PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

0 0
ANNUAL STATEMENT

For the Year Ended December 31, 2020
of the Condition and Affairs of the

NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

NAIC Group Code..... 140, 140 NAIC Company Code..... 23779 Employer's ID Number..... 31-4177110
(Current Period) (Prior Period)

Organized under the Laws of OH State of Domicile or Port of Entry OH Country of Domicile  US
Incorporated/Organized..... December 27, 1933 Commenced Business..... April 15, 1934
Statutory Home Office ONE WEST NATIONWIDE BLVD. .. COLUMBUS .. OH .. US .. 43215-2220

(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office ONE WEST NATIONWIDE BLVD. .. COLUMBUS .. OH .. US .. 43215-2220 614-249-7111

(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address ONE WEST NATIONWIDE BLVD., FRAP SOLUTIONS .. COLUMBUS .. OH

.. US .. 43215-2220
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)

Primary Location of Books and Records ~ ONE WEST NATIONWIDE BLVD., 1-14-301 .. COLUMBUS .. OH .. US .. 614-249-1545
43215-2220
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address WWW.NATIONWIDE.COM
Statutory Statement Contact CHERYL M DENNIS 614-249-1545
(Name) (Area Code) (Telephone Number) (Extension)
FINRPT@NATIONWIDE.COM 866-315-1430
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. MARK ALLEN BERVEN PRESIDENT & COO - P&C 2. DENISE LYNN SKINGLE SVP & SECRETARY
3. DAVID PATRICK LAPAUL SVP & TREASURER
OTHER
PAMELA ANN BIESECKER SVP-HEAD OF TAXATION JOHN LAUGHLIN CARTER PRESIDENT & COO-NW FIN
JAMES ROBERT FOWLER EXEC VP -CIO MARK SHANNON HOWARD EXEC VP-CHIEF LEGAL OFFC
RAMON JONES EXEC VP-CHIEF MARKT OFFC GALE VERDELL KING EXEC VP-CHIEF ADMIN OFFC
MICHAEL WILLIAM MAHAFFEY EXEC VP-CHIEF STRATEGY OFFC AMY TAYLOR SHORE EXEC VP-CHIEF CUSTOMER OFFC
MARK RAYMOND THRESHER EXEC VP - CFO KIRT ALAN WALKER CEO
DIRECTORS OR TRUSTEES
CRAIG RICHARD ADAMS STEPHEN FRANCIS HIRSCH MARC ALLEN HOWZE DANIEL THOMAS KELLEY
MARY DIANE KOKEN SARA ALICIA MARTINEZ TUCKER TERRY WAYNE MCCLURE DEBORAH ANN PLUNKETT
BRENT RINNER PORTEUS SUKU RADIA MICHAEL JOSEPH TOELLE KIRT ALAN WALKER
SPARKY RAY WEILNAU PAUL JEFFREY WENGER JEFFREY WADE ZELLERS
State of........ OHIO
County of..... FRANKLIN

The officers of this reporting entity being duly swomn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as
herein stated, and that this statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions
therefrom for the period ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their information, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy (except for formatting differences due to electronic filing) of the
enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the enclosed statement,

TN =l &/v’/é%%){)/(/

(Signature) e (Signature) (Signature
MARK ALLEN BERVEN DENISE LYNN SKINGLE DAVID PATRICK LAPAUL
1. (Printed Nams) 2. (Printed Name) 3. (Printed Name)
PRESIDENT & COO - P&C SVP & SECRETARY SVP & TREASURER
[Title) (Title) (Title)
Subscribed and swomn to beforeme a. Is this an original filing? Yes [X] No[ ]
This \ %\V" day of kt\)ﬂ st | 2021 b. Ifno 1. State the amendment number
]
~ ~ 2. Date filed
AN
AN A > 3. Number of pages attached

PAREANNY
O (\\h\\
C N




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE 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. GOVEIMMENLS.......ovrrviieieriesieie st ssssessssssessesssnsas | essesens 754,124,010 | ...cconeee. 1.3 | 754,124,008 | .....cooverereererrerierens | e 754,124,008 | ............... 11.3
1.02 All Other GOVEIMMENLS..........cccveeveirereissieiessesiesisese s sesssessesses | evsessessessenes 780,604 | ....ccovevecn 0.0 | oo 780,604 | ...ocovevererersereiienns | e 780,604 | .....ccocvvvend 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ cc.cuveee. 63,299,944 | .....ccooevunn 09 [ 63,299,943 | ..o | e 63,299,943 | ..o 0.9
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............ccceveveveueveireierneieseseessseseeseennes | cosiennns 153,887,306 | ......cconcee. 2.3 [ 153,887,308 |...covveververeeeierrcens | e 153,887,308 | ......cccocvne. 2.3
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed.........c.coceveevereiersereeieesesseeesesssseessessenes | covevenns 572,459,289 | ....cccvvvvrnns 8.6 |........ 572,459,290 | ..ovovvirireiererieiennns
1.06 Industrial and MiSCEIlANEOUS.............ccuevereerreeirereieeseieeie e [ e 3,007,319,983 | ............... 449 ... 3,007,319,981 | .............. 1,779,009
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNDS........ccoooiiereeieieeececee e . .
1.10 Unaffiliated Bank LOANS..........ccccueiuiueeeieieeiie e [ eeieeeaas 119,473,168 | ...ccovvrnre 1.8 [ 119,473,170 | oo e 119,473,170 | oo 1.8
1.11 Total Long-Term BoNndS..........cc.evuruerreeeeereeeeieeieeeeeseesieeieseessessens | eeven 4,671,344,304 | ............... 69.8 |....... 4,671,344,304 | .............. 1,779,009 |....... 4,673,123,313 | c.eveeee 70.1
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).... ..9,216,548 9,216,547 |. .9,216,547
2.02 Parent, Subsidiaries and Affiliates............ccceeveereriereeeireeesisieens [ |eeveeienieeened000 | e [ [ 0
2.03 Total Preferred StocK.........ceveeuecveeeereeieeieceeee et | evieeieeinns 9,216,548 | ..oovveeeen 01 [ 9,216,547 | cevverreeeeeean (V)N I 9,216,547
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ..........c..| coeveevece 12,453,009 | ...ccoeveevn 0.2 | 12,453,009 [ ..oveeeeeeeeeeeeereeiees | e 12,453,009 | ...ccoeeneen 0.2
3.02 Industrial and Miscellaneous Other (Unaffiliated)
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtual FUNGS........cooevcicieicicce et
3.06 Unit INVesStMent TIUSES..........ccveuieiceeicecseee e
3.07 Closed-End FUNS...........ccccvivieiirisicieseece e
3.08 Total CommMON STOCKS.........cccevivireiercreiie e
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 MOrGages.......c..ovueveveerererereereseseseeesesssessessssssssessenses | censereons 520,771,930 | ..coeveeee. 78 | 520,771,930 | ..oveveereeeeeererreeens | v 520,771,930 | .oveevrereene 7.8
4.04 Mezzanine Real Estate LOans............ccooveveveenirevevereeeeeeeeeeeenenns | covevinnns 43,953,993 | ....ccceonee. 0.7 [ 43,953,993 ..o | e 43,953,993 | ...cccovevneee. 0.7
4.05 Total Valuation AlIOWANCE............ccvveeeeeereereseressssssessesessessesesessns | esesessneans (5,329,182)( ...ccovvuvn (%)) P— (5,329,182) [ ..o | v (5,329,182)[ ... 0.1)
4.06 Total MOrgage LOANS.........ccc.eveeeecveveeeerereeessssessessssesssssssssesssssnes | ensereons 559,396,741 | .....oouuv.c... 84 ... 559,396,741 | ..ooovvevrreerrn (V)N I 559,396,741 | ...covvveee.. 84
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.......cc.cevvrirrireririiieieieiessssesessssesesssssssssssessnnes | vveessssssssssssessensnnes (V1N (VX0 (0] O (VN IR (U] I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......ccccouvvmrmrnrnrininsnnssesessssesesssnes | covesseneiinsenns 584,317 | covverirreenn0.0 [ i (o121 I SOOI [SSPR 584,317
6.02 Cash Equivalents (Schedule E, Part 2)...........cccooevvvnrnrrereienieiinnns | coveees 291,705,218 [ .covcvrvrnnidd | 291,705219 | .covovvrrnnne 1,343,603 |.......... 293,048,822
6.03 Short-Term Investments (Schedulg DA)...........cccccveereerieriereeieriens Lrerierisesisisnenesinrenees | eeerisnrerennes000 | i Lo | oovesesessessessssssnens 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .......... 292,289,535 | ool | 292,289,536 | .....cc.co.... 1,343,603 | .......... 293,633,139
7. CONrACt LOBNS.......cviveieirieiessiesisssssiessssssessssssessssssessessssssesssssesssssens | ceessessenssessessesssssssssens | sessssssesnennens000 [ v [ | o 0
8. Derivatives (SChedule DB).........cccoveierinrierniesseieesesesessssssesssssssssessens | sevssssssinnes 1,250,000 | ..cccovereereeen0.0 | o 1,250,000 [ ..oooovereeererreieiiens | e 1,250,000
9. Other Invested Assets (Schedule BA)..........cccovveevveeecevceeeeeereeesene | eeveeinns 787,295,071 | .o 11.8 | 787,295,071 | cvevevveeeveeeereeenn | e 787,295,071
10. Receivables for SECUMHES.........ccvvvvrrrreiieiseseieiesesseessisssseisesessssssenes | esssssssssessessssessessens | oesnsnesnennsd000 [ v [, | e 0
11. Securities Lending (Schedule DL, Part 1).........cccoevveeeversrneveriesssssienes | vovvevrenenns 3,122,612 |00 [ 3,122,612 |......... )00, SO PR, )9, 9, S
12. Other Invested Assets (Page 2, LiNe 11)......ccccvveerernrneiienesseiseisesienes [ersenessesssnsens 12,739 [ooiienn0.0 | oo 12,739 [ .o | e 12,739
13. Total Invested Assets 6,690,889,324 | ............100.0 | ....... 6,664,644,702 |.............3,122612 | ....... 6,664,644,702

Si01




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
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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

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

Total gain (10ss) 0N diSPOSAlS, Part 3, COIUMN 18..........coieiiriieciieesie ettt ettt bbbttt es s b b s s b ee s ettt s bt s s b s s st s st nais
Deduct amounts received on disposals, Part 3, Column 15....................] o W ' .

