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Annual Statement for the year 2020 of the NATIONWIDE INDEMNITY COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS.......coorirerieriniieriesiesissiesessiesssssessssssssssenes | seeeseeens 271,421,808 | ....ccoeuenee. 10.7 [ 271,421,809 | ..o | e 271,421,809 | ..covvveneen. 10.7
1.02 All Other GOVEIMMENTS..........cuuiiieeiierierierisreesiesiensesssssessens | coneesseessesessssnsssneens | oeeesseesseenees 0.0 [ [ e | e (1N [P 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | cocoeveneee 38,549,893 | ..cooviviiine 15 [ 38,549,892 | ..o [ e 38,549,892 | ..coovvvirninne 1.5
1.04 U.S. Political Subdivisions of States, Territories and
P0SSeSSIoNS, GUArANtEE..........ccueeuieeurrereeneereeseieeeseieeseessseseessenes | eveseeneens 85,089,462 | ....covvivreenee 3.3 | 85,089,461 | .cooveeerereerneireireeinnes [ e 85,089,461 | ..ovovvvrerrnenns 3.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............oovuurureirieinessseisieieesessieseeens [ eeiveenns 679,967,895 | ....ccccouue. 26.7 | .o 679,967,897 | ..o | e 679,967,897 | ..o 26.7
1.06 Industrial and MiSCEIANEOUS.............ovuereerieeiereiineiineiiseiiseieseseseseees [ e 1,111,998,789 | ............. 43.7 |....... 1,111,998,786 | ............. 4,131,925 |....... 1,116,130,711 | .o 43.8
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGAS..........cooverieriirireesee e . .
1.10 Unaffiliated Bank LOANS...........cocrruiurrieineinsineieeiississeisessieessssens [ sseissiens 14,559,698 | ....ccoooovennned 06 [ 14,559,699 | ..o | 14,559,699 | ..o 0.6
1.11 Total Long-Term Bonds...........cccceruurienmienneenneeneensineinsessssssssessseness | onvens 2,201,587,545 | .....cvuune. 86.4 ... 2,201,587,544 | .............. 4,131,925 | ....... 2,205,719,469 | .....covvenee. 86.6
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccoerrurrnrineneneiineneneies
2.03 Total Preferred StOCK.........ocvierrerriinincieeeseiseseieeesese e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtUI FUNGS......ociiiiicieccce ettt
3.06 Unit INVESIMENE TIUSES. ......ooveeieirececereie e
3.07 CloSed-ENd FUNGS........ccovurriinineireiriscneiseess et seseeenns
3.08 Total COMMON SOCKS. .......crerrerirrireieieesneeneeseeseieeseseseseessssessseenees
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 Commercial MOrGagesS........cc.vvverereeeeireeeesiissiesissississssssssssssenssns | reveiesinns 96,944,141 [ ..covvereeee. 38 [ 96,944,140 | ...ovoovveerernreiien | e 96,944,140 | ................. 38
4.04 Mezzanine Real EState LOANS.........cocovevvrereenienrinnesiesnsseinssnsenees | woneeseessssessnsssessnssnnenns | coeesessnsennen 0.0 | v v | v (1] I 0.0
4.05 Total Valuation AlIOWANCE...........cc.cevvevrireireineiseissssesssessssssssssnns [esssssesis (1,467,275)[ oo (A I (1,467,275) [ oo [, (1,467,275)[ ..o 0.1)
4.06 Total Mortgage Loans............ccevevcveveveeeesieeeiseeeseeseseseseesessssesnns | eveevenennns 95,476,866 | ..cvcvvrern KA (- 95,476,865 | .oocvevverererienan ()N 95,476,865 | ...ccvvvrenne 3.7
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState..........vverieriimieniiiereineeiseeineissesseesssessessessesseenns | svessessssssssesnenens (U [P 0.0 [ oo (U1 (V1 [ (1N [P 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........ccocvemerernerneeneeneeneenecnesnesnesenes | cevesienens (2,154,205) ...covcvvrnnes [(UND] s (2,154,205) [ ..o [ v, (2,154,205) | ...oovvvrenes (0.1)
6.02 Cash Equivalents (Schedule E, Part 2)..........cccovcuvevvevnernernrncenens [ oneenees 172,176,128 | ....covvvvnvee. 6.8 [.cou. 172,176,128 | ...vcvvvnnee 1,648,282 |.......... 173,824,410 | .ovvvrvirnnnd 6.8
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans 0.0 [ e | e (L I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .......... 170,021,923 | ..ccveveereeee. 6.7 [.o... 170,021,923 | .............. 1,648,282 |.......... 171,670,205 | ................. 6.7
7. CONACE LOBNS. ... ssesssessessensensens [ eessesssesssensnesnesnesnens | oneesnessnennnnd 0.0 [ [ e | e (1N [P 0.0
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens 0.0 | oo [ | e (U] I 0.0
9. Other Invested Assets (Schedule BA)..........cccournernrrnnennenneerneincrnenens | woveenennns 74,411,785 [ o 29 [ T4,411,785 [ .o | e 74,411,785 [ oo 29
10. Receivables for SECUMLIES..........uvrieererirerirnereesssseessissseseenees | seveessessessesesssenies | ceeeesesesennnens 0.0 [ [ e | e (1N [P 0.0
11. Securities Lending (Schedule DL, Part 1).........ccccovenmeerneeneinneinerineenenes | v 5,780,207 | ..evoerreenne 0.2 [ 5,780,207 |......... 9.9,9 GRS I ) 0,9 CRTRIT I XXX
12. Other Invested Assets (Page 2, Line 11)........ccoovvvvvvvmnenevveiinnnersvisinnseessins Lo, | s 0.0 | Lo | o, 0 ] 0.0
13. Total Invested Assets
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Annual Statement for the year 2020 of the NATIO NWI D E I N D E M N ITY COM PANY
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN. ...ttt ettt R bbbt
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas
2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees 0
Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas
3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas 0
Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18..........ccieiiriie ettt sttt bbb bbb bbb st et es st b s s b ee s e st s s bbb s s s b s s et st res
Deduct amounts received on disposals, Part 3, Column 15..........c..cceeueee.. NNE .................................................................................
Total foreign exchange change in book/adjusted carrying value:
6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt
6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et 0
Deduct current year's other-than-temporary impairment recognized:
74 Totals, Part 1, COIUMN 12. ... sss st n s
7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st 0
Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11 ...ttt
8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt 0
Book/adjusted carrying value at end of current period (LINES 142+ 3+4-56-T-8).........ccc.erriurirersiiieiieesesiss sttt s st ssenss 0
Deduct total NONAAMILEA BMOUNTS...........ciuiiiii bbb bbb bbb
Statement value at end of current period (Line 9 MINUS LINE 10)..........vuumriuiimiimiriieeiieriiessieseieesisssssessss sttt ettt 0

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI...........ccueveiueiereieieisete ettt bbb 101,207,104
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 0
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.........iiii bbb
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 0
ACCIUAL OF GQISCOUNL......... itttk b bbb
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes
5.2 Totals, Part 3, COIUMN B.......oieiiiceicctee ettt bbbt bbb bbbt saes 0
Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18..........u ettt s s8££ E £ ARt
Deduct amounts received on disposals, Part 3, COIUMN 15..........ciieiiieie ettt sttt bbb e bbbt bbb st nes 4,262,963
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........vu ittt
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s
9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et
10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccoovieriirerieierrieeeeseee e 96,944,141
B0 V= LU 0T T 0 o OO PO (1,467,275)
SUDLOLAI (LINE 11 PIUS LINE 12)....euveverrerrereiieesseseeseesesisssseesesssssssesessessssssessessessessssssessessasssessessessesssessessessassssssessssnssessessessssssessessssonssnssessesssssnssessasssnsessessansnsssssessnsane 95,476,866
Deduct total NONAAMItEA BMOUNTS. ...ttt
Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........ccueiiieeieeereese ettt 95,476,866
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 69,745,999

Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 2,505,259 2,505,259

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 1B.........coevieieeeieiseeese ettt b s bbbttt bbbt s et st nt st
3.2 Totals, Part 3, COIUMN 12.........cviiieeieeieisetese ettt bbbt a st b sttt s bbbt sesess st ne s e 0

ACCTUAL O QISCOUNL........oovevicvieese ettt ettt e b bbbt bbb s e s s s bbb e s b bes s b et s b e s st b s b b s bt s b e b s s s ss st e st ettt s b s s s see st entes et

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb st a et s sttt a e s s saes e 2,160,529
5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 2,160,529

Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas

Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes

Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st

9.2 Totals, Part 3, COIUMN 14 ...ttt 0
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 74,411,787
Deduct total NONAAMILEA BMOUNTS. ..ot bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 74,411,787

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 2,347,303,839
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 267,445,479
ACCTUBI OF GISCOUNT. ...t e8RS RS 3,871,792
Unrealized valuation increase (decrease):
A PAMET, COIUMN 12, .t 2,087,396
4.2 Part2, SECtion 1, COIUMN 5.ttt
4.3 Part2, Section 2, COIUMN 3.t s
44 Partd, COIUMN TR (11,348,235) (9,260,839)
Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 9,489,059
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 406,236,351
Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen 10,057,340
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt

8.2 Part 2, SECHON 1, COIUMN 19. ...ttt bbb

8.3 Part 2, SECHON 2, COIUMN 16..........eiuuuirirreimirieeiiseeisress st bbb bbb

8.4 Part 4, COIUMN 15, .ot s bR 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt 1,589,971
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13 1,589,971
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccccrvreirineceriseesisesssssssesessessesssssenes 621,866
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 2,201,587,534
Deduct total nonadmitted amounts......

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 2,201,587,534
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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... ..271,421,800 ..308,768,789 ..270,228,389 ..242,624,919
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. OthEr COUNTIES.......cvecvriiieis [ erriieieiesietesesesiisisssssssines | aesessesisssssesssssssssssssssssssesins | svessessesssssessssssesssssssessessnsens | sressossessssssessssnsessessssansassess
4. Totals.............. ..271,421,800 ..308,768,789 ..270,228,389 ..242,624,919
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 38,549,893 | ..o 41,503,308 | ..o 42,243,501 | oo 37,415,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 85,089,462 | ....ccovvvernnns 100,543,992 | oo 88,363,947 | oo 83,770,000
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. .o | v 679,967,895 | ..cooovvrniiiinans 763,905,029 | ..ooovvcreieienans 690,296,625 | .....ocovrrreennn 672,488,324
Industrial and Miscellaneous, 8. United States........coouvrvererees | covrrvrirerienne 1,017,263,288 | ......ccoooveeeen 1,133,382,716 | ccoovevrrrnes 1,022,499,066 | .......cooconc.. 1,010,488,049
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNada. ..o | e 43,338,689 | ..o 52,368,180 | ..ovvvrrrrererennne 43,573,213 | oo 40,808,106
and Hybrid Securities (Unaffiliated) 10. Other COUNHES......ccvrvmereenes | rerrersrrersrieencnsd 65,956,507 | ...ocvernireririinans 73,090,136 | ..oovvverecrerncrennns 66,866,329 | ....coovrrririins 64,883,801
11, TOtaIS. o | v 1,126,558,484 | .......ccoeee.. 1,258,841,032 | ..oooovvven, 1,132,938,608 | ..., 1,116,179,956
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ......ccoeee..e. 2,201,587,534 | .....covvvenne 2,473,562,150 | ...ccovvvvirnee 2,224,071,070
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Annual Statement for the year 2020 of the NATIONWIDE |NDEMN|TY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

1.1
1.2
1.3
1.4
1.5
1.6

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GoIs

3.1
3.2
3.3
3.4
3.5
3.6 NAICG.

...13,306,590

3.7 Totals.. 19,796,587 w0 [k XX [ ....38,549,892 . A 38,549,892

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
............. 18,529,145

.......... XXX | erieene..85,089,4611 cervenenn.85,089,461

4.7 Totals

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC T | o 18,890,942 | i, 177,059,104 | ........... 307,177,799 |.............96,639,127 |..............4,904,041 | ... XXX.coooiiriis | c0rrennn804,671,013 | 275 [ 684,360,909 |....cooovvvriierenni29.2 | i 604,671,012 | ..ooovrvrrrrierirns
5.2 ..31,400,728 |............. 43,896,158 R IO 51,801,143 2 | 75,296,885

53

5.4

55

5.6
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Annual Statement for the year 2020 of the NATIONWIDE |NDEMN|TY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

Industrial and Miscellaneous (unaffiliated)

69,994,685
28,280,561
....3,958,812
453,328
547,504

229,725,382
156,374,544
13,866,227
6,025,606
2,123,513

240,452,758
101,980,567
7,927,220
6,257,227
909,694

20,818,208
88,114,423
10,322,396

619,853,882
437,208,842
38,231,488
12,766,812
3,937,765

676,508,126
389,355,114
14,202,434
5,967,464
7,245,000

439,794,696
392,902,235
30,507,184
6,184,647
3,317,220

180,059,186
44,306,606
7,724,303
6,582,165
620,544

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans

NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6

TOtAIS. ..ot

v 14,128,887 |
................. 430,812

................. 430,812
.0
0

14,128,887 |..

. ..10,128,206 |....
............... 6,766,568

................. 430,812

14,128,887 |..

699




Annual Statement for the year 2020 of the NATIONWIDE |NDEMN|TY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total

NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
1121 NAIC Tttt (d)......128,701,887 |........... 483,030,522 |........... 709,199,265 | ........... 167,131,976 |.......... 131,522,406 | ..oooovovveeeeiincneenn 0| 1,619,586,056 | ...oocvoveererereenn 38 [t XXX s [ e )., SO DT 1,438,516,870 |........... 181,069,186
11.2 28,280,561 | ........... 187,775,272 |........... 145,876,725 |............. 62,458,747 |............. 88,114,423 | ..o (V1N I 512,505,728 | ..oovvvvrirrienenn23.3 | e XK [ ) .9, GOSN DU 468,199,120 |............. 44,306,606
11.3 .| (d)..........3,958,812 | .............27,995,114 |. .7,927,220 |.. .2,156,833 |... ..10,322,396 52,360,375 44,636,071 7,724,303
114 NAICA....icceeeresesessessseensssensssssssnesssssnens | ()erreiniinnnns 453,328 |...............6,456,418 |...............6,257,227 | .ccooevrrrrrrnnnn 30,651 | oo 0 13,197,624 | o060 [ XXX e e XK i [ 6,615,459
11.5 NAIC 5. eseseineeseessnsssssennesssssssnnens | (@)eeereinies 547,504 |......c.c.2,123513 | 909,694 | i 357,054 | oo 0 [ oorenerernrneneenen 0 [(C)eiinne 3,937,765 | c.ovvererrereeeen0.2 | e e XXX [ e XXX [ 3,317,220
11,6 NAIC B..oeceeereeeneeeeesensneseesssesseesseesenssssssensesses | (D)erieisssiisissnnnnns [0 oo o I PO RRRRUoro o ) [FSOORR R [0 I (O P o I I (0 F (O IR o X0 I IFUURIRID 0.0, ORI TN 00 oo [PSTR oo 0
1.7 161,942,092 |...........707,380,839 |..........870,170,131 |........... 232,135,261 | ........... 229,959,225 (b)....2,201,587,548 1,961,284,740
11.8 Line 11.7.:a5@ % Of COL 7..veviieeieiieeisisissssnsssessssssnsssnes | oversnssisnsnsenneas T4 | 321 | 395 | i 105 | s 104 [ ciiciiienennd0.0 | e, L0 X [ 0.0, GO TSR 0.9 R DTRG00I ISR 89.1

12. Total Bonds Prior Year

121 NAIC Tttt ssses | ceeesseens 184,673,225 | ........... 481,670,487 |.......... 816,151,343 |...........213,555,210 |........... 158,721,575 | oo | ceereineens ) 0.9 GO PR ) 9.9, GO B 1,854,771,840 | c.ovoovviceeiene 790 | ... 1,625,347,993 | ........... 229,423,850
12.2 NAIC 2.ttt | ressenineans 17,823,558 | ........... 149,655,580 |........... 152,400,530 |.............39,692,160 |............. 81,584,429 | ..o e e XXX s [ XXX s [ s 441,156,257 | oo 18.8 | v 400,720,333 |...ccovvvnne 40,435,925
12.3 NAIC 3u.csree e ssseesssesessssssennssnns | eoneennenneeni 0,901,344 | i 11,318,904 |............... 6,177,109 4,320,000 | e XXX e e XK [ 31,396,716 | oovvveeeeinne 1.3 [ 24,126,187 |.covvvrnee. 7,270,527
124 9,053,684 |. ..2,438,734 .12,734,032 10,773,799 |.. .1,960,232

12.5 NAIC B niniennes | o | s | s | s | s 240,000 | i | XX i e XK [ (€ 7,245,000 B IO 7,245,000 | ...ovovercieiiene

L0IS

12.8 NAIC Bttt | rnbssi bbb nes ceierrenr s | serersnsne st | seenenenssnssnsssesenenssnens | sneesessnensssssensensensenees | snssessnsessenssnssesssnensns | srenssees e XRKeserseenenne | eesnennes e XKKunnrnensnenne | (C)uenesniseissiniinninnns 0 [ o000 [ e
12,7 TOIS. .o esseeenes | creesereens 212,889,525 (b)....2,347,303,845 2,068,213,312 |........... 279,090,534
12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiiiiiisisesisnssissisisninnins | svessessssenssssssesenas 9.1 |28 | 18 | i 108 | il 107 0.0 [ b XXX [ e XK [ 100.0 [.ovrneeee XXX [ e 88.1 | s 11.9
13. Total Publicly Traded Bonds
13.1 79,913,234 | .......... 414,807,244 | ......... 666,171,810 | ........... 156,031,053 |........... 121,593,526 | ...covvreeriireiirineineines [ i 1,438,516,867 | ...cccoovvvvinnenn05.3 [ 1,625,347,993 | ..ooovvviriirirennad 69.2 | ....... 1,438,516,867
13.2 25,268,625 | ........... 163,473,745 |........... 131,695,462 |............. 61,530,978 |............. 86,230,311 | .o | e 468,199,121 | o213 | 400,720,333 | ..ovveenes 171 | 468,199,121
13.3 NAIC 3.t | ceeveennnensen 3,998,812 | iviiininns 25,850,261 |..coovvvnenee 2,347,770 |...ccc00re. 2,156,833 | .o 10,322,396 | ..oocvrcrriniiieieine | e 44,636,072 | .coovvvvvvrieneni2.0 [ 24,126,187 0 [ 44,636,072
134 NAICA. ... eeeneseessseeessieseessessenennes | eonneneennen 840,694 | 2,405,221 | .o 3,738,893 | e 30,651 | e | e | e 6,615,459 | .oovvvvivniennn0.3 [ 10,773,799 B 6,615,459
135 1,502,969 ..909,694 ..3,317,221 7,245,000 ..3,317,221
13.6 s
137 TOAIS.cooecc s | e 110,128,869 |........... 608,039,440
13.8 Line 13.7asa % of Col. 7..... . .56 | .. ...31.0
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvvvcvicis | orerererireririrerennns 50 | v ..216
14. Total Privately Placed Bonds
141 NAIC Tt | rersesienans 48,788,650 |............. 68,223,278 | ............. 43,027,455 | ........... 11,100,922 |....ccoovvenee. 9,928,879 | ..ovueeeereireiereinnes | e 181,069,184 | ..covvvcrcrvinenen82 [ 229,423,850 XXX [ corerinenne 181,069,184
142 3,011,936 | ..o 24,301,527 ....14,181,262 ...927,770 18842 | | e 44,306,607 | ...oververerrenennni2.0 | 40,435,925 I IS 4., GO O 44,306,607
14.3 2,144,853 |. .5,579,450 |.. ..7,724,303 7,270,527 7,724,303
14.4 22,518,335 | e [ e | e | e ..6,582,166 | . 3. 1,960,232 | ... .01 . XXX.. e | 6,582,166
145 620,544 | . O [ e .0.0 |. XXX.. ol 620,544
14.6 . {0 ST 0.9, SO [P 0
147 TOAIS.....eecc s | e 51,813,220 |.......c..... 99,341,399 |............. 65,306,502 |............. 12,028,692 |.....coe.ee 11,812,991 . 9 e XXX s [ e 240,302,804
14.8 Line 14.7 as a % of Col. 7..... - 216 | ... A3 272 .50 . .49 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........ccovivrninne | cornrrerrernnnninnenas 24 | s 45 | 3.0 | i 05 | s 0.5 | oo 0.0 | i 109 | XX [ XK [ XK [ evnieenee XK [ v 10.9
(@) Includes $.....211,432,500 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 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; NAIC46§...... 0; NAIC5S.......... 0; NAIC6S......... 0.



Annual Statement for the year 2020 of the NATIONWI D E | N D E M N |TY CO M PANY

SCHEDULE D - PART 1A - SECTION 2

Commercial Mortgage-Backed Securities

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Current Year 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments

1.01 Issuer Obligations 117,295 . 53,492,680 |..........109,805,691 105,800,157 269,215,823 357,943,122 269,215,823 |.

1.02 Residential Mortgage-Backed Securities... ...685,146 |. 510,840 [ v | e | s 1,583,621 ....1,195,986 |.

1.03 Commercial Mortgage-Backed SECUMEIES..........c..ovrcreieiriieeiriinis v | errerenesinsinennennnnis | e | e | reesiesonsseessessesesnens | eereeres XKKunrnrnenies | eevnerneriensnnnnnenenee0 | eevnrneenneninninend0.00 | | veverinrneeennnn0000 [ [,

1.04 Other Loan-Backed and Structured Securities.. 688,088 |........c........ 321,912 | ot e | e 1,640,000 | ool 01 e

........... 1,490,529 54,325,432 |..........109,805,691 | ......cocoovivneneen0 | ... 105,800,157 cenen.361,166,743 o 270,411,809 ..............1,010,000

2.01

2.02

2.03

2.04 . e [ ..

2,05 TOtAIS.....orerersrrerreressisessssssessssssserssnssssses s enssnssessensanssnssssssssensenssnssessens | sosssenssnssssensanssnssnsd | soosesnsisnrensansansesaas [0 [V T 1 [FTSTSORRRRRON | J) SR 0.6 GOSN [PSORRRRN | 1) [psyeseveseseprspspereont X 1 [FSUUUROURORRORRROR o I [PSOORORORRRRst o 0 I SOOI SRRSO 0
. U.S. States, Territories and Possessions, Guaranteed

3.01 ISSUET ODIGAtIONS........covuvereirirrieiireeiseieeieeee et | ceveeeeneens 19,796,587 | ... 13,306,590 | ..o 5,448,715 | e e | e e XX [ 000000000 38,549,892 | i 1.8 | 140,972,504 | el 1T 38,549,892 | ....ooviren,

3.02 Residential Mortgage-Backed SECUNHES...........ccoeivereriereieieieiieiies [ ereiveieiieiisieseneiinens | eeeresisiesssssssssenesnns | cevsssesessessssssesssseses | sesssssssssessesssessesnnses | sonvessessesssessesssensenss | sonsenses XK Kurernnrsniens [ vorvevssniesesnienserns [ ovveivsisieinnnenend0.0 [ | vecveeieieiennennenn 0.0 | o

796,567 |.

,306,590

446,715

............ ,972,504

,549,892

80IS

4.01
4.02
4.03
4.04
4.05

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Issuer Obligations

Residential Mortgage-Backed Securities...

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities

18,529,145 8,614,014

............ 46,316,302

............ 98,829,634

85,089,461

5.01
5.02
5.03
5.04
5.05

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

Non-Guaranteed
Issuer Obligations

Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

4,051,199
14,839,742

182,097,558
26,362,273

.......... 340,242,763
............ 10,831,194

.......... 619,000,630
.......... 109,082,186

613,177,667
66,790,230

18,890,941

208,459,831

.......... 351,073,957

679,967,897

6.01
6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

Issuer Obligations

Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

50,133,071
10,370,543
33,018,399
...9,712,876 |.

282,316,485
27,614,889

....29,496,441

.......... 204,104,787
............ 20,262,911
.......... 114,577,270

..18,582,497 |.

10,971,698 | ...

.......... 766,655,848
............ 60,296,300
.......... 216,283,126

68,763,512

661,982,805
20,407,150
175,331,701
..14,984,326 |.

104,673,044

............ 39,889,150
............ 40,951,424
....53,779,186

103,234,889

,115,272

.......... 123,866,134

....... 1,111,998,786

239,292,804

7.01
7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations

Residential Mortgage-Backed Securities.

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Issuer Obligations

Residential Mortgage-Backed Securities.

Parent, Subsidiaries and Affiliates

Commercial Mortgage-Backed Securities

Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued




Annual Statement for the year 2020 of the NATIONWIDE |NDEMN|TY COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........cccccovvvvvcnvvncnns [ v XXX
9.02 Bond Mutual Funds Identified by the SVO...

60IS

9.03

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired.. ol .14,559,699 |.. ..14,559,699 16,894,774 | ... 0.7 .. .14,559,699 |..
10.03 TOAIS......coovecveciiecieciceetet ettt anaenes 14,559,699 | .....cooceevvveicieenn0 [ eieiieceiiieinnn0 |0 [ b XXX i 14,559,699 16,894,774 T, 14,559,699

1. Total Bonds Current Year
11.01 1SSUET OblIGAtIONS. .....cvurvrveirririeiesiesiseiseieesesisseeee s ssessnssssss | seesessesens 92,627,297 | .......... 539,827,327 | .......... 705,916,258 |.......... 209,262,626 |..........225,055,183 | .......... XXXeovvveveens e 1,772,688,691 1,668,015,648 |.......... 104,673,044
11.02 Residential Mortgage-Backed Securities.. ....25,895,431 | ............ 54,488,002 |............ 31,094,105 |. ..11,900,937 |.... 128,282,516 | e 5.8 [ b XXX e XXX [ 88,393,366 | ............ 39,889,150
11.03 Commercial Mortgage-Backed Securities.... ....33,018,399 |............ 68,687,457 | ..........114,577,270 ..175,331,701 |.. ..40,951,424
11.04 Other Loan-Backed and Structured Securities.. ....10,400,964 | ............ 29,818,353 |.. ..69,773,512 14,984,326 | .. ..54,789,186
11.05 SVO Identified Funds...........ccocvvvvrerrrnes XXX XXX..
11.06 Affiliated Bank LOANS..........cccveireieiiicieiiisiei et seissssssesessss | seressesesssssssesssnnens 0
11.07 Unaffiliated Bank LOANS...........ccceveveveieieeeeieee e | eveeeeeieieeeieeieens 0....... 14559699 | .......c.ccoenni. 0 [ o0 0 e b XXX e 14,559,699 | 07 | XXX el XXX e 14,559,699
11.08 Totals.......covevvrerererrrnns 161,942,091 870,170,130 1,961,284,740 | ..
11.09 Line 11.08 @s@ % 0f COL. 7......ccovervicereriesieceencesiieesnssensnenens | cevssnseisisnsnieienene Lo | v 321 | i, 395 | e 105 | 104 | 0.0 | 1000 | b XX K el XX e e XK e [ 89.1

12 Total Bonds Prior Year
12.01 ISSUET ODlGAtIONS.........c.cvvvericvereieiceee e | erisens 145,697,551 |..........428,419,386 |.......... 812,804,633 |.......... 206,112,612 | .......... 236,502,452 | ...ooe. XXX v | e XK e e XXX | e 1,829,536,634 1,752,218,638 |............ 77,317,995
12.02 Residential Mortgage-Backed Securities.. . ....20,237,158 | ... ...36,518,836 |.... 9,610,350 .166,792,024 | ... A 136,854,497 | .. ..29,937,528
12.03 Commercial Mortgage-Backed SeCUrties...........cccoueerveereeereesiseeens | overein, 26,502,633 |............62,837,361 | ............97,132,561 | ..oooeerceieeeceeeees | eveeeeeeeeeeeseeen | eeeeeee XXX s oo e XXX e etk XXX [ e 186,472,555 9l 138,395,144 | ............ 48,077,411
12.04 Other Loan-Backed and Structured Securities...........c.cooeeeeeeeeeeens | evererenans 20,452,184 | ............88,042,313 |............22,309,664 |............11,045,498 |.............5,758,201 | ......... XXX.oorovevieres [rrvrereeee XXX s | et XXX s [ 147,607,860 <0 23,850,260 | .......... 123,757,600
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes XXX e XK e | e e XXX s | e XXX e XXX e e XXX e [ XXX | e 0 [ oo 0.0 e
12.06 Affiliated Bank LOGNS.........cccveiriiiieieiiiniseississieisisseeissiese s | sressessssssesessssssesinss | snssesessesssesessssnsess | snsssessssssessssesesnnsens | sovesssssssssessessssessesnes | sesssessessesssessessnsenes | oesnnres XRKunrrerenrenns | enrerrers XKXeurrenrenns [rvereeered XXX reisieins [ e 0 | 0.0 |

12.07 Unaffiliated Bank Loans... 16,894,774 16,894,773 | ..

2,068,213,312 |..

12.08 Totals........ccouerrerivrienne ..2,347,303,847

12.09 Line 12.08 as a % of Col. 9

13. Total Publicly Traded Bonds

13.01 ISSUET OBlIGAtIONS.........c.cvvveivieieciceeieietce e | eriesieians 79,574,251 |.......... 494,904,516 205,451,495 |.......... 213,242,192 | .......... D.0.0 S D 1,668,015,649 | .......c.occoe0ere. 758 [ ... 1,752,218,638 | ..o 746 | ... 1,668,015,649
13.02 Residential Mortgage-Backed Securities.. . ....18,836,527 | ............ 35,682,276 |...........17,696,641 |..........111,273,881 |.............. 4,904,041 | .......... oo | oo 88,393,366 | .....ccocevevverenennnd0 | .. 136,854,497 | 58 | 88,393,366 |..
13.03 Commercial Mortgage-Backed Securities..... ,196, 56,510,850 | .......... 109,624,676 | ......cocooverreecrieeees | ereereeeeieieeeereiennas . 175,331,700 ...175,331,700 |..
13.04 Other Loan-Backed and Structured Securities.. 2,521,919 |... ...6,382,099 |.. 214,984,326 | ..o 0.7 {00000 23,850,260 | oo 10 [ 14,984,326 |..
13.05 SVO Identified Funds..........cccevvvrirernnnes XXX revereee XXX revereeee XXX e e e XK e | e XXX e | | eveeenenenesneeneenn0 | e 000 | 0 [ 0.0 | 0]..

