.. . | Workers compensation 141,470 158,535
9. District of Columbia
10.  Florida .
11, GeOrgia. ... For protection of state's ph's. 179,609 208,055
12.  Hawaii
13.  Idaho. For protection of all ph's 29,808 32,355
14.  lllinois 1L
15.  Indiana..
16.  lowa
17.  Kansas
18.  Kentucky
19.  Louisiana...
20.  Maine
21. Maryland
22.  Massachusetts Multiple. 190,175 220,293
23.  Michigan
24. Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana. Workers compensation 32,152 36,031
28. Nebraska
29.  Nevada
30.  New Hampshire.
31, New Jersey....
32. For protection of state's ph's 312,980 339,733
33. . | Workers Compensation. 10,000 10,000
34. For protection of state's ph's 385,828 432,369
35.  North Dakota.
36.  Ohio... For protection of all ph's 2,641,314 3,059,625
37.  Oklahoma.. .
38.  Oregon . | Workers compensation 713,155 826,099
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. For protection of state's ph's. 643,047 720,615
56.
57.
58.  Aggregate Alien and Other XXX 0 0 12,697,030 12,751,748
59.  Total XXX 2,671,122 3,091,980 18,019,725 19,022,547
DETAILS OF WRITE-INS
5801.  Firm/Individual Collateral for Stacr. 12,480,816 12,496,926
5802. United States. Workers Compensation 216,214 254,822
5803, s | s
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe)........cvvvererreiiiriseriinae XXX XXX 0 0 12,697,030 12,751,748
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Assets Schedule P-Part 2H-Section 1-Other Liability-Occurrence 58
Cash Flow 5 Schedule P-Part 2H-Section 2-Other Liability-Claims-Made 58
Exhibit of Capital Gains (Losses) 12 | Schedule P-Part 2I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 59
Exhibit of Net Investment Income 12 | Schedule P-Part 2J-Auto Physical Damage 59
Exhibit of Nonadmitted Assets 13 | Schedule P-Part 2K-Fidelity, Surety 59
Exhibit of Premiums and Losses (State Page) 19 | Schedule P-Part 2L-Other (Including Credit, Accident and Health) 59
Five-Year Historical Data 17 | Schedule P-Part 2M-International 59
General Interrogatories 15 | Schedule P-Part 2N-Reinsurance — Nonproportional Assumed Property 60
Jurat Page 1 | Schedule P-Part 20-Reinsurance — Nonproportional Assumed Liability 60
Liabilities, Surplus and Other Funds 3 | Schedule P-Part 2P-Reinsurance — Nonproportional Assumed Financial Lines 60
Notes To Financial Statements 14 | Schedule P-Part 2R-Section 1-Products Liability-Occurrence 61
Overflow Page For Write-ins 100 | Schedule P-Part 2R-Section 2-Products Liability-Claims-Made 61
Schedule A-Part 1 E01 | Schedule P-Part 2S-Financial Guaranty/Mortgage Guaranty 61
Schedule A-Part 2 E02 | Schedule P-Part 2T-Warranty 61
Schedule A-Part 3 E03 | Schedule P-Part 3A-Homeowners/Farmowners 62
Schedule A-Verification Between Years 8102 | Schedule P-Part 3B-Private Passenger Auto Liability/Medical 62
Schedule B-Part 1 E04 | Schedule P-Part 3C-Commercial Auto/Truck Liability/Medical 62
Schedule B-Part 2 E05 | Schedule P-Part 3D-Workers' Compensation (Excluding Excess Workers Compensation) 62
Schedule B-Part 3 E06 | Schedule P-Part 3E-Commercial Multiple Peril 62
Schedule B-Verification Between Years SI02 | Schedule P-Part 3F-Section 1 -Medical Professional Liability-Occurrence 63
Schedule BA-Part 1 EQ7 | Schedule P-Part 3F-Section 2-Medical Professional Liability—Claims-Made 63
Schedule BA-Part 2 E08 | Schedule P-Part 3G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 63
Schedule BA-Part 3 E09 | Schedule P-Part 3H-Section 1-Other Liability—Occurrence 63
Schedule BA-Verification Between Years SI03 | Schedule P-Part 3H-Section 2-Other Liability-Claims-Made 63
Schedule D-Part 1 E10 | Schedule P-Part 31-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary, Theft) 64
Schedule D-Part 1A-Section 1 SI05 | Schedule P-Part 3J-Auto Physical Damage 64