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

Deduct current year's other-than-temporary impairment recognized:
7.1 Totals, Part 1, COIUMN 12, ...ttt
7.2 Totals, Part 3, COIUMN 0. ..ottt s bbb bbb bbb ssen s

Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 11ttt bbbt en
8.2 Totals, Part 3, COIUMN 9.ttt bbbttt

Book/adjusted carrying value at end of current period (LINES 142+ 3+4-56-T-8).........ccc.erriurirersiiieiieesesiss sttt s st ssenss
Deduct total NONAAMILEA GMOUNLS..........c.iiiiieieiiirt bbbt

Statement value at end of current period (LiNe 9 MINUS LINE 10)........c.iuiuiieiieiieiieississieiss sttt bbbt bbb st s

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI...........ccueveiueiereieieisete ettt bbb
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas 91,000,000

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 34,228,782

655,321,443

125,228,782

Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2.ttt bbb bbb bbb sttt bbb an 3,700,950
3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s 4,610,239

8,311,189

ACCTUAL O QISCOUNL........o.veiitieetc ettt bbb bbb e s s 4482t s s b s bbb s b b s bbb se s s bbbt bbb bbb s st ns st
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

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
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

224,135,492

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 142+3+4+5+6-7-8+9-10).........ccovrrrereerrrnrenrreirnenssese s sseesenens
TOtAl VAIUBHON GIOWENCE. ........ceuverrirrirrisetis ettt bbb+ 81888441888kt
SUDEOLAI (LINE 11 PIUS LINE 12)......oeveitieeictiteie ettt ss sttt e bbb bt s bbb s s s s st e bbb s s b b s e b st n st et n s s bt s ens
Deduct total NONAAMIEA BMOUNLS.........cc.uieriereerieseeieis ettt

Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........ccueiiieeieeereese ettt

S102
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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 756,692,070

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 78,202,132
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 125,043,723 203,245,855

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, Column 13 9,451,280

5.2 TOtalS, Part 3, COIUMN O.....eoureerieerreeseeeseeeseeeseesseeese s sesss s sess st (47,174,513) (37,723,233)
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 44,457 957
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 169,602,605
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 10,085,969

Total foreign exchange change in book/adjusted carrying value:

9.1 T0talS, Part 1, COIUMN 17....c.oiiririiiici st 310,991

9.2 Totals, Part 3, COIUMN 14 ...ttt 310,991
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 787,295,066
Deduct total NONAAMILEA BMOUNTS. ..ot bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 787,295,066

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 4,966,144,609
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 1,016,452,320
ACCTUBI OF GISCOUNT. ...t e8RS RS 8,831,097
Unrealized valuation increase (decrease):
41 Part1, Column 12................ 11,350,800
4.2 Part2, Section 1, Column 15... 427,531
4.3 Part2, Section 2, COIUMN 3.t s 18,808,585
44 Partd, COIUMN TR (7,311,632) 23,275,284
Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 5,392,215
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 935,735,194
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 16,026,279
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt 413,000

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 413,000
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt 21,757,402
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
9.4 Part4, COUMN 13.......iieririeeii e 3,087,390 24,844,792
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens 3,620,392
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-+10)..........ccovuriuiiierieiicieieese ettt bbbt e 5,047,522,652
Deduct total NONAAMItEA BMOUNTS...........ciiiiiii bbb bbb bbb bbb 26,244,623
Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 5,021,278,029
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Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..754,124,035 ..856,342,228 ..694,974,567 ..667,092,736
Governments (Including all obligations 2. CANAA........coiieicieie i | e | et sntenns | sriesstes ettt en e sebens | cressesier et naees
guaranteed by governments) 3. Other COUNtTIES.......cocveverecres | coerereerirsresieriinens 780,604 | ..o, 785,460 | .oovovvvirererens 791,003 | .o, 2,034,113
4. Totals.........o..... ..754,904,639 ..857,127,688 ..695,765,570 ..669,126,849
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 63,299.944 | ..o 74,968,969 | ...ccoocvvrrnnn 65,599,215 | oo 62,010,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 153,887,306 | .ooovvrerenanae 178,406,997 | ..oovvvirnn 144,321,917 | oo 151,295,000
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 572,459,289 | ......ccoocnivennnnd 624,116,194 | ..o 579,740,667 | ...ccoovvrrerennns 538,253,657
Industrial and Miscellaneous, 8. United States........c..conmervrmveees | cevvvireriine 2,763,480,320 | ...oovcvveennee 2,936,230,395 | .coovvvurriennne 2,784,108,527 | ..cooovvveennee 2,857,042,206
SVO Identified Funds, Unaffiliated Bank Loans 9. CaNada. ..o | e 49,423,418 | ovvooins 56,791,003 | ..ovvvovrererennne 49,516,996 | ...oooovvrrrrirnne 49,090,883
and Hybrid Securities (Unaffiliated) 10. Other COUNtrES. ...oouuuireeniens | connrerersssieenns 313,889,413 | ..ovvvrriiicrieenns 333,747,072 | ..oovvvrviicinenns 317,206,306 | ...vcvrevrcrnenns 346,680,859
11, TOtaIS. o | v 3,126,793,151 | ..o 3,326,768,470 | ...cocovcrernne 3,150,831,829 | ...ccoovvrernnes 3,252,813,948
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total BONds......ouuuuemsmssessssssns | cosreviennieens 4,671,344,329 | ..o 5,061,388,318 | ...cooovvrernne 4,636,259,198 | .....coovennnes 4,673,499,454
PREFERRED STOCKS 14. United States... ..4,070,967 ..4,070,965 ..3,644,861
Industrial and Miscellaneous (Unaffiliated) 15, CANAAA. ...t [ et | sesessesses ettt | estesesssesa ettt st en s
16. Other Countries ..5,145,581 ..5,360,890 ..5,147,756
17. Totals... ..9,216,548 ..9,431,855 ..8,792,617
Parent, Subsidiaries and Affiliates 18, TOtAIS. ...t [t | seess st | cbsensens s ns s
19. Total Preferred Stocks.. ..9,216,548 ..9,431,855 .8,792,617
COMMON STOCKS 20. United States............... ....12,453,009 ....12,453,009 ....14,999,998
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......coeieeeeereiiereeeiens | e nsrenins | ettt ssrens | sresese ettt enae s
22. Other COUNTIES........ocuriiniie [ crreiieiieiiesissiesissisnisnies | corsniissississsssssssisssisssesnies | sosisssisssisssssssesssssssesssssssssees
23, TOtalS..coveocrrecreessccrenssnrinns | crvensnnrissnieenns 12,453,009 | ...ooovrniiriinnens 12,453,009 | ..ovvviicriieninnns 14,999,998
Parent, Subsidiaries and Affiliates 24, Totals......coovneiiniieiieiieiieis | i, 354,508,766 | ......ccocovneue. 354,508,766 | ......cccocevnenne. 184,139,615
25. Total Common Stocks......... | coceoviririiniiines 366,961,775 | ..ovvvrerncrieenne 366,961,775 | ..ovevrvericrnenns 199,139,613
26. Total STOCKS...cuurrmsrrsrssssnnssnss | covveirriiinaniies 376,178,323 | .oooovvrricinnnes 376,393,630 | ..ooovvcreicrennns 207,932,230
27. Total Bonds and Stocks...... | ........c........ 5,047,522,652 | .....oovevrvenne. 5437,781,948 | ....vvvvvvennee 4,844,191,428

S04




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

NAIC Designation

1
1 Year
or Less

2

Over 1 Year
Through 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

6

No Maturity
Date

7
Total

Current Year

8
Column7asa
% of Line 11.7

Total from Column

10
% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed (a)

1.1
1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

2.1
2.2
2.3
24
25
2.6
2.7

............... 2,438,753

GOIS

3.1
3.2
3.3
3.4
3.5
3.6
3.7

Totals..

9,954,456

....63,299,944

............. 63,299,943

4.7

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

Totals

24,855,535

...64,089,259

140,117,244

..5,456,731

8,313,332 |...