13.06 Affiliated Bank LOGNS..........covvrieieiriieiriisieiss e seisssssseeessnis | seseisssessisssessesssssssens | svsessssssessesssssssaseses . XXX 0.0 | 0 0.0 | 0].
13.07 iliated BANK LOANS...........cvevieeiercieieicice e | evssssissessssssssesssssnies | oereseesaens 14,559,699 | ..o | eveieeieieiieeesieiisiens | eerereseiesisssssessienan ,559, T 16,894,773 | oo 0.7 |, 14,559,699
13.08 TOLAIS.....cvvvcieeirisiee sttt nas | ersenenes 110,128,871 |.......... ,039, ,863, ,106,569 |.......... 218,146,233 | ...cocoovvvcvereierennn0 |10 1,961,284,740 | o891 | 2,068,213,312 | ..ceovrvereenenn88.1 | 1,961,284,740
13.09 Line 13.08 @5 @ % Of COL 7.....cviviceeeieeeie et | evvenseissasssessssnes 5.6 2114

13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11......cccocceeevreircriaes | vvvvrinineinriniinnnneed0 | o6 | iviviiiiinenen36.6 | o 10.0 | i, 9.9

14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIONS. ......voeviviericieeieiissee et esssensees | ornennreenes 13,053,046 |............44,922,811 | ............31,073,063 |..............3,811,132 | ............ 11,812,991 | ..coc.... XXX ovorerens [ e 104,673,043 | ..o d B [ 77,317,995 | oo 33 | ). 0.9 G B 104,673,043
14.02 Residential Mortgage-Backed Securities.. N 7,058,904 | ... ..39,889,151 29,937,528 39,889,151
14.03 Commercial Mortgage-Backed SECUMties. .........ovvvurieeeninereinienes [ rviviinenes 23,822,225 |........... 12,176,606 | ............4,952,593 | ...cocvviiriiiieirieiees [ ceeeneereesnreeenieenns | eenree e XXX | i 40,951,424 40,951,424
14.04 Other Loan-Backed and Structured Securities............c.ccooeeevveieevvceees | eevviiennns 7,879,045 |............23,436,254 |............15,883,382 | ......c.e.e... 7,590,505 | ..ooovovvieiiiiiiiciies | e XXX s 54,789,186 54,789,186

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOANS............ccceeiriiiiiiiiesiieceieeiesss e sssesessssssenes | crevsiesssessesessssesssenes | aresesesssisssessssesesins

14,08 TOAIS.......ovcveiieiecteie ettt | eeveereesens 51,813,220 |............ 99,341,398 |............ 65,306,502 |............ 12,028,693
14.09 Line 14.08 as a % of Col. 7.. ...5.0
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.............cceverveveces | covervrerveieireniacan 28 | i85 | 3.0 | i 0.5
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Annual Statement for the year 2020 of the NATIONWIDE |NDEMN|TY 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

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

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

. Book/adjusted carrying value, December 31 Of PriOr YEaI...........cvvueirriirienieeesee s

N INCTEASE (AECTEASE)......uvuiveireiriiiieisetesie ettt bbbttt

AISPOSAIS........ei s

. Deduct consideration received 0N diSPOSAIS. ...ttt

. Deduct amortization Of PrEMIUM..........c.eriririee ettt

nge change in book/adjusted carrying ValUE...........cccocueeieieiieienisiee s

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes
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Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI11, SI12, SI13, SI14
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Annual Statement for the year 2020 of the NATIONWI D E | N D E M N |TY CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1
Total

3
Money Market Mutual Funds

1. Book/adjusted carrying value, December 31 O PriOr YEAI..........cvviieiiiriieieireieie ettt nsns

2. Cost of cash equivalents acquired

3. ACCIUAL OF QISCOUNT........cveiiiictii et bbb bbbt bbb ns

4. Unrealized valuation iNCrease (ECIEASE).........cuiwuiuiuriieieiirieieieiese ettt bbb s bt

5. Total gain (I0SS) ON QISPOSAIS.........ceririveiiiieieeeie sttt s b bbb ae bbb st s b s e

6. Deduct consideration received 0N QISPOSAIS..........c.c.cvuereiieriiiiere ettt bbb s b ee

7. Deduct amortization Of PrEMIUM.........c.cuieiiiiieiicc ettt bbbt s s aebenas

8. Total foreign exchange change in book/adjusted Carrying ValUE............ccccuevevrveeveirceeeeieees et snrnen

9. Deduct current year's other-than-temporary impairment reCoOgnIZed...........ccovcvevireeiicieeeieesee e

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

11. Deduct total Nonadmitted @MOUNLS............ccciviviieiiieisirice st s s s
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

EO01, E02, EO3
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Annual Statement for the year 2020 of the NATIONWI D E | N D E M N |TY CO M PANY

SCHEDULE B - PART 1

Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 1" 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other

00-1000707.....covvervrirerieeerseireeiiseieeees | rerereens VILLANOVA 1211712001, | oo 735 | oo B9B,158 | ...vvoeircirieineieeiieienines | ceiseeissiesiesss s | ettt | ettt sesnns | sebseessess st eesienes | eesiseisensiessiend 6,360,713 | 11/05/2001
00-1000714.... .... |CLOSTER 11/08/2001. | . 236,085 [ ..ouveurirerireereeisninenienins | s | seisesssss st | sreesiest st entns | ettt ssnnes | seieess st 3,391,044 | 09/14/2001
00-1000875.... .... |SCOTTSDALE. 09/18/2002. | . BB3,T0 [ cvvourverurrirerieniieniienns | ceesisessisssssssssssesseessinns | eeess st ennsis | sesieness st ennes | e | eeree s 4,333,560 |06/17/2002
00-1000932.... . | HARRISON TOWNSHIP. 05/29/2002. | ...cvoreveraeens 710 | e 882,895 | oo [ i | et | seriessees s nssenns | sttt | et enens 6,902,857 | 04/05/2002
00-1000949 STOW. 05/30/2002. ceennn2,736,256 | 05/06/2002
00-1001237.... v [DALLAS.....oorieece s 11/20/2002. | voovveeenB.94 | BT TBT | i [ et sesninnnis | eeriesi sttt ne | aeerees e nnns | fhees et | et 4,511,719 |11/18/2002
00-1100774.... .... | SOLANA BEACH 03/24/2005. | ...cvvvvirere5.23 | oviiiirririeiennnenBT2588 | oo [ i | ettt | sesieesi st nntenes | seieest ettt | aersers st enens 7,716,160 | 03/16/2005
00-1102262.... v [DALLAS.....ooicreee s 10/12/2018. | oo 394 | e O TTAB03 [ e [ e ....27,020,000 |11/10/2014
00-1102418.... . | SEATTLE 09/10/2015. | . ....34,980,000 |08/27/2015
00-1102717 WASHINGTON 10/12/2018. ....24,986,000 | 04/27/2017
00-1102749.... ... |HOUSTON 07/2512017. | . ....36,385,905 | 06/28/2017
00-1102752.... . |HOUSTON 07/2812017. | o325 | e B TTE,130 | s [ e ....24,756,000 |06/27/2017
00-1102831...c.ooverireiieriseseiiseiniies weconeeeen | PHOENIX 02/12/2018. | ..o 1T [ 13,513,866 | v | s ....20,804,348 |01/26/2018

0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other. 0 0 0 204,884,561 XXX

0899999. Total - Mortgages in Good Standing 0 0 0 204,884,561 XXX

3399999. Totals 0 0 0 204,884,561 XXX

General Interrogatory:

1. Mortgages in good standing §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
2. Restructured mortgages §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §..........

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

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

Loan Number

Location

4

City

3

State

Loan Type

5

Date Acquired

6

Rate of Interest

Actual Cost at Time of Acquisition

Additional Investment Made After Acquisition

Value of Land and Buildings

NONE




Annual Statement for the year 2020 of the NATIONWI D E | N D E M N |TY CO M PANY

SCHEDULE B - PART 3

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

1 Location 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 8 11 12 13
Book Book
Value/Recorded Value/Recorded
Investment Total Change in Total Foreign Investment Foreign Exchange
Disposal | 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 Date Interest Prior Year | Increase (Decrease) Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages With Partial Repayments
00-1000701.....c.vvmirrrrerinnns VILLANOVA 0 424,318 | oo 424,318 | .o 0
00-1000714.... ... | CLOSTER..... 0 218,556 | ...... 218,556 | ..ovvorerrrireieiieniins 0
00-1000875.... | SCOTTSDALE. ...t 0 283,616 | ...... 283,616 | ..o 0
00-1000932........couvvrnrererinns HARRISON TOWNSHIP........c.covvvmeeeriirineni 0 242,215 | ... 242,215 | oo 0
00-1000949 STOW 0 182,577 | covvevcris 182,577 | oo 0
00-1001237 DALLAS (U OO IO 96,844 96,844 0
00-1100774.... .| SOLANA BEACH... 0 262,883 | .. 262,883 0
00-1102262 DALLAS 0 877,876 | ...... 877,876 0
00-1102717.... ... | WASHINGTON.. 0 317,496 | ...... 317,496 | oo 0
00-1102752.... ... |HOUSTON 0 1,160,070 | ..ccooveverece 1,160,070 [ ..ocvorvercercrerienrins 0
00-1102831.....ovvvieiiicrinn PHOENIX.....coiviiniinninnninssinssisssnsssnessnssnensess | AZuiis [ eonennn [ 0211212018, [ v | v 13,710,377 | oo 0 196,511 | oo 196,511 | oo, 0
0299999. Total - Mortgages With Partial Repayments 56,207,104 0 0 0 0 4,262,963 0 0 0
0599999. Total Mortgages...........cc.ccoeeerverneenne 56,207,104 0 0 0 0 4,262,963 0 0 0

903
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Annual Statement for the year 2020 of the NATIONWI D E | N D E M N |TY CO M PANY

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

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | 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./AC.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
| US Government Building Open-End Feeder 1, LP....... |........ San Antonio.............. ITX ...... | USAA Equity Advisors ‘07/1 7/2008‘ ..................... 38,830,945 | ......... 47,504,609 | ....... 47,504,609 | ... 1,340,590 | - e s e | T -+ s | s 2,575,043 | - i | 5.290
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated............ccccooiiiiniinniniiniinnns | oo 38,830,945 | ......... 47,504,609 | ....... 47,504,609 | ... 1,340,590 | .o [V I 0 0 0 2,575,043 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
| Nationwide Realty INVEStOrS, LLC...ocrceresmesess | s [ COUMBUS...corcrcc [OH..... | Nationwide Mutual Insurance Co [07/02/2002] ..o | o 10,550,801 | o 26,907,176 | ......26,907,176 | o 819,939 | - o < e | - v - - - 2.500
2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated.........ccccooviiiininniiisinisiincns | e 10,550,801 | ......... 26,907,176 | ....... 26,907,176 | ........ 819,939 0 0 0 0 XXX
4899999. SUDLOTAI = UNGFFIIAIEA. ...tk fhf LR LR LR L L Lk ekt | ennican 38,830,945 | ......... 47,504,609 | ....... 47,504,609 | ... 1,340,590 . 0 0 2,575,043 0 XXX
4999999, SUDLOLAI = AFFIIEEEA. ... fEC LR | nniieaas 10,550,801 | ......... 26,907,176 | ....... 26,907,176 | ....... 819,939 | ..o O I 0 0 0 0 0 XXX
5099999, TOAIS........oeeeereeeeseeesceieseees sk LLeiEER LR eS| ereie 49,381,746 | ......... 74411785 | ....... 74,411,785 | ... 2,160,529 | ..o (U SO 0 0 0 2,575,043 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 1B 0 1C s 0 D s 0 1B i 0 1F 0 16 0
2A ) 2B 0 20 0
BA 3B 0 3C 0
AA 4B 0 AC s 0
BA 5B 0 5C 0
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 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 Real Estate - Unaffiliated
‘ US Government Building Open-End Feeder 1, LP..........ccoiiiiiiiiiiisiieisnssisssissicsenenees | San Antonio X USAA Equity Advisors 07/17/2008. | .. 2,505,259 5.290
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated 2,505,259 | oo 0 XXX
4899999. Subtotal - Unaffiliated...........ccooiiiiiiiiiiii s 12,505,259 | i 0 XXX
5099999. Totals.........cccoovvrerrrrenn. 2,505,259 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

NONE
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Annual Statement for the year 2020 of the NATIONWI D E | N D E M N |TY CO M PANY