Schedule D-Part 1A-Section 2 SI08 | Schedule P-Part 3K-Fidelity/Surety 64
Schedule D-Part 2-Section 1 E11 | Schedule P-Part 3L-Other (Including Credit, Accident and Health) 64
Schedule D-Part 2-Section 2 E12 | Schedule P-Part 3M-International 64
Schedule D-Part 3 E13 | Schedule P-Part 3N-Reinsurance — Nonproportional Assumed Property 65
Schedule D-Part 4 E14 | Schedule P-Part 30-Reinsurance — Nonproportional Assumed Liability 65
Schedule D-Part 5 E15 | Schedule P-Part 3P-Reinsurance — Nonproportional Assumed Financial Lines 65
Schedule D-Part 6-Section 1 E16 | Schedule P-Part 3R-Section 1-Products Liability—Occurrence 66
Schedule D-Part 6-Section 2 E16 | Schedule P-Part 3R-Section 2—Products Liability—Claims-Made 66
Schedule D-Summary By Country Sl04 | Schedule P-Part 3S-Financial Guaranty/Mortgage Guaranty 66
Schedule D-Verification Between Years SI03 | Schedule P-Part 3T-Warranty 66
Schedule DA-Part 1 E17 | Schedule P-Part 4A-Homeowners/Farmowners 67
Schedule DA-Verification Between Years SI10 | Schedule P-Part 4B-Private Passenger Auto Liability/Medical 67
Schedule DB-Part A-Section 1 E18 | Schedule P-Part 4C-Commercial Auto/Truck Liability/Medical 67
Schedule DB-Part A-Section 2 E19 | Schedule P-Part 4D-Workers' Compensation (Excluding Excess Workers Compensation) 67
Schedule DB-Part A-Verification Between Years SI11 | Schedule P-Part 4E-Commercial Multiple Peril 67
Schedule DB—Part B-Section 1 E20 | Schedule PPart 4F-Section 1-Medical Professional Liability—Occurrence 68
Schedule DB-Part B-Section 2 E21 | Schedule P-Part 4F-Section 2-Medical Professional Liability—Claims-Made 68
Schedule DB—Part B-Verification Between Years SI11 | Schedule P-Part 4G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 68
Schedule DB-Part C-Section 1 SI12 | Schedule P-Part 4H-Section 1-Other Liability-Occurrence 68
Schedule DB-Part C-Section 2 SI13 | Schedule P-Part 4H-Section 2-Other Liability—Claims-Made 68
Schedule DB—Part D-Section 1 E22 | Schedule P-Part 4I-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 69
Schedule DB-Part D-Section 2 E23 | Schedule P-Part 4J-Auto Physical Damage 69
Schedule DB-Part E E24 | Schedule P-Part 4K-Fidelity/Surety 69
Schedule DB-Verification Sl14 | Schedule P-Part 4L.-Other (Including Credit, Accident and Health) 69
Schedule DL—Part 1 E25 | Schedule P-Part 4M-International 69
Schedule DL—Part 2 E26 | Schedule P-Part 4N-Reinsurance — Nonproportional Assumed Property 70
Schedule E-Part 1-Cash E27 | Schedule P-Part 40-Reinsurance — Nonproportional Assumed Liability 70
Schedule E-Part 2-Cash Equivalents E28 | Schedule P-Part 4P-Reinsurance — Nonproportional Assumed Financial Lines 70
Schedule E-Verification Between Years SI15 | Schedule P-Part 4R-Section 1-Products Liability-Occurrence 71
Schedule E-Part 3-Special Deposits E29 | Schedule P-Part 4R-Section 2—Products Liability—Claims-Made 71
Schedule F-Part 1 20 | Schedule P-Part 4S-Financial Guaranty/Mortgage Guaranty 71
Schedule F-Part 2 21 | Schedule P-Part 4T-Warranty 7
Schedule F-Part 3 22 | Schedule P-Part 5A-Homeowners/Farmowners 72
Schedule F-Part 4 27 | Schedule P-Part 5B—Private Passenger Auto Liability/Medical 73
Schedule F-Part 5 28 | Schedule P-Part 5C-Commercial Auto/Truck Liability/Medical 74
Schedule F-Part 6 29 | Schedule P-Part 5D-Workers’ Compensation (Excluding Excess Workers Compensation) 75
Schedule H-Accident and Health Exhibit-Part 1 30 | Schedule P-Part 5E-Commercial Multiple Peril 76
Schedule H-Part 2, Part 3 and Part 4 31 | Schedule P-Part 5F-Medical Professional Liability—Claims-Made 78
Schedule H-Part 5-Health Claims 32 | Schedule P-Part 5F-Medical Professional Liability-Occurrence 77
Schedule P-Part 1-Summary 33 | Schedule P-Part 5H-Other Liability—Claims-Made 80