........... 140,117,244
.8,313,332 | ...
..5,456,731

5.1
5.2
53
5.4
55
5.6

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

........... 159,245,118
............... 8,866,987

........... 568,246,904
............... 8,866,987




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total 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)
........... 213,213,736 | ...........628,891,614 | ...........566,129,308 |.............45,737,008 |.............16,620,539 | .......XXX...c0ccsveees | ... 1,470,592,205 v 1,516,692,433 | .o 329 .........960,850,295 | ...........509,741,910
............. 96,795,131 |...........606,398,777 |..........475,371,274 | .............34,896,955 |............25,793,509 | .......XXX..ceocsveneu | ... 1,239,255,646 .. 1,180,846,628 | ..o 256 ........1,004,213,376 | ...........235,042,270
A T8ATO5 | 131,810,038 ..75,365,915 | ..o 2,671,445 ....2,069,026 | .......... ). ,9 GO IO 216,701,219 | .ovvvverrivinecnenb B | 137,068,124 |...ccovvvvviineneen 3.0 [ 157,555,967 |......cco.... 59,145,253
1,847,909 e 21,056,783 ..14214859 | .. 907,621 | .ooeeeeeereeineieerernnens [ eeeeeens 9,9 NI IO 38,027,172 | .o 08 | 22,802,305 |....cooovrrrrrriinnennn05 | 19,777,532 | oo 18,249,640
............... 4,937,369 |...coeeeereni4,289,975 | i 2,760,776 | v 294,119 | e | e XK e [ 12,282,239 cereeeneenn 36,664,693 rererenenn 3,174,471 | .9,107,768
............. 13,911,157 |...............1,207,882 | .............. 1,760,658 | ..o 717,482 | ............. 12,864,319 | oo XXXt | e 30,461,498 — R Y v 10,766,583 | .............19,694,916
........... 335,490,097 | ........1,393,655,069 | ........1,135,602,790 | .............85,224,630 | ............57,347,393 | ... XXXe0oovoveviens | r.....3,007,319,979 .....2,897,320,340 .n2,156,338,224 | ...........850,981,757

90IS

. Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2

26,983,800 32,366,063 35,554,163 32,366,063 |.......cocovirreiriiiinnns
10.3 NAIC3... , cer..08,403,142 63,035,032 |.. .76,261,199 |.... 59,270,236 |.. 3,764,797
104 NAIC ... nies | o | sossssniees 10,132,303 19,956,067 29,619,176 18,657,771 |.covevvenee. 1,298,296
10.5 NAIC 5 22,968,864 | ... [ [ | e XX K e 2,968,864 A e 3,108,730 A e 2,968,864 | ......ovrirererrieine
10.6 NAIC 6 47143 | XK K [ 1,147,143 0 [ 0 e | 1,147,143
107 TOaIS.....ecieerressseersnsenensnissesenssisnissnnnenies | eosneeneneeeee Oy LOG TT | iiinnn.... 98,488,100 |............. 16,073,120 | o0 | 1,147,143 | .......... 20,9, ST P 119,473,169 144,543,268 113,262,934 |.............. 6,210,236




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

LOIS

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)......329,410,881 |........... 872,728,967 | ........ 1,420,994,625 |........... 235,653,185 | ........... 132,938,047 | oo (] - 2,991,725,705 | ..coovvceenns B4.0 | .o XXX s [ e )., SO DT 2,475,138,3%4 | ........... 516,587,308
11.2 96,795,131 |........... 633,382,577 |..ccvvnu 489,066,869 |............. 43,763,942 |............. 25,793,509 | oo (V)N I 1,288,802,028 | .....c.covvvvvrrennns 276 [ oo XX [ ) 0.9 RN IR 1,053,759,758 |........... 235,042,270
11.3 8,549,592 |...........190,213,180 |. .81,689,739 |.. 2,671,445 |... 2,069,026 | ... .0, ..285,192,982 222,282,934 |.. ...62,910,050
114 1,847,909 |............. 31,189,086 24,038,623 | ...ooiiren907,621 | s 0
115 4,937,369 |...cocvvenne. 7,344,082 |....cooeenee. 3,101,746 ..806,351 | oo 42,160
11.6 13,911,157 | oo, 1,207,882 |...coovvunns 1,760,658 L T17482 | 14,011,462
117 OIS oottt | feesenines 455,452,039 | ........ 1,736,065,774 | ........ 2,020,652,260 |........... 284,320,026 | ........... 174,854,204
11.8 Line 11.7.a5@ % Of COL 7.oveiiieeieieeieisiesssisissisnesssisssnes | oversnssisnesnsenneas I I 372 | o 433 | i [ 3.7
12. Total Bonds Prior Year
121 NAIC Tttt ssses | ceeesseens 380,495,398 |........... 904,634,248 | ........ 1,454,805,322 | ........... 176,927,225 | .......... 134,310,783 | oo | eereinnens ) 0.9 GO PR ) 9.9, GO B 3,051,172,976 | oo 66.1 | ........ 2,534,779,844 | ........... 516,393,132
12.2 152,609,764 |.......... 598,367,648 | ........... 462,799,314 | ..ovvvennee 30,632,320 | ..ocvvrrnne T13,444 | .o [ ) 0.9 SO I )., GO B 1,245122,490 | ..coovvoviviirirnnnns 27.0 | ... 1,041,357,887 |........... 203,764,603
12.3 NAIC 3e. et | ceeenenenans 11,699,088 |........... 153,803,056 ..48,594,341 | ... 4,133,376 579,990 | i [ ) 0.9, GO PR ) 0,9, GO O 218,809,851 | .o 47 | 177,638,619 |............. 41,171,232
124 ....862,650 |.............40,931,277 |. .10,226,452 | .. ..2,106,910 |... . XXX.. XXX... I 54,127,289 | ... 1.2 ...39,892,242 | .. ...14,235,047
12.5 NAIC ..o essseeneessseeensenensssssensennes | eoneeenennnnnns 102,323 [ 1000 25,013,259 | .o 6,412,704 | i 850,743 07,985,000 | [ e XXX 9 38,112,176 | 2,251,853
12,6 NAIC B...coieecireeincneereeseisensessseseesessenesssensensesessnsens |_eserssesssssene 09,994 [oviiniennnnn 1,408,495 | oo 574,635 | oooovriireins 493,559 | .o 207,813 | | e XXX [ XK [(€)eerernnn: 3,388,496 | o001 | . 468,634 | .o, 2,919,862
12,7 TOIS. .o esseeenes | creesereens 546,473,217 |.......1,724,157,983 | ........ 1,983,412,768 | ........... 215,144,133 |........... 143,797,030 | vovveeereeirceieins (V1N I XXX v v XXX e [ (0)....4,612,985,131 | ... 10000 ... 3,832,249,402 | ... 780,735,729
12.8 Line 12.7.35@ % 0f COl. 9....cvuiviiiiiiiriricinississsensnissisensnsninis | ceenssnsssesenssesnes 118 | 374 | i 43.0 | s A7 | i, 3 | 0.0 | XXX | XK | v 10000 | XXX i8B3] | i 16.9
13. Total Publicly Traded Bonds
13,1 NAIC Tt | eesesiees 222,355,691 | ........... 662,781,863 | ........ 1,246,612,348 |........... 218,438,066 | ........... 124,950,424 | ......ooovvviernincnes [ 2,475,138,392 | ..o 53.0 | 2,534,779,844 | ...covvvrcn 549 | .. 2,475,138,392
13.2 NAIC 2.t | ceeinesenaes 65,960,304 | ........... 475,936,650 453,628,363 |............. 38,413,549 |............. 19,820,892 |...cocvveiecreerenee | e 1,053,759,758 | ..oocvvviiennn22.6 | e 1,041,357,887 | ..oooveeeiiennn 226 | 1,053,759,758
13.3 4,644,737 | .......... 162,561,564 |............. 52,069,582 |.....cccovenne 1,518,023 |....ccvvuneen. 1,489,028 | .....cooevviriiriciirinns | e 222,282,934 | oo b8 | 177,638,619 | ..o 39 [ 222,282,934
134 NAIC ... seeessseeeessissssnnennes | enenneenneens 1,239,247 | i 22,861,949 ....13,430,486 907,621 [ oo [ e | s 38,435,303 | ..o 0.8 | 39,892,242 | ..o 0.9 | 38,435,303
135 4,754,364 |. ..1,260,200 312,232 42,160 . ..6,923,940 ..38,112,176 ..6,923,940 |..
13.6 B3 s [ 10,766,584
137 TOAIS. ..o | e 294,785,563 |........ 1,328,957,561 |........1,767,000,979 |........... 259,589,491 | ........... 156,973,317 | oo 0| 3,807,306,911
13.8 Line 13.7asa % of Col. 7..... . B 4 A I ...34.9 . .68 | .. A4
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvvvivicis | orerererirerircrerennad 6.3 | v 284 | i BT8 | 5.6 | oo 3.4
14. Total Privately Placed Bonds
141 NAIC Tt | erseninnes 107,055,189 |........... 209,947,104 | ........... 174,382,273 |............. 17,215,119 | .o 7,987,622 | ..o | vevreeens 516,587,307 | ..cvovvvririrrirs L 516,393,132 2 e XXX s [ e 516,587,307
14.2 NAIC 2.ttt | reesessenens 30,834,827 |........... 157,445,927 ....35,438,506 |.....cooorenne 5,350,393 |..covrennen 5,972,616 | .o | e 235,042,269 | ..o 5.0 [ 203,764,603 Ao XK [ 235,042,269
14.3 .3,904,856 |.............27,651,617 |. .29,620,158 |.. 1,163,423 | .. 579,998 |.... 62,910,052 41,171,232 ...62,910,052
14.4 ..612,662 |.... 8,327,136 |. 10,608,138 | ..o . 19,547,936 .14,235,047 ...19,547,936
145 . 4,382,385 |.... 2,589,718 |. .1,841,546 | . 294,119 | oo ..9,107,768 2,251,853 .9,107,768
14.8 NAIC Bttt | rnesenssnens 13,876,558 |...cocevennns 1,146,711 | 1,760,658 ...117,482 103,340,650 [ .o [ ernenni 20,842,059 | ciiiciiinninennn04 |00 2/919,862 | 001 | XX i | 20,842,059
147 TOAIS.c.oeeccr e | erieninnes 160,666,477 |........... 407,108,213 |.......... 253,651,279 |.covvvrenee 24,730,536 |............. 17,880,886 | ....covvvvvrerrcrrinend0 | o 864,037,391 | o185 |1 780,735,729 | 169 b XXX s 864,037,391
14.8 Line 14.7 as a % of Col. 7..... . 186 | ... AT 294 |. 29 .21 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernnnninnenas 34 | s 8.7 | s 54 | i 05 | s 04 | 00 | i 185 | XX [ XK [ XK e XK [ v 18.5
(@) Includes $.....723,411,428 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....13,511,698 current year of bonds with Z designations and $.....35,702,106 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 $.....10,354,441 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 NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 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 or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments