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

1 2 Codes 6 7 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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 Obligations
34459R  AB 1 |Morrocco AID Gtd SF Bd 1.BFE.. ...118.420 549,998 464,449 488,444 04/28/2003. | 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID Sr Nt 1A .. ...102.000 51,000 | ..o 50,000 ....50,278 10/18/2001. | 06/01/2021.
912810 EP 9 |U S Treasury Bd... 1A. .. 114813 ..57,406,250 .50,000,000 53,168,801 | ...ovveerererrererncnns | ceree(1,404,325) [ oo [ [0 7,125 1...3.980 | FAL.oo | oo 1,345,618 05/07/2009. | 02/15/2023.
912810 QV 3 |U S Treasury 02/15/2042 TIPS... 1A. ...146.626 124,631,952 .85,000,000 .105,800,157 ..1,198,839 e 211,482 | ........T25,246 | 11/01/2012. | 02/15/2042.
912828 2R 0 |U S Treasury Nt.......... 1A. ...110.883 ..11,088,280 .10,000,000 9,630,330 | .ooeverererneerneninens | rerrennn 50,016 [ s | e [ 2000:2.250 |10 2867 | FAcot| e 84,986 | ........ 225,000 |08/30/2018. | 08/15/2027.
912828 4N 7 |U S Treasury Nt.......... ...115.859 ..23,171,880 .20,000,000 20,170,977 | coovvvververrnernen | reereenen(20,689) [ oo [ e [0 2.875 |00 2746 [MNLc| s 74,655 | ... 575,000 | 01/18/2019. | 05/15/2028.
912828 S5 0 | U S Treasury 7/15/2026 TIPS ...119.460 .74,900,000 ...79,906,835 . 46,984 .100,320 | 12/12/2017. | 07/15/2026.
0199999. U.S. Government - Issuer Obligation .268,027,610 XXX ...240,414,449 269,215,822 | ........2,142,838 | ......(1,449,728) [ ..o | e 0 | XXX | XXX | XXX | ... 1,846,265 | ..... 5,227,582 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB..........ccocovevmerrmeemmensenniins | ceevne | oo | sevrirrinns A11A s | s 214,427 |..107.110 | oo 234,825 219,238 217,685 (B32) | evvvrereererinne [ erverreeiseenerieees [ e 6.500 |...... 6.905 |MON... | .cccovrnee. 1,188 | oo 14,251 | 12/12/2001. | 06/15/2024.
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z [SRSTTRORTORNIOY [PPRORY (VR IR A11A i [, 976,350 |...112.575 | ..ccccouv 1,104,614 981,229 978,301 339 | | | e 6.750 |...... 6.893 |MON... | cocovnenns 5519 | oo 66,233 | 01/24/2002. | 06/15/2026.
0299999. U.S. Government - Residential Mortgage-Backed SECUMHES. ... v irrriririsierississeisssrsssss s enesssnssesssnsssnses | sesssssssacs 1,190,777 XXX ] s 1,339,439 [ oo 1,200,467 1,195,986 0 (293) | ovverrrrins (V)] [ 0] XXX XXX PO 6,707 | oovvennn 80,484 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L  AA 8 | NRRC-B Facilities Corp CTL GSA Backed.........ccccveuirniinniiniiieiienines | ....... | . | ............ | 1B e | s 1,010,000 |...104.417 | .cccccvvnnnns 1,054,610 | ..cooovvnnnes 1,010,000 1,010,000 | ..o | e | e | | oo 6.850 |...... 6.851 |AO...... | oo 14,606 | .......... 69,185 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities. ..o 1,010,000 XXX ....1,054,610 1,010,000 0 0]... XXX | s 14,606 | .......... 69,185 XXX XXX
0599999. Total - U.S. Government .270,228,387 XXX 308,768,789 | ..........242,624,916 | ........ 271,421,808 | ......... 2,142,838 | ...... (1,450,021) | .... XXX | e 1,867,578 | ... 5,377,251 XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
57582N  H6 5 |Massachusetts St GO Ref Ser C 9,339,520 |...104.858 8,388,640 . 8,100,562 | ..ooovvrrerrirncernnes | v (105,883) | ISP 36,667 | ........ 440,000 | 07/25/2005. | 12/01/2021.
57582N XX 8 | Massachusetts St GO Ref Ser B.........cccvurmreniriiriniiseiireriiresesissniens v 10,468,195 ...102.928 | .. 9,911,966 .9,630,000 9,678,575 (80,456) FA ooor| v 210,656 | ........ 505,575 | 07/30/2008. | 08/01/2021.
57582P AE 0 [Massachusetts St GO Ref SerB..........coccovvenernerirerineeneeinnsisennennsesseennes | wvnene | [ vneevsnnens | TBFE i | o, 10,890,000 |...118.317 | c.ccvvvnncee 11,831,700 | c.oovveene 10,000,000 | ..cveneee 10,250,590 | .voouverneerrrineinens | e (61,739) VST IO 175,000 | ........ 525,000 |06/21/2007. | 09/01/2024.
605580 DH 9 |Mississippi St GO Ref SerA... .2,247,840 |...104.206 ....2,084,120 2,017,450 (20,255) MN..ooo| e 17,500 | e 105,000 |01/12/2006. | 11/01/2021.
605580 DJ 5 | Mississippi St GO Ref Ser A... .1,125,500 |...109.277 ....1,092,770 1,018,314 (9,441)] .. MN..coo. | w8750 | oo 52,500 |01/12/2006. | 11/01/2022.
605580 EE 5 |Mississippi St GO Ref Ser AFSA Cr. ..109.277 2,185,540 2,037,687 ..(19,436) MN..ooo| e 17,500 | e 105,000 |01/12/2006. | 11/01/2022.
70914P  B6 8 |Pennsylvania St GO First Ser. ...125.571 6,008,572 5,446,715 .(107,281) MS...... . 70,446 | ........239,250 | 06/02/2016. | 09/15/2026.
1199999. U.S. States, Territories & Possessions - Issuer Obligations............cccvierniveiininnines XXX . .41,503,308 | ... .37,415,000 38,549,893 0]......(404,491) XXX | e 536,519 | ..... 1,972,325 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed)..........uwrereriieririsirisrssssesssissessssessssssenssssss s XXX s 41,503,308 | ...ccocoones 37,415,000 38,549,893 0] s (404,491) XXX [ s 536,519 | ... 1,972,325 XXX XXX
U.S. Political Subdivisions of States, Territories & P (Direct and Guaranteed) - Issuer Obligations
167560 MP 3 | Chicago IL Met Wtr Rclm Dst GO Ref Ser A ...104.266 | ............ 5,213,300 5,026,146 (27,448) | ..o [ v 25,000 |......4.410 |JD.......| ..........20,833 | ........ 250,000 |07/12/2007.| 12/01/2021.
172252 A2 4 | Cincinnati OH City SD GO Ref Classroom C ...104.613 ....3,138,390 3,031,965 (83,667) | ..o | e | 2005250 | .04.051 [ JDu | 13,125 | 157,500 |09/25/2006. | 12/01/2021.
172252 A8 1 |Cincinnati OH City SD GO Ref Classroom C. ...131.636 2,632,720 2,129,732 ..(15,897) .105,000 |09/25/2006. | 12/01/2027.
196686 AR 0 | Colorado Springs CO GO Sch Dist No 11 Se.... ...104.632 2,019,695 (20,726) | ...veoovverrirrinns [ everinriiriiniieens [0005.250 [ .4.141 | IDe | 8,750 e 105,000 |08/25/2006. | 12/01/2021.
251129 Y9 7 |Detroit Mich City Sch GO Ref Sch Bldg & ..129.410 9,872,913 (9,124) | oo | cerrerrseeneiesins | 2005250 |.....5.110 | MN...... | ..........85,663 | ........ 513,975 |01/29/2010. | 05/01/2028.
251129  Z3 9 |Detroit Mich City Sch GO Ref Sch Bldg & ...135.055 7,711,637 ..(17,562) .393,750 | 03/05/2008. | 05/01/2030.
442331 3G 7 |Houston TX GO Txbl ...113.530 5,000,000 64,083 | ........ 192,250 | 12/20/2017.| 03/01/2031.
442331  3H 5 [Houston TX GO Txbl ..113.198 5,000,000 . 65,417 | ........ 196,250 | 12/20/2017. | 03/01/2032.
717883  FC 1 |Philadelphia PA Sch Dist GO Ref Ser AFS 12,642,360 |...126.062 ..12,278,367 (36,586) | .. 150,000 1600,000 |02/13/2008. | 06/01/2027.
717883  FJ 6 |Philadelphia PA Sch Dist GO Ref Ser AFS 6,639,746 |...118.874 6,376,136 (26,330) | .. 26,021 | ........ 312,250 | 02/14/2008. | 06/01/2025.
717883  FK 3 |Philadelphia PA Sch Dist GO Ref Ser AFS 5,292,950 |...122.743 5,112,935 | oo | e (18,037) JD....... 20,833 | ... 250,000 | 02/14/2008. | 06/01/2026.
758449  SF 0 | Reedy Creek Impt Dist FL GO Txbl Ref Ser. .1,630,000 |...105.785 1,630,000 JD....... 23,392 | 30,978 | 02/05/2020. | 06/01/2034.
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791639  KJ 5 | St Louis MO Brd of Ed GO Direct Dep Prog ...101.160 6,511,469 | ...ocvveriiciinicnnns [ i (45,486) ...5.000 |...... 4.271 |AO..cc.. | o 81,250 | ........ 325,000 |05/30/2007. | 04/01/2021.
797355 WK 6 | San Diego CA Uni Sch Dist GO Ref 1998 Se ..128.327 3,964,528 5,354 +vrrn. 110,000 .220,000 | 12/10/2008. | 07/01/2026.
797355 YY 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se.... 134777 5,246,190 (27,081) oo [ 131,250 | ........ 262,500 | 06/11/2008. | 07/01/2028.
840071 AR 5 | South San Francisco CA GO Uni Sch Dist S ...103.567 1,939,871 (20,541) 101,063 | 01/11/2006. | 09/15/2021.
840071 AT 1 | South San Francisco CA GO Uni Sch Dist S. ...113.698 2,237,878 ..(19,869) |. | .114,450 | 01/11/2006. | 09/15/2023.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.. . XXX .. 100,543,992 | ... .83,770,000 85,089,462 0] ....(313,000) XXX | e 818,448 | ..... 4,129,966 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions RPN XXX | s 100,543,992 | ............ 83,770,000 85,089,462 0] s (313,000) XXX | s 818,448 | ... 4,129,966 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover t: and Their U.S. Political Subdivisions - Issuer Obligation:
010268 AX 8 | Alabama Fed Aid HW Fin AuthRev Ser A...........c.ccccovviinriiniiineiieiniiiniiens | e . 2[1BFE i | o 3,846,522 |..123.499 | .............. 4,118,692 | ..ccoouuve. 3,335,000 3,650,654 | ....ccooeiiiiniicnnns [ i (50,245) MS..ooo| s 55,583 | ........ 166,750 | 11/16/2016. | 09/01/2033.
010268 AY 6 |Alabama Fed Aid HW Fin AuthRev Ser A.............cccovuiimviinmeivineiiinciiennis [ v . 2|1BFE.... .3,831,448 |...123.308 ...3,335,000 3,641,630 | ..o [ e (48,727) LIS I 55,583 | ........ 166,750 | 11/16/2016. | 09/01/2034.
010268 AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig...........cccoeververerieereceiririiiieens [ e . 2|1.BFE...... 4,717,875 |..123.079 | .. . ...1,500,000 1,634,668 (21,372) | .. MS.oooo | o 25,000 | .......... 75,000 | 11/16/2016. | 09/01/2035.
010268 BA 7 | Alabama Fed Aid HW Fin AuthRev Spl Oblig...........cccoovurvvimiiieneiiinciiiinns [ . 2{1BFE. | v 5,712,750 |..122.794 | ........... 6,139,700 | ..oocovvenene. 5,000,000 5,440,788 LIS I 83,333 | ....... 250,000 | 11/16/2016. | 09/01/2036.
010604 CC 8 | Alabama St Port Auth Rev AMT Ref DOCS Se..........cvveureverriiineiiireiiieneies [ v . 2|2AFE..... .3,548,775 | ...122.862 3,882,439 ...3,160,000 3,424,866 AO..cooo | covvens 39,500 | ........ 158,000 |02/24/2017. | 10/01/2030.
010604 CE 4 | Alabama St Port Auth Rev AMT Ref DOCS Se..........cocovmrvirniiinniinciiinnis [ i . 2|2AFE... 7,037,240 |...121.830 | .. 7,730,114 | ... ...6,345,000 6,817,819 AO....c. | v 79,313 | ... 317,250 | 02/24/2017. | 10/01/2032.
010869 HT 5 | Alameda CA Corr Trans Auth Rev TXbI Ref.........ccooovvriimiriiineniinciiieeirns @-or | o [ | L FE | e 9,059,250 |..... 80.555 | ..ccovveneee 12,083,250 | ........c.. 15,000,000 | ........... 10,704,509 | ....cvovmrrirriis N/A..... 02/24/2017.| 10/01/2028.
027650  GC 2 | American Mun Pwr Ohio Inc Rev Ref Ser A.............cccocvivmviiinviisnniiinniinns | e .2 ...11,383,800 |...112.808 ..11,280,800 | ............10,000,000 | ........... 10,521,600 | ....ovvoriinriis ) FA o] v 188,889 | ........ 500,000 | 12/22/2014. | 02/15/2029.
02765U MB 7 | American Mun Pwr Ohio Inc Rev Comb Hydro............cc..oovvemeriirareirnnciinns | cevvens .2 e 1,657,650 |...113.560 | .. ....1,703,400 | ... . 1,591,168 ) FA | s 22,667 | ........ 60,000 |09/20/2016. | 02/15/2031.
027650 MC 5 | American Mun Pwr Ohio Inc Rev Comb HUdro...........coooovvviinriiinciiiriiinis | e . 2|1 FFE | s 1,869,813 |..112.992 | ............ 1,920,864 | ...cccooouuve 1,700,000 1,798,315 | oo | v (17 626) FA o] s 25,689 | .......... 68,000 | 09/20/2016. | 02/15/2032.
02765U MD 3 | American Mun Pwr Ohio Inc Rev Comb Hydro............cc..oovvemmrveremeirnnnirnns | cevvens 2|1 FFE | v 2,517,833 |...112.567 2,589,041 ...2,300,000 2,426,262 (22,595) FA oo o 34,756 | .......... 92,000 |09/20/2016. | 02/15/2033.
08527N  GY 6 |Bernalillo Cnty NM Rev Gross Tax Repts R (RPN IV v | TBFE i | 2,223,620 |..113.714 | .. 2,274,280 | ... ...2,000,000 2,046,294 | ......ooiviiiires | e (15,568) AO...... | oo 26,250 | ........ 105,000 | 10/13/2005. | 10/01/2023.
08527N  GZ 3 |Bernalillo Cnty NM Rev Gross Tax RCpts R.........cccooervuerieneneeveniiiiniiiins | ceveens e [ 1B FE i | s 3,997,224 |..118.606 | .............. 4,269,816 | .............. 3,600,000 3,706,281 (25,605) AO...... | coverenn 47,250 | ........ 189,000 | 10/13/2005. | 10/01/2024.
13068L  YZ 2 |California St Pub Wks Brd Rev REf-Variou...........ccvurrvreriirercinineieinnnes | conee ol .5,531,600 |...117.235 5,861,750 5,326,267 ..(50,915) MNL.ooo| s 33,333 | ... 200,000 | 10/06/2016. | 11/01/2032.
164243  HS 9 | Cherokee Cnty GA Auth Rev Wir & Swr Ref............coovvvieriiieriiriciieciiiecs | e o 4,271,323 |..107.345 | .. 3,961,031 | ... . 3,804,466 rernennnn(41,095) FA | s 84,563 | ........ 202,950 |01/10/2006. | 08/01/2023.
167562 QK 6 | Chicago IL Midway Arpt Rev Amt Ref SerA..........ccccoovuvvivnnriienciinnciieneis | e ol 2| LFFE | 3,206,880 |...108.909 | .............. 3,267,270 | ccccvvvvevs 3,000,000 3,115,626 (21,028) | .. NN (R 60,000 | ........ 120,000 | 05/26/2016. | 01/01/2032.
167562 QL 4 | Chicago IL Midway Arpt Rev Amt Ref Ser A...........cccoovivevvnneennncecveneicvnnenns [ cevens | oo [evcveen | LF FE | s 3,726,450 |...108.490 3,797,150 ...3,500,000 3,626,693 (23,006) e [ s 70,000 | ........ 140,000 | 05/26/2016. | 01/01/2033.
167593 UW 0 |Chicago IL O'Hare Int Arpt Rev Ref Gen S..........ccccovvevnivineineiinnincivenins [ s . 2|1FFE | 5,567,850 |...118.274 | .. 5,913,700 | ... ...5,000,000 5,341,270 | coooveviervciirrcnens [ e (61,432) oo | e 125,000 | ........ 250,000 |02/10/2017.| 01/01/2033.
167593 WK 4 | Chicago IL O'Hare Int Arpt Rev SrLien S..........cooovviiriinreieneseneiecciienens | ceeeens I 2| LFFE | s 7,762,440 |..122.598 | ............. 8,581,860 | ....cccceeene. 7,000,000 TA93,377 | oo | v (71,624) (AN (VP 183,750 | ........ 367,500 | 12/01/2016. | 01/01/2033.
167593 WL 2 | Chicago IL O'Hare Int Arpt ReV SrLIEN S........cvovvviivvieresreisisinnieiinnns | cevee [ I 2 4,421,760 |...122.263 ...4,000,000 4273111 [ | e (39,592) oo | 105,000 | ........ 210,000 | 12/01/2016. | 01/01/2034.
167736 E2 9 |Chicago IL Wtr Rev 2nd Lien-Remk (SO PR . 2 2,068,535 |...120.342 . ...1,750,000 1,939,850 (29,443) MN..oooo | s 14,583 | ......... 87,500 |05/13/2016. | 11/01/2028.
167736  E3 7 |Chicago IL Wtr Rev 2nd Lien-Remk. et | e . 2[1.GFE. oo | v 2,063,373 |...119.710 | .............2,094,925 | .............. 1,750,000 1,936,890 (28,954) MN.o | e 14,583 | ......... 87,500 |05/13/2016. | 11/01/2029.
167736 E4 5 | Chicago IL Wtr Rev 2nd Lien REMK...........c..coovvvemrviinciieceirscesecciveceiiens | ceeeens . 2 1,176,130 |...119.232 ...1,000,000 1,105,106 ) MNLo | s 8,333 | ... 50,000 |05/13/2016. | 11/01/2030.
251237 3N 1 |Detroit M| Sewer Disp Rev 2nd Lien B FSA ceevrerrensnns | s [ v | e 16,444,200 (...127.097 | .. . .15,000,000 | ....co..ce. 15,757,866 | .....cocovvvvrricrinns ) oo [ 412,500 | ........ 825,000 | 06/05/2008. | 07/01/2029.
3133EH  PX 5 |Federal Farm Credit Bank Deb............ccccooriiiriiimiiiiiieiereiieceiceceseceiiins [ v [ TAFE. o | 24,569,750 |...117.650 | ........... 29,412,475 | ............ 25,000,000 24,653,139 . D | 6,042 | ........ 725,000 |07/12/2017. | 06/28/2032.
365418  BX 9 | Garden St Preservation Tr Rev Open Space............ccccvevuuunen. I [ LF FE | s 40,732,349 |...125.781 ..43,897,569 .34,900,000 37,777,282 ). MN..ooo| 334,458 | ..... 2,006,750 | 07/30/2008. | 11/01/2028.
39081H AM 4 | Great Lakes MI Wir Auth Swr Ref 2nd Lien............cccoovveiicevieciniciciiciiians | e . 2|1 FFEi| 5,205,870 |...121.887 | .. ....5,484,915 ...4,500,000 4,926,681 ). (LN (R 112,500 | ........ 225,000 | 10/14/2016. | 07/01/2031.
413890 DC 5 |HarrisCnty-HoustonTXSports Rev SrLien R.........cc.cccuviivevnnriniiiniicciinins | e . 2|2BFE. i | e 6,459,269 |..112.047 | ............. 6,246,620 5,953,316 ) MN.o | s 35618 | ........ 278,750 | 12/16/2014. | 11/15/2028.
413890 DD 3 |HarrisCnty-HoustonTXSports Rev SrLien R.........cc.coovveervevinceinnciiiniiiens | s 2|2BFE.... 7,243,438 | ...111.642 6,977,625 6,674,995 )| MN.o | s 39,931 | ....... 312,500 | 12/16/2014. | 11/15/2029.
452024  HY 1 [lllinois Mun Elec Agy Supp Rev Ref Ser A..........cccovvvimiiiniicneivcineninnienis | e [ [ e 2[1.EFE........ .6,966,240 |...117.880 7,072,800 6,470,036 ). FA.ooo| o 125,000 | ........ 300,000 |04/01/2015. | 02/01/2030.
45203H BU 5 |lllinois Fin AUth ReV SEr A...........ccoouiviireeiireriicerieseeienesesseseenesesneseenes [ evvene | oo | oeeeeen 2|1.DFE.... 9,795,600 |...102.812 ..10,281,200 . 9,885,298 . FA | v 203,056 | ........ 537,500 |05/13/2011. | 08/15/2028.
452252 KQ 1 [llinois St Toll Hwy Auth Rev Ser A. 2|1.DFE...... ...116.802 ..12,848,220 .11,000,000 ...11,550,191 .(110,174) . [UURPSOR E 275,000 | ........ 550,000 |07/10/2015. | 01/01/2036.
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47770V BQ 2 | JobsOH Beverage System Rev Stwd Liq Prof 4,000,000 |...107.866 ...4,000,000 4,000,000 [ ..oovvoiviiinniieni [ e | e [ 200 2.833 [ 2.833 | e | e 56,660 | .......... 45,958 |01/24/2020. | 01/01/2038.
485429 73 1 |Kansas St Dev Fin Auth Rev Txbl Ser H 20,000,000 |...120.461 .20,000,000 20,000,000 O .838,200 | 08/13/2015. | 04/15/2028.
544435 4D 9 |Los Angeles CA Dep of Arpts AMT-Senior R . . 117.463 ...1,250,000 1,356,952 (22,658) | ...vvveverrririiens [ v [200.5.000 | ... 2.901 |MN...... 02/06/2015. | 05/15/2029.
544435  4E 7 |Los Angeles CA Dep of Arpts AMT-Senior R.............cccovvvneees . 117.182 ...1,250,000 1,354,281 (22,062) | ..ovovverrrenirnes [ e [ 005,000 | oo 2.951 [MN...... 02/06/2015. | 05/15/2030.
544435  4F 4 |Los Angeles CA Dep of Arpts AMT-Senior R..........cc.coocverneees ...116.902 1,255,000 1,357,020 (21,555) 02/06/2015. | 05/15/2031.
544435 4G 2 |Los Angeles CA Dep of Arpts AMT-Senior R..........c.cccocvwrunenes ...116.530 1,888,539 (29,231) | vvevvererinernes [ e [ 205,000 | ..o 3.051 |MN...... 02/06/2015. | 05/15/2032.
544435 4H 0 |Los Angeles CA Dep of Arpts AMT-Senior R.............cccoovvvenne ...116.252 1,077,465 (16,327) | oo | e | 2.5.000 | e 3.091 |MN...... 02/06/2015. | 05/15/2033.
544435  4) 6 |Los Angeles CA Dep of Arpts AMT-Senior R.............cccocvvnnees ...116.159 1,075,770 15,953) . 02/06/2015. | 05/15/2034.
544435 4K 3 |Los Angeles CA Dep of Arpts AMT-Senior R...........cccovevrrnnnnne ...114.504 2,127,909 (26,902) [ ...vovvverrrrrienns | ererrerierieniienienns | o750 |, 3171 |MN...... 02/06/2015. | 05/15/2035.
544445 AT 6 |Los Angeles CA Dep of Arpt Rev Amt-Sub-S ...111.882 1,435,605 (5,908) [ ...oovverrrriennies | e | 00040000 | 3.298 |MN...... 05/12/2016. | 05/15/2034.
544445 AV 1 |Los Angeles CA Dep of Arpt Rev Amt-Sub-S . L A11.474 . 1,340,078 (4,404) | ..o | e | 000042000 e 3.394 [MN...... 05/12/2016. | 05/15/2036.
544445 BW 8 |Los Angeles CA Dep of Arpt ReV AME SUD L....couuveencvervcrennneennneinsneinnnns [eviveee oo [ vvveeeen2 | LD FE s | e 1,167,180 |..119.725 | ............ 1,239,154 | ..o 1,035,000 L6112 | i | e (13,564) | ..o | cervienicisniiciinnns [ 205,000 | oo 3.391 | MN...... 01/06/2017. | 05/15/2032.
544445 BX 6 |Los Angeles CA Dep of Arpt Rev Amt Sub L .1,908,437 |...119.309 ....2,028,253 ...1,700,000 1,828,040 (21,371) [ covvereeeerineiees [ e [200.5.000 | ..o 3.451 [MN..... 01/06/2017. | 05/15/2033.
575577 HW 4 | Massachusetts Bay Tr Auth Rev ASSmt Ser.............cccoovmiriinniiiinniiiinnins 6,706,884 |...137.610 ....8,105,229 | ... ...5,890,000 6,288,839 | .....cooovvieiriiiinis [ e (38,149) | ..o | e [ 205,250 | i 4291 [J....... 08/31/2006. | 07/01/2029.
575577  HX 2 |Massachusetts Bay Tr Auth Rev ASSMt Ser............coovvvevmmrvermeveimnneoneneinnnns [ wviveee [ oo | vvervcvnene | TB B | s 4,555,920 |...140.876 | .............. 5,635,040 | ..ocooovenenne 4,000,000 4,290,314 (24,264) | ..o | e [ 205,250 | i 4311 [U....... 08/31/2006. | 07/01/2030.
575579  LH 8 |Massachusetts Bay Tr Auth Rev SrSer A..........cccccooumvvimnriinniiiinniiisnniins . .5,700,500 |...133.996 6,699,800 5,311,380 1o(34,550) | oo [ | 205250 | 4271 [U...... 02/16/2006. | 07/01/2028.
57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student SRR DU . 2|1.FFE 16,593,520 |...115.994 6,959,640 | ... . 6,276,122 cerreeeenne(62,853) [ oo | e | 20005.000 | 3.750 [JJ....... 05/29/2015. | 01/01/2026.
57563R  MA 4 | Massachusetts Educ Fin Rev LBASS Student SRRSO DR . 2|1.FFE . 637,499 |..103.232 | ...ccooouvn 665,846 645,000 640,326 565 | ..o | e [ 204000 | L 4120 [JJ...... 05/29/2015. | 01/01/2028.
57563R  MB 2 | Massachusetts Educ Fin Rev LBASS Student SRR DU . 2|1.FFE . 430,337 |...103.264 ...449,198 435,000 431,920 BT | s | e 4125 | 4230 [JJ....... 05/29/2015. | 01/01/2029.
57563R  MC 0 |Massachusetts Educ Fin Rev LBASS Student SRR DR . 2|1.FFE . 517,764 |...104.074 ...541,185 520,000 518,450 138 | oo e | 4250 [ 4.290 | Jd....... 05/29/2015. | 01/01/2030.
57563R  MD 8 |Massachusetts Educ Fin Rev LBASS Student SRR DU . 2|1.FFE . 934,425 |..104.118 | ..ccooovvnn 983,915 945,000 937,389 596 | ..o | oo [ 4250 | 4.350 [JJ....... 05/29/2015. | 01/01/2031.
57563R NV 7 |Massachusetts Educ Fin Rev LBASS AMT Ref........cccovuvrerimrinmiicnnineiinnins [ s 2[1.FFE ...16,170,242 |...102.680 . 16,430,000 | ........... 16,224,933 | ...ooiiviercnins | v 12,766 | ..o e [00.3.500 [ 3.625 [U....... 05/26/2016. | 07/01/2033.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen S...........cccoourveimnreennciineniiienns [ e [ 1.BFE..... 5,476,200 |...138.384 | .. . 5,250,044 (23,350) | +.eveveernerrenernes [ e [005.250 | 4.540 (FA...... 08/21/2008. | 08/01/2029.
57604P B2 9 |Massachusetts St Wir Poll Rev Ref POOI P...........cccccooiirviiiriiiiniicnciiccciins | s e [ TAFE | ) 9,360,523 |...118.061 | ............ 10,082,409 8,766,841 (57,187) [ v [ erersrinericnniinens [005.250 |, 4440 (FA....| 186,813 | ........ 448,350 | 07/12/2007. | 08/01/2024.
57604P  B5 2 |Massachusetts St Wir Poll Rev Ref POOI P...........cccoooiriiinciiieciiiecciieciins | e 5,332,050 |...121.885 ....6,094,250 5,110,801 (21,338) | eveveererineines [ e [ 205,000 | ..o 4460 [FA....| s 104,167 | ........ 250,000 |07/12/2007. | 08/01/2025.
591745 G6 5 |Metro Atlanta RTA GA Rev Sales Tax Ref S.......ccccoevverniininiciinnineiienins | v . v, 10,666,900 |...142.962 | .. ..14,296,200 | ............10,000,000 | ........... 10,412,082 (26,350) | ..ecvvvverrerrrris | cerrereerieeriiennns [ 20005.250 | i 4.780 | Jd.viies | v 262,500 | ........ 525,000 | 06/20/2008. | 07/01/2032.
592643 AT 7 | Metropolitan Washington DC ReV Cap App 2..........ccovvveurvererieereieeneiienens @-or | [ [ LG FE i | s 3,590,300 |..... 96.499 | ..cooovvennc 9,649,900 7,396,793 | oo | e 454,968 | ... | e [ e | e 6.450 [N/A..... 08/06/2009. | 10/01/2025.
592643 AU 4 | Metropolitan Washington DC Rev Cap App 2.... @ 2,467,842 |..... 95.240 7,181,096 5,183,369 327,062 [ ..ovverierinrins | e | e | e 6.625 | N/A..... 08/06/2009. | 10/01/2026.
592643 AV 2 | Metropolitan Washington DC Rev Cap App 2.... @ - .2,999,900 |..... 93.107 9,310,700 6,388,320 [ .vovvoeeereeeeenen | e 490,332 | oo | e | oo | oo 6.750 |N/A..... 08/06/2009. | 10/01/2027.
59447P  P6 2 |Michigan St Fin Auth Rev LBASS Ref Amt S et | s w2 [ LEFE s | e 9,052,657 |...105.618 | ....ccccoune 9,452,811 8,976,505 | ......ovvverririiiren | e (13,734) [ covvverveceie | e | 004,000 o, 3.831 [MN......| v 59,667 | ........ 358,000 | 11/21/2014. | 11/01/2025.
59447T ME 0 |Michigan St Fin Auth Rev Ref Henry Ford ST I . 2|1 FFEuii | v, 10,026,829 |...123.222 ..10,966,758 9,612,553 | ..o [ s (107,733) | .o | cereerereirenerienens [ 205,000 | e 3.480 |MN.....| ccceeeee. 56,861 | ........ 445,000 | 12/07/2016. | 11/15/2029.
59447T MK 6 | Michigan St Fin Auth Rev Ref Henry Ford SOOI BRSO . 2{ 1 FFEin| o 2,583,492 |...121.107 ....2,858,125 2,503,903 (21,495) | ..o [ [ 205,000 |, 3.830 |MN......| oo 15,078 | ....... 118,000 |01/27/2017. | 11/15/2034.
594615 BG 0 | Michigan St Bldg Auth Rev Ref Facs Prog............ccoccwieevierieincieiinniiienis [ e I 2{1DFE. o | s 7,773,206 |...121.249 | .............. 8,123,683 7,249,281 | oo | i (104,930) | ...cvvoverirerrrins | cererreneireniirenens [ 205,000 | i 3.141 |AO...c.. | oo 70,722 | ........ 335,000 |07/31/2015. | 04/15/2028.
594615 BH 8 |Michigan St Bldg Auth Rev Ref Facs Prog I I 2{1DFE i | e 5,744,750 |...120.723 6,036,150 5,382,269 | ..o | s (T2,772) | oovvvvevvvrnerinns | e [ 205,000 | e 3.261 |AO...... | coeves 52,778 | ........ 250,000 |07/31/2015. | 04/15/2029.
603827 XY 7 |Minneapolis & St Paul MN Rev Txbl Sub Re.. I B . 2|1FFEi| 5,000,000 |...109.086 5,454,300 | ... . 5,000,000 | ..o [ e | e | e | 203796 | 3796 | | e 94,900 | ........ 189,800 | 12/07/2016. | 01/01/2029.
603827 XZ 4 |Minneapolis & St Paul MN Rev Taxl Sub Re.......c.coocunviiniineiicivcieiinniens | e [ 2|1 FFE | o 2,835,000 |..108.122 | .............. 3,065,259 | .....ccceen. 2,835,000 2,835,000 | ..oocvieriiiinninnis [ [ | e | 003.896 | 3.896 | JJ....... 12/07/2016. | 01/01/2030.
603827 YA 8 | Minneapolis & St Paul MN Rev Txbl Sub Re.. IS B . 2| 1FFE. ]| v 2,295,000 |...107.882 ...2,295,000 2,295,000 | ..cvooerreeniienneins [ e | e | e | 2000 3.996 | 3.996 |JJ....... 12/07/2016. | 01/01/2031.
603827 YB 6 |Minneapolis & St Paul MN Rev Txbl Sub Re.. I [ 2[1FFE | s 1,535,000 |...108.195 ...1,535,000 1,535,000 | ..o | e | e | | 4096 [ 4.096 | JJ....... 12/07/2016. | 01/01/2032.
631060 CV 0 |Narragansett Bay RI Wtr Sys Re Txbl Ref...........cccccoovurvinnnns ..103.199 | ............1,300,307 | .............. 1,260,000 1,260,000 [ ..ooovevcreiniiienns | cevviereeieenniennnes [ e | e | e 2404 | 2404 |MS...... 02/27/2020. | 09/01/2034.
64577B  H8 0 |New Jersey Econ Dev Auth Rev Preref Mtr. ...121.555 535,000 503,969 5,722 Jo 10/20/2017. | 07/01/2025.
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64577B  J2 1 |New Jersey Econ Dev Auth Rev Unref Mtr V. ..118.707 5,300,268 4,660,154 | ....oovvvinrrciici [ e (38,657) [ ..vvveverrierrinns [ e [1005.250 | 4175 | | 117,206 | e 234,413 | 10/20/2017.| 07/01/2025.
646080 SC 6 |New Jersey St Hgr Ed Auth Rev LBASS Amt: ...105.271 3,414,562 4,382 112,288 | 05/12/2016. | 12/01/2028.
646080 SD 4 |New Jersey St Hgr Ed Auth Rev LBASS Amt- ...104.785 2,720,781 AATT [ e v | 000003.250 | 100.3.460 (D | oo 7,489 | e 89,863 |05/12/2016. | 12/01/2029.
646080 SE 2 |New Jersey St Hgr Ed Auth Rev LBASS AMt-.........covurvveerieieniinniisniens [ o ...104.480 2,716,957 4,413 05/12/2016. | 12/01/2030.
646080 SF 9 |New Jersey St Hgr Ed Auth Rev LBASS Amt: ...105.327 4,658,948 1,555 05/12/2016. | 12/01/2031.
646136 2B 6 |New Jersey St Trans Fd Rev Fed Hwy Reim. L119.211 14,186,109 1 ... 11,900,000 | .......... 12,767,656 | ....ccvooecvecciiccns | v (142,078) | ...covoevvvvererres | ceververviveniiiienens [ 205,000 | ......3.518 | JD.......| .........26,444 | ... 595,000 | 11/01/2016. | 06/15/2027.
646136 2C 4 |New Jersey St Trans Fd Rev Fed Hwy Reim..........cccccocovviinnicciicvciiciincns | e ...118.251 8,668,472 (92915) | oo [ e | 2025000 |.....3.572 | D....ce. | ..ec0.. 18,000 | ..o 405,000 | 11/01/2016. | 06/15/2028.
646136 EK 3 |New Jersey St Trans Fd Rev Trans Sys Ser. ...113.934 ...13,608,293 .(139,637) 723,800 | 12/04/2007. | 12/15/2023.
646136 LU 3 [New Jersey St Trans Fd Rev Trans Sys Ser.........ccccccoeueene. ...109.704 6,530,064 .(64,898) [ ..o | e [ 25,500 | ......4.360 | JD....... | ..........15,632 | ....... 351,725 | 07/31/2007. | 12/15/2022.
64971W L6 5 |NY City NY Trans Fin Auth Rev Sub Ser A-............cccooviirvnnniiinniiiiniiiinns | e ...115.590 3,270,133 (47,299) | v [ | 24000 1...2.201 [ MNL..... | ..........20,000 | ........ 120,000 |07/14/2016. | 05/01/2031.
64983Q JC 4 |New York St Dorm Auth Rev Non St SUPPIY.........cc..rvverrverreiiriiiieseiirenees [ o ...135.726 5,406,978 1:(39,605) | covoovvirrieens [ e | 205500 [......4.330 |MN...... | ..........35,139 | ........ 275,000 | 09/27/2005. | 05/15/2029.
64983Q  JF 7 |New York St Dorm Auth Rev Non St SUPPY..........c.coouewerrieinniiinciiieniiieneis [ o ...142.655 4,602,848 (29,300) | +.evvvrevrerrrrrens | cerrerenrersnrinnnees | 00005.500 | 10004.320 [ MNLoott| 129,271 | e 229,075 | 02/15/2006. | 05/15/2032.
650035 6A 1 |New York St Urban Dev Corp Rev TXbI Ref...........ccooovurveierieneriiieniiiinnins [ 111761 .17,000,000 | ........... 17,021,312 (2,792) | oo | e | 00003420 [.....3.399 [MS..... | 171,190 | e 581,400 | 12/14/2017. | 03/15/2031.
650035 6B 9 |New York St Urban Dev Corp Rev TXbI Ref..........ccccooourviinmiiiiniiiinciicncis [ ...110.731 .20,000,000 20,024,931 (3,260) [ ..ooovvvvrriiineis | e |00 3470|3449 [MS.... | .......204,344 | ..., 694,000 | 12/14/2017. | 03/15/2032.
67760H CH 2 | Ohio St Tpk COMMN REV SEr A........c.oourvieriiireiireiinreieesieseisseiseseinns | ceevens .123.232 | 2,464,640 | ...cccccooene. 2,000,000 2,095,925 | ..o [ s (16,341) | ..ovveevvvrerirnns | cervevereirsniiineeens [ 20.5.500 | ... 4.443 |FAL..| i 41,556 | oo 110,000 | 12/10/2007. | 02/15/2026.
709221 UK 9 |Pennsylvania St Tpk Commn Rev Ref Ser A..........c.cocoouvvviimviiinciinnciiiniin [ 1,252,160 |...122.644 1,152,650 (23,899) | ...vvvrvrrirerrrins | cevrerneriineeinnnens [ 00005.000 | 100002.231 [ D | v 4167 | s 50,000 |08/03/2016. | 12/01/2032.
709221 UW 3 |Pennsylvania St Tpk Commn Rev Ref Sub Se..........cocoouiriviiniiiinsicieriians [ .3,104,525 | ...122.850 3,071,250 | ... . 2,866,691 | ..o [ e (57,209) | ..evverreveerrrins | cervirereireneiinenens [ 205,000 |.1..2.331 [JDuccii | 1 10,417 | 125,000 |08/03/2016. | 12/01/2029.
709221 UZ 6 |Pennsylvania St Tpk Commn Rev Ref Sub Se..........cccccocvunvvvvnniinniiiiniinnns [evcvene oo | cveneeean2 | LEFE i | e 7,911,238 |..122.131 | oo 7,871,343 | oo 6,445,000 7,336,857 | .oovvoviieniinnis | s (138,466) | .......ccvvvereres | corviisrriisniiiannns [ 205,000 | ... 2.471 | JD.... | ... 26,854 | L 322,250 |08/03/2016. | 12/01/2032.
709222 CP 6 |Pennsylvania St Tpk Commn ReV Ser A..........ccc.ooviuimrivimneeirnreiieceiseeeinns [ v 4,411,923 |...102.700 ....4,138,810 ...4,030,000 4,051,199 (38A75) | oo [ e 20005250 [004.250 | Mo | 97,560 | e 211,575 | 04/03/2009. | 07/15/2021.
717817 SE 1 |Philadelphia PA Airport Rev AmMt-REf-SEr.......ccvivvrniiriniiriieieisisceiienns | v e 5,275,435 |...118.359 5,373,499 | ... ...4,540,000 4,901,897 R ) [ e | e | 0.5.000 ... 3.071 | JD.cit | e 10,089 | L 227,000 |08/26/2015. | 06/15/2025.
717817 SJ 0 |Philadelphia PA Airport Rev Amt-Ref-Ser...........ccocooovurvenenvenmnneiennivnsiinenens [ evovene [ oo | veeneeen | LE FEciiiii | s 5,918,808 |..115.795 | .............. 6,096,607 | ...coovvvenee 5,265,000 5,589,971 | coovooevveeriiienin [ s (66 362) | ..ocvveeeeieneies | cererreneireniinenens [ 205,000 | .0..3.491 [ JDui | e 11,700 | 263,250 | 08/26/2015. | 06/15/2029.
717817 SK 7 |Philadelphia PA Airport ReV AMt-REf-SEr.......ccvivvrviireiniiririerisnrseseienns | e 4,803,745 |..115.374 4,961,082 4,550,855 ) [ e | e | 0008.000 | 1003571 [ JDucis | 9,556 | e 215,000 |08/26/2015. | 06/15/2030.
717893  ZL 8 |Philadelphia PA Wtr & Wst Rev Ref SerB...........cccc.cooveuiirriiieniiieniieceiienns [ o 7,872,530 |...118.003 8,012,404 7,310,441 I ) [ oo | e | 00000.0000 |10 3159 [ | 169,750 | 339,500 | 04/01/2015. | 07/01/2031.
71884W AL 5 | Phoenix AZ Civic Impt Corp Rev Conv Cap..........cccccvumvvimmreeimnnecnmvinsnniians | cvvies | oo [ evcvinncies | L FEiiiii | s 3,614,690 |...107.004 | ............. 5,039,888 | ............ 4,710,000 A781,679 | .o | e (45, 229) ........ 259,050 |09/22/2005. | 07/01/2022.
735389 WG 9 |Port Seattle WA Rev AMT Ref Ser C..........orvureeereiiiceseneseceseniienens [ v 4,173,374 | ..114.453 4,303,433 3,945,689 | ....cvvvrereeinriiens [ i (45,596) | ......oevvrrerrrrns | cervrreriireniiiienens [ 205,000 |......3.580 | AO...... | .........47,000 | ........ 188,000 |07/22/2015. | 04/01/2028.
735389  WH 7 |Port Seattle WA Rev Amt Ref Ser C........c..vevurinrineinnieriesinniessinsienes | cvviene .2,206,740 |...114.058 2,281,160 2,093,056 (22,807) | ..vevvevrvinrinns [, 5,000 |......3.660 |AO...... | ..........25,000 | ........ 100,000 |07/22/2015. | 04/01/2029.
735389  WJ 3 |Port Seattle WA Rev Amt Ref Ser C..........cocovvvuereennneereneereneessneerenenrenes [evivene [ oo | cveeeeeeni | LEFEviiii | s 1,604,963 |...113.664 | ............. 1,659,494 1,525,332 | ..o | e (15,993) | ..o | e [ 205,000 |.0..3.710 [AO.ies | 10 18,250 | e 73,000 |07/22/2015. | 04/01/2030.
735389 WK 0 |Port Seattle WA Rev Amt Ref Ser C........c..vvvurinrieiiniieriesinsinesinsiienes | cvviene .3,283,230 |...113.429 327,841 | oo | s (31,251) | everrerrricniines [ v 05,000 |......3.770 |AO...... | ... 37,500 | ... 150,000 |07/22/2015. | 04/01/2031.
756872 LA 3 |Red River TX Edu Fin Corp Txbl Ref TCU P. O .2,000,000 |...107.316 . 2,000,000 | ovourererereereniiens [ [ | [0 2712|000 2712 {MSa | e 15,971 | 33,900 |01/16/2020. | 03/15/2032.
756872 LB 1 |Red River TX Edu Fin Corp Txbl Ref TCU P.......ovvovvverernncrrnnverscnseneens | cvvene | oo | evvvnienns T [ D FEviivii | v, 1,525,000 |...106.886 | .............. 1,630,012 | oo 1,525,000 1,525,000 | .ooovvvenirinriieins [ e | e s | 0002.802 .....2.802 |MS..... | . 12,582 26,707 |01/16/2020. | 03/15/2033.
76116E  GR 5 |Resolution Funding Corp Strips..........cccocccovvueunnee @.... ...796,383 |..... 88.944 ...949,034 ...1,067,000 832,255 22,566 05/23/2019. | 01/15/2030.
76116F  AB 3 | Resolution Funding Corp Strips..........ccccovvuuunee @.... 6,472,739 |..... 88.944 7,711,453 | ... ...8,670,000 6,764,031 | ...ccoveriinicnns | e 183,244 05/23/2019. | 01/15/2030.
762244  FD 8 |Rhode Island Hith&Ed Bldg Rev Ref Hosp F...........cccooevecveneneinnncenenniinnns [ ecvene [ oo | vveriiienne | 2AFE i | s 6,100,750 |..118.531 | .............. 5,926,550 | ..oovvvrnnne 5,000,000 5,637,634 | ...ocvoerrnrincrinnns | v (109,887) | ...ccvoovvveerrrias | cervvrereirsreiiinnens [ 005,000 | ..0.2.451 [ MNLoooo| o 31,944 | ... 250,000 |07/27/2016. | 05/15/2026.
762244  FJ 5 |Rhode Island HIth&Ed Bldg Rev Ref HOSp F...........cccoviiniviniinricniiiciieis | e .2,009,897 |...115.515 ...1,957,979 ...1,695,000 1,878,732 | oo | v (31,301) [ ocverrerririinns [ v [2005.000 [0 2811 [ MNL | e 10,829 | .......... 84,750 |07/27/2016. | 05/15/2031.
762244  FK 2 |Rhode Island Hith&Ed Bldg Rev Ref HoSp F............ccocoeiciieciiiicciccciiecs [ e 2,375,320 |...115.007 ...2,300,140 | ... ...2,000,000 2,218,900 (37,316) | .vvveererrrrrnes [ everirveenerinniinens [20005.000 [0 2.791 | MNLtc | e 12,778 | ........ 100,000 |07/28/2016. | 05/15/2032.
762244  FL 0 |Rhode Island Hith&Ed Bldg Rev Ref HoSp F...........coovvenvrvenneennerinnnnirnens [eiveee oo | cvvenieen2 | 2AFE i | e 2,646,968 |..114.502 | .............. 2,576,295 | .............. 2,250,000 2,482,078 | coovooeveerrienin [ s (39,411) | ovvveeerrrerrins | eervererriienrinenens [0005.000 | 100002.911 [MNLcott | i 14,375 | ........ 112,500 |07/27/2016. | 05/15/2033.