Schedule P-Part 1A-Homeowners/Farmowners 35 | Schedule P-Part 5H-Other Liability—Occurrence 79
Schedule P-Part 1B-Private Passenger Auto Liability/Medical 36 | Schedule P-Part 5R-Products Liability-Claims-Made 82
Schedule P-Part 1C-Commercial Auto/Truck Liability/Medical 37 | Schedule P-Part 5R—Products Liability—Occurrence 81
Schedule P-Part 1D-Workers’ Compensation (Excluding Excess Workers Compensation) 38 | Schedule P-Part 5T-Warranty 83
Schedule P-Part 1E-Commercial Multiple Peril 39 | Schedule P-Part 6C—Commercial Auto/Truck Liability/Medical 84
Schedule P-Part 1F-Section 1-Medical Professional Liability-Occurrence 40 | Schedule P-Part 6D-Workers’ Compensation (Excluding Excess Workers Compensation) 84
Schedule P-Part 1F-Section 2-Medical Professional Liability-Claims-Made 41 | Schedule P-Part 6E-Commercial Multiple Peril 85
Schedule P-Part 1G-Special Liability (Ocean, Marine, Aircraft (All Perils), Boiler & Machinery) 42 | Schedule P-Part 6H-Other Liability-Claims-Made 86
Schedule P-Part 1H-Section 1-Other Liability-Occurrence 43 | Schedule P-Part 6H-Other Liability-Occurrence 85
Schedule P-Part 1H-Section 2-Other Liability-Claims-Made 44 | Schedule P-Part 6M-International 86
Schedule P-Part 11-Spec. Prop. (Fire, Allied Lines, Inland Marine, Earthquake, Burglary & Theft) 45 | Schedule P-Part 6N-Reinsurance — Nonproportional Assumed Property 87
Schedule P-Part 1J-Auto Physical Damage 46 | Schedule P-Part 60-Reinsurance — Nonproportional Assumed Liability 87
Schedule P-Part 1K-Fidelity/Surety 47 | Schedule P-Part 6R-Products Liability-Claims-Made 88
Schedule P-Part 1L-Other (Including Credit, Accident and Health) 48 | Schedule P-Part 6R-Products Liability—-Occurrence 88
Schedule P-Part 1M-International 49 | Schedule P-Part 7A-Primary Loss Sensitive Contracts 89
Schedule P-Part 1N-Reinsurance — Nonproportional Assumed Property 50 | Schedule P-Part 7B-Reinsurance Loss Sensitive Contracts 91
Schedule P-Part 10-Reinsurance — Nonproportional Assumed Liability 51 | Schedule P Interrogatories 93
Schedule P-Part 1P-Reinsurance — Nonproportional Assumed Financial Lines 52 | Schedule T-Exhibit of Premiums Written 94
Schedule P-Part 1R-Section 1-Products Liability-Occurrence 53 | Schedule T-Part 2-Interstate Compact 95
Schedule P-Part 1R-Section 2-Products Liability-Claims-Made 54 | Schedule Y-Information Concerning Activities of Insurer Members of a Holding Company Group 96
Schedule P-Part 1S-Financial Guaranty/Mortgage Guaranty 55 | Schedule Y-Detail of Insurance Holding Company System 97
Schedule P-Part 1T-Warranty 56 | Schedule Y-Part 2-Summary of Insurer's Transactions With Any Affiliates 98
Schedule P-Part 2, Part 3 and Part 4 - Summary 34 | Statement of Income 4
Schedule P-Part 2A-Homeowners/Farmowners 57 | Summary Investment Schedule Sl01
Schedule P-Part 2B—Private Passenger Auto Liability/Medical 57 | Supplemental Exhibits and Schedules Interrogatories 99
Schedule P-Part 2C-Commercial Auto/Truck Liability/Medical 57 | Underwriting and Investment Exhibit Part 1 6
Schedule P-Part 2D-Workers’ Compensation (Excluding Excess Workers Compensation) 57 | Underwriting and Investment Exhibit Part 1A 7
Schedule P-Part 2E-Commercial Multiple Peril 57 | Underwriting and Investment Exhibit Part 1B 8
Schedule P-Part 2F-Section 1-Medical Professional Liability-Occurrence 58 | Underwriting and Investment Exhibit Part 2 9
Schedule P-Part 2F-Section 2-Medical Professional Liability-Claims-Made 58 | Underwriting and Investment Exhibit Part 2A 10
Schedule P-Part 2G-Special Liability (Ocean Marine, Aircraft (All Perils), Boiler & Machinery) 58 | Underwriting and Investment Exhibit Part 3 11
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