1.01 I1SSUET OBlGAtIONS. ......cvvverirriiecicrieiier e | ereeeanes 20,008,423 |............ 56,151,161 |..........547,515,910 |............ 25,271,059 | .......... 102,986,008 | ........ XXXoeooorerrere [ rerirenae 751, R 780,468,233 | ....oocvovvienne 9 [ 751,932,561

1.02 Residential Mortgage-Backed Securities.. B I 373,082 |..ccooevvene. 285,507 | ivveiieiiein32,859 | e | e . 889,175 | 0.0 [ 691,448 | ..

1.03 Commercial Mortgage-Backed SECUMEIES. .........cvervrererrireereirieieinees | e R SO URUSURRSURN DUUSRRRURUTRRRO

1.04 Other Loan-Backed and Structured Securities.. 21,021,912 [ A78,088 | ... | oot | et s

1,05 TOAIS. ... | freneenines 21,403,417 |............ 56,914,756 |..........547,548,769 |............ 25,271,059 | .......... 102,986,008 | ... XXXoooooooones oo 754,124,009 | oo 161 0.0 783,822,408 | v 17.0 e 752,624,009

. All Other Governments
2.01 1SSUET ODBlIgAtoNS........couveieirieiiererie et | cevsessesise e seneiens
2.02 Residential Mortgage-Backed Securities.. .
2.03 Commercial Mortgage-Backed Securities.....
2.04 Other Loan-Backed and Structured Securities..

................. 312,232

................. 780,604

205 OIS | o 0] o 85203 o 340,970 [ 312,032 i 780,604

. U.S. States, Territories and Possessions, Guaranteed
3.01 IsSUEr OblIGAtioNS.........couveieeicririeeiiee e
3.02 Residential Mortgage-Backed SECUNIES...........cceveveirereriiisieiciriinnns
3.03 Commercial Mortgage-Backed Securities.....
3.04 Other Loan-Backed and Structured Securities..

.............. 5,400,000

3.05 TOAIS....... ittt

U.S. Political Subdivisions of States, Territories an
Possessions, Guaranteed
4,01 1SSUET OBlIGAtIONS. ......vvveirvrieiscieiei ettt
4.02 Residential Mortgage-Backed Securities.
4,03 Commercial Mortgage-Backed Securities.....
4,04 Other Loan-Backed and Structured Securities..

4.05 TotalS......ccorieiniiiciniii s | e 24,899,538 | ............64,089,250 | ............ 64,942,514 | ...ocovvvviviinnnn0 |0 |l XXX |00 153,887,308 | 3.3 |1 173,544,480 | 3.8 [ 153,887,308

.......... 173,544,480

80IS

U.S. Special Revenue
Non-Guaranteed
5.01 ISSUEI ODIGAtIONS.........c..cveivieeiiciceeieeieteees et | cvesaesaenas 35,460,056 |............ 53,594,605 | .......... 178,818,635 | .......... 148,922,911
5.02 Residential Mortgage-Backed SECUNtIES...........covereverreiierrenieienienes | coveeeinenns 20,991,591 |............ 55,150,765 |............ 32,093,556 |............ 19,189,193
5.03 Commercial Mortgage-Backed SECUMLIES...........ccovirvreiieriiieeiieen | cereirireieiesseee e .
5.04 Other Loan-Backed and Structured Securities..

.......... 425,400,555
.......... 132,152,257

.......... 316,615,500 | .......cccoeevveenn 8.9 | ... 420,055,157
.......... 187,698,667 132,152,258

..14,906,478 35,436,798 | ... 8 14,906,477 |..

....59,983,737 |... .168,112,104 | ....

5.05 Totals...... 572,459,290 ..539,750,965 ...567,113,892 |..

. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUET OblIgAtioNS........cuuevuieceeeeiieiieeineeeeeeiese ettt ssssesnssees | ceeseneens 141,631,945 | ....... 1,096,497,203 |.......... 883,508,667 |............ 54,251,698
6.02 Residential Mortgage-Backed SeCUrties..........covuvniriieninieieieniens [ vviviininns 71,680,906 | ............ 91,456,785 | ............ 64,081,375 | ............ 16,387,100
6.03 Commercial Mortgage-Backed SECUMtIES. .........cccovrrverieieeiieeiriieeens [ o 44,596,312 |.......... 110,587,871 | .......... 132,014,647 |..covveeeveeree,
6.04 Other Loan-Backed and Structured Securities.. ....17,580,936 | ... 95,113,210 |............ 55,998,101 |..... ..14,585834 |....

....... 2,231,162,525 | ..covvvvn 478 102,215,213,007 | ... 48.0 |0 1,763,911,074 | ......... 467,251,450
.......... 243,607,101 creennn216,224197 | e AT | 72,718,340 1 .......... 170,888,760
.......... 287,198,830 crnen 242,575,141 e 239,822,553 | .......... 47,376,276
....245,351,527 .223,307,997 79,886,255 |..........165,465,271

6.05 TOtAIS.......cuuiieiiiiii s | s 335,490,099 | ....... 1,393,655,069 | ....... 1,135,602,790 | ............ 85,224,632 |..........57,347,393 | ... . XXXiooiioio | 3,007,319,983 | ..o 644 | 2,897,320,342 | .....................062.8 | ... 2,156,338,222 | .......... 850,981,757

. Hybrid Securities
7.01 IsSUEr OblIgations.........ccoviuevriireieiieieieeeie e
7.02 Residential Mortgage-Backed Securities..
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities

7.05 Totals

. Parent, Subsidiaries and Affiliates
8.01 Issuer OblIgations.........ccouivevriireiriieicieiee e
8.02 Residential Mortgage-Backed SECUNtIES. .........coverevrierieiieirieiereinns
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities.
8.05 Affiliated Bank LOaNns - ISSUED..........cccouiveuriirriniieiniseeesiessse e
8.06 Affiliated Bank Loans - Acquired..