76913C  BD 0 |County of Riverside CA Pension Obligatio..................cccccccovvrerrisssiiiivmvrnnns | v .7,610,000 |...107.165 ....8,155,257 ...7,610,000 7,610,000 | ..o [ e | vererveneiisneins | ceveeseneisneninnnens |20 3.120 10003120 [ FALLLL| s 89,697 | .......... 65,294 | 04/23/2020. | 02/15/2029.
880443 BR 6 |Tennessee Energy Acq Gas Rev Ser A.........cooveinrinieinincineinsnnenseneines | cvnens .8,497,350 |...116.091 ..10,448,190 | ... ...9,000,000 8,844,588 TATT | oo | eoveiereeieiiesees | 00025.250 |......5.780 |MS...... | ........ 157,500 | ........ 472,500 | 03/06/2008. | 09/01/2024.
88059E  5G 5 |Tenn Val Auth Cpn Strp SHDS..........covverieeiieierieieceieceseseeceseeeeeenes @ | e [ LA i | 1,886,463 |..... 85.3% | ..ccoovvonnn 2,245,071 | oo 2,629,000 1,973,391 54,694 05/23/2019. | 03/15/2031.
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88059E 5N 0 [Tenn Val Auth Cpn Strip Strips... 1A i | e 1,615,862 77.816 11,983,530 1,697,583 51,459 | oo [ e | e [ 3.102 [N/A..... 05/23/2019. | 03/15/2034.
88059E U7 7 |Tenn Val Auth Cpn Strip SrpS........cccoovervvveneiiinriisnceisnnissnnisnsissnniienns | @ [ | e [ 1A i | 1,255,304 | 88.214 .1,485,520 1,312,556 36,019 [ oo | e | e | e 2.802 |N/A..... 05/23/2019. | 12/15/2029.
88059E U8 5 |Tenn Val Auth Cpn Strp SPS........ovvvveerrerriiieerieeeinenieenissenisssneeene | @eeen [ | eevvvnenee [ 1A s [ i 1,154,132 | 87.114 11,378,143 . 1,208,106 33,964 | oo e | e | s 2.872 [N/A..... 05/23/2019. | 06/15/2030.
88059E V2 7 |Tenn Val Auth Cpn Strip SPS........cccoovevvvineiieneirsnciisnsiseneesensissnessenes | @ [ | e [ 1A i | 1,619,454 | 84.804 ..2,135,000 1,589,721 I 2.841 [N/A..... 05/23/2019. | 06/15/2031.
88059E V9 2 |Tenn Val Auth Cpn Strp SPS........oovvveerrveerrirerrirenriseeeireeniseeeissneinenes | @ [ | eervvneees [ 1A i [ 281,422 | 75.775 466,000 296,430 9,455 | oo [ e | e [ s 3.268 [N/A..... 05/23/2019. | 12/15/2034.
956704 D3 1 |West Virginia Univ Rev Txbl Ref Ser A ...102.157 . ..2,620,000 2,620,000 | .oooovererercerininens [ s [ | e | 002,329 | 2.329 [AO...... | v 15,255 | ......... 34,069 |02/27/2020. | 10/01/2033.
977100 HD 1 | Wisconsin St Gen Fd Rev Ref SerA...... . ...107.545 | . 1,859,453 | ... ..1,729,000 1,729,000 v | oo |0 2:429 | 2429 [MN.....| oo 7,000 | oo 30,098 | 01/29/2020. | 05/01/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.............cccccuiurriiiiniisiniissniannee: XXX | e 695,275,678 | .......... 607,696,000 | ......... 613,177,665 | ....occcocvirnnnnnncd 0 ... (1,928,850) XXX XXX | ... 7,016,608 | ....24,978,275 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312905  YJ 5 |FHLMC REMIC Ser 1077-E......ccovveeriiriirierinriseeinenineessesisessesssesssnins | svvvene [ A11A ...100.836 | ..cooovvcri 1,239 | i 1,229 1,227 (8) | cverrereerrernenns | eevrrerineerserinnnrns | 000:9.000 | e 7.604 | MON... 12/31/1998. | 05/15/2021.
312909 MY 7 |FHLMC REMIC Ser 1251-Z [SSSTUR DA . 1A.. ...103.257 25,832 | oo 25,017 ....25,148 (130) | covverreriererienes [ e | 2.8.000 | 6.674 [MON...| ... 12/31/1998. | 04/15/2022.
312915 UF 6 | FHLMC REMIC Ser 1504 Z.........ccoiiverierieeieniieeeriessessseessssssssessenes | sevvene . 1A .. 104663 | ..o 31,225 | 29,834 ...29,974 (T1) ] e [ [0 7.000 | 6.341 |MON... | ... 02/26/2002. | 05/15/2023.
3133T3 X8 6 | FHLMC REMIC Ser 1683 Z.......ovuuierereriieeieeiseiseisssiesssessssisssssssenes | seeeene . 1A.. ...109.572 223,502 223,357 (99) [ oovererreeineies [ e [ 20.6.500 | ... 6.436 [MON... | ... 11/13/2001. | 02/15/2024.
3133TA° CQ 3 |FHLMC REMIC Ser 1967-BA e |+ 1.A 2107534 | 93,796 | 87,225 ....87,616 (16) | oo [ e | 2072000 | 6.570 [MON... 12/31/1998. | 06/17/2027.
31359K  ZR 1 |FNMA REMIC Ser 1996-45 Cl K........ovvvuemrieireiireiiereiieneeisseissseissseinns | oeeees . 1A.. 2101297 | 1,886 | 1,862 1,858 () STOURTOURPOUON EPPPUURPPOUROPOUROPOR BOOPOON 210(0(4 I BN 6.304 [MON... | ... 03/30/2001. | 09/25/2021.
31377R - BH 2 | FNMA DUS P00l #384440.............coooomviiirriiinriinniisnicssessnessssissniiinns | arviees . 1A .. ...114.648 651,740 669,969 ) [ | e | 2008600 | i 5518 |MON... | ... 03/27/2003. | 10/25/2026.
31381H  TQ 9 | FNMA DUS POl #461459...........ccvoreeieriiiereiieseieseiseceiseseeseseiseneiiens | ceeeens . 1A | ciree...859,569 | ... 99.925 835,166 836,963 ) | ceveeeeereenieens [ e | .5.450 | 5.102 [MON...| ... 01/27/2004. | 11/25/2023.
31393A 2V 8 |FNMA REMIC Ser 2003-38 CIMP.........c.courviimriinneiinniisnesssissniisniins | s . 1A .. ...104.020 162,518 162,423 )| e [ 05500 | 5239 |MON... | ... 04/01/2003. | 05/25/2023.
31394) KW 6 |FHLMC REMIC Ser 2673 Cl QL......vveuriereeereeeeeeisseeesseesessesessssessneeens | ceees . LAITA L | ...103.690 | .. 185,174 185,192 )| ceeeeeeerreenirenes [ e | 05500 | 5.338 [MON... | ... 02/03/2004. | 09/15/2023.
3140H5  JW 2 | FNMA POOI #BU3BTB.......covvriiririicirerissisiessisise s sssesessesssssssnsns | sevsae [ A1TA i | 6,150,613 |...104.856 | .............. 6,656,523 | .............. 6,348,252 6,157,116 ) [ oo | e | 00e3.000 | 3.540 [MON... [ ..ccooune. 15,871 | ... 190,448 |03/13/2018. | 01/25/2048.
3140KD  BK 5 | FNMA POOI #BP5441...........ooiiiieiciiereisereiseceeseieceiseseseseiseneinnes | v e LA | 25,867,152 |...104.936 24,587,817 25,851,839 ) [ e | s | 200:3.000 | e 2.437 |MON... | ...l 61,470 | ....... 430,287 | 05/28/2020. | 06/25/2050.
3140Q8 3K 9 | FNMA POOI #CATT0 ... ssisessssssssensnnas | sensae e LA | 12,344,164 |...107.067 12,098,415 | ........... 12,334,721 Y[ e | e | 004,000 3.259 [MON... [ .covuue 40,328 | ........ 483,937 | 06/29/2018. | 05/25/2048.
31418D  CA 8 |FNMA POOI #MASBBA............cooveirieiiiiiiciiensi s | cnniees . [0 P 20,242,038 | ...106.759 19,554,573 20,222,827 ) | e e [0 4000 | 1.968 [MON... | ..occcon. 65,182 | ........ 782,183 | 07/12/2019. | 05/25/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.............cccc.cociinneeea: . [ IR 66,913,856 XXX conen04,792,324 66,790,230 0. . ) XXX XXX | 193,904 | ... 2,019,475 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. e 690,296,625 XXX | e 763,905,029 | .......... 672,488,324 | ........ 679,967,895 | ......cccovricnninnnad 0 ... (1 963 ,697) XXX XXX | ... 7,210,512 |....26,997,750 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R  HY 1 [ AT&T INC ST NL oot ssssssessnas | aeeeens . 131766 | ........... 13,176,630 | ............ 10,000,000 | ........... 10,321,989 (28,718) | .veveerervneinns [ e [ 206,625 | ... 6.127 |MN......| oo 84,653 | ........ 662,500 | 06/05/2019. | 05/15/2029.
00287Y AW 9 [ADBBVIE INC SENL. ..o essenssneenns | crenene . 127.219 .1,590,238 ..1,250,000 1,242,292 161 [ oo | v | 04450 | 4491 |MN...... 05/09/2016. | 05/14/2046.
00287Y DB 2 [AbbVIE INC SFNE.......ooiieeiceccseesesee s | s ...130.692 | . 6,534,620 | ... ..5,000,000 5,019,693 | ..o [ e B1 | s | e [ 750 | 4722 (MS.....| oo 69,931 |... 11/19/2020. | 03/15/2045.
01400E  AB 9 |Alcon Finance Corp St NL........cceriiricnesesseesssisesessseisssessnnes | enene . 109139 | e 1,458,100 | ..ooovvrvnee. 1,336,000 1,454,731 (B08) [ .ovvevverreererrnne | vevrvererrsrirereninne [ 000 3.000 [ 1.862 |MS......| v 10,911 | oo 12/11/2020. | 09/23/2029.
015271 AV 1 | Alexandria Real Estate Equity SrNt...........c.cooovvvinriinsiinnniienecvenicisneciens [ ecvene [ oo | coeveeee | 2AFE i | 1,335,739 | L 99.840 11,346,842 ..1,349,000 1,335,806 [ ...oovevuceerciiienns | e B6 | ..o | oo [ 1875 | 1.966 |FA....| oo 10,258 |... 12/11/2020. | 02/01/2033.
01882Y  AB 2 |Alliant Energy Finance Sr Nt....... [V . ...116.022 .1,160,222 ..1,000,000 988,801 1,284 | s | e [0 4250 | 4428 [ID..ccoo. | v 1,889 | .........42,500 | 10/03/2018. | 06/15/2028.
02209S AL 7 [Altria Group INC CO GA Ni.......ccooivrrreriirerierineeieeiseiseisesieseseessssiseies | creens . ...101.441 ..6,000,000 5,998,916 3,080 | oo | e | e 780 [ 4.804 |MN......| coovrnes 44333 | ... 285,000 |05/02/2011. | 05/05/2021.
02361D AP 5 | Ameren lllinois Co Sr Nt I . ...109.824 10,000,000 9,997,307 596 | ..o | e [ 20000 3.250 | 3.257 (MS.....| c 108,333 | ........ 325,000 | 12/03/2014. | 03/01/2025.
032177 AH 0 | Amsted Industries SrNE..........ccccoiieiiiiincseeceereeseeeeeseseeeins [ v . ...106.250 428,121 441,683 (3,492) | ..ooovvrerecnis | e | 20005625 | 4634 [ | v 12,041 | ...coo.e. 25,821 | 06/26/2019. | 07/01/2027.
03522A  AH 3 |Anheuser-Busch Co/lnbev Sr Nt . ...127.029 10,000,000 9,581,251 L A8079 | s e | 4700 | 5.101 |FA.... .195,833 ..470,000 | 05/15/2019. | 02/01/2036.
035240 AQ 3 |Anheuser-Busch Inbev Worldwide SrNt............cccooiveinciinsiiieniciececieneis [ . ...123.490 ..5,750,000 5,785,872 (3,835) | oo | eevrrerirerinereniins | e 750 | i 4.652 |JJ....... 119,872 273,125 | 01/30/2019. | 01/23/2029.
035242 AN 6 | Anheuser-Busch INDeV Fin St NL.........ccco.rieriiriierisersesiseseiseneiens [ v . ...128.501 18,000,000 | ........... 18,230,195 (4,872) | oo | e | 0004900 e 4810 [FA...| . 367,500 | ........ 882,000 |02/09/2016. | 02/01/2046.
037833 CG 3 |APPIE INC ST NL......ooiiiiccecee s [ v . ...107.576 | . ..5,000,000 4,998,967 313 | s | e [ 200:3.000 | i 3.007 |FA..ooo| oo 59,167 | ........ 150,000 |02/02/2017. | 02/09/2024.
037833  CM 0 |ApPIE INC SINL. ... | i . ..102.276 ,647,960 | .............. 6,500,000 6,499,925 | ..o | e 66 | .o | e [ 2000 2.500 | e 2501 [FA o] v 64,007 | ........ 162,500 | 02/02/2017. | 02/09/2022.
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037833 CU 2 |Apple Inc Sr Nt ...107.825 .2,156,498 1,999,041 IV I 2.850 |...... 2.865 |MN......| ccocecern. 7,917 | 57,000 |05/04/2017. | 05/11/2024.
037833 DK 3 |Apple Inc Sr Nt . 112.729 1,127,290 996,063 B 3.000 |...... 3.064 v 4,000 | 30,000 | 11/07/2017.| 11/13/2027.
039482 AB 0 |Archer-Daniels-Midland Co Sr Nt... ...115.649 . 5,708,247 | covoovvvvvrrivnrins | 2,924 | s | e 0000 3.250 | i 3.342 |[MS......| oo 48,795 | ......... 93,438 | 03/25/2020. | 03/27/2030.
06050T JZ 6 |Bank of America NA Sub Bk Nt ...149.570 10,000,000 9,678,716 | ..o [ v 11,521 s | i [ 206,000 | e 6.324 126,667 ..600,000 |02/29/2012. | 10/15/2036.
06051G ~ FL 8 | Bank of America Corp Sub Nt L 117.297 ..7,000,000 6,981,498 | ...ccveviiiiniinns [ v, 754 [ [ | 204250 | 4.302 297,500 | 10/17/2014. | 10/22/2026.
06051G  HG 7 |Bank of America Corp Sr MTN ...116.759 ...700,553 600,000 695,531 [ ..ovverrrennneennnes | eevrrrneeneed(1,009) [ oo v | 0000 3.970 | e 1611 [MS.o| oo 1675 | 12/01/2020. | 03/05/2029.
07274E AG 8 |Bayer US Finance LLC Sr Nt...... ...109.145 3,274,335 | .o 3,000,000 2,987,608 | ...ooooeveerieeni [ 3,082 | s | s [0 3.375 | 3.493 101,250 | 10/01/2014. | 10/08/2024.
075887  BF 5 | Becton Dickinson & Co Sr Nt ...110.869 4,434,744 ..4,000,000 4,000,000 [ .cooooeerniiiniiins e | e [ e | 3734 [ 3.734 149,360 | 12/04/2014. | 12/15/2024.
075887 BG 3 |Becton Dickinson & Co Sr Nt.. ...129.081 .2,581,626 ..2,000,000 2,000,000 | ..veonrvererrineniins [ e | e | e |2 4685 | 4.685 93,700 | 12/04/2014. | 12/15/2044.
084659 AS 0 |Berkshire Hathaway Energy Sr Nt .. 113.227 5,661,350 4,994,566 1,016 | s | e [ 204050 | L 4.078 113,063 | 03/20/2020. | 04/15/2025.
096630 AD 0 |Boardwalk Pipelines LLC SrNt... ...111.608 .5,580,400 4,973,272 5,961 | covverrerierinens | eeerneernenineineens | e 950 [ i 5.101 247,500 | 11/19/2014. | 12/15/2024.
099724  AH 9 |Borg Warner Automotive Sr Nt... .. 117.230 4,103,036 3,548,855 (1135) [ oo | e | e h375 | 4.282 153,125 | 03/12/2015. | 03/15/2045.
10373Q AB 6 |BP Cap Mkts America Sr Nt. ...113.396 2,267,912 2,000,000 | .vvereeenneienneens [ e | e | e | 20003796 | 379 [MS......| ........21,089 | ......... 75,920 |09/18/2018. | 09/21/2025.
10373Q  AC 4 |BP Cap Mkts America Sr Nt ...117.399 1,760,987 1,500,000 [ ..o | e [ e | e |00 3.937 | 3.937 09/18/2018. | 09/21/2028.
10373Q AV 2 |BP Cap Mkts America Sr Nt. ...110.387 11,655,798 1,467,680 T4 | e e | 03017 | 3.415 12/14/2018. | 01/16/2027.
110122 CM 8 |Bristol-Myers Squibb Co Sr Nt ...108.526 4,341,020 4,067,061 (8,375) | oo | v | 20002.900 | e 2.396 07/17/2020. | 07/26/2024.
110122 DC 9 |Bristol-Myers Squibb Co Sr Nt ...114.079 5,703,955 4,975,636 2,300 | oo | e | 0000 3.875 [ 3.992 07/17/2020. | 08/15/2025.
11134L  AD 1 |Broadcom Crp/ Caymn Fi Sr Nt ...102.301 5,115,025 4,995,522 4183 | i v | 20003.000 | 3.088 02/21/2018. | 01/15/2022.
11134L  AF 6 |Broadcom Crp/ Caymn Fi Sr Nt ...108.086 | . 5,404,310 | .... . 4,997,642 721 | s | e [ 200 3.625 | i 3.642 02/21/2018. | 01/15/2024.
125896 BQ 2 |CMS Energy Corp Sr Nt 2110225 | 2,204,496 | .............. 2,000,000 1,995,676 731 | v e [ 2003.000 | i 3.044 05/02/2016. | 05/15/2026.
141781 BM 5 | Cargill Inc Sr Nt ...105.207 7,364,518 ..7,000,000 7,009,613 (B67) | ovveocevercevienes [ e | 02125 | 2.108 04/20/2020. | 04/23/2030.
14448C  AQ 7 |Carrier Global Corp Sr Nt ...106.941 .3,208,239 ..3,000,000 3,008,380 (29) | covverevierriienns [ e 0002722 |, 2.686 12/10/2020. | 02/15/2030.
17308C C5 3 |Citigroup Funding Inc Sr Nt ...110.131 .3,303,939 ..3,000,000 3,025,136 (1,894) [ oo | e | 0000 2.976 | 2.868 03/13/2020. | 11/05/2030.
174610  AJ 4 |Citizens Financial Group Sub Nt ..113.488 | . 3,404,637 | .... ..3,000,000 3,000,000 | ..o [ | | e [ 204350 | L 4350 [FA.....| oo 54,375 130,500 |07/28/2015. | 08/01/2025.
174610 AL 9 | Citizens Financial Group SUD Ni.........cocuvevverimeerneeinrerneeinsenenseseseeseninens | cvevens | or | ceveeneinnes ...107.800 | ..ccooos 5,928,973 | ..ccovennn. 5,500,000 5,446,472 | oo [ e 13,963 | s | e [0 3.750 | L 4.051 [ | e 103,125 206,250 | 04/26/2016. | 07/01/2024.
20030N BB 6 |Comcast Corp Sr Nt ...157.286 ..5,000,000 5,179,630 | .ovovvvervvrirncnnns [ cevrrieenns(4,864) [ oo | e | 20,8400 | o 6.080 |MS......| ... 106,667 320,000 |06/15/2010. | 03/01/2040.
20030N  BX 8 |Comcast Corp Sr Nt ...107.575 10,000,000 | ........... 10,048,990 | ....cvevvvvererriienns | eerrreennn(15,385) [ oo | e | 20023.000 | e 2.829 12/14/2017. | 02/01/2024.
20030N  BY 6 |Comcast Corp SrNt ..112.818 10,000,000 | ...ccveueee 10,073,629 | ..ooovvevevriveriens | e (10,812) | oo | e | 200.3.300 | e 3.166 12/20/2017. | 02/01/2027.
22550L 2B 6 |Credit Suisse New York Sr Nt ...103.235 .3,097, ..3,000,000 2,999,924 | ..o | B [ | | 2002800 e 2.802 04/06/2020. | 04/08/2022.
22822V AQ 4 |Crown Castle Intl Corp Sr Nt 121549 | s 1,823,234 | .ooovenne. 1,500,000 1784134 | oo | v B4 | s [ | 204150 | 3.149 12/07/2020. | 07/01/2050.
232820 AK 6 |CytecIndsInc SrNt.......ccooooorvvieriiinnnee ...109.951 10,000,000 | ........... 10,003,947 | ..o | vvrrrreeneena(828) o [ e | 20003.950 | e 3.940 11/07/2014. | 05/01/2025.
233331 AW 7 |DTE Energy Co Sr Nt ...106.548 ..2,000,000 1,999,487 | ..o | e 122 | s |20 2.529 | 2.536 08/08/2019. | 10/01/2024.
23338V AB 2 |DTE Electric Co Sr Nt ...108.901 ..2,000,000 1,997,189 e | e [ 200000 3.680 | i 3.697 08/20/2013. | 03/15/2024.
254687 DZ 6 |Disney Walt Co SrNt.. ...151.636 ceveens.20,000,000 20,644,043 (29,195) | v | e [ 206,200 | i 5.859 11/26/2019. | 12/15/2034.
25470D AF 6 | Discovery Communications Nt ..103.420 | ............1,034,201 | ............. 1,000,000 989,767 7430 | oo [ e | 00:3.300 [ 4.076 08/23/2013. | 05/15/2022.
25746U BM 0 | Dominion Resources Inc Sr Nt Ser C ...131.051 400,000 527,774 (198) | ..cververriinriens [ v [ 204900 |, 2.808 . | 12/14/2020. | 08/01/2041.
26441Y  BA 4 |Duke-Weeks Realty LP Sr Nt ..112.513 2,250,254 | .............. 2,000,000 1,997,786 278 | s | e [0 3.375 | 3.393 , . 12/05/2017. | 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP Sr Nt ..117.857 1,178,570 ..1,000,000 991,367 936 | .o | ceneiienniienniiennns [ 204000 | L 4132 |MS......| e 11,778 | e 40,000 |09/04/2018. | 09/15/2028.
264420  AA 2 | Duke Energy Progress Inc 15t Mtg Bd...........cc.coovvvemriiicriieceieciienciienenes L1473 5,573,650 | ... ..5,000,000 4,992,341 1511 | s | e [ 2003.250 | i 3.286 |FA...oo.| oo 61,389 162,500 |08/10/2015. | 08/15/2025.
264420  AB 0 |Duke Energy Progress Inc 15t Mtg Bd...........cccoooeieiiiiiiniinciinicciiecins 226977 | 6,348,855 | .............. 5,000,000 4,977,213 518 | e | e | 0008200 | e 4.230 |FA....| e 79,333 210,000 | 08/10/2015. | 08/15/2045.
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292505 AG 9 |EnCana Corp Nt ...111.666 2,233,312 2,156,833 (5,279) | cvoocvererinriiniies | e | 0008500 | oo 5.772 |FA.o| v 54,167 | ........ 130,000 |04/23/2012. | 02/01/2038.
292505 AJ 3 |EnCana Corp SrNt ...101.257 2,901,927 (2,141)] .. 14,452 113,100 | 12/18/2013. | 11/15/2021.
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd ..112.938 4,330,871 | oo [ e (14,017) | ovvervrcviines [ 223,500 |......3.104 | AO...... | ..........37,188 | ........ 148,750 | 05/09/2017. | 04/01/2026.
29379V AY 9 |Enterprise Products Operations Sr Nt ...121.207 2,419,946 2,029 | oo [ e | 4450 (L4684 | FALLL| ....42,028 | 111,250 | 01/31/2017. | 02/15/2043.
29379V BA 0 |Enterprise Products Operations Nt ...124.055 1,529,801 (698) | .. 01/27/2017. | 03/15/2044.
29379V BB 8 |Enterprise Products Operations Sr Nt ...109.319 2,040,169 | ..o [ s (13,135) | v 12/12/2017. | 02/15/2024.
29379V BE 2 |Enterprise Products Operations Sr Nt ...111.966 13,131,419 | ............ 11,728,000 | ........... 11,949,727 | oo | e (49,492) | ..o 12/12/2017. | 02/15/2025.
29379V BJ 1 |Enterprise Products Operations Sr Nt ...127.280 2,545,600 2,070,469 (1,433)| .. 98,000 | 03/07/2017. | 05/15/2046.
29379V BL 6 |Enterprise Products Operations Sr Nt ..115.154 4,606,148 4,057,450 (8,591)] .. 158,000 |02/02/2017.| 02/15/2027.
294429  AK 1 |Equifax Inc Sr Nt ...100.562 6,033,720 5,999,755 582 | vovrvverrerienies | erverrisnrisniisninns | 00000:2.300 {......2.310 [ ID.ers | v 11,500 | e 138,000 |05/05/2016. | 06/01/2021.
30251B AD 0 [FMRLLCSrNt....cccoeeee. . ...134.559 4,844,110 | ... . 3,774,045 | oo [ i (10,690) | ...vvevevvercrries | cerveereireneirennns [ e 4950 | 4429 |FALLL| i 74,250 | e 178,200 | 05/18/2016. | 02/01/2033.
337932 AL 1 |Firstenergy Corp St NL......ccccooirvvirviiireiereisenisssessnissesissnsiissneisnnins [ evvene [ oo | cvenneeen] [ SAFE i | s 1,999,460 |...100.317 | ............. 2,006,342 | ....ccocooe.e. 2,000,000 1,999,512 [ i | e 52 [ e | e | 0000.2.650 {......2.653 [MS...... | ......... 17,667 | .......... 28,119 | 02/18/2020. | 03/01/2030.
341081  FZ 5 |Florida PWr & Lt CO SEC Nit....oouuiieeceeierieeeieeeieseeisesesesessseessesessnees | e 4,994,900 |...108.825 5,441,260 ...5,000,000 4,995,642 742 ...72,833 | 03/24/2020. | 04/01/2025.
369550 BM 9 | General Dynamics COmp St NE.......cc.ciureieiiminiiierierieeeiesisenienienens | ceveene 11,978,940 |...118.626 2,372,510 | ... ...2,000,000 1,980,307 1,367 | v | e [ 2000.3.625 | ..3.752 [AOQ.oes | oo 18,125 | ..........37,458 | 03/23/2020. | 04/01/2030.
375558 AU 7 | Gilead Sciences INC St NE........ccoocvnrrvenrriinneenneisseeinseessseeisneessnnennnees | eiveee | oo | cvereeerend | 2ZAFE i | e, 7,139,835 |...102.740 | .............. 6,909,258 | ...coovveenn. 6,725,000 8,777,083 | ..ooovveerrieris | v (55,119) | .oevvvercrreerrrirns | cervvrenrirenninnnens [ e 4400 |1103.532 [ D | o 24,658 | ... 295,900 |08/27/2013. | 12/01/2021.
37940X  AA 0 [Global Payments INC SFNt........ccoviuieviiriiieierineeniseiseiesieresesssnins | v 4,998,750 |...107.088 4,999,049 216 | oo | e [ 20000.2.650 | .....2.655 | FAL...| s 50,056 | ........ 132,868 | 08/07/2019. | 02/15/2025.
391164  AF 7 | Great Plains ENErgy SrNL......occoiiiiieciieiiceeeiseseesisseseesssisessesienes | seviene 10,956,268 | ...105.588 ..10,558,790 | ............10,000,000 | ........... 10,320,653 | ...occvorrrieriiienns | e (212,796) | ..o | e [ 205,292 10..3.020 [ D | o 23,520 | ....... 529,200 |08/07/2019. | 06/15/2022.
410345 AL 6 [Hanesbrands INd SrNt........ccccvvvvrineivnrincinenirneisernnneenenssisesnenens [ eevene | [ evererenne 1| 3.0 FEuviviins | s 462,000 |...108.625 | .........cccc...c 477,950 440,000 458,073 (2,962) | ..ooovvvvenriianni | vereiisnniienniinns | 4875 4017 [MNLLL | 2,74 | 21,450 | 08/26/2019. | 05/15/2026.
415864  AM 9 [HArSCO COMp ST L.t sennas | sriees .3,639,112 |...105.750 3,711,825 ...3,510,000 3,605,803 (23,836) | .. 10/04/2019. | 07/31/2027.
437076  CB 6 [Home Depot INC St NL........cviiriiiriiiresseessiseessisisssse s | enene 3,977,640 |...111.611 4,464,444 | ... ...4,000,000 3,979,150 1,510 03/26/2020. | 04/15/2030.
438516  BW 5 |Honeywell International INC St NL.........cooovvveirreeneriineniieneveniiseneisenniinns | verene | oo | eeeveveen T [ L FEciiiii | i 3,991,720 |...106.563 | .............. 4,262,508 | ....ccovovenn. 4,000,000 3,993,937 1,591 07/30/2019. | 08/15/2024.
442851 AL 5 |Howard UniVersity ST INt........ccoocvirvemeiieiiesiieseisess s | reeees ...104.363 ...901,985 864,275 866,845 (232)|.. 02/03/2020. | 10/01/2029.
442851  AM 3 [Howard University SrNL..........ccceerieenirmeiierieeeseesssissssessesiseessesessnsnens | cveens ...105.584 ...707,409 670,000 670,897 (74)] .. 02/05/2020. | 10/01/2030.
442851 AN 1 [Howard University St NL.........cccviumriniineierinrineisiseresieseseessssisnsenens | cviens ..105.895 | .o 407,695 385,000 385,000 . 01/31/2020. | 10/01/2031.
446413 AL 0 |Huntington Ingalls Industries SrNt..........cc.coovrviiriimiiecerecseeeseniieens | e .2,505,367 |...112.096 2,802,405 ...2,500,000 2,504,089 (525) | covveeeeveererrenes [ oo | 203483 [...3.456 | ID.oies | e 7,256 | e 87,075 | 06/14/2018. | 12/01/2027.
45475Q AR 4 |Indiana Gas Co MT Ni.......cccccviiierimriiinniinniesieniesissneississsiesienisssines | cvviene . 2,011,780 |...134.463 2,689,258 | ... ...2,000,000 2,005,901 (465) [ ..vvrevvrrvvirerens | vervnreeirsnserisnnes [0 7.080 [ ... 7.035 [MS...... | ... 41,693 | Lo 141,600 |02/23/2001. | 10/05/2029.
458140 BD 1 |Intel Corp SrNt LS... 2| 1EFE i | s 3,999,000 |...107.907 | .............. 4,316,292 | ..occooveeene. 4,000,000 3,999,495 141 | e | v | 0000 2.875 [0 2.879 [MNL.oooo | 15,972 | e, 115,000 | 05/08/2017. | 05/11/2024.
465685 AH 8 [ITC Holdings COrp SINL.......coevuiiiiriiisiiseienierissssiesiesisesesssiens | v 11,137,440 |...133.580 ...1,142,106 855,000 1,136,986 (454) 12/14/2020. | 07/01/2043.
46647P BP0 |JP Morgan Chase & Co Fix o FIt St NE.........ccoovviiiiiceiererecvecivecins | e 11,619,355 |...109.659 ...1,644,887 | .............. 1,500,000 1,618,687 (668)| .. 12/09/2020. | 05/13/2031.
46647P BV 7 | JP Morgan Chase & Co Fix to FIt St Nt.........ccovrvvriivivenneinninsnneiensnnes [ vnnee | oo | veevervened T | LF FE i | v 916,173 |...102.631 | .ccvvvrirrnns 923,680 900,000 916,123 (50) [ .oovevnrerrrienines e [0002.525 [ 2411 | MNL | 2,651 | 12/01/2020. | 11/19/2041.
476556 DC 6 |Jersey Central PWr & Lt CO SINL.......coocveureecrierineeeeiseseieniesiseesseins | v .3,287,533 |...111.824 3,354,711 ...3,000,000 3,247,588 | ..o [ s (39,945) | ..o | e [ 204300 |1 2.460 [ ). | 59,483 | L 64,500 | 04/07/2020. | 01/15/2026.
478375 AG 3 |Johnson Control INtl plc SrNE........ccuuurveeeiieieeieseieeieseieseieeienes | s 4,441,825 |...108.467 4,881,002 | ... ...4,500,000 4,464,012 9418 | oo [ e | 003,625 [ 3871 [ | 81,109 | L 163,125 | 08/02/2018. | 07/02/2024.
485170 AR 5 |Kansas City Southern Inds INC SF Nt........cooeeevvvnernernerneennncnninernennseens | eivene | [evvnrinnen 1| 2B FE i | s 2,497,489 |..105.414 | ........... 2,635,345 | .............. 2,500,000 2,498,976 331 | e | eeeeeineeeinneniineees [ 20000.3.850 | .....3.865 [ MNL.....| o 12,299 | oo 96,250 | 07/26/2016. | 11/15/2023.
49456B  AH 4 | Kinder Morgan INC St NL........cvuuuiieriinriisiieiesseseisssisssisssiennes | ceveens .3,488,205 |...128.513 4,497,948 3,489,319 202 | cooereveecveeennnies | eeveeeeceneesniiensiens | 0005550 | ......5.573 | JD....... | ..........16,188 | ........ 194,250 | 11/24/2014. | 06/01/2045.
49456B  AQ 4 |Kinder Morgan INC St NL...........riureiceieceeceeeeeseeseseessssesennes | ceeeens 12,992,770 |...127.186 3,815,589 2,993,079 M4 | i e | 2022.5.200 {5216 [MS...... | .........52,000 | ........ 156,000 |02/22/2018. | 03/01/2048.
50077L  AM 8 |Kraft Heinz Foods Co St N...........ccovvvvervvcnriienniisenieneicsnsicsneiisnniinnniens [ cvinne [ oo | covnneeeen ] [ SAFE i | 4,980,744 |..118.906 | .............. 5,945,275 | .......ccco... 5,000,000 4,982,396 348 | s | e [0005.200 |10.5.226 [ | 10 119,889 | 260,000 |08/19/2016. | 07/15/2045.
539830 BH 1 |Lockheed Martin COMp St NL...........cooovuemeverieiiiceiieseiieseeecesiesesiesesienenes [ v ...10,473,400 |...113.590 ..11,359,040 | ............10,000,000 | ........... 10,258,374 | ..o | e (46,856) | ......oorvveerrries | corvrrereiieniiiennns [ 200.3.550 |.....2.994 | ... | ... 163,694 | ... 355,000 |02/11/2016. | 01/15/2026.
55336V AG 5 [MPLX LP SI N esesseneies | s 4,706,320 |...114.759 ....5,164,142 4,611,049 (27,484) | ..o | e | 24875 | 4143 | D | 18,281 | 219,375 | 05/22/2018. | 12/01/2024.
55336V AK B [MPLXLP SINL.....oiioiiiciccieiieccesccnesesisneieseseenssssssesisnssssnsssnnenes | cvnnene | oo | eenveneeen T | 2B FE i | i 4,579,402 |..115.334 | ............. ,305,341 4,586,374 1,895 | .o | e | 4125 4,180 [MS..L | <. 63,250 | e 189,750 | 03/10/2017.| 03/01/2027.
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55336V AR 1 [MPLXLP SrNt ...115.056 4,602,252 ..4,000,000 3,989,846 1,194 |.. B O 4.000 |...... 4,041 |MS.....| o 47111 | 160,000 |02/05/2018. | 03/15/2028.
559080 AG 1 |Magellan Midstream Partn Sr Nt ...128.445 .2,890,010 ..2,250,000 2,385,462 (3,264) | .. B 5.150 |...... 4716 |AO...... | ........24,463 | ....... 115,875 | 04/04/2017. | 10/15/2043.
559080 AK 2 |Magellan Midstream Partn Sr Nt. ..119.176 .1,191,760 ..1,000,000 1,049,020 (8,897) | cvoocverreriicriis | e | 20.5.000 | oo 3.895 |MS......| ..c...... 16,667 | .......... 50,000 |03/06/2018. | 03/01/2026.
559080 AL 0 |Magellan Midstream Partn Sr Nt ...115.183 5,183,235 ..4,500,000 4,405,453 1,960 | .o | e [ 24250 | L 4.387 ..191,250 | 02/16/2018. | 09/15/2046.
559080 AM 8 | Magellan Midstream Partn Sr Nt ..113.899 3,416,979 | ... ..3,000,000 2,881,143 2,279 | oo e | 4200 [ 4.455 02/28/2018. | 10/03/2047.
565849  AK 2 | Marathon Oil Corp Sr Nt ...102.787 1,541,805 | .............. 1,500,000 1,486,572 7,008 | oo [ e | 0:2.800 [ 3.308 05/11/2017.| 11/01/2022.
57629W CG 3 |Mass Mutual Global Funding Nt. ...108.899 ..517,272 475,000 483,178 (1,907) [ oo | e | 00002.950 | e 2.498 06/28/2019. | 01/11/2025.
57629W CH 1 | Mass Mutual Global Funding Nt ...112.384 1,123,837 1,036,976 (6,588) [ ...oovvevrrircies | e | 2000 3.400 | 2.632 07/02/2019. | 03/08/2026.
57636Q AP 9 |Mastercard Inc Sr Nt ..116.274 1,162,744 998,187 127 | e e 2000 3.350 [ 3.373 03/24/2020. | 03/26/2030.
585055 BS 4 | Medtronic Inc Sr Nt . 112.221 8,641,040 7,666,413 7,290 | oo [ e 2003500 [ 3.613 09/02/2015. | 03/15/2025.
591894 CC 2 | Metropolitan Edison Company Nt ..113.176 4,527,048 4,451,378 | oo | e (40,622) | ...cvvoovvveerries | cervreneirecrireenns [ 208300 | e 2.685 03/13/2020. | 01/15/2029.
59217G  BY 4 |Met Life Global Funding I Sr Nt................... ...114.090 .3,422,688 3,021,791 (3,256) [ ..ooovvevrrrieneies | e | 00003450 | 3.315 01/24/2018. | 12/18/2026.
594918  BX 1 | Microsoft Corp Sr Nt ...107.415 .3,222,438 2,989,775 3406 | oo [ e | 2875 [ 2.991 01/30/2017. | 02/06/2024.
615369 AM 7 | Moodys Corp Sr Nt ...112.532 1,125,319 960,630 ATT6 | e | v | 00003.250 | 3.895 08/29/2018. | 01/15/2028.
615369 AP 0 |Moodys Corp Sr Nt ..120.171 .2,884,094 . 2,867,822 (2,074) | ..o | e | 004250 | 1.593 12/16/2020. | 02/01/2029.
61744Y AL 2 |Morgan Stanley Sr Nt ...123.248 11,109,231 900,000 1,101,222 (558) | covvevreverrriienes [ e |0 3.971 [ 2.335 12/09/2020. | 07/22/2038.
61747TW  AF 6 | Morgan Stanley Sr Nt ...100.298 4,513,428 | ... 4,500,000 4,500,377 (5,678) | ..ooevvercrrieceies | wvererireneireneinens | 0005750 | 5.618 01/21/2011.| 01/25/2021.
61761J  ZN 2 | Morgan Stanley Sub Nt ...115.615 2,081,068 ..1,800,000 2,068,117 (2,573) [ oo e | 20003.950 | 1.469 ... | 12/07/2020. | 04/23/2027.
63486* AA 9 |National Basketball Assn Sr Sec Nt Ser A ...100.034 | . 5,005,075 | .... 15,000,000 | ........... 15,000,000 | ..oocveomriereriienns | eevvierniinnniienenes | e | e | e 2410 | 2410 . | 12/16/2020. | 12/16/2023.
637432 ND 3 |National Rural Utilities Coop Sr Nt ..108.684 | ............ 12,498,637 | ............ 11,500,000 | ........... 11,496,903 708 | oo [ | 2000.2.850 | e 2.857 01/20/2015. | 01/27/2025.
637432 NP 6 |National Rural Utilities Coop Sr Nt ...114.888 4,021,077 ..3,500,000 3,492,343 937 | e | e [ 200 3.400 | i 3.435 01/31/2018. | 02/07/2028.
641062 AD 6 | Nestle Holdings Inc. Sr Nt ..107.810 11,078,097 ..1,000,000 999,898 | ..o | s 35 | e [0 3.350 [ 3.354 09/17/2018. | 09/24/2023.
641062 AE 4 |Nestle Holdings Inc. Sr Nt ...112.305 .2,246,098 ..2,000,000 1,996,113 T44 | s | e [ 20.3.500 | e 3.545 09/17/2018. | 09/24/2025.
65339K  BQ 2 |Nextera Energy Capital Sr Nt ...108.183 .2,163,658 ..2,000,000 1,997,575 A5 | s [ |00 2750 2.780 04/01/2020. | 05/01/2025.
65342Q AL 6 |NextEra Energy Operating Sr Nt. .106.750 | e 715,225 670,000 670,000 [ ...ooveorrereniirenns | cerrieenrienniiennies [ e | e | 03875 | e 3.875 09/19/2019. | 10/15/2026.
65473P  AJ 4 [Nisource Inc Sr Nt 15717 4,628,696 ..4,000,000 3,997,767 207 | oo | e | 200.3.600 | i 3.607 04/07/2020. | 05/01/2030.
65473Q BC 6 |NiSource Finance Corp Sr Nt. ...130.975 1,571,704 1,595,092 (560) | cvveveererrerienns [ e | 4800 | 2.821 12/11/2020. | 02/15/2044.
65473Q BF 9 |NiSource Finance Corp Sr Nt. ...126.871 11,281,397 1,305,728 (399) | covvvrrrrierrinnns [ e | 375 [, 2.780 12/14/2020. | 05/15/2047.
655044 AH 8 | Noble Energy Inc SrNt...... ...111.593 1,115,926 | ... . 1,006,474 (1,529) [ oo | e | 20003.900 | e 3.719 03/21/2017.| 11/15/2024.
665772 CN 7 | Northern States Pwr Co MN 1st Mtg Bd ..129.564 | ....ccceee 7,773,840 | ....coouvd 6,000,000 5,912,116 2,038 [ .o | | 004,000 4.095 08/04/2015. | 08/15/2045.
679574 AG 8 | Old Dominion Elec 1st Mtg Bd L7391 | 1,760,859 ..1,500,000 1,500,000 [ ..ooveomerieniienns | cevriereiieeniiennnes [ e | e | 008,210 i 6.210 12/12/2002. | 12/01/2028.
68389X BN 4 [Oracle Corp Sr Nt ...114.109 ..9,000,000 8,992,837 917 | e | e [ 20000 3.250 | i 3.263 |MN......| ......37,375 | ....... 292,500 | 11/07/2017.| 11/15/2027.
686514 AE 0 | Orlando Health Obligated Grp Nt ...113.076 10,250,000 | ........... 10,279,706 (3,351) [ oo | e | e 3TTT | 3.733 |AO...... | ..........96,786 | ........ 387,143 | 02/05/2018. | 10/01/2028.
68902V AK 3 |Otis Worldwide Corp SrNt..........ccocoeveeve ...107.383 ..2,000,000 2,000,002 | ..oovveerierieiiinns [ i 13 [ s [ [ 002,565 | 2.565 09/08/2020. | 02/15/2030.
69007T AB 0 |Outfront Media Cap LLC / C Sr Nt ...101.750 440,000 445,393 (1,318) [ oo | vererreneireneiiens | 20025.000 | e 4.628 08/08/2019. | 08/15/2027.
69346V AA 7 |Performace Food Group Sr Nt ...105.500 232,100 220,000 220,000 [ ..o | e [ | e | 08,5000 | 5.500 09/16/2019. | 10/15/2027.
69349L AG 3 | PNC Bank NA Sub Bk Nt 104175 | ............3,646,108 | .............. 3,500,000 3,440,469 30,915 [ oo | e | 202700 | e 3.669 10/28/2013. | 11/01/2022.
695114 CW 6 |Pacificorp 1st Mtg Bd ...109.903 11,099,027 ..1,000,000 998,301 101 | e e |00 2,700 [ 2.720 04/06/2020. | 09/15/2030.
69512E DL 6 |Pacificorp 1St Mg Bd Ser E...........cooovurieiireiiireiiiceeeceveceseceeseeeeenens . 111.252 1,112,523 | ... ..1,000,000 1,008,448 (4,535) [ ..o | e | 20008.070 | i 7.528 02/05/2002. | 09/09/2022.
701094  AM 6 | Parker-Hannifin Corp SrNL.........cooovuriiiriiiriieceiseceeceesee s . 107.249 | e 3,217,482 | oo 3,000,000 3,027,684 (T,794) | oo | e | 00002.700 | 2413 07/24/2019. | 06/14/2024.
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717081 DT 7 |Pfizer Inc Sr Nt SRR TRSRSRRTRSTOORY IO ...146.582 .3,789,147 ..2,585,000 2,690,716 (3,007) | .. O I 5.600 |...... 5.264 |MS......| oo 42,624 | ... 144,760 | 10/05/2015. | 09/15/2040.
718172 AT 6 | Philip Morris INt NG SENL.........ovoiiiiciiceiecieseeseeseeseeseisseiiis [ v ...103.637 ..1,000,000 984,895 8,800 B 2.500 |...... 3.455 | FA...oo.| oo 8,958 | ... 25,000 | 11/07/2013. | 08/22/2022.
720198 AC 4 | Piedmont Operating Partnership St Nt..........c.ccocuomiiniiveiiciininnsieniinsieeies | v ...104.092 11,000,000 | ........... 10,982,809 6,716 | ..o | e | 2003400 | i 3.468 374,000 |12/12/2017.| 06/01/2023.
737446  AQ 7 |Post Holdings Inc Sr Nt ...105.196 ..1,162,000 1,166,332 (316) | covvevrerereienns [ e | 24625 | 4.564 34,186 | 02/11/2020. | 04/15/2030.
742718 CB 3 |Procter & Gamble CO SINt.........coocvuriiriiieriiiereisereieseiseseseseiseseienns | v ...143.526 920,000 936,336 (BAT) | v [ 205,500 [, 5.310 |FA.....| ... 21,083 | oo 50,600 |08/11/2009. | 02/01/2034.
74273@ AB 9 |PRIT Core Realty Hidgs LLC St Nt SerB..........ccccooviriummreeiereeienceiinciiiecns | ceveens ...105.388 | .............5,269,410 | .............. 5,000,000 5,000,000 coererrneennnnenns | e [ 20000 3.880 | i 3.850 192,500 |02/14/2013. | 02/14/2023.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A...........cccocimiincinrinriininsiissisciiisnins | cvvie ...100.000 214,025 214,025 (4547) | oo | e | 0000.9.360 | e 5.101 |Jdecies | 000 10,016 | e 20,033 |01/28/2005. | 01/01/2021.
75513E  CE 9 [Raytheon Tech Corp SrNt........covviieiriniiereriesisceessriesssessenssnins | v ...102.844 ..4,000,000 3,999,386 B0 [ e | 2000.2.800 | 2.811 . | 12/10/2020. | 03/15/2022.
75513E  CG 4 |Raytheon Tech Corp SrNt.......cc.oovvviiiniiiciiciicni ...108.009 ..2,000,000 1,997,235 cevrnrnnieennB4 | i |20 3,200 [ 3.245 12/10/2020. | 03/15/2024.
780153 AW 2 |Royal Caribbean Cruises Ltd St Nt..........cccc.ccoovvcvenviciinniiinniissiissnicienioiens [evcveee [ oo | cveneeee ] [4B FEci | . 3,984,181 | L 88.640 .4,000,000 | ............. 3,545,580 | ........... (442,617) 1,405 | s | e [0 3.700 | i 3.747 148,000 | 11/30/2017. | 03/15/2028.
784710  AA 3 | SSMHealth Care SrINESEr A..........oviciiceieceieceiiecessecesiecesiseneisenens [ v ...113.738 ..5,000,000 5,038,732 (BATAY | oo | v | 20003.823 | 3.682 191,150 |02/08/2018. | 06/01/2027.
785592 AM 8 | Sabine Pass Liquefaction 1st Lien Ni...........cccoooviiriiiiniiiinciiinniiicicienicins [ ...116.632 ..3,500,000 3,662,762 (37,428) | ..o [ v [ 005,625 | 4.322 196,875 |01/23/2017. | 03/01/2025.
785592 AU 0 | Sabine Pass Liquefaction 1st Lien Ni............ccoocuurmriuinriiiinceiieniieniiieceinns [ e 114664 | ............6,593,169 | .............. 5,750,000 5,746,329 429 | oo [ e | 04200 | 4.210 241,500 |07/18/2017. | 03/15/2028.