B.07 TOAIS. ..ttt




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 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...
9.03
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired.. .. .98,488,109 |.. ,073, 119,473,169 .144,543,268 6,210,236
10.03 TOAIS......cocvicvieeiciceic et saseaensesenaens | crereesensenes 3,764,797 | 98,488,109 |............ 16 073,120 | oo 119,473,169 144,543,268 6,210,236
1. Total Bonds Current Year
11.01 1SSUET OblIGAtIONS. .....cvurvriereririrrissieseeie s ssessesssesss | sesesenes 231,910,415 1,275,654,738 | ....... 1,717,834,917 | .......... 234,157,900 | ..........166,905,528 | ....... XXXo.oovrerrirs | cerens 3,626,463,498 | ...oovvrrrreeen TT6 | e XXX e XX K | e 3,153,866,647 | .......... 472,596,848
11.02 Residential Mortgage-Backed Securities.. 93,045,579 ..146,893,057 |............ 96,207,790 |. ...35,576,293 |.... ....376,450,806 B I 205,562,046 |..........170,888,760
11.03 Commercial Mortgage-Backed Securities.... ..44,596,312 110,587,871 ...132,014,647 | . ..239,822,553 | ............ 47,376,276
11.04 Other Loan-Backed and Structured Securities.. ....82,134,938 104,441,999 ..58,5621,788 |. 94,792,732 | .. 166,965,271
11.05 SVO Identified Funds..........ccovvvrerverrinnn. XXX
11.06 Affiliated Bank LOANS..........cccveireieiiicieiiisiei et seissssssesessss | seressesesssssssesssnnens 0
11.07 Unaffiliated Bank LOANS...........ovuriireienrirrieisiinsineisessssssesseeessssessssees | sesssssssennes 3,764,797 |..coonenes 98,488,109 |........... 16,073,120 147,
11.08 Totals.......covevvrerererrrnns ..455,452,041 . .284,320,027 |..........174,854,204
11.09 Line 11.08 as@ % Of COL. 7....c.coovvevicceiiesiseceescesneeenieesninens | ovvsrsnseieisninieienes el | vvveveiiiiiieiiiinean 02 | evvvieinirieieenennd 3.3 | i [ 3.7
12 Total Bonds Prior Year
12.01 1SSUET OblIGAtIONS. .....cvurevvececireirrisiieeeeese st ssessesseneness | sesenennes 376,373,835 | ....... 1,220,903,068 | ....... 1,740,306,333 | .......... 111,354,636 |.......... 110,907,015 | coooveee e XXX e [ e XK s [ XKX i [ e 3,559,844,887 | ...oovvrvrennn T1.2 | 3,116,308,447 | .......... 443,536,440
12.02 Residential Mortgage-Backed Securities.. . ....64,451,312 | ..........137,396,427 ,998, ...86,994,569 |............28,970,753 404,812,039 | oo 8.8 | e 276,557,397 |..........128,254,643
m 12.03 Commercial Mortgage-Backed SeCUrties...........cccoueerveereeereesiseeens | overein, 38,218,473 |..........122,590,080 |..........81,766,588 | ......cocvvvvvrerrrricreees | ervvrrsereeeeseeen | eereieee XXX s oo e XXX e etk XXX [ e 242575141 | oo 5.3 184,425,836 |............ 58,149,305
==m 12.04 Other Loan-Backed and Structured SECUIties............cocoovreevriiivieiens | cevevennnns 63,494,401 |..........119,226,198 |............57,775,006 |............16,794,929 |.............. 3,919,261 | .oovoeoee XXX v v thl XXX e XXX [, 261,209,795 | ..covvvvvcieeenn DT | 114,349,651 | .......... 146,860,144
© 12.05 SVO Identified Funds...........ooovvvvvvvvveee. XXX e e XX [ e e XK e | e XX e | e XXX s s | e XK s e e XK s [ e 0 [ oo 0.0 e
o 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... ..3,935197 |... 144,543,268 ...140,608,071 | ..
12.08 Totals......corerrrrerrerrrrrnnans 546,473,218 . 215144134 | .......... ..4,612,985,130 | ........e0........100.0 | oo 3,832,249,402 | ..
12.09 Line 12.08 @5 @ % 0f COl. 9..vrvuiiiiieie it | enersnssnessesesnees 118 | oo 37.4 ........................ AT | s 31 |00 e XXX i e XK X e | e, 100.0 [ oo XXX | e 83.1
13. Total Publicly Traded Bonds
13.01 IsSUer ODlGAtioNS............c.cvueveviveieicisie et | eeisans 202,938,957 |.......... 997,760,248 | ....... 1,573,739,843 | .......... 227,247,921 |.......... 152,179,680 | .......... ). 0 S O 3,153,866,649 | .......ccooeeeenn87.5 | o 3,116,308,447 | .....cccvvevnnan 676 |.. 3,153,866,649
13.02 Residential Mortgage-Backed Securities.. ....48,579,900 |............ 74738411 |............ 49,556,686 |............27,958,961 | .............. 4,728,087 ....205,562,045 276,557,397 | woovvvvvee 8.0 | 205,562,045 |..
13.03 Commercial Mortgage-Backed Securities..... ....31,069,736 | ............ 95,637,971 | .........113,114,845 239,822,552 .184,425,836 ...239,822,552 | ..
13.04 Other Loan-Backed and Structured Securities.. ....12,196,968 | ............ 62,332,822 | ............ 15,814,783 114,349,651 | o5 | 94,792,732 |..
13.05 SVO Identified FUNDS.........cccooevrrrieieiisieeseeceeeeeessesessienens | eevereere XXX i ) 0.9 S XXX oreveinn | eeeeiee XK e | e XXX s e | evvereeeseniessieneenen0 | e 000 [0 |00 |
13.06 Affiliated Bank LOGNS.........ccevveiriuiirieieisieieseisseeisseessieissssssssenses | ceessesssssssssesessssesees | snsssmsssessssssesnssnsens | sonsssessssssssssssssessnns | sesessesssssssessessssessesnns | sessessssessesssessessnsenses | sresneress X0Kunrrersernnns | serenensesnennennrennns0 | eveverssrenieinnnennn 000 [ o0 [ 0.0 | .
13.07 Unaffiliated Bank LOANS............coeviveieeiiiiieieiceie e | everisissiessssesiesesessenes | aoriisianens 98,488,109 |............ 14,774,825 | ..o | everiereeercsiesierisninnens | erereene XK s [ v 113,262,934 L 113,262,934
13,08 TOtAIS.....veevreveciireieiriere ettt snnenns | sesesnens 294,785,561 |.......1,328,957,561 |.......1,767,000,982 |.......... 259,589,491 |.........156,973,317 | cocvvvvvvrvrrereennn0 | 3,807,306,912 | ..ooovvvvrrnnnnn81.5 ... 3,832,249,402 | .o 831 | ... 3,807,306,912
13.09 Line 13.08 @5 @ % Of COL 7.....cvueviceeeeiceieeie ettt | evvesseisasssesessnens 7.7 ..6.8
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11......cccoccvrcvreirirriaes | covvrinineinriniinennen03 | e84 | i 378 | i, 5.6
14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIONS.......vuvveveiericieeiriiseeeisse et esssensees | ernennseene 28,971,457 |.........277,894,489 | .........144,095,074 |.............. 6,909,980 |.......... 14,725,848 | ...c..... XXX ooivvreins | vrrrirnnn 472,596,848 | ..o 101 [ 443,536,440 472,596,848
14.02 Residential Mortgage-Backed Securities.. . ....44,465,678 |... 170,888,760 .128,254,643 ....170,888,760
14.03 Commercial Mortgage-Backed SECUItIES............cvurrerererinenereieenis | verrerienene 13,526,575
14.04 Other Loan-Backed and Structured Securities............ccoooeevveieveiveeices | cevevennns 69,937,969
14.05 SVO Identified Funds
14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOANS............ccceeiiveieiieniseeieeeeisee s | cvensiensnans £ A P, ,298,
14,08 TOtAIS......cvevveveiiieieieieiie ettt nses | senienaens 160,666,476 | .......... 407,108,212 | .......... 253,651,279 |............ 24,730,537
14.09 Line 14.08 as a % of Col. 7.. 2.9
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.............cccvvervevees | covervrerveievrenieean3d | et 87 | el 54 | i 0.5
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Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Deduct current year's other-than-temporary impairment recognized

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

. ACCIUAL O BISCOUN.......cvvieicieiicc e bbbt b bbb s enas

. Unrealized valuation iNCrease (ECTEASE)..........cveviuirrireiiiriieieissie ettt

. Total gain (I0SS) ON AISPOSAIS...........vuuivurirriiiiiciirieriei e

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

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

. Total foreign exchange change in book/adjusted carrying ValUe..............cccevieiiinieieinieescee s

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

Deduct total nonadmitted amounts
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10.
1.

12

3.2

33
4.1

4.2

43

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

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHOM YEAI)........c.verururrirrerresrissseseeesessessssssessessssssessessessssssssssssessssssssessessssssessesssssssssessasssssenssnssess

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColUMN 12.........cc.ccvvevvvererersieiesieierienne
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........cccocveviereverrireireienn.

1,663,000

Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..
3.2 Section 2, Column 19

SSAP NO. 108 AGJUSIMENLS. ... cvueritieeereiieeeeetse et eeee e ss e s ees st s et ees s ssees et e 8 eS8 e E s e 84284 E s R 842 RS E 8o £ 842 E R A AR £ bR b2 bR e bbb n bbb s s bbbt
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22..........oueiiueieicieeeiee ettt s s ettt s et s st en st a st en ettt enen
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.......... ettt ettt b st s bbbt

Amortization:
7.1 Section 1, Column 19
7.2 Section 2, Column 21

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 Section 1, Column 20..
8.2 Section 2, Column 23

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 8.ttt r st (413,000)
9.2 SECHON 2, COIUMN 200........ceuiriuieieseeseiseee et es bbb

(413,000)

Book/Adjusted Carrying Value at end of current period (Lines 1+ 2+ 3+ 4 +5-6+7 + 8+ 9)..uiiiioiiieiieeeceee ettt s anee
DEAUCE NONAAMILEEA ASSELS........cvuiviicieiiie ittt bbb bbb s s 848 bbb s E bbb sk b bbbt b sttt

Statement value at end of current period (LN 10 MINUS LINE 11)......c.iueirririririnsiesiiesissiessesss sttt sss sttt sttt ss st ssensensnssessssns

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts
Book/Adjusted Carrying Value, DECember 31, Prior YAr (LINE 6 PHIOT YEAI)........o..o.vovrsveseesessssmssossssssssssssessssssssssssessossssssssssssesssssssssessossssssssessesoos
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN)..........o.c.c.vrevvevrcosorsososorsssosoesoe

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............cccoeuvveerevrererereereseesinens
3.12 Section 1, ColuMN 15, PriOr YEAI.........cvereveieierereie e 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS............cccoeueverevrerererieiesereinnens
3.14 Section 1, ColUMN 18, PriOr YEAI..........ccevevererererese e sesasseesenias 148,827 (148,827) (148,827)

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccccevcvvcvererecrnnnnns
3.22 Section 1, Column 17, PriOr YEAI..........ccevieeriieieeiseere s 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date Minus........c.cccovverereeieieninns

3.24  Section 1, Column 19, Prior YEAr PIUS........cc.eueereeeereereereeeeeereeseeeeeeeseeneees 148,827
3.25 SSAP No. 108 AQJUSIMENLS......ccorereireireireireineineseseesee s (148,827) (148,827)

SUDLOAL (LINE 3.1 MINUS LINE 3.2)....eucuuieieieiieiseiieeese et cssse et ss st sse s e s s s s8££ 1828428582882 E AR s R n bbb s st

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)..........cccccvvvnn. (2,025,848)

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)
4.22  Amount recognized (Section 2, Column 16)........c.coeveumrrrenrerreneenrernereennens (2,025,848)

4.23 SSAP No. 108 AQJUSIMENTS.........cvuieeieiiiieieieeieiese e (2,025,848)

SUDLOAL (LINE 4.1 MINUS LINE 4.2)......cuuveeieierriseiseeiesessieisessssss s ssessss s st ssassssssessessessssssessessassssssessassesssssessessassssssessessasssessessassssssnssessessasssnssessssnssessessassnssnssessassanssns

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINAtONS IN PHIOE YEAI...........ccvuviveveicteee ettt bbbt b bbb es st s st s st s st enee
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PrOT YEAT...........c.cviuiviieieiecee ettt nens

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 -4.3-5.1=5.2) ..ottt seen
DEAUCE NONAAMIEA @SSELS........cvuiviiciiciie ittt s bbb a1k s s bbb s s b s bbb bbb bt s s s et

Statement value at end of current period (Line 6 minus Line 7)

Si11

1,250,000

1,250,000

235,200

(235,200)
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Sch.DB -Pt.C -Sn. 1
NONE

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

Si12, Si13
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SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COUMN T4......o.oiiiiit bbb 1,250,000

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

3. TOtAI (LINE T PIUS LINE 2)....eviiveeicttie ettt sttt s st a a4t bbb s s b4 s b8 b bbb e s s bbbt b s bbb sttt 1,250,000
4. Part D, SECHON 1, COIUMN ......ooviriiuaiiserierisesis st R 1,250,000

5. Part D, SECHON 1, COIUMN B........couiiuiieiiiiiiiiieiiiiii sttt

6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....vueveieereicieis ettt ettt ettt s ba st sttt et es bt e b et b sttt s e bt s e see s st st st st 0

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ovurriiuerirriiiceiresise s ess st 1,422,099

8. Part B, SECHON 1, COIUMN 13.........ouiiiiiieietce ettt bbb bbb et sttt bbb ss st

9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 1,422,099
10, Part D, SECHON 1, COIUMN B........ovieeeececeeeete ettt ettt sttt s st st et s e et s et es st st s se s st et et sesntesna st et s snessanantanen 1,422,099

11, Part D, SECtON 1, COIUMN O......ouviiiiiiiiiiii bbb

12, Total (Line 9 MINUS LINE 10 MINUS LINE T1).....uiuereririieeeeeeeieeseetseeseeseese st saseesesseesssese s eessess s s sss et ess s ee 8 s s ee £ eEse 58 o284 s e 2 S48 bR E bbb e se st enteen 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea 112,968

14. Part B, SECHON 1, COIUMN 20..........ciiiiiiiiii s

15, Part D, SECHON 1, COIUMN 1. ..oiirieiietiee ettt st bbb bbb sttt b s e s s ss s s st 112,968

16.  Total (Line 13 PIUS LINE 14 MINUS LINE 15).....cuiuiiuiiiieiieieisiiesie ettt st se sttt s sttt s 8 88t s bbbt s bbbt 0

Si14



Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)
1. Book/adjusted carrying valug, DECEMDET 31 OF PHIOM YEAI.......c.ceieicirireieieisie sttt sttt tenseses | eessessessesesses e b s s s s st ens s st es st bensenae B.219,754 | oot | et 4219754 | oot s
2. Cost of cash equivalents acquired ....36,509,633
3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cccvcvivriireriiieieiieeie bbb s bbb s b bbb s s b bsssebesssssaebanans | bebessesesssissesesssesesss st ebessebesessnaebanas 1,550,807,155 | couiviviieteieiieee ettt netens | srebeseaes et bns 37,206,819 | ..o 1,513,400,336
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
2
c—’: 8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMItEEA @MOUNES..........c.cvevieiiiicieierre et es | ebneEetesen bbbt L0 OO [T OO PO O OO OO PO oSO P ST
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cvvveiciiiieiiiisicicissesesisstes st sssssssessssssseseesssssnsesns | essesssessesssssssessssssssssesssssssessessssessesas 291,705,218 | oo 0 ] o 3,522,568 | ... 288,182,650
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns Qualified Cash Pool
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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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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

03

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

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

Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000707.....covvervrirerieeerseireeiiseieeees | rerereens VILLANOVA 12712001, | covoreeeen 735 | s 215,829 | i [ et | ettt | seeienes et nnes | sttt | aebsesiess e enens 2,766,911 | 11/05/2001
00-1000949.... ... | STOW. 05/30/2002. | ..ocvveverenenn 782 | s TTL8BD | it [ e sienins | ressssesssens st enssinns | sessessesss s nssenns | shieestess st | aeesess st enens 1,252,291 | 05/06/2002
00-1001038.... [ TTHACA s 10/01/2002. | ovvovieerceesB.78 | e B,3B1127 | s [ et | ettt eninne | seeseees et sinnns | ettt | sttt enens 8,827,942 | 08/01/2007
00-1101900.... .| BELLEVUE.......ccovieirinirircrinns 12/06/2012. | . ....24,572,499 |12/12/2019
00-1102518 ANN ARBOR....... 03/01/2017. ....71,330,000 |03/08/2016
00-1102533.... .... | ORLANDO 03/01/2017. |. ....42,180,000 |02/25/2016
00-1102548.... .... | SALT LAKE CITY. 03/01/2017. | . ....38,300,000 |03/29/2016
00-1102633.... .... |POWAY. 03/01/2017. |. ....14,490,000 |09/12/2016
00-1102652.... . |NORTH LOGAN...... 03/01/2017. |. ....29,000,000 |09/19/2016
00-1102703 SANTA MONICA 03/21/2017. ....27,600,000 |02/14/2017
00-1102715.... .... |ROGERS 04/03/2017. . ....13,800,000 |03/08/2017
00-1102726.... .... |ATLANTA 04/11/2017. |. ....33,650,000 |03/28/2017
00-1102809.... rere [CHICAGO. ..o IL 11/01/2017. | . ....14,835,857 |10/23/2017
00-1102820.... . | ONTARIO. 012017, | o386 | e, 710,298 | ot [ e enessessssnsnis | eeriessenss s essenssine | seesssssesssessssessesssssssesinsss | seoessieess sttt | sessees et enens 7,368,000 | 10/24/2017
00-1102822 PORTLAND 11/22/2017. ....17,410,896 | 11/15/2017
00-1102834.... .. | ATLANTA 06/22/2018. | . ...17,721,683 |03/22/2018
00-1102850.... .... |FREMONT.... 02/09/2018. | . ....16,963,374 |01/25/2018
00-1102851.... .... INEW YORK.. 02/20/2018. | . ....35,992,200 |02/07/2018
00-1102862.... .| CLAYTON 03/29/2018. | . ....17,469,000 |03/23/2018
00-1102901 12/17/2018. ...10,161,416 | 12/04/2018
00-1102939.... . 11572018, | oo T8 | D TB3,8B9 | v [ et seesssinsiis | oentieessesis e sess st ensnne | sesssees st sinnts | fhieesi ettt | aersesb et enens 7,993,000 | 10/26/2018
00-1102978.... .... |BURKE 04/11/2019. | . ...51,633,750 | 04/09/2019
00-1102981.... .... |BROOKHAVEN.............. 03/28/2019. | . ....15,386,824 | 03/25/2019
00-1102998.... v | SEATTLE oo 05/23/2019. | . ....16,900,260 |05/17/2019
00-1103018.... . | TORRANCE 07/18/2019. | ..vvvevrernn 357 | 2,250,000 | oo [ ceeeriesiesiseesssisssesienins | ressssses st sinne | sessessess s nssenns | shieest st et | aersess st 4,744,552 |07/12/2019
00-1103021.....coveervenrirerirerereessrisninenes [ s SEATTLE......ccovivvri 08/01/2019. ...32,901,000 |07/19/2019
00-1103030.... o [MORRIS PLAINS......c.ouviiimrierireireniseeesssessesissesssessssssessenes 07/29/2019. | oo 352 | i 5,000,000 | oo [ e | et | seesess s nsseens | srieest ettt | aersess st nens 7,365,349 | 07/18/2019
00-1103033.... .... |KENOSHA..... 07/19/2019. | . ....34,200,000 (07/11/2019
00-1103037.... .. | GARDEN GROVE. CA....... 08/08/2019. | . 12,200,000 | vvouvenrieririreninniniiens | e | sttt ss st | eestees e ess bt enenne | aeesess ettt enns | et 8,807,000 | 07/26/2019
00-1103051.... .| WARRENVILLE.... IL 11/14/2019. |. 3,722,903 [ oo | e | e | eeeb e erens | bbbt | ehenieneenee e 7,564,400 |10/31/2019
00-1103057.....cuvvervrerirerirenireesenisesssenes | eeereens SCOTTSDALE AZ.... S 12/13/2019. 30,000,000 ....44,583,573 | 11/06/2019
00-1103066.... v | CHATTANOOGA. ..ot TNeceven [ 01/14/2020. | . ....12,380,000 {01/02/2020
00-1103072.... .. |DENVER CO..coeeer 10/07/2019. | . ....43,028,856 | 10/01/2019
00-1103078.... veve | PHILADELPHIA. ...t PA......... 111812019, | v B.00 | o2, 789,113 | o [ ettt | et | et nnts | ettt ettt | aersnsiess et enens 6,155,143 | 10/29/2019
00-1103084.... <ecvneeeen | RICHMOND VA........ 11/19/2019. | . ....51,070,000 | 11/05/2019
00-1103090.......ccvurvrrirerireeireeseieseisenees | erereeens DENVER CO...oeees 01/22/2020. ....16,231,727 |01/16/2020
00-1103097.... ... | JACKSONVILLE FLooiir 12/03/2019. | . ....29,949,857 | 11/18/2019
00-1103101.... o |BELLEVUE.....ccoosiiriiriicis WA........ 12/18/2019. | . ....49,145,000 |12/12/2019
00-1103140.... .... | OGDEN.... [V P 04/29/2020. | . ....14,305,000 | 04/01/2020
00-1103158.... .... | CHICAGO. IL 05/29/2020. |. ...10,994,118 | 05/05/2020
00-1103164.... . | MENOMONEE FALLS 04/30/2020. | ....oovvvrernn3.00 | iviririineieenne 3,837,001 | oo [ e | e | s enns | st | aeriess et enens 8,015,692 | 04/24/2020
00-1103166 PHOENIX 08/25/2020. ....18,497,000 | 07/24/2020
00-1103170.... .| CHARLOTTE 06/16/2020. | .....cocverere3.25 | covorvirrirereenn,000,000 | oo [ e | e | s nnsenns | et | e enens 6,953,729 | 05/29/2020
00-1103215.....ooveeeerrerieeiseieeiseieeees | oerereens CICEROD. ..ottt IL 12117/2020. | oo 195 | iiiie0000232,000,000 | oo | i ensnninnnies | eerrens s | seeseessnniens ....45,798,033 | 12/09/2020