82967N  BE 7 |Sirius XM Radio Inc Sr Nt ...103.625 670,000 678,686 (3,184) [ oo | e | 4625 | 4.082 32,106 | 06/26/2019. | 07/15/2024.
832696  AK 4 | SMUCKEr JM CO ST NL.....uiuiiiiiiicieiiseiee it ssessseesssins | aeeiee LA11.458 6,687,492 | 6,000,000 5,949,615 | ..ooovvvireriiieni [ v 10,907 | .o | e [ 2000 3.500 | e 3.718 210,000 | 10/13/2015. | 03/15/2025.
845437 BN 1 | Southwestern Elec Power Sr Nt L7119 ..5,000,000 4,960,474 960 | ..o | e [ 200.3.900 | i 3.951 195,000 |03/23/2015. | 04/01/2045.
857477 BM 4 | State Street Corp Sr Nt ...108.932 . ..3,000,000 3,000,000 | oo [ e | e | e [ 2002901 | 2.901 [MS..| 21,999 | i 11/04/2020. | 03/30/2026.
858912  AF 5 | StericyCle INC ST NL. ..o | e ...104.220 1,039,073 997,000 1,024,484 | ... | e (10,048) | ....oooovvveirriins | cemviieniiisniiienns 205,375 | 4218 (o | 24710 | 58,203 | 06/27/2019. | 07/15/2024.
87305Q  CJ 8 | TTX CO ST NEcouuiiuiieciieiiiieiieeie ettt ssissnsens | aeeien ..118.102 | . 1,810,220 | ........... 10,000,000 9,928,879 1744 | s | e [2023.900 | i 3.946 [FA....| o 162,500 | ........ 390,000 |01/26/2015. | 02/01/2045.
87612B  BQ 4 |Targa Resources Partners SriNt........co.cocovierenneeninsseiessissseiensnines | e 108570 | 376,738 347,000 348,258 (2) [ covveererrerennees | erversensiinsnnens | 005,500 e 5437 [MS......| v 6,362 | ...cooovirirniins 12/01/2020. | 03/01/2030.
893570 BM 2 | Transcontinental Gas P L Corp Deb............ccoceuurrvemriirreiireneiieneiieseiiiennns [ v ...129.020 ...258,040 200,000 210,512 (1,434) 250 |...... 6.176 [JD..ccoo. | oo 1,208 02/24/2005. | 12/01/2026.
893830  BQ 1 |Transocean INC St NL.......coccverrenrrernerinnnrinnnrennressssinnnnssnssssnssinnnnenns | evveee | oo | connerenend [ 5.0 FEuviviiins | viviiinnnn.620,544 | ... 71500 | .o 1,083,225 | e 1,515,000 620,544 | ...oovorieriienns | e (11,457)| ..... 1,589,967 11.500 | ....(2.067) 09/11/2020. | 01/30/2027.
902494  BC 6 | TySON FOOOS INC ST NL.......oouiiuiiicercnieieiseiesiesiseeisese e | aeviene ..114.223 ..2,000,000 1,997,723 311 | s | e [ 2000.3.550 | i 3.570 05/23/2017. | 06/02/2027.
904764  AS 6 | Unilever Cap COm SINL........ccveurverrrerrrerneeisessssssssessssesssssesssssssnnes | v ...110.903 | . . ..5,000,000 4,971,079 BT | oo e 023,100 [ 3.237 07/28/2015. | 07/30/2025.
904764  AX 5 |Unilever Cap Corp St NL........ccvvecveeiiecieeeeeissvees e ssessiennes | ervien ...106.566 | .............. 3,196,983 | ......c.c.... 3,000,000 2,985,065 4213 | i | v | 20002.600 | 2.757 05/02/2017. | 05/05/2024.
904764  BG 1 |Unilever Cap Corp St NE.......cccuuiiuiiieiiniiceienissiseiiesiesiesisssisesisssienes | ceviene ...108.592 .1,628,885 ..1,500,000 1,493,498 1,909 [ e [00.3.250 | 3.395 09/04/2018. | 03/07/2024.
91324P  CP 5 |UnitedHealth Group INC St NL.........ooouiiiciieciieceseceseceseseeseereiens | s ...113.934 ..2,000,000 2,108,734 (22,370) | .ovveereveriires | cerereneiiecnirenens [ 203,750 | i 2476 07/24/2019. | 07/15/2025.
92343V AP 9 [Verizon Communications INC Bd........c.coceurvemiiniiiveinerierinnienninenirenieeinns | s ...142.058 10,000,000 | ...ccveueee 11,212,821 | oo (40,089 | ..o [ e [ 208,900 | 5.781 08/26/2009. | 04/15/2038.
92343V BE 3 |Verizon Communications INC SFNE............ccoorieiriiieseceiieceeseeseeiiens | s ...132.196 | . . ..7,000,000 7,582,942 . (17,359) | s | e [ 750 | L 4.149 08/01/2016. | 11/01/2041.
941053  AH 3 |Waste Connections INC St NL........ccvvervrniierniieeesse s | creees ..119.064 | ..o 1,785,962 | ..coovvrvnee. 1,500,000 1,678,612 | oo | v (19,607) | ..veveverrrierinns [ erereriieiieiinens [ 4250 |, 2.531 01/21/2020. | 12/01/2028.
941053  AJ 9 |Waste Connections INC S NL..........veeeumerierierieesseiseiseniesieeessesssssnes | seevene ...114.065 2,281,292 ..2,000,000 2,139,971 | oo [ e (14,489) | s | e [ 20.3.500 | e 2.537 01/21/2020. | 05/01/2029.
94106B  AA 9 |Waste CONNECHONS INC ST NL........cvevurvireiieiieesiesseesi s | s ...107.636 2,152,722 ..2,000,000 1,999,842 | ..o | o2 i e | 0000 2.600 [ 2.601 |FA......| o0 21,667 | oo 27,156 |01/21/2020. | 02/01/2030.
949746 RF 0 |Wells Fargo & Co SUD Nt........cccvvuuiererierineineeiseiseiseriseseseessessseiseniens | seveee ...141.730 6,638,629 ..4,684,000 AT47,580 | oo | e 1,348) | s i | 2..5.608 | ... 5501 (Mo | 121,081 | 262,585 |02/05/2014. | 01/15/2044.
94974B  GT 1 [Wells Fargo & Co MT Sub Nt........ccoviiiiiiiiniiieiiniciesscieesesiienis | e ...125.183 16,259,165 ..5,000,000 4,994,672 | ..o | e 112 | e | 04400 4.407 |JD.......| ... 10,389 | oo 220,000 |06/07/2016. | 06/14/2046.
961450  AF 2 |WeSHrOCK CO SINL.........oviciicieeeccccieseeeseesesiceseseseesesienenens | ceeeens L A11.475 13,344,244 ..3,000,000 2,994,856 LA | s | e [0 3.750 | i 3.795 |MS.....| .......33,125 | ... 112,500 | 02/20/2019. | 03/15/2025.
96950F  AF 1 |Williams Partners LP Sr Nt ...132.994 11,329,939 ..1,000,000 1,121,685 (3,570) | cooovverererriiriis | e | 000.8.300 | e 5.286 63,000 |02/06/2017. | 04/15/2040.
96950F AQ 7 |Williams Partners LP St NL...........cccccuriiciieriiecesceeeeeeseeeeeseisesnens | e ...110.874 8,315,513 ..7,500,000 7,490,853 2,052 | oo [ e | 0:3.900 [ 3.933 292,500 |02/13/2017. | 01/15/2025.
988498 AL 5 | Yum Brands INC St Nt.........coocvuuiviiriirriieceiereseseiseseseseieseseseienees | i ...109.650 .1,206,150 ..1,100,000 1,132,003 (2,933) | oo | e | 750 | s 4.349 | | 024,093 | 44,122 |09/19/2019. | 01/15/2030.
98956P AT 9 | Zimmer HIAGS INC SFNL......cvviereiierierieieesseissrisessesensseissessessenes | criens ...113.238 .3,963,337 ..3,500,000 3,492,092 562 | ..o | oo | 200 3.550 | 3.579 |MS......| ..........34,859 | ... 62,125 | 03/13/2020. | 03/20/2030.
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98978V AL 7 |Zoetis Inc Sr Nt ..111.899 1,994,291 759 | v | e | 200.3.000 | e 3.047 18,167 09/06/2017. | 09/12/2027.
136385 AW 1 |Canadian Natural Resources St Nt.............ccccocuuvirnne. ...104.588 2,998,356 M 40,808 05/23/2017.| 01/15/2023.
136385 AX 9 |Canadian Natural Resources St Nt..........ccccccovvvinnnin. ...112.205 4,224,410 3417 |.. 03/19/2018. | 06/01/2027.
136385 AY 7 |Canadian Natural Resources St Nt...........c.ccccocuuvnnnnes ...127.006 3,885,800 (1,161) | .. 06/06/2017. | 06/01/2047.
448055 AD 5 |Husky Energy Inc Sr Nt ...126.291 3,739,236 (28,779) | .. .204,000 |04/06/2018. | 09/15/2037.
65334H AG 7 |Nexen Inc SrNt ...136.205 2,919,189 2,664 192,000 |01/11/2011. | 05/15/2037.
65334H AJ 1 |Nexen Inc SrNt. ...154.821 3,763,977 (6,947) 262,500 |01/12/2011. | 07/30/2039.
67077M  AF 5 | Nutrien Ltd Sr Nt ...134.686 5,450,637 (6,075) ] .. .310,905 | 04/10/2018. | 12/01/2036.
67077M  AG 3 |Nutrien Ltd Sr Nt ..137.730 5,291,917 (24,751) | .. 04/10/2018. | 12/01/2040.
67077M AP 3 |Nutrien Ltd Sr Nt ...143.677 5,637,670 (25,004) 04/10/2018. | 05/23/2036.
67077M  AS 7 |Nutrien Ltd Sr Nt . ...136.201 | .. . 1,493,426 134 04/10/2018. | 01/15/2045.
05565A AR 4 |BNP Paribas SA Sub Nt..........ccccccouvvviiniiiiniiiiniieniisrecssnecssnecnsniinsnn | cvenene | C | v [ 2AFE i | i 6,987,680 |...114.782 | ............ 8,034,719 | oo 7,000,000 6,992,735 1,178 05/05/2016. | 05/12/2026.
05565Q DN 5 | BP Capital Markets PLC Nt .3,000,000 |...112.283 3,368,490 ...3,000,000 3,000,000 . 09/14/2017.| 09/19/2027.
05578Q AA 1 |BPCESASUb Nt 2,103,400 |...113.184 | .. 2,263,676 | ... ...2,000,000 2,058,842 | ....ooovviniiini [ i (19,269) 08/08/2018. | 10/22/2023.
05578Q  AB 9 |BPCE SA SUD Nt......oovvoouiiiriiiereiereiereiereeeneinsneensneissssesssnnesssssssnnnees | evevene | D | coveevcvnes | 2AFE i | s 1,027,400 |..113.874 | ....cccc....n. 1,138,737 | oo 1,000,000 1,017,252 (4,371)|.. 08/03/2018. | 07/21/2024.
067316 AH 2 |Bacardi LTD Sr Nt ...138.716 1,930,921 | oo 1,392,000 1,884,112 (518)| .. 12/14/2020. | 05/15/2048.
11042T  AA 1 |British Airways Plc EETC ..101.013 | .. ...876,952 868,159 868,159 . . 03/14/2018. | 09/20/2031.
225313  AM 7 | Credit Agricole SA Sub Nt .109.721 | 2,194,428 | .............. 2,000,000 2,033,706 (2,939) [ ..o | v | 20003.250 [.....3.035 [ | 030,153 | 32,500 | 01/31/2020. | 01/14/2030.
404280 AK 5 |HSBC Holdings PLC Sr Nt ..101.217 ....9,109,485 ...9,000,000 8,999,365 2,399 AO..cooe | o 109,650 ........ 459,000 | 03/29/2011. | 04/05/2021.
65557F  AA 4 |Nordea Bank AB Sub Bk Nt.......... ..101.538 | .. 13,199,992 | ... .13,000,000 | .......... 12,980,072 52,807 MN.o | e 84,500 | ........ 633,750 | 11/02/2011. | 05/13/2021.
88167A  AF 8 |TevaPharmaceuticals NE SrNt........ccc.ccoocvcierinerecnnnecnnneicnnnicnsnnicseneinns | cveeene | G| e T B.C FEuciiiits | i 5,990,170 |..... 89.000 | ..cooovvennnee 5,340,000 | .cooooorenenee 6,000,000 | ....ccccoe.n. 5,340,000 | ......... 1,019,821 179 AO..coo. | o 61,500 | ........ 246,000 | 08/03/2016. | 10/01/2046.
902133 AG 2 | Tyco Electronics Group Co Gtd Nt......... ..13,625,280 |..151.185 | ............18,142,152 | ............12,000,000 | ........... 13,292,541 | ..oovviiciiciiens [ e (43,543) AO...... | oo 213,750 | ....... 855,000 |02/11/2011.| 10/01/2037.
902133 AK 3 | Tyco Electronics Group Sr Nt 1,658,595 |...100.129 1,501,076 (28,055) | .. NI 33,719 | oo 73,125 | 12/12/2014. | 01/15/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations...........ccocuuirriiriieissmieissnissiissi s | s 770,212,749 XXX | e 880,434,303 | .......... 756,376,580 | ......... 766,655,853 | ............ 577,204 | ........ (832,602) XXX | o 8,260,742 | ....28,874,997 XXX XXX
Industrial & Miscell (Unaffiliated) - Residential Mortgage-Backed Securltles
03215P  CD 9 |Amresco Resdtl Sec Mtg Loan RMBS Ser 199........ccovvvvviveemrnennenerinninns [ wovvne [on [ verinns A1TAFM e | e 17,763 |..... 99.803 | ..o 17487 | oo 17,522 e AT.522 | e | e 46 MON... 03/03/1999. | 06/25/2027.
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202 SSSTSTTURSPRURIOR DURVOPORN VR IO A11TAFM | s 1,622,715 |...1100.954 | ............. 1,537,267 | ..coovvvn 1,622,743 1,521,544 (1,172) MON... 01/17/2020. | 12/25/2059.
12596M  AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20..........ccoovvviiverimrineinrineiinnns [ s 7,406,997 |...110.592 8,192,671 7,402,432 (2,208) MON... 02/27/2019. | 07/25/2058.
12667G  AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2............ccoovurvveereriireririneeiisneins | s 2,702,059 |..... 77.901 | .. 2,248,991 | ............2,886,975 | ............. 2,248,991 | .......... (209,547) MON... 03/09/2005. | 05/25/2035.
12667G XN 8 | Countrywide Alternative Ln Tr RMBS S€r 2.........cccovvvervvrvrinervvrnnnerisnneres | vnveee [ [vviernnnd | BB FMucicciis | s 3,317,220 |..... 95.612 | oo 3,388,333 | .ovvirin 3,543,837 3,317,220 18,383 MON... 02/28/2006. | 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B...........oovvvennrremneeennneensneessseessnnnees | aveene | oo [ eeevnenend | TD FMuciiiis | v, 355,672 | ... 78.798 ...809,541 | .o 1,027,361 355,672 MON... 09/14/2007. | 11/15/2036.
126694 NS 3 | CWHL Inc RMBS Ser 2005-27 Cl 1A3........cooovvvvinrinrivniinriscnissninniseiins [ evenne | oo | cverrenndt | 4B FMuii | ... 360,287 | ... 94.014 370,177 348,020 (3,803) 515 MON... 11/10/2005. | 12/25/2035.
12669G  R3 7 |Countrywide Home Loans RMBS Ser 2005-15............ccccocvereevmmvevmneernncnns | cveeene | oo | convereennh [ 4B FMucciii | i 118,676 | 80.995 | ..o 97,663 120,579 ....97,663 (6,835) | ..o 26 MON... 11/10/2005. | 08/25/2035.
144527  AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE 500,400 500,248 MON... | . 03/29/2007. | 02/25/2037.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-..............ccocvvervevmmerrmnnermneeinenens | convene | oo | conveveen [ TAFM. i | ii8,655 [ 102,512 | 8,720 | ) 6,555 6,546 (1) MON... | . 03/24/2004. | 04/25/2034.
17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5...........ccccvvvvmrvicnrinerinniinenivnnins | cvivene | o [evvrrceend | LD FMucciiii | 1,705,759 1....99.744 | ... 1,841,072 | e, 1,845,806 1,705,759 . MON... 09/28/2005. | 08/25/2035.
251563 CB 6 | Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl L0757 | 18,954 | 18,627 ...18,914 (32)|.. MON... |. 01/16/2004. | 12/25/2033.
251563 DM 1 | Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl 2102418 | 2,083 | 2,034 2,044 7. MON... | .. 02/19/2004. | 01/25/2034.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl.. L1982 | 107,241 | 95,766 ....95,766 MON... 06/21/1999. | 07/25/2029.
36157R D8 5 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 CI.. ...101.339 175 172 172 MON...| .. 02/22/1999. | 04/25/2029.
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36242D 7Q 0 | GS Mortgage Securities Corp RMBS Ser 200............cooucvvieviniineinniiciiinnns [ s 1.AFM.. ...107.066 148,013 145,694 1,608 O I 5.250 |...... 6.060 |MON... | ... 11/08/2005. | 06/25/2035.
43739E AP 2 | Homebanc Mortgage Tr RMBS Ser 2005-1 Cl..........ccccoovmmviimnriiniiiniiianes | ceveens TDFMo | e 744,392 | 89.554 805,201 744,392 . B 0.398 |...... 2.269 [MON...| ... 02/15/2005. | 03/25/2035.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1.. 1.AFM.. ...103.599 173,991 174,101 (170) | covveevrvrerrrreens [ e | 20868 [ 0.838 |MON... | ... 02/07/2005. | 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1.. 1.AFM.. ...100.528 246,352 246,735 (35) [ overerrerrneries e [0.0.908 ..o 0.856 |MON... 02/07/2005. | 01/25/2035.
55265W CA 9 | Master Seasoned Securities Tr RMBS Ser 2.. . 1.AFM.. ...103.760 ....15,992 T [ [ e | 2006500 | e 5.564 |MON...| ... 12/09/2004. | 08/25/2032.
59981B  AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G..........cooovrveereereneeieneiieneiiens | e 1.AFM.. ...103.927 1,421,407 1,728 | s | e [0 2.750 | i 3.080 |MON... | ... 04/03/2020. | 07/25/2059.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-............ccccovviiniiicivnniniiiniiccns | covi 1.AFM.. ...108.136 1,821,577 (B,707) [ oo | verrirereireneirens | 004000 | e 3.656 |MON... | ... 01/19/2018. | 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-..........ccccoooumvvvimuvvincirsnciiinenes | ceveens 1.AFM.. ...105.968 10,374,754 | ........... 10,480,912 (28,031) | .evvvrvrrrreries | cerrernnriinerinennes [ 000000 3.250 | i 2.814 |MON... 07/31/2019. | 02/25/2049.
64830W  AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-..........cccccccuvvrunnnae 1.AFM.. ...105.525 ..6,663,694 6,812,809 (38,503) | ..ot [ [2003.500 | 2.481 |MON... 08/07/2019. | 12/25/2058.
761118  HD 3 |Residential Accredit Loans INc RMBS Ser.............cccooumiriinsiiinniiieneiieniis [ v LATDFM | 912,633 L 99.839 912,633 ....11.280 | MON... 02/28/2006. | 09/25/2035.
79548K  ZJ 0 |Salomon Bros Mtg Sec VIl Inc RMBS Ser 19...........ovrvurveneneerineirinciiens | e ..4|2BFM.. ...102.144 1,719 T | e | v | 00006.630 | e 6.593 |MON... 03/18/1999. | 06/25/2028.
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C LAI1AFM. ...106.425 . 5,543,759 | .ooocviereneririnnns | i (19,350) | ..ovevevererreeerees [ e [0 3.750 | 2.857 |MON... 143,702 | 04/07/2020. | 05/25/2058.
89175M AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C.... A4 1AFM.. ...109.904 .1,307,862 1,279,987 (6,328) | ..o | e | 0003875 | 2.988 [MON... | ..........3,843 | ......... 34,337 | 03/11/2020. | 05/25/2058.
89176L AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C 1.AFM.. .. 111.708 5,585,375 5,426,300 (52,607) | ..oveveverrrirrrnns [ ereriirinericnniinens [0 3.750 |, 2.224 |MON... ..140,625 | 03/12/2020. | 03/25/2058.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1 C.... 1.AFM.. ...107.446 16,933,381 6,418,223 3,284 | oo [ e | 00003780 [ 3.852 |MON... 241,842 | 01/24/2019. | 03/25/2058.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20..........cccoocuvsnnivsnniisnnicnnnnee | wovvane | oo [ oo | LD FMuciiiinn | 1,211,548 | 88.350 | ..o 1,392,484 1,211,548 corrinnnnns | o | 2000003086 | 8.556 | MON... 014 | . 49,247 | 03/23/2007. | 04/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX ...63,901,245 | ...........61,686,510 | ........... 60,296,301 | ........... (201,802) | ......... (146,946) XXX XXX | e 177,109 | ... 2,049,959 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
05491L  AC 2 |Barclays Commercial Mtg Sec CMBS Ser 201...........ccoovovureevmcecnmnecvnneonns [ evoveee [ oo | covneeeed | TAFMucc | 124,929,102 | ... 90.887 | ..oevvverace 4,544,330 | .............. 5,000,000 4,952,593 6,904 | ..o | e | 203,189 | 3.382 |[MON... | .ccooouce 11,516 | ........ 159,450 | 06/08/2017. | 08/14/2036.
06427D AQ 6 | Bank of America Comm Mtg CMBS Ser 2017-B.........covvvvvenriernnincereriennnes | cevee 08727 | 3,261,822 | oo 3,000,000 3,041,939 | oo | e (12,899) [ v | v | 0000003.366 | oo, 2.903 |MON... | ccoovvrrnee 8,415 | ... 100,980 |02/02/2017. | 02/15/2050.
06540W BD 4 | BANK CMBS Ser2019-BN19 Cl A3.........cooorviiriiinreriiceriseseiseseisesisenens | ceevens ...113.007 10,500,000 | ........... 10,773,510 (29,591) | ovvveererrneinns [ e [ 003,183 [ 2.837 [MON... | .......... 27,851 | ....... 334,215 | 07/23/2019. | 08/15/2061.
06541R BB 8 | BANK CMBS Ser 2019-BN23 Cl A3........ovueiirieinriirienersnssiensseseesesenes | oeveee ..111.256 ..6,025,000 6,694,165 (1,587) | cvovvrrrerereriseres [ vrrennnisersnneins [ 000 2.920 | 1.564 |MON...| .cccovurne 14,661 | .o 12/21/2020. | 11/15/2029.
06541U BW 5 | BANK CMBS Ser 2020-BN30 Cl A4 SOOI IV ...102.941 ..5,575,000 5,741,731 (A13) ] v [ [0 1,925 [ 1.585 |[MON... | ...cccccoees 8,943 | .o 12/11/2020. | 12/10/2053.
07332V BD 6 |Barclays Comm Mort Sec CMBS Ser 2017-C1..........ccocoomnmiiinnriiinniiinniiins | s 114301 . 1,887,262 | ... 10,400,000 | ........... 10,596,849 | ... | e (B1167) | v | e [ 200 3.674 | 3.325 |MON... | ......... 31841 | ... 382,096 |02/16/2017. | 02/15/2050.
08160K AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B...........cccocoumvurmmeurmmciiiniiins | o L0971 | 5,459,763 | ..oovvereenne 4,920,000 5,075,835 | ..ooevererereervniiens | i (12,713) | oo [ [200.2.928 |, 2526 [MON...| .......... 12,005 | ........ 108,043 | 03/16/2020. | 12/15/2072.
08162F  AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 Cl A5........covvuvvevirneernernerieineirenns | e ..112.798 .6,754,350 ..5,988,000 5,867,164 8,869 [ ..o | | 03116 | 3.396 |MON... | ..c.cce. 15,547 | ........ 139,922 | 03/19/2020. | 08/15/2052.
08163B  BA 8 |Benchmark Mtg Tr CMBS Ser 2020-B22 Cl A5............cooovemerierereirnneireennins | e ...103.364 ..8,400,000 8,651,797 388 | v | e | 1973 | 1.620 [MON... | .......... 13,811 | oo 12/18/2020. | 01/15/2054.
125158 AE 8 |CD Comm Mtg Tr CMBS Ser 2019-CD8 Cl Ad........ocovevvirerviieirernniseirenns | crvees ...110.645 15,000,000 | ........... 15,441,439 | .o LBT27T) | s v [ 0002.912 | 2.529 |MON... | .ccoccees 36,400 | ........ 436,800 | 08/09/2019. | 08/15/2057.
12515H AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad.........oovvveverircieceirecniiens | e ..113.343 , ..6,500,000 6,631,949 . 1(19,268) | ..o [ e [0 3431 [ 3.083 |MON... | .......... 18,585 | ........ 223,015 | 07/24/2017. | 08/01/2050.
12532C BA 2 | CFCRE Comm Mort Trust CMBS Ser 2017-C8 C........cocvvvvevvernrerernriseereni | v 11826 | 4,473,028 | ...covvnvn 4,000,000 4,079,058 | ..oovvveeririnicns | e (11,956) [ .vvovererrervnines | crvvrirernsisnirnninns | 000e3.572 | i, 3.222 [MON... | .ccovnnee 11,906 | ........ 142,876 | 05/18/2017. | 06/15/2050.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.... ...110.413 24,224,970 (22,157) [ ovververerineinns [ e [ 0003432 |, 3.288 |MON... | .......... 69,086 | ........ 829,037 |07/24/2015. | 08/10/2055.
12593Q  BE 9 |Comm Mortgage Trust CMBS Ser 2015-CR26 C.... ..112.084 4,382,524 | ..o [ e (17,322) | .o [ [200.3.630 |, 3.178 |MON... | .......... 13,008 | ........ 156,090 |05/04/2017. | 10/10/2048.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20 ...108.463 5,827,517 (26,034) | ..veveereririines [ e [200.3.565 | 3.082 |MON... | ......... 17,099 | ........ 205,183 | 12/14/2016. | 12/15/2049.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C... ...109.064 4,765,363 | ....oovvvinrirciienis | e (19,549) | ..o [ [0 3.512 [ 3.064 |MON... | .......... 13,755 | ........ 165,064 | 12/06/2016. | 12/10/2049.
17328F AW 5 | Citigroup Comm Mtg Tr CMBS Ser 2019-GC41 ...110.744 10,500,000 | ........... 10,775,292 (29,215) | .vevvererirernes [ e [ 200 2.869 | ... 2.532 [MON... | .......... 25101 | ....... 301,214 | 08/05/2019. | 08/10/2056.
17328H BD 2 |Citigroup Comm Mtg Tr CMBS Ser 2019-GC43 ..112.259 ..5,030,000 5,231,720 (16,565) | ..o [ e [2003.038 | 2.525 |MON... 03/17/2020. | 11/10/2052.
233050 AC 7 |DBUBS Mtg Tr CMBS Ser 2011-LCTA ClA3.....covververerrrrenseeennnessnnennnns [ evveee [ oo | conveeerendh | TAFMc | e 549,966 | ... 99.992 544,554 544,554 284 | s | e [ 200005002 | o 4.899 |MON... 02/08/2011. | 11/10/2046.
233050 AF 0 |DBUBS Mtg Tr CMBS Ser 2011-LC1A CI B.... ...100.085 .9,007 686 ..9,000,000 9,000,000 | ..oocvvrririiniinnns [ i (18,031) [ v [ [ 54T [ 5.175 |MON... 02/10/2011. | 11/10/2046.
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20.. L113.132 . 4,595,426 | .... ..4,062,000 4,130,596 (5,821) | cvovevereeereervnns | eevrerireniseriniins | 003,160 | e 2.940 [MON... 03/18/2020. | 07/10/2052.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32..........ccccovrunviinniivciiciies 109244 | 4,533,622 | ...ccooune. 4,150,000 4,205,978 | ..o | e (17,735) | oo [ [ .3.514 | 3.054 |MON... 12/06/2016. | 12/15/2049.
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617459  AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2.........ouvvvemmrvemnnrinseriseseiinnnns [ v 1.AFM.. ...100.580 14,299,080 | ........... 14,277,671 | covoocnniies | e (14,317) B O 4661 |...... 4.549 |MON... | ......... 55,540 | ........ 683,357 | 06/09/2011. | 06/15/2044.
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..........ccccoovmmriimnniiiniiinriins | s 3BFM. ...105.959 10,000,000 9,988,833 (867)] .. B 3.749 | ... 3.768 |MON... | .......... 32,283 | ........ 381,148 |09/17/2014. | 08/15/2031.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21.. 1.AFM.. ...104.868 ..5,935,431 5,981,900 | ..oocvveriiiiiniinnns [ i (13,589) | ..cvvvevevriirninns [ [0 30150 [, 2.698 |MON... | .......... 15,581 | ........ 186,966 |02/13/2015. | 03/15/2048.
90117P  AC 9 |Avenue of the Americas Tr CMBS Ser 2015-.. 1.AFM.. ...111.836 12,000,000 | ........... 12,176,606 (36,979) | evvrrreerrrerrns | eerrerneerennerinnenes 1003901 | 3.557 08/07/2015. | 08/10/2035.
90270R  BF 0 | UBS-Barclays Comm Mort Tr CMBS Ser 2012-.. 1.AFM.. ...101.160 ..3,446,564 3,426,953 | ..ooooevveeriienin | i 12,545 | oo | e [ 202,459 | 3.218 08/16/2013. | 12/10/2045.
90276C AE 1 |UBS Commercial Mtg Tr CMBS Ser 2017-C2 C 1.AFM.. 111746 ..8,100,000 8,264,745 (24,028) | ...voovererereres [ [0 3487 | 3.138 07/31/2017. | 08/15/2050.
92939K AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2... A 1AFM.. ...109.352 | . 11,361,426 ..1,245,000 1,267,703 (6,066) | ...ocoovnerririis | e | 0003607 | e 3.071 05/04/2017. | 11/15/2047.
94989 BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2.......ccovvvvinrisrserinnsninninns | avivne | oo | cerneranens 41 1.AFM.. 106128 | .o 275,487 259,582 262,169 [C110)) [OOSR [T PO X 0+ O 2.775 05/02/2017. | 05/15/2048.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX .230,947,563 212,791,285 | ......... 216,283,123 .(407,006) XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.......... ...102.582 11,323,902 1,294,301 (6,963) [ ...oovverreriereies | rererireneireneiiens | e 72500 | e 6.921 08/15/2002. | 06/15/2021.
01448Y  AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A CI A1B . 2,737,779 | oo | e 43,114 | s [ 00,645 | 2426 03/04/2013. | 07/23/2035.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201 747,234 631,718 | .......... (115,516) | ..evveoevirrrriiees | e [ e | 0003700 [ 3.700 09/26/2017. | 04/15/2027.
02377L  AA 2 | American Airlines Inc Secured Ser AA .4,343,542 4343542 | oo s | e [ | 203150 [ 3.150 08/01/2019. | 08/15/2033.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL.. 627,234 827,234 | ..o | cevvreneinnniiennies [ s | e | 000,340 | e 6.424 02/11/2003. | 02/15/2025.
03765X AG 1 |Apidos CLO CLO Ser 2015-22A A1R 1,500,000 [ ..o | e [ | e | e 12760 | 1.278 02/24/2020. | 04/20/2031.
03765X AJ 5 |Apidos CLO CLO Ser 2015-22A A2R 1,000,000 [ ..ooveomriereriiienns | cevriererireeeeienenes [ e | e | e 17160 i 1.719 02/24/2020. | 04/20/2031.
04964K AN 1 |Atrium CDO Corp CLO Ser QA CIBR........ccccouivmviinreiinrciinessniissniiisnins | cvnnene | oo | ceveeennnh | 1L.C FEcii | ..0...210,000,000 |.....99.620 | ..............9,961,981 | ............ 10,000,000 | ........... 10,000,000 | ..ooovveurieirriinnns | e [ e | e | e 1.983 | 1.988 03/30/2017. | 05/28/2030.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTLReV Le......ccoooovrvenrrriiirireriieciiens | e ...105.757 851,013 851,013 [ ..o | cevviereniinnniiennies [ eeveneeeneinneies | ovenesissnessenennnne | ceeeen 122300 | covnae 7.232 08/16/2001. | 10/15/2022.
117017 AB 9 | Brunswick & Glynn Co Dev Auth CTL ReV Le......covvvveerriieniieirneiseiieiens | cevene ...104.089 578,088 578,088 | ....cvvviiiniieinin | v [ | e | 006,260 | 6.261 12/19/2001. | 02/15/2023.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 ANChOTAGE.........cverurvermrrerreiaeieereiierenienens | cvieee LM77 | 3719724 | 3,163,824 3,163,824 | ..o [ e | oo | e 12290 | 7.406 02/28/2002. | 12/15/2026.
12644@ AX 3 |CTL Cap Tr CTL LOWES.....cvuiiririiirerisieisssieressssiesssssssesenssssssssessssnsnsnns. | rnnene ..102.280 448,796 A48,796 | oo | e | e | e | e 1070 | i 7.072 10/17/2001. | 08/15/2021.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A coerevnmnernnnnsnsnennens | e | oo | eeeereen T 2B FE s | 1,145,785 | 94.987 ..1,145,785 1,145,785 | ..o | e [ e | ovenensenessenennnns | 0000 2.5000 | i 2.500 03/06/2020. | 12/10/2029.
38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A CIA ... | e ...105.695 ..8,449,631 8,523,135 (4,187) | oo | eevverrerirseineiiens | 00003860 | e 3.791 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A ClA........cooovvvmeriireneieneseneieniins | ceveens ...106.603 594,756 621,965 (2,023) [ ..o | e | 20003.930 | e 3.290 08/01/2019. | 10/15/2053.
50026*  AA 3 [Kohls Corp CTL Shelby Ml........ccrivierirniriiinirseiersiiseesssisnsesenssseensenens | evvenes ..105.113 358,509 360,985 (1,203) | coovvvvererrerinrires [ vrrernnisersnneens [0 7600 | 6.990 09/11/2002. | 12/15/2022.
52467@ AA 3 |Legg Mason Mtg Cap Corp CTL......ccccuriurveeneiieneieneieeseiseesieseseesenins | ceevens ...103.232 114,974 115,330 (B51) | evereererrernnes [ erverirneenerisnninens [ 7400 |, 6.864 03/22/2002. | 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap COmp CTL......cuirreerniirernrieinernsierssssiessssssesenss | ceneee 100.202 | e 12,657 | 12,632 ...12,634 (42) | coovvrrerinnnenes v [ 1750 [ 7.194 07/02/2002. | 01/15/2021.
59549R  AC 8 | Mid State Tr X LBASS Ser 10 CIM1 ... | ceeeens ..107.462 | .............2,680,689 | .............. 2,494,548 2,097,818 | ovooverererreerininens [ v [ | e | 2000.6.280 | s 8.985 05/07/2008. | 02/15/2036.
64133K  AA 9 |Neuberger Berman CLO Ltd CLO Ser 2020-36...........coccovvrvvvrerrvererrnnsvrenns [ vvvne [ [veivrind | TAFE i | vene. 2,500,000 | ... 99.404 | .............2,485,088 | .............. 2,500,000 2,500,000 [ ..oocvverieeieriiinien | e e e [0 1.338 [ 1.340 03/09/2020. | 04/20/2033.
64133K  AC 5 |Neuberger Berman CLO Ltd CLO Ser 2020-36............ccccocooumvevumeerecvrcrsnnnns | cveeene | oo | cenvereennh | 1. FEciiiiiis | iiiiie..500,000 | ... 98.749 500,000 500,000 [ ..ovvvrerrereeririns | cerreerierienineens | e | e | e 1916 [ 1.920 03/09/2020. | 04/20/2033.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd.........cccoevumriuviiniivciirerisiinns | cvvieae ...100.061 840,000 840,000 | ....ooocvvrririinriins | e | e | e |00 3.250 [ 5.870 10/22/2002. | 01/15/2021.
653240 AA 9 |Newtown CTL Ser 2002 ...104.950 .1,073,343 1,073,334 2 | e [ [ 200.6.082 | 6.160 08/08/2002. | 05/15/2023.
667294 AW 2 | Northwest Airlines LBASS EETC Ser 2001-1.......cccceuvvevverrnncnnnincivnniinnins | vvvens [ oo [ eiveena T [ 3B FE s | 2,499,208 ... 98.207 2,197,106 | ............. 2,157,707 | .ocovvenes (113,916) | ........... (62,746) | ...cooovverrcrriens [ [ 7.041 | 3.483 02/14/2017. | 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA ReV BA LS.........ccoovveicrieciiieceieciiienes | s 107.124 948,549 948,549 | ..o | e | e | e | 0008500 [ 6.589 09/19/2002. | 11/07/2023.
740427 AC 5 |Preferred Term Sec Ltd LBASS Nt ClA-2 P......c.cvuvvervvnercvnevernnvnineiennns | evvvene | oo | covvrnenib | 2APLuciinc | i 7,958,379 L 75.164 ..8,876,354 7,958,379 w0617 (L 1.830 09/14/2007. | 12/22/2037.
78402C AA 1 | SC Commercial Mtg Pass Through CTL Ser 2...........cc.courvvmmvernmcrrnnenrinns | cevvens 111.628 387,205 390,150 (1,300) [ cvoovereercerennns | eevrrerireeeserniniins | eerenn7.053 | i 6.458 11/20/2003. | 11/10/2028.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl..........ccccovuvvermrvermneermmnerneniinnns | cevvns | oo [evcvennendt | 28 FE i | 4,191,824 | L 95.970 .3,990 159 .4,157,732 4,170,068 (2,318) | oo | e | 000.0.967 | i 0.922 03/05/2004. | 03/15/2033.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A.........ccooovumvvrmmmeermeeveneereneersnnsssnnneiinns | cveeene | oo | cenveveee | 2ZAFE i | 3,178,854 | 94.902 | . .3,016,783 ..3,178,854 378,854 | ..o [ e | | e [ 2003700 | i 3.700 01/31/2018. | 09/01/2031.
92851@ AA 3 | VIVENdi SPC T CTL....ooiiiiiiriiesiiieseiieseiseseisesessessisesssessiessisnnees | ceeveos 2102814 | 180,853 175,904 175,904 | ..o v [ [ s 006,630 | 6.722 11/25/2002. | 04/15/2022.
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 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
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive 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
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20...........ccccvevimiinieiniinnicnniinens | e 114431 ....1,007,490 882,747 8B2,74T [ ..oovveveviieriiienns | eevveeniiinnsnieennes [ e | vseeinsnsinnneinnns | 0000n0.650 | e 6.743 |MON... 07/28/2002. | 08/01/2027.
00908P  AA 5 |Air Canada LBASS EETC Ser 2017-1AA 1,756,537 ...1,795,200 1,795,200 12/07/2017. | 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A . ...785,869 897,600 897,600 12/07/2017. | 07/15/2031.
009090 AB 7 | Air Canada LBASS EETC Ser 2015-1B........cccoiumiveimiiiiniiissiiissniesssiiesniies | cviaas Al 1 ...1,248,306 1,241,273 04/04/2017. | 03/15/2023.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. .70,521,642 ...68,763,512 .(229,432) | ... XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)...........ccccoovoviriiiiniiiniicissicciciccsena: 1,101,376,017 ,111,998,789 ..145,970 XXX XXX
Unaffiliated Bank Loans - Acquired
03852) AL 5 | Aramark Services Inc 1st Lien Term Ln B ...4,663,313 4,596,860 (66,452) | ..o [ e [ [0 2147 |, 2.156 [MON...| ...........278 | ....... 112,350 | 06/12/2018. | 03/11/2025.
08579 BD 3 |Berry Plastics Corp Term Ln W Nt 1 334,102 333,539 (BT) | ceeieeeeend(B79) | e | e | 002149 | i 1.979 10/18/2019. | 10/01/2022.
08579)  BE 1 |Berry Plastics Corp Term Ln X Nt 1........ccooooivviinnniiinniisecienicvsnsvenniienns [evcveee [ oo | cveveicienn | 3B B | 11,163,248 ....99.484 | ... 1,151,352 | ..., 1,157,319 1,151,352 (8,582) [ vovvereeee(1,364) [ oo [ [0 2,149 [ 2.033 10/18/2019. | 01/19/2024.
15018L  AE 1 |Cedar Fair LP New Term Ln BNt 1.... 447,597 430,812 (16,785) . 1.904 |...... 1.911 03/14/2018. | 04/13/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt .063 | ............2,068,488 | .............. 2,077,969 2,058,488 (20,065) [ICZ ) ORI DO IO 2251 |.. 2477 [MJSD. | ..ccc.oeece...390 | e 58,646 |04/11/2018.| 06/01/2024.
02034#  AA 0 |MISYS (Almonde Inc) Term Ln Nt 1........cccovviniveniinnncisnnicnsnissnicssnnicnsnee | coneee | D] e [3.CFEaiins | 6,112,161 | 97.796 ....5,988,636 ...6,123,642 5,988,647 (88,411) 1,897 | oo | o [0 3761 | 3.808 |JAJO.. | .........40,300 | ........ 310,009 | 06/15/2017. | 04/28/2024.
6499999. Unaffiliated Bank Loans - ACQUIred. ..........cccuiiriiimmiissniisssiisssi s XXX . ..14,559,687 | ... 14,803,942 | .......... 14,559,698 | ........... (201,412) | ..ocvvvevene (L] 0 XXX | XXX | .onn43,022 532,160 XXX XXX
6599999. Total - Unaffiliated Bank LOBNS............cuuuuriieiriesierieierieseniss s | snnsiees 14,809,793 XXX | 14,559,687 | ........... 14,803,942 | ........... 14,559,698 | ........... (201,412) | ..ovvvennee (1,695) | covorvieniienas 0 XXX | XXX | .........43,022 | ........ 532,160 XXX XXX
Totals
7699999.  Total - ISSUEE OBIGAtIONS. ... | oo 1,792,230,576 XXX | 2,024,132,021 | ....... 1,725,672,029 | ...... 1,772,688,695 XXX XXX XXX |....18,478,582 | ....65,183,145 XXX XXX
7799999. Total - Residential Mortgage-Backed SEOUMHES..............eirvvuerieeeriissceoseessssssssseesssssssssssssssseessssssessssssssessssssessssssssenss | eeessenes 129,049,065 XXX | e 133,870,035 | .......... 127,679,301 | ......... 128,282,517 XXX XXX XXX | e 377,720 | ..... 4,149,918 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities. .217,810,907 XXX 230,947,563 ...212,791,285 .216,283,123 XXX XXX XXX | e 605,882 | ..... 6,704,754 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES. .......v.everiieriiriiiiii s v 10,170,729 XXX . ..70,052,844 | ... 71,531,642 | ...........69,773,512 XXX XXX XXX | e 340,581 | ..... 2,548,541 XXX XXX
8299999. Total - Unaffiliated BanK LOBNMS. .. ....cc.uieuiirirsssisseissers sttt | seesssnians 14,809,793 XXX | s 14,559,687 | ............ 14,803,942 | ........... 14,559,698 XXX XXX XXX [ s 43,022 | ........ 532,160 XXX XXX
8399999. Grand Total - BONGS.........covuererreriiererrnririeninines 2,224,071,070 XXX ] e 2,473,562,150 | ....... 2,152,478,199 | ...... 2,201,587,545 XXX XXX XXX ]....19,845,787 |....79,118,518 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
657,351,529 1B .......151,980,185 1C ........106,496,989 1D ....106,998,681 1E ...144,771,188 1F 291,687,069 ..160,300,412
.220,425,595 2B ........236,346,963 2C 55,733,172
3B . ..19,208,267 3C ....13,931,573
48 . 8,447,184 4C .
5B . 3,317,220 5C .
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NONE
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SCHEDULE D - PART 3