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
03-4002170...c00uvveriererereseesserisnresenienes <o | SALT LAKE CITY. 01/01/2015. 1,853,788 | i | criene e | s | oeeneens s snesene | anessensens s | e 9,800,000 | 10/01/1999
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.......c.coiiiiisiess s .520,771,930 45,391 0 1,000,095,931 XXX
Mortgages in Good Standing - Mezzanine Loans
99-0000086...........vveuvererirririiriiniineies [ s BAYTOWN 11/30/2017. 1,533,698 ....39,300,000 |11/17/2017
99-0000077.... . | WOODBURY ... | 09/30/2019. | . 465,525 ....77,700,000 |07/15/2019
99-0000078 AUSTIN ... | 02/14/2020. 1,489,230 .125,000,000 |09/06/2019
99-0000079......cvvurrereerissesserssnrenenes cevnnrnns | CHAMPAIGN. ..o [ . [12/13/2019. |. 5,167,107 167,107 ....63,900,000 |10/09/2019
0699999. Total - Mortgages in GO0d Standing - MEZZANINE LOBNS. ... ... ruutuueieiieirt itttk 1e ek ete e f 8 E bbbttt | entnssnsnenensenes 43,953,993 | o0 | (O T RRORRTOROIN | RO 3,655,560 0 .305,900,000 XXX
0899999. Total - MOrtgages iN GOOG SEANGING. ... vuurrssersiereietessiesssssssers e ees s st 18888888816 HEEE R0 E kbt | erissnnsseneenes 564,725,923 | ..o | [0 OO RTOTO | I IO 3,700,951 0 1,305,995,931 XXX
3399999, TOAIS.........o vt eriiins | ereeiee etk es | Leee LRttt | e 564,725,923 | ..o | (0 IR (11 [P 3,700,951 0 1,305,995,931 XXX

1'v03

General Interrogatory:

1. Mortgages in good standing $..

2. Restructured mortgages $

4. Mortgages in process of foreclosure $

0 interest due and unpaid.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $



Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings

Mortgages in Good Standing - Commercial Mortgages - All Other

00-1103057.... . [ SCOTTSDALE AZ S 12/1312019......crevvvvnee. A00 | i e, 20,000,000 44,583,573
00-1103066.... o | CHATTANOOGA.....coooovevevemmmmmmmemmmmmmsesasmmsssssssssssssssssssssssnnsenes L\ 01/14/2020................... 325 | e 8,500,000 12,380,000
00-1103090.... I DENVER ... co 01/22/2020 3.15 10,000,000 16,231,727
00-1103140. .| OGDEN...oovrrrsccccirre 04/29/2020 3.50 2,000,000 14,305,000
00-1103158.... . | CHICAGO... IL 05/29/2020 3.25 7,500,000 10,994,118
00-1103164.... [ MENOMONEE FALLS........oiireeiriiiiiimreeissesssesesessssssssesssse st ssesessesssssssssesssnees WI.. 04/30/2020 4,000,000 8,015,692
00-1103166.... . | PHOENIX AZ 08/25/2020 8,500,000 18,497,000
00-1103170.... . | CHARLOTTE O O 06/16/2020 4,000,000 6,953,729
00-1103215.... | CICEROD e IL 1211712020 32,000,000 45,798,033
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.............cc.ccccierriinicnninniicecens 76,500,000 | ..oovoovveerierieniann 20,000,000 177,758,872
Mortgages in Good Standing - Mezzanine Loans

99-0000086...........c0vvverrererrrrrrersessssessssessseessseenseenn BAYTOWN. .....cvtoeeetsaeessesssseess s TX LT U0 R 12.50 28,782 39,300,000
99-0000077.... . [WOODBURY........oovomrrriiennssiiessesiisesessiisnenes MN.cs 09/30/2019.......oooierrrnes 11.50 T 9,200,000 77,700,000
99-0000078.... I AUSTIN. i X 02/14/2020.........0c0.... "5 14,500,000 | .. 125,000,000
99-0000079........oooovvvreeeesesseesssssseeseessssssess s CHAMPAIGN......cooveveveveveveeivieisinenssisssesesssesssssssesesenns IL 121312019....cor L TN PO 5,000,000 63,900,000
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS............ciuiuieriuiiieieieieeieesee sttt nenes 14,500,000 ..14,228,782 305,900,000
0899999. Total - MOMGAgES iN GOOU STANGING.......cvvv.  erreeessarrrisesaireessaeessesssseseessesessess st 91,000,000 483,658,872
3399999, TOMAIS........oooveeireiece s e 91,000,000 483,658,872