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

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. Political Subdivisions of States

758449  SF 0 |Reedy Creek Impt Dist FL GO TXbl REf Ser.....c.oviiiiiiiiiiiiinisisr s sssssseenes | cosnseeensnes 02/05/2020........ JP Morgan SECUMtIES LLC ..o senssnssnesenes | sosnssnesenssnsssssenssenssnsssssenssnsseesensensness | cosensanes 1,630,000 1,630,000

2499999. Total - Bonds - U.S. POltICal SUDGIVISIONS OF SHAEES. ... tuitiutiuiisiiteisiti sttt ses s ess s stk foeeseee o880 E o888 8188808408818 481081408 E 1 E8 4881840481088 E 840 E 084880 E 48401 E 0 E84E 888 E 880 E L8 E 0oL E e b hb b eh1enbseb et en bt en bt en b ensentnnnes | cranissnes 1,630,000 1,630,000 0
Bonds - U.S. Special R e and Special A

3140KD BK 5 |FNMA Pool #BP5441 3.000% 06/25/50 05/28/2020........ CHIGIOUD. ..ottt nnts | cbresbeb s s bbbt entenes | erbeees 25,867,152 | coovevriereneeresene 24587 817 | oo 57,372

47770V BQ 2 | JobsOH Beverage System Rev Stwd Lig Prof............ocveioriririrrinescseeeesee e 01/24/2020 L0170 (0T 3OO PP PO OSSR 4,000,000 4,000,000

631060 CV 0 |Narragansett Bay RI Wir Sys Re Txbl Ref. 02/27/2020........ Barclays Capital INC..........c..iuiuiimiiiiiiii s | seesssetes b s 1,260,000 1,260,000

756872 LA 3 |Red River TX Edu Fin Corp Txbl Ref TCU P .| 01/16/2020. Jefferies & COMPANY INC.......c.viireeeeecce st essenseenes | cseeseeassesseeseesees s et et sseseesesessessesnes 2,000,000 2,000,000

756872 LB 1 |Red River TX Edu Fin Corp Txbl Ref TCU P .| 01/16/2020. Jefferies & Company Inc. 1,525,000 1,525,000

76913C  BD 0 | County of Riverside CA Pension Obligatio. 04/23/2020 RAYMONG JAMES USA LEG.......ceoeii sttt ssssssee | sesesssesssssssesessssessee st sesesseesesansessesnsnes 7,610,000 7,610,000

956704 D3 1 |West Virginia Univ Rev Txbl Ref Ser A 02/27/2020........ MEITHELYNCN. ..ot | b et bbb 2,620,000 2,620,000

977100 HD 1 |Wisconsin St Gen Fd Rev Ref Ser A. 01/29/2020. CIlIGIOUP. ... 1,729,000 1,729,000

3199999. Total - Bonds - U.S. Special REVENUE aNA SPECIAl ASSESSIMENES. .. ... tiuiutrieittisirssersersstesessses e et sass e st se | eesesesessees e eEseEEsEE 188881 £EE £ 8 £E84EE €88 L8488 EEEE £ E 8L £ £ 8 L0 8 4EE R f£EE 40 EEEE oL E £ E£E 8L E L b4 E£E £ E 8L E L8 E L E 1L b E L E e E oL b1 eEfeEE e ee bbb bbbt 46,611,152 | oo 45,331,817 | oo 57,372
Bonds - Industrial and Miscell

00287Y DB 2 |Abbvie Inc SNt 4.750% 03/15/45.........coviiieeiriiresserese s 11/19/2020 Tax Free Exchange. 5,019,632 5,000,000 42,222

01400E  AB 9 |Alcon Finance Corp Sr Nt 12/11/2020 VIIOUS. ...ttt | st 1,455,339 1,336,000 9,129

015271 AV 1 | Alexandria Real Estate Equity Sr Nt. 12/11/2020 VIHOUS ...ttt | bbb 1,335,739 1,349,000 8,693

03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202 .| 01/17/2020.. Nomura Securities Intl LLC 1,522,715 1,522,743 2,399

03765X  AG 1 |Apidos CLO CLO Ser 2015-22A A1R..... 02/24/2020. JP MOTGan SECUMHES LLC ...ttt nssines | cesesisbsnes bbbt 1,500,000 1,500,000

03765X  AJ 5 |Apidos CLO CLO Ser 2015-22A A2R..... 02/24/2020. JP MOFGaN SECUMHES LLC........ouuvirrirririeieiiieiiesiseses st enessesees | etessssess s 1,000,000 1,000,000

039482  AB 0 | Archer-Daniels-Midland Co Sr Nt 03/25/2020. CHIGIOUD...... v 5,705,323 5,750,000

06051G  HG 7 |Bank of America Corp Sr MTN 12/01/2020 CHIGIOUD. .o vvrvs ittt ssssnnnts | eesesssbnsses bbbt 696,540 600,000 5,823

06541R BB 8 | BANK CMBS Ser 2019-BN23 Cl A3 12/21/2020 MOrGan SEANIEY & €0 LLC........cuuiuieriiieiieeieie s eesssisses bbb | sbseesseees e ss bbb 6,695,752 6,025,000 10,751

06541U  BW 5 | BANK CMBS Ser 2020-BN30 Cl A4 . | 12111/2020.. Bank of America BISD Dealer 5,742,144 5,575,000 6,260

08160K  AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B 03/16/2020. DeutSChe BanK Capital.............cruorueiurieiririesie ettt | eesebsssssesses et st es ettt ntes 5,088,548 4,920,000 | .ooovreiiieee s 6,803

08162F  AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 Cl A5 03/19/2020. VIIOUS. ...t | st s 5,858,295 5,988,000 10,233

08163B  BA 8 |Benchmark Mtg Tr CMBS Ser 2020-B22 Cl A5 12/18/2020 DEULSCNE BANK CAPILAL........ccvveeraieariieiieeissisie et | Hbsessseees bbb 8,651,409 8,400,000 13,811

084659  AS 0 |Berkshire Hathaway Energy Sr Nt 03/20/2020........ Wells Fargo SECUMHIES LLC........cvuiviireriiiciericisiiesiseissisie s siesssssesessss s sssssesssens | iessssssssesssssssssssssessessssssessessssssessonsnss | sessnses 4,993,550 5,000,000

110122 CM 8 |Bristol-Myers Squibb Co Sr Nt .| 07/17/2020. TaX FIE8 EXCRANGE. ......cvuieeirciiicice ettt | ceresbeb e 4,075,436 4,000,000 55,100

110122 DC 9 |Bristol-Myers Squibb Co Sr Nt . | 07/17/2020. TaX FrEE EXCRANGE. ......ou vt | etes bbb 4,973,336 5,000,000 81,806

141781  BM 5 | Cargill Inc Sr Nt 2.125% 04/23/30.........coovuermircrerirereisrirererseeesieies 04/20/2020........ VIHOUS ...ttt | st bttt | seenirenes 7,010,280 7,000,000

14448C  AQ 7 |Carrier Global Corp Sr Nt 12/10/2020........ TaX FIEE EXCRANGE. ... vviveisiiiiieic e nsnsns | coresssbns s bbb 3,008,410 3,000,000 26,086

17308C  C5 3 | Citigroup Funding Inc Sr Nt 03/13/2020. CHIGIOUD.....e v ensnnie | cesesseb et 3,027,030 3,000,000 32,736

17328H BD 2 | Citigroup Comm Mtg Tr CMBS Ser 2019-GC43.. 03/17/2020........ VIIOUS. ..ottt | eebnsb bbb | eeisninas 5,248,285 5,030,000 7,300

22550L 2B 6 | Credit Suisse New York Sr Nt 04/06/2020. Credit SUISSE SECUMHES LLC..........ouiereriirieieicisieiscie st esensenies | ceressssnsses e nee 2,999,880 3,000,000

22822V AQ 4 | Crown Castle INtl COmp ST L.t | erserneinnine 12/07/2020. Bank of AMENiCa BISD DEAIET.............ccvcuevieiiieeieeieieeeeie et eseeeetes e sesseeseseseaesesnsenns | etesesassesesssesesessssesssssesesessssessssaesenas 1,784,475 1,500,000 | .vvevveeieeieeeeeeeeee e 27,321

247361  ZW 1 |Delta Airlines Inc PTC Ser 2020-A..........c..cccovrmvemernmenrerererinierererineenes 03/06/2020........ Morgan Stanley & CO LLC..........ciiiircieiieeieisiee e sssiseses | reriesitesessses s ssensesnenns | seeneenes 1,145,785 1,145,785

257460  BM 0 | Dominion Resources Inc Sr Nt Ser C 12/14/2020........ Jefferies & COMPANY INC........c.ciiiiiiii s siens | etesns bbb 527,972 400,000 7,350

337932 AL 1 |Firstenergy Corp Sr Nt 02/18/2020 VBHOUS. ...t s s s s e et sas | ebsrereseeRes s et e Rttt s ettt 1,999,460 2,000,000

341081 FZ 5 |Florida PWr & Lt CO SEC Ni........civiiiiiciiccieireeete ettt sae st es s senssssennes | eeresesesnsenns 03/24/2020........ Wells Fargo SECUMHES LLC........oviiiiiiiieiseicieiieiese s ssssissessenens | sresssssessssssssesssesssssssesssssssensessssses | evsessnes 4,994,900 5,000,000

36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20 03/18/2020 DeutsChe Bank Capital......... ..ot sesessenns | seseesseseseesseses st esses st ees e es s s ensennees 4,136,417 4,062,000 6,775

369550 BM 9 | General DynamiCs COMP St NL.........oiiiiriiiircieiiscieriieese et | senieeseniens 03/23/2020........ Wells Fargo SECUMHES LLC.........couuivrriiiieiiicieieeiise it | ceressssesss bbb 1,978,940 2,000,000

437076  CB 6 |Home Depot Inc St Nt 2.700% 04/15/30.........ccrmermnmiiieiniiieeriseseesie s essesssesenee 03/26/2020. JP MOrgan SECUMHES LLC.........coiuiiieiriineiereeseere e ssssssssenss | sonssnssesssessssesse s sssssessessessneses | eeseesanes 3,977,640 4,000,000

442851 AL 5 |Howard University Sr Nt . | 02/03/2020. Loop Capital MArkets LLC..........c.coiiuuiiiiiiiiiieisiiieissicei it issisenss | seiesssesas st sienes 867,077 864,275

442851  AM 3 | Howard University Sr Nt .| 02/05/2020. LOOP Capital MArKELS LLC..........vuierieiieireicieiseciseiseiei et | aesesssesesessseses st esses st sss s ssesessessenanees 670,971 670,000

442851 AN 1 [ Howard UnIVErSity SEINL.........coiiiiireiiiiieciiserse sttt ensnes | revsesnssnnins 01/31/2020........ LoOp Capital MArKets LLC.........cvviiiireiiiicieiieisie et sesesssins | stsssssessssssssesssssssssssesssssssessessssssenss | oessessnesessnsens 385,000 385,000

465685  AH 8 |ITC Holdings Corp St Nt......c.cvuiieiiieiirieeesee s 12/14/2020 VIHOUS. ...ttt | sttt | eieneenes 1,137,440 855,000 20,239
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
46647P  BP 0 | JP Morgan Chase & Co Fix to Fit Sr Nt... 12/09/2020........ Morgan Stanley & CO LLC........viiieiicieriessie s ssssssses | nersesssssessssssssesssessss s essessssssensessnns | sessenes 1,619,355 1,500,000 3,449
46647P BV 7 | JP Morgan Chase & Co Fix to FIt Sr Nt... 12/01/2020. JP MOPGAN SECUMHES LLC.......cvuuverrirriscereisesieriesise st ssse st enssees | oestsessssssssssss s st eessesssssentensns | soesssesssessseenas 916,173 900,000 884
476556  DC 6 |Jersey Central Pwr & Lt Co Sr Nt 04/07/2020........ VBIHIOUS. ..ottt ettt b ettt ae st s as st snae et s s saesesessessssesesssassssasansens | ebesesssssssssssetesessesesessstetasneeaetnanaetanas 3,287,533 3,000,000 18,992
57636Q AP 9 |Mastercard Inc Sr Nt  3.350% 03/26/30 03/24/2020. CHIGIOUD. .1ttt | rees et 998,060 1,000,000

591894 CC 2 |Metropolitan Edison COmMPany Ni..........cccviriereriniiiereiiiirisiesissiesssssseessesssssessssssesesssssssessns | soesssseessnns 03/13/2020........ MIiZUNO SECUMHES USA INC.....vveceieiiececeeee ettt s s nsssseieses | oetetesssssssissesesesessesesessssesesnsssessnnsess | evesisens 4,492,000 4,000,000 29,622
59981B  AC 8 |Mill City Mortgage Trust RMBS Ser 2019-G 04/03/2020. NOMUFE SECUMHES INH LLC.......eoeveeeireisieiieesieeices sttt snssens | sosessseees s ss ettt enes 1,419,679 1,434,472 657
615369 AP 0 |Moodys Corp SrNt 4.250% 02/01/29 12/16/2020........ JP MOTGan SECUMHES LLC ...ttt sssines | coresssbnss bbbt 2,869,896 2,400,000 38,817
61744Y AL 2 |Morgan Stanley SrNt 3.971% 07/22/38 12/09/2020. MOrgan StANIEY & CO LLC ...ttt essna | sesessseees s ss e sttt enen 1,101,780 900,000 13,799
61761  ZN 2 |Morgan Stanley Sub Nt  3.950% 04/23/27 12/07/2020. VHOUS. .....cvvoveeeve v 2,070,690 1,800,000 9,085
63486*  AA 9 |National Basketball Assn SrSeC NESEr A.........ocvivervriereirerereesreesereeeeenes 12/16/2020 Bank of AMEriCa BISD DEAIET............c.oiuiiiiiiiieieeiceeeierresesi s sesessssssssenine | rereesisesessesssesessesssssssessessssssessessnes | ovenes 15,000,000 | ..coovvonrrrerrierenieeenins 15,000,000

64133K  AA 9 | Neuberger Berman CLO Ltd CLO Ser 2020-36 03/09/2020........ Wells Fargo SECUMHES LLC..........ccouiiiiiiiiiciiisicieis s | ereinsis s 2,500,000 2,500,000

64133K  AC 5 | Neuberger Berman CLO Ltd CLO Ser 2020-36 03/09/2020. Wells Fargo Securities LLC 500,000 500,000

65339K  BQ 2 |Nextera Energy Capital Sr Nt 04/01/2020........ Credit SUISSE SEOUMHES LLC.........vveereveeerieeeeeeiseeseee s seessssesssessesssssssesseseessssssessssnsns | sosessessessssssesssssesssssesssessessessesssessnses 1,997,160 2,000,000

65473P  AJ 4 |Nisource Inc SrNt 3.600% 05/01/30 04/07/2020. VIIOUS. ...ttt | Hebee Rt 3,997,560 4,000,000

65473Q  BC 6 |NiSource Finance Corp Sr Nt 12/11/2020. Jefferies & Company Inc 1,595,652 1,200,000 .19,200
65473Q  BF 9 |NiSource Finance Corp Sr Nt 12/14/2020, JP MOrgan SECUMHES LLC ..ot sstes | cseesesasisssesse s ess e st ss e ses s ssennes 1,306,127 1,010,000 3,505
68902V AK 3 |Otis Worldwide Corp Sr Nt......... 09/08/2020........ TaX FIEE EXCNANGE.......coucveciicieiecieiese ettt sssns | cosessesssssses bbb 1,999,990 2,000,000 3,278
695114  CW 6 |Pacificorp 1st Mtg Bd  2.700% 09/15/30........ccrvuumrmmerirrerieseiieiinerierieseseesssssssessessesssesesssenns 04/06/2020. Us Bancorp Investments Inc 998,200 1,000,000

737446  AQ 7 |PostHoldings Inc Sr Nt 02/11/2020........ Goldman SAChS & COMPANY.......cccviuiieirrireieeieiie et tssssse ettt s ssnsnss | sseesetassessessssssesse s et ens s s b ssnsessessnsnes 1,166,648 1,162,000

75513E  CE 9 |Raytheon Tech Corp Sr Nt 12/10/2020 TaX FIEE EXCRANGE. .. ... vviveiriiiiiecee ettt nssnsns | cesesssssnsses bbbt 3,999,337 4,000,000 26,444
75513E  CG 4 |Raytheon Tech Corp Sr Nt 12/10/2020........ | Tax Free Exchange. 1,997,171 2,000,000 15,111
857477  BM 4 | State Street Comp SINL...c..iviricicsice st ssansensens | sressesssensnes 11/04/2020 TaX FIEE EXCNANGE. ... veiveiriiiciecess ettt nsnsns | cesesssssnsses bbbt 3,000,000 3,000,000 8,220
87612B  BQ 4 | Targa Resources Partners Sr Nt. 12/01/2020. TaAX FIEE EXCNANGE......eeeeeeeeeeeeee ettt sttt s e en et en s en s st enes s ensnees | coreseisseeseses st st en s eetesen s sese s et e seneneees 348,259 347,000 4,771
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C .| 04/07/2020.. Bank of America BISD Dealer 5,563,109 5,339,614 5,811
89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C . | 03/11/2020. Bank of AMENCA BISD DEAIET...........cuuuverrireireriasieieiiesiseeiseessssisssse st isessssssssssessss | sbsessseesssessssssssss st ss s sssssssessaenes 1,286,316 1,190,000 [ cvooovevnrereirrierierieeieeisnis 1,537
89176L  AC 8 | Towd Point Mortgage Tr RMBS Ser2018-8 C.........covvuririireieriieieieiinsiesessssissssssesssssesesssssenss | oessessessones 03/12/2020. Bank of AMETICa BISD DEAIET.........c.evuririrerieisiiseieiesissiesssisseses s sessesss s essessssssansns | versessssssessessssssessesssssasssessesssssessessanes 5,478,906 5,000,000 7,813
893830 BQ 1 |Transocean Inc SrNt 11.500% 01/30/27 09/11/2020. TAXADIE EXCNANGE.......cvueviveciricieeisetes et esssenses | enssssssssses bbb 2,221,968 1,515,000

941053  AH 3 |Waste Connections INC SFNL..........ciiieiiririiiiierereeiis s esssesesnns | sevesssenesinens 01/21/2020........ VIHOUS. ...t | cebe b | ereserenas 1,698,219 1,500,000 9,208
941053  AJ 9 | Waste Connections Inc Sr Nt. .| 01/21/2020. JP MOrgan SECUMHES LLC........cu vttt es st snses | sseessessssssessesssesse s et st esse s snsessessesnes 2,154,440 2,000,000 15,944
94106B  AA 9 | Waste Connections Inc Sr Nt. .| 01/21/2020. Bank of AMETiCa BISD DEAIET.........c.evuiiririieisiieieissiseesesssiseses st ssssssensns | rersessssssessesssssessessess e sessssesensessanes 1,999,820 2,000,000

98956P AT 9 |Zimmer Hldgs Inc Sr Nt 03/13/2020........ CHIGIOUD. vttt enbie | oebts et es bbbttt | eeniaenes 3,491,530 3,500,000

067316  AH 2 |Bacardi LTD SrNt 5.300% 05/15/48. 12/14/2020........ Jefferies & COMPANY INC......vuivririiiie s tessens | ceresssbns et 1,884,630 1,392,000 6,250
225313 AM 7 | Credit Agricole SA Sub Nt 01/31/2020 VMIOUS. ..ot eee e sessas s eesenaesssenassssssnssnsansesassasasessessnsessssnassane | oeversissssasssesansssnsssssssssassssansssnssnssnans S 2,036,645 2,000,000 2,309
3899999. Total - BondS - INAUSEHIAl GNA MISCEIANEOUS..................ovivvereieiiicieteeeieieieeeeeeteteseseeeeteeeie s teseseseesesesesaenes  evssassesasesesessssassesasssesesssesssesasasssess s sesssaseseaessssssssaseseees s sssssasesseesessssssasesesesesassssas e es et et aesssasssesesasasessasnseensesasasesssnsnsesesanassnans | eaesessssssesasssssnsssnssssasnsssssssnsnsasensnsnss | wtetesessssssissesssesessesessess 196,210,573 | covovveiieeeeeeee 188,967,889 625,543
8399997. Total - Bonds - Part 3. ...244,451,725 235,929,706 682,915
8399998. Total - Bonds - Summary Item from Part 5..... 22,993,754 22,812,982 87,630
8309999, TOHAI = BOMAS. ...t ettrteers etttk E R84 EEE R LR EEE LR SRR £ LE1EEEEEE LR LR EEE LR LR R LR LR R E LR LR E LR LR R E R EE LR L LR LR LR LR LR LR E LR EE LR EEeEEeLE AR Rttt | ehtent e 267,445,479 | oo, 258,742,688 770,545
9999999. Total - Bonds, Preferred @nd COMMON STOCKS..........cceiiiriiieiieieteecietet ettt ecteeseeetete s sasa et es e setesessssesases  saetessssesetesassssesessssetesasssees s sses et s seees s e s etesasseeeses s sete s s sese et s s esesassee et et s sesesesseseees s assesasseseee b sassesessesebeb s eea et es et et et esasssees s sesetesans | 4ebassssessssssetessssssessssssetesansnsesesnsntesanns | sesissesesnsesesnsesesanessesans 267,445,479 XXX e 770,545
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Bonds - U.S. Government
34459R  AB 1 |Morrocco AID Gtd SF Bd............cccooermmmrrrrrrrrricrnnnas .| 07/15/2020. | Redemption  100.0000........cccoevvvvvsvsvssa | 59,247 | v 59,247 | oo 70,948 (17 71: 3 I B [T ) O N JCSIST ) RN O 59,247 0 3,376 | 07/15/2026.
455780 AG 1 |Indonesia (Republic of) AID Sr Nt - | 12/01/2020. | Redemption  100.0000.. 100,000 100,000 | .......... 109,000 101,228 | vovvveverccsiiens | crveeees (22 ) P— 0 6,675 | 06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed.. .| 10/15/2020. | Redemption ~ 100.0000.. ...630,000 630,000 630,000 630,000 (V] I 32,709 | 04/15/2022.
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB...... | .. | 12/01/2020. | Paydown... I — 100,992 | ..ooooeees 100,992 | .ovovvve 98,775 100,567 424 . 0 3,554 | 06/15/2024.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ .| 12/01/2020. | Paydown... . R 287,734 | ..., 287,734 286.303 286,776 958 287,734 0. 10,144 | 06/15/2026.
912828 MF 4 |U S Treasury 01/15/2020 TIPS........cooooonimvvrvinianns .. | 01/15/2020. | Maturity. . - 89,232,750 | ..... 75,000,000 | ..... 75,389,011 | ......... 89,256,336 | (14,246,543)] ......... [(ET5)) — ....(14,248,086) N 75,008,250 [ .oovvvvciens 14,224,500 |...14,224,500 | ..... 613,475 | 01/15/2020.
0599999. Total - BONGS - U.S. GOVEIMIMENE............ouuuiuiuiiii b | 90,410,723 | ..... 76,177,973 | ... 76,584,037 | ......... 90,437,752 | (14,246,543) | .......... [CL:70) 0 [....(14,251,530) | .coovvvvriannnnd [ 76,186,223 | ....c.oooueenen. 0 | 14,224,500 |...14,224,500 | ..... 669,933 XXX
Bonds - U.S. States, Territories and Possessions
605580 DG 1 [Mississippi St GO Ref Ser A.........coooocrrrrssscereres [ [ 1110172020, [MatUrity. ..o [ oo T 2,000,000 | ...... 2,000,000 | ...... 2,245,900 2,018,121 | oo | AERPI e [(EXFL)] P 2,000,000 0 |....105,000 | 11/01/2020.
1799999. Total - Bonds - U.S. States, Territories & Possessions. 2,000,000 | ..... 2,000,000 | ...... 2,245900 | ... 2,018,121 | oo 0] (18121 ] e I [(EEPA)) — ) 2,000,000 | ...oooceeen, (o P L 0]...105000 | XXX
Bonds - U.S. Political Subdivisions of States
167501 2L 8 |Chicago Ill Brd Ed Sch Ref GO Ser A...........cceverene .. | 12101/2020. | Maturity. 7,000,000 | ...... 7,000,000 | ...... 7,747,950 | .......... 7,086,076 | ..oovovevevererenens 0 |.....385,000 | 12/01/2020.
172252 ZZ 4 |Cincinnati OH City SD GO Ref Classroom C........ .| 12/01/2020. | Maturity 3,000,000 | .......3,000,000 3,395,190 3,032,786 0 ... 157,500 | 12/01/2020.
196686 AQ 2 |Colorado Springs CO GO Sch Dist No 11 Se......... .. | 12/01/2020. | Maturity. . . 3,610,000 | ....... 3,610,000 | ...... 4,053,597 | vovvvvvoe 3,646,858 | ...oovrrerrernens 0. 189,525 | 12/01/2020.
241721 88 1 |De Soto TX Ind Sch Dist GO Cap Apprec Un......... .| 07/22/2020. | Call  90.5646 A 824138 | oo 910,000 | ........ 581,659 797,872 3,610 3,610 08/15/2022.
241721 8T 9 | De Soto TX Ind Sch Dist GO Cap Apprec Un......... | 07/2212020. | Call - 86.1896...esosossvcsvosssssvssssnns | L 534,376 | ......... 620,000 | .......... 370,089 513,582 | ocvessenssinns | oo {EPL: PO . ...528,708 5,668 5,668 08/15/2023.
2499999 Total - Bonds - U.S. Political Subdivisions of States 14,968,514 | .....15,140,000 | .....16,148,485 | ........ 15,057,474 | oo 0. [CLA:KL)] [— 0 | erre(97,939) | o0 | s 14,959,235 | ...ovovrcee 0 | 9,278 | oo 9,278 | ... 732,025 | XXX
Bonds - U.S. Special Revenue and Special Assessment
164243 HS 9 |Cherokee Cnty GA Auth Rev Wir & Swr Ref.... .. | 08/01/2020. | Call  100.0000. B R B 1,370,000 | ...... 1,370,000 | ...... LR — 1,827,756 | oo | v [E 13 ) R N [CCC7L5) | I I 1,418,930 | .cvvvvvveeevrres | e (48,930) | ........ (48,930) | ....... 75,350 | 08/01/2023.
254773 AG 9 |District Columbia Hsg Fin Rev LBASS AMT.... .| 03/01/2020. | Call  100.0000 5,000 5,000 0 58 | 06/01/2020.
254773 AG 9 |District Columbia Hsg Fin Rev LBASS AMT | 06/01/2020. | MAtUIitY.......ooooovevvvvvvievvvvivivivivivivivisisiv | b 90000 | 20,000 | oo, 20,000 20,000 (1 460 | 06/01/2020.
312905 YJ 5 |FHLMC REMIC Ser 1077-E. .| 12/01/2020. | Paydown 7,104 ..6,853 (34) 0 296 | 05/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA.. .| 03/01/2020. | Paydown... 465 455 ) 0 6 | 08/15/2021.
312909 MY 7 |FHLMC REMIC Ser 1251-Z [ 12/01/2020. | PaydOWN.....ccovvvcevrnvsceicrmessssineeesse | L agoag | agope| 31,628 30,564 (316) [N 1,360 | 04/15/2022.
312915 UF 6 |FHLMC REMIC Ser 1504 Z .| 12/01/2020. | PaydOWN.......ovcvevevevevevevevevevvvsvsvevennenennnnnnne | L og7aq [ g3 | 21,325 20,878 (147) (N 758 | 05/15/2023.
313373 X8 6 |FHLMC REMIC Ser 1683 Z o[ 12/01/2020. | PaydOWN......ccovvvcccrnevcsscncssccinieneens | | qanag | gqomgg | 113,072 112,357 23 0 3,979 | 02/15/2024.
3133TA CQ 3 |FHLMC REMIC Ser 1967-BA.. | 12/01/2020. | PaydOWN......ovovvvvvvvvvvvvnvvnnnnnsnsnnssssnsssnennnene | L 37405 [ 37405 | 37,970 37,320 (215) 0. 1,497 | 06/17/2027.
31358E  XG 2 |FNMA REMIC Ser 1990-83A... .| 07/01/2020. | Paydown... 1,544 1,451 @) 0 39 | 07/25/2020.
31358G X4 4 |FNMA REMIC Ser 1991-56G .| 08/01/2020. | Paydown... 1,524 ..1,456 0 44 | 06/25/2021.
31350K  ZR 1 |FNMA REMIC Ser 1996-45 CI K.. .| 12/01/2020. | Paydown... 8,332 8179 (1) 0 286 | 09/25/2021.
313603 2H 4 |FNMA REMIC Ser 1990-35E... .| 03/01/2020. | Paydown... 6 7 6 0 04/25/2020.
313603 5J 7 |FNMAREMIC Ser 1990-41D... .. | 03/01/2020. | Paydow 189 ST IO DR I S 0 0 2 | 04/25/2020.
31377R BH 2 |FNMA DUS Pool #384440 6.600% 10/25/26....... .| 12/01/2020. | Paydown... 85,569 | ............85,569 | ........... 94,768 88,411 (2,842) (2,842) 85,569 0 3,095 | 10/25/2026.
31381H TQ 9 [FNMA DUS Pool #461459 5.450% 11/25/23....... .. [ 12/01/2020. | Paydown...........covvvvennvvisssssssissssisiienss | 262,157 269,817 263.215 [ oo | o [0LSTe) ) R O (1,059) | oo | e 262,157 [V 7,809 | 11/25/2023.
313934 2V 8 | FNMAREMIC Ser 2003-38 CI MP...........ccccoocecece | 12101/2020. | Paydown... 129977 | ......... 129977 | ......... 132,901 130,037 (61) ..129,977 [ - 3,747 | 05/25/2023.
31394) KW 6 |FHLMC REMIC Ser 2673 Cl QL - | 12/01/2020. | Paydown... 128,865 | .......... 128,865 | .......... 130,959 128,964 (99) . ..128,865 (O — 3,729 | 09/15/2023.
3140H5 JW 2 |FNMA Pool #BJ3876 3.000% 01/25/48. .. [12/01/2020. | PaydOWN..........oocvvorricviensiseciisssiieans | 2,589,898 2,589,898 2,509,268 2,512,186 | ovvveeeercverrcrs | v, TT712 |, o 2,589,898 0. 47,627 | 01/25/2048.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47.... | 05/28/2020. | CIlIGOUP....ovscvvveescvvvnsssvvnssssnnenss | 6,982,273 | ....... 6,614,350 | ....... 6,572,494 6,573,162 6 N 6,573,168 | ...ovvvvvvvvererens | oo 409,105 | ....... 409,105 | .....114,465 | 09/25/2047.
3140Q7  5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47.... [ 05/01/2020. | PAYAOWN...oooeoessnessssseenss | 1,032,123 | ....... 1,032,123 | ....... 1,025,591 | ........... 1,025,696 6,427 | oo | o827 [ | i 1,032,123 0. 10,688 | 09/25/2047.
314008 3K 9 | FNMA Pool #CA1701  4.000% 05/25/48.............. | .. | 12/01/2020. | Paydown... . N 11,008,328 | ... 11,008,328 | ... 11,231,934 | ........ 11,225,526 | cooovvvvvevevece | e [PATATEL:) ) S (217,199) I 11,008,328 0 ... 251,804 | 05/25/2048.
31418C  R8 9 | FNMA Pool #MA3210  3.500% 12/25/47.............. | 05/28/2020. | Bank of America BISD Dealr.................. . o] 21,606,500 | ....20,431,679 | .....20,272,06 | ........ 20,274,966 (69) . (69) N 20,274,897 | covcvcceere 1,331,603 |....1,331,603 | .....353,582 | 12/25/2047.
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31418C  R8 9 |FNMA Pool #MA3210  3.500% 12/25/47.............. - | 05/01/2020. | Paydown . 3,226,020 | ...... 3,226,020 | ...... 3,200,816 | .......... 3,201,276 | coovoerereccins ..24,744 I — 3,226,020 0. 33,148 | 12/25/2047.
31418D CA 8 |FNMA Pool #MA3664 4.000% 05/25/49.............. | 12/01/2020. | PYdOWN....ocvvvvvvvevevevivinsvinenenenesesenenenenenens . | 21,726,681 | ... 21,726,681 | ..... 22,490,510 22481126 | covvveeecrereeerens | oo (754,445) cooven(754,445) B 21,726,681 0 | ...450,544 |05/25/2049.
455066 HG 8 |Indiana St Office Bldg Rev LBASS Com Fac......... .| 07/01/2020. | Maturity 8,015,000 | ....... 8,015,000 | ....... 8,812,813 8,054,239 | ..ovvvvvvererererens | s [RITPXLe) | — oo (39,239) 8,015,000 0 |....420,788 | 07/01/2020.
57563R MA 4 |Massachusetts Educ Fin Rev LBASS Student....... .1 01/01/2020. | Call  100.0000 325,000 325,000 321220 392 360 322,360 2,640 2,640 6,500 | 01/01/2028.
57563R  MB 2 |Massachusetts Educ Fin Rev LBASS Student....... ..101/01/2020. | Call  100.0000 220,000 220,000 217,642 218,282 01/01/2029.
57563R  MC 0 |Massachusetts Educ Fin Rev LBASS Student....... .| 01/01/2020. [ Call  100.0000. 265,000 | .......... 265,000 263,861 264,140 01/01/2030.
57563R  MD 8 |Massachusetts Educ Fin Rev LBASS Student....... ..101/01/2020. | Call  100.0000 . . 475,000 | oo 475,000 | ... 469,685 470,875 01/01/2031.
57563R NV 7 |Massachusetts Educ Fin Rev LBASS AMT Ref..... .| 01/01/2020. | Call  100.0000 . o 1,525,000 | ....... 1,525,000 | ...... R — 1,504,781 07/01/2033.
613549 UN 5 | Montgomery Cnty OH Rev Miami Valley Hosp....... .| 11/15/2020. | Call 100.0000 ..10,000,000 | ..... 10,000,000 | ..... 10,754,700 0,083,393 | .... B — (83,393) R 11/15/2022.
646080 SC 6 |New Jersey St Hgr Ed Auth Rev LBASS Amt-...... .| 07/13/2020. | Cal  100.0000 ) B 205,000 | .o 295,000 289.932 291,173 197 o] 291,370 | 12/01/2028.
646080 SD 4 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... .| 07/13/2020. [Call  100.0000........cccooovrrrerrn ) ) 235,000 | oo 235,000 229713 230,887 186 12/01/2029.
646080 SE 2 |New Jersey St Hgr Ed Auth Rev LBASS Amt-...... .| 07/13/2020. | Call  100.0000 3 ) 230,000 | o 230,000 224015 295299 193 225822 | o 12/01/2030.
646080 SF 9 |New Jersey St Hgr Ed Auth Rev LBASS Amt-....... ..107/13/2020. [ Call ~ 100.0000..........ocrervrerrerrrrririrrene . . 395,000 | coo..... 395,000 | .......... 392,658 393.092 69 393,161 | oo 12/01/2031.
649085 AA 5 |New Valley Generation Il Ser 2001..........ccccocovnuee .. | 05/01/2020. | Various...... ...280,661 280,661 292 827 281,149 (488) 05/01/2020.
796242 NA 9 | San Antonio TX Rev Airport Sys AMT-Impt............ .. | 01/01/2020. | Redemption  100.0000...........oooovemmmmcce | | 8,925,000 | ...... 8,925,000 | ...... 9,119,476 | ........... 8,925,000 18,925,000 07/01/2027.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt -1...101,578,044 |....100,035,300 |....102,654,536 | ...... 100,841,617 | covvovvcvee 0]... (998,889) | ......oooo00 0 | (998,889) | .........ooo00 0| . 99,842,731 | oo 0 ].1,735313 XXX
Bonds - Industrial and Miscellaneous
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.. . | 12/15/2020. | Redemption  100.0000.. 245,069 | .......... 245,069 259,773 247,099 [ .ovevevrerieres [ e (2,030) | cvooererrirens 06/15/2021.
01448Y AB 9 |ALESCO Pfd Fdg Ltd ABS Ser 7A CI A1B . | .| 12/23/2020. | Paydown............cccc..... ..391,697 391,607 | oo 317,274 335,972 55,724 .3,452 | 07/23/2035.
020053 AS 3 |ALM Loan Funding CLO Ser 2013-8A CI ATR........ | 03/04/2020. | Redemption ~ 100.0000......veesvvesvess | 10,000,000 | .....10,000,000 | .....10,000,000 | ........ 10,000,000 0 |...134,417 | 10/15/2028.
02377D AA 0 |American Airlines Inc LBASS EETC Ser 201......... | 10115/2020. | Redemption ~ 100.0000.......ccovcee | | goiagr | 101407 | o 101,107 101,107 0 2,806 | 04/15/2027.
02377L  AA 2 | American Airlines Inc Secured Ser AA. .| 08/15/2020. | Redemption  100.0000.........cooccrmmmmmcers | 156,458 | oo 156,458 | ......... 156,458 156,458 0 3,837 | 08/15/2033.
031162 BM 1 |Amgenlnc SrNt 3.875% 11/15/21.... +| 12/16/2020. | Call - 1034940 | 3,005,819 | o 3,000,000 | ...... 3,264,240 | ........ 3,062,098 | ..ooocserers | o (27,223) | oo | e 21,228) | | s B,OBKBTS [ | (34,875) | o (34,875) | .....207,465 | 11115/2021.
03215P  CD 9 | Amresco Resdtl Sec Mtg Loan RMBS Ser 199...... | .. | 12/01/2020. | PaydOWN..........ovvvvvvvvsccvcivcmvvnncnssssssiniin | | AT5T | 41757 | oo 42,331 41,647 110 (o 795 | 06/25/2027.
03334@ AA 7 |AnchoragePermit Ctr Bldg Ls Tr CTL... -1 12115/2020. | Redemption  100.0000.....oocevvvvcvemsce | 127,501 | oo 127,501 | oo 127,501 R 10 T O IO DO IOV (03 SRS IO 127,501 0 [ 4,421 | 02/15/2025.
110122 BN 7 |Bristol-Myers Squibb Co Sr Nt .. | .| 07117/2020. | Tax Free Exchange........ccccccoovvvvuvvceenna | 4,973,336 | ... 5,000,000 | ....... 4,970,049 | oooooo.... 4,970,665 2672 N 4,973,336 0. 178,681 | 08/15/2025.
110122 BZ 0 |Bristo-Myers Squibb Co ST Nt...........oovvovrrrccccccee - | 07T1712020. | Tax Free EXChange.......cocvvvcvvencvcnsce | | 4,075,436 | ... 4,000,000 | ....... 4,092,760 | ........ 4,085,243 | oo | e [CR  P— N — 4,075,436 0 |....135,656 | 07/26/2024.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le.. . [ 10/15/2020. | Redemption ~ 100.0000.........ccoowwevemweea | | agpopg | 384,268 | .......... 384,268 384,268 0 20,960 | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 08/15/2020. | Redemption ~ 100.0000..........ccccommmmmrece | 008773 | 208,773 208,773 208,773 0 9,846 | 02/15/2023.
12189P AH 5 |Burlington Northern Santa Fe LBASS ETC S........ .. [ 01/15/2020. | MAtUFtY.......covoocveeecveceeeceseciiseciieee | 44397 | 14,397 | oo, 16,302 14,406 (9) 0 569 | 01/15/2020.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C... | .. | 07/01/2020. | Paydown 843,926 | ....... 843,926 | ........ 852,327 YT 28 I (G| P—— 0| 10,787 | 08/10/2055.
12596M AA 4 | Credit Suisse Mortgage Trust RMBS Ser 20 . [12/01/2020. [ PaydOwn............coooemveenrieceiiecsssciieans | 1,489,520 | ....... 1,489,520 | ....... 1,489,316 | ..o, 1,488,842 678 0. 30,657 | 07/25/2058.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage.. . [12/15/2020. | Redemption ~ 100.0000.....oocvsvcvce | | 363522 | oo 363,522 363,522 363,522 0| 14,514 | 12/15/2026.
12644@ AX 3 |CTLCap TrCTLLowes 7.070% 08/15/21......... |..|08/15/2020. | Redemption  100.0000.. N 418673 | ... 418,673 418,673 0 22,329 | 08/15/2021.
12667G  AX 1 |Countrywide Alternative Ln Tr RMBS Ser 2.......... | 12/25/2020. | Paydown... O EE B 441,676 | ....... 452,400 | .........423431 | . 381,384 | ....... 82,087 [ oo [ oo | oeroniin 2,087 | | corrinn 823831 | e | 18,245 | oo 18,245 | v 3,492 | 05/25/2035.
12667G XN 8 | Countrywide Altemative Ln Tr RMBS Ser 2........... | 1200172020, | PaYOWN. oo | 634,880 | .. 636,670 | .........595,957 | woooccere 592,655 | ... 3,303 | o [ | e 3,303 | oo | e 595,957 | i [ o 38,923 | .o 38,923 | ...... 20,917 | 08/25/2035.
126686 AC 8 | CWABS Inc RMBS Ser 2006-H Cl 2A1B.. - | 121512020 | Paydown....oocccccovevssvveessvvnenssiiveenses | 490,373 | 190,373 65,907 | covveeeeccrereeees | e 124,466 | covvveeecccs | oo 124,466 0 | 1,218 | 11/15/2036.
126694 NS 3 |CWHL Inc RMBS Ser 2005-27 CI 1A3. . | 12/01/2020. | Paydow 101,527 96,352 | oo 3,595 5,175 (10 I 3,100 | 12/25/2035.
126696 R3 7 |Countrywide Home Loans RMBS Ser 2005-15....... .. | 12/01/2020. | Paydown... 34,869 R v e 34,833 [ [ (2,645) | ......... (2,645) | ......... 1,250 | 08/25/2035.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... .. | 12/29/2020. | Paydown... 1,454,891 | ....... 1,454,891 | .....1,454,451 | oo 1,454,451 440 440 | oo | e, 1,454,891 (V1N I 9,383 | 02/25/2037.
17306U CE 6 |Citifinancial Mtg Sec Inc RMBS Ser 2004-............. | 12101/2020. [ PaYdOWN. ... | 00 4,005 4,005 ..4,000 L3 TN IO L3 (IS I 4,005 0 96 | 04/25/2034.
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17307G  YH 5 |Citigroup Mtg Loan Trust RMBS Ser 2005-5.......... .. [ 12/01/2020. | PaydOWN...........cvvvvricricriniiia . . 317,531 | v 382,837 | oo 353,789 353,789 353,789 | ..ovvrveeereens | e (36,258)| ........ (36,258) | ....... 11,315 | 08/25/2035.
191219 AV 6 |Coca-Cola Enterprises Ni............cccovviuviviiiiniiin .. | 06/20/2020. | MatUrity...........coovvvvveservveisesesisssssniisinss | 18,000,000 | ..... 18,000,000 | ....... 6,602,400 | ......... 17,485,355 | .coovvverorrr, 0 06/20/2020.
233050 AC 7 |DBUBS Mtg Tr CMBS Ser 2011-LC1A CI A3......... .. | 12/01/2020. | Paydown... 2,117,747 2,116,643 (VN 74,974 | 11/10/2046.
251563 CB 6 |Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl.......... .. | 12/01/2020. | Paydown... 17,560 17,862 0 517 | 12/25/2033.
251563 DM 1 |Deutsche Mtg Sec Inc RMBS Ser 2004-2 Cl.......... .. | 12/01/2020. | Paydown.........cc.ccvvvvvinrienninricniccies . ..3,650 0 91 | 01/25/2034.
254687 CH 7 |Disney Walt Co SrNt 5.650% 08/15/20.............. .. | 08/15/2020. | Maturity .. 6,998,565 0 ... 395,500 | 08/15/2020.
36157R  3X 1 | GE Cap Mtg Serv Inc RMBS Ser 1999-HE2 Cl...... .. [ 12/01/2020. | PaydOWN............cvvvvcviicriciniis . 19,974 (V18 I 728 | 07/25/2029.
36157R D8 5 |GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 Cl...... |.. | 12/01/2020. | Paydown... e 205 0 7 | 04125/2029.
362420 7Q 0 |GS Mortgage Securities Corp RMBS Ser 200........ [ 12/01/2020. | PaYdOWN......ccvvvvvvvvresesscvrmssssrreesee | 51457 | ....o..... 51457 | ...........48,901 50,092 0|.......1,345 | 06/25/2035.
369622 SM 8 |General Elec Cap Corp SUb Nt....oooccccvvcvrisvens - [12122/2020. | Call  100.8120.. 13,105,560 | .....13,000,000 | .....13,039,190 | ......... 13,005,384 | .oovovcerrrn. o] 013,000,682 | oo | e (682) | oo (682) | 1,045,279 | 02/11/2021.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1ACIA.......... | 12/15/2020. | Paydown 1,624,470 | ......1,624,470 | ..... 1,639,580 | ..o...... 1,639,406 | ...oovocennon ...(14,936) N 1,624,470 0| 41,473 | 10/15/2054.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1ACIA........... .. | 12/15/2020. | Paydown 125,678 | 0. 125,678 | oo 131,924 131,855 [ evvveveeeeercceenns | evereeeeedBATT) | oo oo (6,177) 0 2,856 | 10/15/2053.
43739E AP 2 |Homebanc Mortgage Tr RMBS Ser 2005-1 Cl....... .. | 12/2812020. | Paydown... 213,642 | ........213642 | ....... 197,508 197,508 03/25/2035.
45254N  JG 3 |IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1............. .. | 12/29/2020. | Paydown... 51,771 51,854 10/25/2034.
45254N KX 4 |IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1... .. | 12/28/2020. | Paydown . 45,931 01/25/2035.
50026* AA 3 |Kohis Corp CTL Shelby MI | 12/15/2020. | Redemption  100.0000.....ccoecvvvieece | | 459884 | ... 150884 | ... 168,912 161,524 12/15/2022.
52467@ AA 3 |Legg Mason Mtg Cap Corp CTL .. | 12115/2020. | Redemption  100.0000.........cevvvvvvceens | | 406,797 | o 406,797 | 112,567 107,455 12/15/2021.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL...... .| 12/15/2020. | Redemption  100.0000.......ccooowvvsvcuwcwwa | L 445400 | ... 145400 | oo 152,493 145,910 01/15/2021.
55265W CA 9 |Master Seasoned Securities Tr RMBS Ser 2.......... .. [ 12/01/2020. | Paydown...................... 3,211 3,317 ...3,290 08/25/2032.
585055 BS 4 |Medtronic Inc SrNt 3.500% 03/15/25... .| 10/29/2020. [ Call  112.7420.. 3,720,486 3,300,000 3,270,148 3980 481 03/15/2025.
59549R AC 8 |Mid State Tr X LBASS Ser 10 CI M1 . |.. 12115/2020. | Paydown 451,438 | ... 451438 | ... 379,606 379,606 02/15/2036.
617458 AG 9 |Morgan Stanley Cap | CMBS Ser 2011-C1 Cl........ [ 10/01/2020. | PAYAOWN.....ooevvrooesnvnsvvessmenss | 1,748411 | ... 1,748411 | ... 1,783,330 | oo 1,747,871 . 09/15/2047.
617459 AD 4 |Morgan Stanley Cap | Tr CMBS Ser 2011-C2........ | . | 12/01/2020. | Paydow 3,200,920 | ...... 3,200,920 | ...... 3,232,808 | oo 3,199,333 ) — 3,200,920 0 |.....115,848 | 06/15/2044.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21..... | .. | 12/01/2020. | PAYAOWN......oovvvvvvrscssevvvvveeesssssssin | 1,064,569 | ..... 1,064,569 | ...... 1,096,461 | ....oo0... 1,075,341 N 1,064,569 0 ... 19,598 | 03/15/2048.
62942Q BQ 5 |NRZ Advance Receivables Trust LBASS Ser......... .. | 08/25/2020. | Paydown...........ccvvvvevviressssvissnnnsiises | 13,210,000 | ..... 13,210,000 | ..... 13,208,519 | ........ 13,208,714 [ cvveoereveverceeeens | erieernen,286 | e | ecverenncc 1,286 | oo | v 13,210,000 0f... 237,597 | 07/15/2052.
62942Q BV 4 |NRZ Advance Receivables Trust LBASS Ser......... [ 09/15/2020. | PAYAOWN. ... | 18,285,000 | ..... 18,285,000 | ..... 18,281,058 | ......... 18,281,403 I 18,285,000 0 |.....345,587 | 08/15/2053.
62942Q BV 4 |NRZ Advance Receivables Trust LBASS Ser......... .. | 08/25/2020. | Redemption  100.0000..........ccooevvmmrre | 18,285,000 | ..... 18,285,000 | ..... 18,281,058 | ........ 18,281,403 o, 18,285,000 0 ... 319,988 | 08/15/2053.
64130H AA 9 |Neuberger Berman CLO Ltd CLO Ser 2017-24...... | .. | 03/12/2020. | Redemption ~ 100.0000.......cccovcrvcees | | 6,000,000 | ..... 6,000,000 | ..... 6,000,000 | ........ 6,000,000 0| 74,921 | 04/16/2030.
645082 AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd....... .| 01/15/2020. | Redemption ~ 100.0000.. ] 98,086 | oo 98,086 | ........ 98,086 98,086 . 0 2,894 | 01/15/2021.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-........ .| 12101/2020. | Paydown... o T 407176 | ... 407176 | ... 415,985 415,237 { oo | eeeeeeen(8,061) e | eovvceesns(8,061) [ e | e 407,176 0 8,619 | 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-......... .. | 12/01/2020. | Paydown... 1,645,856 | ... 1,645,856 | ....... 1,667,928 | vovvooo. 1,667,143 I 1,645,856 0 29,994 | 02/25/2049.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-......... - | 12101/2020. | PaydOWN....ccccccoocvvvveersssssssnivnneeensns | 1,961,422 | ... 1,961,422 | ... 2,019,042 2,016,647 N 1,961,422 0 ... 37,615 | 12/25/2058.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23. .. | 12115/2020. | Redemption 448311 | oo 248311 | oo 448,295 448,306 0 14,906 | 05/15/2023.
65341K  AX 4 |Nextgear Floorplan Mast Ow Tr LBASS Ser. .. | 10/15/2020. | Paydown o 2,400,000 | ....... 2,400,000 2,399,980 2,399,993 7 0 [ 51,200 | 10/17/2022.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1......... .. [ 10/01/2020. | Paydown I T R 209,140 | .......... 209,140 237,897 222,206 | oo | o, TREXV) | I— 0 8,084 |10/01/2023.
670208 AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls........ .| 12/07/2020. | Redemption ~ 100.0000... 286,068 | ........ 286,068 286,068 286,068 0o 10,172 | 11/07/2023.
679574 AG 8 |Old Dominion Elec 1st Mtg Bd .| 12/01/2020. | Redemption ~ 100.0000.. 187,500 | oo 187,500 | oo 187,500 187500 0. 11,644 | 12/01/2028.
74042T  AC 5 |Preferred Term Sec Ltd LBASS Nt CI A-2 P | 12/22/2020. | Paydown... 127,498 | ... 127,498 | oo 114,312 SRT 20 DR 13,186 | corrcrrnnn 0| oo 1,173 | 12/22/2037.
74273@ AA 1 |PRIT Core Realty Hidgs LLC Sr Nt SerA.... .. | 02/14/2020. | Maturity. . o 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 . 0| 81,250 | 02/14/2020.
742741 AA 9 |Procter & Gamble ESOP Deb Ser A | 07/01/2020. | VaIOUS...covesvvveeesssivveeeessss | 398,650 | ......... 398,650 | ......... 542,670 407,120 | oo | s [C340) ) PRI O (8A70) | v | cevreeirinenns 398,650 0| 28,208 | 01/01/2021.
761118 HD 3 |Residential Accredit Loans Inc RMBS Ser... . [12/01/2020. | Paydown............covveeevevvvsssvvsssssisiisssns | 169,566 | ......... 255557 210,932 [0 20 N DU DU ISP (VI OO B 210,932 | oo | e (41,366) | ........ (41,366) | ......... 6,580 | 09/25/2035.
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774341 AH 4 |Rockwell Collins SrNt......c..ovvreverirererierieierirris .. | 06/10/2020. | Tax Free EXxchange...........ccooceeververnennns S 4,002,982 | ....... 4,000,000 | ....... 3,997,320 ...3,998,736 246 | oo o246 | | 0000003,998,982 [ e | e 4,000 | .o 4,000 | ....... 82,444 | 03/15/2022.
774341 AJ 0 |Rockwell Colling SrNt.........cooovirierieiiiriiriicniis .. | 06/10/2020. | Tax Free Exchange...........ccccccocvuerinneae T R 1,998,697 | ....... 2,000,000 | ....... 1,994,240 ..1,996,336 361 . 2,000 2,000 | ....... 47,111 | 03/15/2024.
78402C AA 1 |SC Commercial Mtg Pass Through CTL Ser 2....... | .. | 12/01/2020. | Redemption ~ 100.0000.........cooovevveeema | f 58,972 | v 58,972 | vovvvvvrend 61,665 59,619 (B46) [ coovrveverevv | eeeevrrrireers(B4B) | e [ s 58,972 0 2,241 | 11/10/2028.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl.......... | .. | 12/15/2020. | Paydown ATAB82 | ......... 478574 476,355 | cooooooeoeeeeeeeees | e ()] P— 474,682 [ I 5,407 | 03/15/2033.
79548K ZJ 0 |Salomon Bros Mtg Sec VII Inc RMBS Ser 19......... .. [ 12/01/2020. | PaydOWN...........ocvverrirricnias il i ABTB 1,575 1,589 ..1,568 4 . e 1,572 2 2 43 | 06/25/2028.
87612B BP 6 |Targa Resources Partners SrNt...........ccccoovvunnens .. [ 12/01/2020. | Tax Free Exchange...........ccoocvvvvmmmmvvvciisas | 348,259 | .......... 347,000 | .......... 348,301 348,276 (16) [[5) ) N 348,259 0 ... 19,297 | 03/01/2030.
89177B AA 3 | Towd Point Mortgage Tr RMBS Ser 2019-1C........ |.. | 12/01/2020. | PaYAOWN........oooovvvvvvvivvivmmvvsnivsisisisisii | 1,416,813 | ... 1416813 | ....... 1,408,184 ..1,408,477 8,336 . 8,336 1,416,813 0 29,597 | 03/25/2058.
893830 AZ 2 | Transocean Sedco COGANL....oocvvvvivrscrns + | 091032020, | VAIIOUS...-vsvvsvvsvssvvsvssvsssssvssssees | 1,469,873 | ....... 5,163,000 | ... 5,693,034 | ..........4,156,215 |...1,491,545 | ......... [GHZ:) | IR B 1,486,466 5,642,681 | oo (4,172,808) | ...(4,172,808) | .....327,212 | 12/15/2041.
893830 AZ 2 |Transocean Sedco Co Gtd Nt < | .| 09/11/2020. | Taxable Exchange.............wwwwvvvvvvvvvvvvecenc| 2,221,968 | ...... 3,837,000 | ....... 4313976 | .......... 3,088,785 |....1,183,710 | .......... (5,166) | .creeerrrreeres | e 1,178,544 | oo | v 4,267,329 | .o (2,045,361) | ...(2,045,361) | .....265,083 | 12/15/2041.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | .. | 12/01/2020. | Paydown 2202.911 2202911 | . 2,105,501 2,182,358 20,553 2,202,911 0 31,162 | 12/10/2045.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A.......cccccovvurvuenns .. | 09/01/2020. [ Redemption ~ 100.0000.........covvvvvvccecc | | 173478 | ... 173478 | oo, 173,478 173,478 . 173,478 09/01/2031.
92851@ AA 3 |Vivendi SPC TrCTL 6.630% 04/15/22................ .| 12/15/2020. | Redemption ~ 100.0000.......cooovovoveveeeeenc | 122,17 | 00 122417 | o, 122,117 122017 | oo | everessssssssssnnnns | oo | eoveesesesesreeneen L ovveeeeeesesesesssns | oo 122,117 04/15/2022.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... .. | 12/01/2020. | Paydown 168,309 132,271 132,271 132271 | 04/25/2037.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. | 12/01/2020. | Redemption ~ 100.0000............ccoceurenee 101,890 101,890 101,890 . ....101,890 08/01/2027.
94989) BA 3 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-C2..... | .. | 12/01/2020. | Paydown...............ccooewvvvevmsvemviismsvvsiissnnn | | 34,168 | 1o 34,168 | oo, 35,064 34,621 (452) [ oo | e d(B52) | e | e 34,168 05/15/2048.
96928# AC 7 |William Blair CTL CTL PTC Ser 2004-1................. .. | 01/13/2020. | Redemption  100.0000........ovvmmvvvvrcceea | | 2314 2 654 .2,318 3) 2,314 01/25/2023.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA............... A| 07/15/2020. | Redemption ~ 100.0000 102,400 | .........102,400 | .......... 102,400 102,400 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A, . | A|07/15/2020. | Redemption ~ 100.0000..........cocoremmmrrces | 51,200 | v 51,200 | oo 51,200 51,200 07/15/2031.
009090 AB 7 |AirCanada LBASS EETC Ser 2015-1B... ....| A| 09/15/2020. | Redemption  100.0000. R 153,736 | ........153,736 | oo, 151,814 152,559 | vovvvveeeeeeeeeeeees | oo [ETCN — 03/15/2023.
00507U AU 5 |Actavis Funding SCS SrNt.......ccoooeirveeiriiiannienns D| 05/14/2020. | Tax Free Exchange..............ccocoovervviennnns T 5,024,565 | .......5,000,000 | ....... 5,021,502 5,019,720 (155) 5,000 5,000 |..... 157,674 | 03/15/2045.
11042T AA 1 |British Airways Plc EETC .| €| 12/20/2020. | Redemption ~ 100.0000...........oocreemmmrcce | | 70,267 | cvvvrrrrr 70,267 | o 70,267 70,267 (VN I 1,677 {09/20/2031.
01877K  AB 9 |Alliance Pipeline LP SrNt.... .. | 01/25/2020. | Rate Change Interest Reversal 0 (2) | 12/31/2019.
172967 EV 9 |Citigroup Inc Sr Nt .. | 05/29/2020. | Class Action Funds............cccccocvurivinnnens .0 [ 1,272 | 05/22/2019.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2........... . [12/26/2020. | Additional INCOME.......coovvvviecrivecriiennee | o e [\ . 0 5,372 | 03/25/2047.
3899999 Total - Bonds - Industrial and MiSCElIANEOUS.........coooccccvvivsiivvrsssiiinisiss ot || 172,407,133 |...177,187,715 | ....166,996,945 | ....... 174,623,881 |...2,728,519 | ...... 647,703 | ..cooccrirenn, 0 [ 3,376,222 | ..coovvornn 0| 178,000,100 |....ccocoornrend 0 | .(6,214,831)] ...(6,214,831) | ..5,444,177 XXX
Bonds - Unaffiliated Bank Loans
08579) BD 3 |Berry Plastics Corp Term Ln W Nt 1... .| 12/2212020. | Redemption ~ 100.0000.......ccccovvvvsvvvswcss | L 344427 | 311427 | 313,008 | ..ooorrnnne. 312,484 | oo 415 | o [ 772 ) R IR (1,057) | oo | e 311,427 0 8,648 |10/01/2022.
08579 BE 1 |Berry Plastics Corp Term Ln X Nt 1.... .. | 12/31/2020. | Redemption  100.0000. 13,254 19 (65) (46) | .. 13,208 0 258 | 01/19/2024.
15018L AE 1 |Cedar Fair LP New Term Ln B Nt 1 .. | 04/27/2020. | Redemption  100.0000. . . 787,846 T8T,846 | oo | oo | eoererecrsesnnne | eeeeeesseseeessend 0 ...787,846 (VN - 8,449 | 04/13/2024.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt . [ 12/31/2020. | Redemption  100.0000. 326,625 ..326,625 328,151 326,977 782 ....326,625 0 971 | 06/01/2024.
000000 00 O [Array Canada Inc Term Ln Nt 1 04/15/2020. | Stifel Nicolaus & Co Inc.... 792,857 784,929 621,071 167,416 ....788,487 | ...(265,201) | ......(265,201) | ....... 16,049 | 02/09/2023.
000000 00 0 |Array Canada Inc Term Ln Nt 1 . 03/31/2020. | Redemption  100.0000. ...1,160 5,357 0 94 | 02/09/2023.
02034# AA 0 |MISYS (Aimonde Inc) Term Ln Nt 1 D| 11/30/2020. | Redemption ~ 100.0000. 528 66,667 0 |......2,455 | 04/28/2024.
8299999. Total - Bonds - Unaffiliated Bank Loans 2,303,987 2,299,056 2,131,967 | ...... 169,789 | . .......... 167,650 2,299,617 ....(265,201)] ..... (265,201) ] .......36,924 XXX
8399997. Total - Bonds - Part ... ...383,398,830 |....372,844,975 |....366,928,959 | ....... 385,110,512 | (11,348,235) ...(11,822,607) | ... 373,287,906 ..9,489,059 |..... 9,489,059 | ..9,667,528 XXX
8399998. Total - Bonds - Summary em from Part 5.......cccooovvvesivvssssvsssisnsssiins cosssessissessssssssssssssssssssssssssssssssssssssssssssssssssssnes | 22,837,521 | ....22,812,982 | .....22,993,754 | .ovociinmisssinnns | cossvnnnssssins | conens(156,233) | covcssssins | covsend (156,233) | .ocvverssninees | covssees 22,837,521 | coocvcrssssiins | covssnnnnssssns | covsssicnsesssees | o 490,095 | XXX
8399999. Total - BONAS.....ooooovnrerssinnsensssnnsncssnssc s ...406,236,351 |....395,657,957 |...389,922,713 | ....... 385,110,512 | (11,348,235) ...(11,978,840) | .. 396,125,427 .9,489,059 |....9,489,059 | 10,157,623 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
589331 10 7 |Merck & Co Inc Com... . | 11/27/2020. | Class Action Funds... XXX 0 2,512 XXX
717081 10 3 |PfizerInc «.. | .. | 11/19/2020. | Class Action Funds... XXX 0 1,248 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 0 0 0 0 O | O O 0 i [\ [\ 0 3,760 XXX
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SCHEDULE D - PART 4

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
9799997. Total - Common Stocks - Part 4 XXX 0 0 0 0 XXX
9799999. Total - Common Stocks XXX 0 0 0 0 XXX
9899999. Total - Preferred and Common Stocks XXX 0 0 0 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....406,236,351 XXX ..389,922.713 | ...... 385,110,512 | (11,348,235) ...(11,978,840) 9,489,059 |....9,489,059 | 10,161,383 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A it
3140KD  BK 5 | FNMA Pool #BP5441 3.000% 06/25/50. | .. ‘ 05/28/2020 | Citigroup 12/01/2020 | Paydown 2,412,183 .2,537,692 2,412,183 2,412,183 (125,509) | .. .(125,509) . 0 ... 34,515 | ... 5,628
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES ........... it | coenieee 2,412,183 2,537,692 | ......... 2,412,183 2,412,183 (125,509) | . .(125,509) 0 0 0 0 ... 34,515 | ... 5,628
Bonds - Industrial and Miscellaneous
00287Y CN 7 |Abbvielnc SrNt 4.750% 03/15/45......... .. | 05/14/2020 | Tax Free Exchange. 11/19/2020 | Tax Free Exchange...........ccccoouurvvvemieiians | wovvenens 5,000,000 5,019,565 | ......... 5,019,632 5,019,632 67 |..... 01...160,972 | ..... 38,924
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 |202 .. | 01/17/2020 | Nomura Securities Intl LLC. 12/01/2020 | Paydown 367,250 367,257 367,257 7. 7 0] . 5,453
14448C AA 2 |Carrier Global Corp SrNt......cccovvvveennens .. | 02/18/2020 | Various ...| 12/10/2020 | Tax Free Exchange............cccccovuvvinnriens | 200..3,000,000 | ......... 3,009,072 | ......... 3,008,410 | ......... 3,008,410 {(CI<7 ] T IR (662) 0 ... 64,194
247361 ZW Delta Airlines Inc PTC Ser 2020-A............. .. | 03/06/2020 | Morgan Stanley & Co LLC...........cc.ccccceee. 12/10/2020 | Redemption ~ 100.0000...........ccccocvumve | covvererreenas 54,215 54,215 54,215 54215 | s [ | e 0 0] . 1,009 | ..o
Mill City Mortgage Trust RMBS Ser 2019-
59981B AC 8 |G 04/03/2020 | Nomura Securities Intl LLC...............c....... 12/01/2020 | Paydown.............cocmrvenrieiiriiisniiisniins | oo 203,330 201,233 203,330 203,330 2,097 | oo | e 2,007 0. 2474 | . 93
68902V AF 4 |Otis Worldwide Corp Sr Nt... 02/19/2020 | Various .| 09/08/2020 | Tax Free Exchange.. 2,000,000 | ........ 1,999,997 | ......... 1,999,990 .1,999,990 (7)) e 7 0 27,218 |
75513E BB 6 |Raytheon Tech Corp SrNt.. 06/10/2020 | Tax Free Exchange. 12/10/2020 | Tax Free Exchange.. ,000,000 .3,998,982 ,999,337 .3,999,337 355 | ..... 355 0]...82444 | .. 26,444
75513E BD 2 |Raytheon Tech Corp SrNt.. .| .. | 06/10/2020 | Tax Free Exchange. .. | 12/10/2020 | Tax Free Exchange.. 2,000,000 | ........ 1,996,697 | ......... 1,997,171 | .........1,997,171 474 | ... 0 ... 47111 ... 15,111
857477 BJ 1 |State Street Corp SrNt.....c.cocvvevrircriinnne .. | 03/26/2020 | Morgan Stanley & Co LLC..........coccrvrvnrenee 11/04/2020 | Tax Free EXChaNge........cocvveervvvervevnirnis | vvernns 3,000,000 | .......... 3,000,000 | ......... 3,000,000 | ........ 3,000,000 | .ovvrvverervirines | e [ s 0 0 | 51,735 | v
Towd Point Mortgage Tr RMBS Ser 2018-
89175M AA 1 [3C 04/07/2020 | Bank of America BISD Dealer.................. 12/01/2020 | Paydown...........ccccoeiirieinniiisnniissniissniinns | covinneeens 77599 | ........... 809,051 | oo 775996 | ..ooooooce 775,996 |..ooovvvvinniianns | v (33,055) - 0. 12,970 | ......... 851
3899999. Total - Bonds - INUStrial ANA MISCEIIBMEOUS..........ouurieeiiiiies itk | coiiaas 20,400,799 | ....... 20,456,062 | ....... 20,425,338 | ...... 20,425,338 | ..o 0| . (30,724) | . 0 0 0 0 |[....455,580 |.... 82,002
8399998. Total - Bonds 22,812,982 22,993,754 22,837,521 22,837,521 0. (156,233) | . 0 0 0 0 ]....490,095 |.... 87,630
9999999. Total - Bonds, Preferred and COMMON SIOCKS..............coiiuiiiiiiis o 22,993,754 | ....... 22,837,521 22,837,521 0 ... (156,233) 0 0 0 0 |...490,095 |.... 87,630
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Sch.D -Pt. 6 - Sn. 1
NONE

Sch.D -Pt. 6 - Sn. 2
NONE

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2020 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Residential Mort Backed Securities
04012M AP 4 | Argent Securities Inc RMBS Ser 2006-M1 C......... 173,308 07/25/2036.......
14454A  AE 9 |Carrington Mtg Loan Tr RMBS Ser 2006-FRE.............cccocrmivrernririrninninne ..1,308,720 10/25/2036.......
362351  AA 6 | GSAA Home Equity Tr RMBS Ser2008-20 Cl.........cvvuirrmirririereririsiiesieisssissessssssesessssssssesssesssssessesssssenses 364,217 12/25/2046.......
617487  AB 9 |Morgan Stanley Mtg Tr RMBS Ser 2008-16AX.........ccuvurerrirererieirieiesiseiseiessssisesesssessssssessessssssessessessesesenes 325477 ...325, 11/25/2036.......
81378E  AA 1 |Securitized AB Receivables LLC RMBS SEI.......ciiiiiiiiiiieinsissiiensssissssssssssssssssssssssssensssssssssssesssssssssssses | consssseensnes 1D FM.iiians 2,428,023 2,428,023 |05/25/2037.......
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..........ooveiriieriieieeieieriei e 4,599,745 4,131,925 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)...........ociririirireiiiiniisni st 4,599,745 4,131,925 XXX
Totals
6499999. Total - Residential Mortgage-Backed SECUMHES. ... ..cvviiiriirinisiiieissse e 4,599,745 | ..o 4,131,925 XXX
7099999.  Subtotal = BONMS.....c..iuuiiririiiriissiisersiis i 4,599,745 | ..o 4,131,925 XXX
Cash Equival ( le E Part 2 Type)
000000 00 0 | Overnight Repos SEC LENDING ONLY.......iuiiuiiuimiieniesieenssmsssessmsssssensssssesssssssesenssssssssensssnssnsssssensensssesenssnssse | soseneersessae TA i [ 1,648,282 1,648,282
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......covvreernrisieisrissisninens 1,648,282 | ..o 1,648,282 XXX
9999999, TOMAIS. ... ruuieriieieieieii it 6,248,027 5,780,207 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....(444,896)  Book/Adjusted Carrying Value $.....(518,821)
2. Average balance for the year: Fair Value $.....6,912,150  Book/Adjusted Carrying Value $.....6,541,139
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A b 1,648,282 1B e 0 10 e 0
Do 4,131,925 TE 0
TF s 0 16 0
2 e 0 2B o 0 2C 0
A bbb 0 3B 0 3C 0
AR s 0 4B s 0 AC e 0
B bbb 0 BB 0 BC e 0
B RSt 0
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(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and n

SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

1

CUSIP Identification

2

Description

Code

ot reported in aggregate on Line 10 of the Assets page)
3 5

4

NAIC Designation,

NAIC Designation

Modifier and SVO
Administrative Symbol

Fair Value

6

Book/Adjusted
Carrying Value

Maturity
Date

General Interrogatories:

1. The activity for the year:

Fair Value §........

2. Average balance for the year:  Fair Value $

NONE
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Huntington National Bank COUMDUS, OH......ooiirieicieiees s sssensns | eneenens (3,683,486) | XXX
Bank of New York Mellon New York, NY. 110,161 | XXX
US Bank Cleveland, OH..........ovccerreierreeiereesieeeesiessesiesssssssessessssssssssessessens. | coneeeees 1,419,120 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 (2,154,205) | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 (2,154,205) | XXX
0599999. Total Cash XXX | XXX 0 0 (2,154,205) | XXX

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

1. January (281,947) | 4. April (1,800,497) | 7. July, (2,718,565) | 10. October. (3,691,280)
2. February. (2,584,299) | 5. May. (3,190,156) | 8. August (5,267,883) | 11. November. (3,308,433)
3. March (3,185,104) | 6. June (3,366,927) | 9. September. (3,051,730) | 12. December (2,154,205)
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Other Cash Equivalents
[ Nationwide Cash Management Co. ... 12/3112020................ 0467 | coovensrvessissessissessin | 172,176,128 22,872
8799999. Total - Other Cash Equivalents................ L AT2A76,128 | 0 | e 22,872
8899999. Total - Cash Equivalents 172,176,128 | ceoeoeeeeeeeeereeeereeeenenen0 | e 22,872

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

o

o o o o o o




Annual Statement for the year 2020 of the NATIONWIDE INDEMNITY COMPANY
SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMA.. .o dAL | et [
2. Alaska
3. ANZONA......
4. ATKansas.........coocoveevenivrvennen AR | i
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia .
10, FlONda. ..o FL | trtteririins [ oottt
11, GEOMGia. e GA|..
12, Hawaii . HI..
13.  Idaho...... ID [ oo [ et s
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA| ..
20.  Maine. ME|..
21.  Maryland MD|..
22.  Massachusetts............cocovrvrnnee MA| ..o
23.  Michigan....
24, Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana....
28. Nebraska
29.
30.  New Hampshire.
31 NEW JETSEY . tNU | s | e
32.  New Mexico...
33.  New York
34.  North Carolina...
35.  North Dakota.
36. . | For protection of all ph's 745,406 921,452
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €aNada......ccoverrerenererneernnee e CAN [ [ s
58.  Aggregate Alien and Other. XXX XXX 0 0
59.  Total.irrirrirrerins XXX XXX 745,406 921,452
DETAILS OF WRITE-INS
BB0T. ettt | srreienie | et bR
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0
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