G0




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

903

1 Location 5 6 7 Change in Book Value/Recorded Investment 14 15 17 18
2 8 11 12 13
Book Book
Value/Recorded Value/Recorded
Investment Total Change in Total Foreign Investment Foreign Exchange
Date 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 Acquired Date Interest Prior Year | Increase (Decrease) Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
00-1000188 KEASBY. 04/17/2000. | 05/11/2020. 0 62,607 | .. 62,607 | ..ovreerirerierincinii 0
00-1000369.... ... | PITTSBURGH 12/13/2000. | 11/02/2020. | ... 0 516,068 | ...... 516,068 | ....cooovrvrerrreririeiriinins 0
00-1000391.... ... |BROOKLYN 01/11/2001. | 11/02/2020. | ... 0 233,797 | ...... 233,797 | o 0
00-1000450.... ... | MIDLAND PARK 12/29/2000. | 10/05/2020. | ... 0 . 1,811,550 | .ovvvreeree 1,811,550 | oo 0
00-1102014.... ... | CINCINNATI..... 07/01/2013. | 07/01/2020. | ... (V1 ORI ISV 19,000,000 | ...oeererr.19,000,000 | ovovvirnivniirrirciinens 0
00-1102049.... ... | WASHINGTON 10/12/2018. | 12/28/2020. | ... 0 6,911,271 0
00-1102406.... .| GREENWOOD VILLAGE... 03/01/2017. | 07/31/2020. 0 .64,100,000 0
00-1102568 DENVER 04/01/2016. | 01/22/2020. | ... 0 15,500,000 0
00-1102674 COLUMBIA 10/12/2018. | 12/23/2020. | ... (V1 ORI ISV 13,500,000 | ..ooereerrs 13,500,000 | ovoovirnivniirriieiinens 0
00-1102763........coovverererirns CINCINNATI..... 07/19/2017. | 02/06/2020. | ... 0 1,316,551 | .ovvrerrer 1,316,551 | oo 0
00-1102846.... ... | CHANDLER 03/14/2018. | 11/18/2020. | ... 0 7,000,000 0
00-1102975 ... | UPPER MARLBORO. 05/16/2019. | 12/11/2020. 0 7,900,000 0
00-1102976.... ... | SALT LAKE CITY. 04/15/2019. | 12/24/2020. | ... (U RO ISP 11,384,078 0
99-0000052.... ... | LONG BEACH... 03/07/2017. | 12/30/2020. | ... . 1,436,469 | ......c........ 1,436,469 | ....ooovveivirineireriiens | e 16,200,194 | ............. 16,200,194 | ....cvvvirivrinrrircrirnens 0
99-0000056.... ...|CHARLOTTE 12/29/2016. | 03/31/2020. | ... 9,292,833 ...269,737 269,737 9,562,570 19,562,570 | ovvoireririeeieeiens 0
99-0000060.... ... | AVONDALE ESTATES.. 01/11/2017. | 02/03/2020. | ... 5,753,578 52,741 52,741 5,806,319 5,806,319 0
99-0000064 .| SAN FRANCISCO 08/31/2017. | 04/14/2020. 9,751,312 ...632,925 632,925 20,384,237 20,384,237 0
99-0000068.... ... | CHANDLER 03/01/2018. | 12/18/2020. | .............16,071,336 2,218,366 2,218,366 | oo | s 18,289,703 | . ....18,289,703 0
0199999. Total - Mortgages Closed by Repayment... 214,868,705 0 4,610,238 | ..ovovris 4,610,238 | ..o 0 219,478,944 | .......... 219,478,944 0 0 0
Mortgages With Partial Repayments
00-1000701....convvurerrierinnn VILLANOVA 12/17/2001. | .... 0 184,578 | oo 184,578 0
00-1000949 STOW 05/30/2002. 0 83,559 | ... 83,559 0
00-1001038 ITHACA. ..o 10/01/2002. | .... 0 160,021 | oo 160,021 0
00-1101900 BELLEVUE 12/06/2012. | .... 0 361,310 | ...... 361,310 | .ovrererieriei 0
00-1102633 POWAY... 03/01/2017. | ... 0 215317 | ... 215,317 | oo 0
00-1102652.... 1o [INORTH LOGAN......cotviriiiieiiceeseiseinis 03/01/2017. | .... 0 438,871 0
00-1102703 .| SANTA MONICA 03/21/2017. 0 340,426 0
00-1102715. ROGERS 04/03/2017. | .... 0 93,634 0
00-1102726.......ccovvrerrerinnn ATLANTA......... 04/11/2017. | ... 0 80,260 | .oovvrverrrrernn80,260 | oo 0
00-1102809. CHICAGO 11/01/2017. | ... 0 181,317 | oo 181,317 | e 0
00-1102820.... ... |ONTARIO. 11/01/2017. | .... 0 97,754 | ... 97,754 | oo 0
00-1102862.... ... |CLAYTON... 03/29/2018. | .... . 2,033,395 0 297,315 | ...... 297,315 | .overieeeieis 0
00-1102901.....onvvevrrrerirn MECHANICSBURG........cocnverrimrinerieriineenenes 1211712018, | oo | e 5,900,000 | .cooureerrrerienirnireenns 0 87,704 | ... 87,704 | oo 0
00-1102939 KELSO 11/15/2018. | .... 5,274,884 0 111,015 | oo 111,015 | oo 0
00-1102978 BURKE 04/11/2019. | ... 4,952,555 0 84,278 | ... 84,278 | ..o 0
00-1103051.... ... |WARRENVILLE 11/14/2019. | .... 4,000,000 0 277,097 | ...... 277,007 | oo 0
00-1103078.... ... | PHILADELPHIA 11/18/2019. | .... 3,000,000 0 210,887 | ...... 210,887 | ..vvrnerrrireierieniiens 0
00-1103084..........coverrvrrinnns RICHMOND 111912019, | oo | e 8,000,000 | .ooouveerirrireririreinns 0 137,250 | v 137,250 | oo 0
00-1103101 BELLEVUE 12/18/2019. | ovvovverens | e 12,500,000 0 271,945 | ... 271,945 | oo 0
00-1103140 OGDEN 04/29/2020. 0 176,563 | oo 176,563 | oooovcierieriens 0
00-1103164.........ovvvrerierirnn MENOMONEE FALLS.........ccovervmirrreniirineis 04/30/2020. | ...vooverceens | v | e 0 162,999 | oo 162,999 | oo 0
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Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 8 10 11 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Temporary Total Foreign Investment Foreign Exchange
Date Disposal | Excluding Accrued | Unrealized Valuation Impairment Capitalized Deferred Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Acquired Date Interest Prior Year | Increase (Decrease) Recognized Interest and Other Book Value Interest on Disposal Consideration Disposal on Disposal Disposal
00-1103166..........cvveeerrerenes | PHOENIX s 08/25/2020. | ...coovverrris | eevriereiiereieneeieneis | e 184,155 | o 184,155 | oo 0
03-4002170........ccoevveevnrecnnnee | SALT LAKE CITY oo 01/01/2015. | covoovvvrivnins | v 2,272,081 | oo 418,292 | oo 418,292 | i 0
0299999. Total - Mortgages With Partial REPaYMENTS. ..o esssnssssnsenns | evssansecas 144,033,086 0 0 0 4,656,547 ......4,656,547 0 0 0
0599999. Total Mortgages........c.c..ourrvvrrieinrienas 358,901,792 0 0 4,610,238 | ............. 4,610,238 | .oooorriiiirii) 0] 224,135,492 ..224,135,492 0 0 0




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

L0

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 Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P.........ccccoeevrvniorecns | covvinene Wilmington................ Ares Management 06/23/2017] ......... 2 6,912,910 6,995,378 6,995,378 20,503 | - L LI - 381,786 3,934,634 | ....... 0.400
BlackRock DLF 1X 2020-1 CLO, LLC New York... BIACKROCK. ...t | eeeissiiesinnens 12/31/2020 341,755 341,755 3419755 | - - - -
Cyprium Investors IV. Cleveland Cyprium Investors. 03/31/2017 10,145,930 10,145,930 | ....... 10,145,930 | .......(231,580) | - v 1,020,105 | . 3,152,956
GSO Capital Opportunities Fund Il LP New York... GSO Capital Partners LP 03/31/2017 13,782,996 | ......... 10,429,366 | ....... 10,429,366 | ....(2,495,097) | - ... - S | 15,108,694
GSO Capital Opportunities Fund IIl LP ... | Wilmington Blackstone Private Equity... 06/03/2016 6,279,718 6,279,718 6,279,718 | ....... (136,954) | - ... ORI IO 269,246 | ......... 3,174,198
ICG SDP Fund 3B .. | Grand Duchy............. |LUX.... | Intermediate Capital Group........ 03/22/2018| .....c0.2 | oo 7,159,040 | ...cooo..e 7,400,074 | ......... 7,400,074 | ........ 197,137 | - ... |- - I I 335,494 2,689,595
ICG SDP FUNA 4B........coouiverierirriciieriesrineeieniines | veverens Grand Duchy............. LUX.... | Intermediate Capital Group........ 03/31/2020| ........2 | vovrernes 1,076,855 | .......... 1,184,106 | ......... 1,184,106 | ........ 107,251 | - o A LS = e | e 9,249 | ......... 7,905,682
Newstone Capital Partners IIl, LP.... . | Wilmington. Newstone Capital Partners.... 09/20/2016 reenn8,691,958 | ...........6,691,958 | ......... 6,691,958 | ......... (23,697) - ...
Newstone Capital Partners IV, L.P... .. | Dallas Newstone Capital Partners.... B 06/02/2019 reeennn2,005,094 | ..........2,052,466 | ......... 2,052,466 | ............ 7,630 | - ... . .
Owl Rock First Lien Insurance Fund, LP...........ccccccceees | v New York.................. NY...... Owl Rock Capital Advisors LLC.........cccoeviervens | cevvrrrrrireinnnne 03/28/2019] .......3 | cvererne 2,020,215 | ........... 2,007,798 | ......... 2,007,798 | .......... 52,438 | - e R s - - -
OxAM Quant Fund (US) LLC... .| OXFORD Asset Management LLP..........cccccceee | vovvevirirernennne 01/01/2019 12,057 10,679 10,679 | ....... (139,646) | - ... . - ER
TCW Direct Lending LLC . TCW Asset Management.......... 03/31/2017 . 15,732,880 | ...co.... 15,897,460 | ....... 15,897,460 | ....(2,412,896) | - ... . . [ IO [P 2,224,517 | ....... 15,197,645 | ....... 2.980
1799999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Desig Not Assigned - Unaffiliated....... | ......... 72,161,408 | ......... 69,436,688 | ....... 69,436,688 | ....(5,054,911) | .ovovvvvvvvrnnnn. (] I (L] 0 | e 0 s 4,851,675 | ....... 55,891,517 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, LP.........ccccovvrevrvrnvrnrinns | corvrre Grand Cayman.......... CYM... | Advent International..... . 10/21/2019] ......... KT [ 1,469,988 | ........... 1,767,733 | ......... 1,767,733 | ........ 297,745 | - e R LI - - 2,530,012 | ....... 0.020
Ampersand 2018, L.P.........cocuevneenreinnernerieeieeineens [ v Boston.........c.coevunns MA..... | Ampersand Managment LLC.........ccccoueenmrnnens | covrverrvnninneinns 10/30/2018 ......... 3| 3,439,318 | ..ccovnnes 4,260,316 | ......... 4,260,316 | ........ 838,893 | - oo R LR LN © e | s 1,400,000 | ....... 1.080
Ampersand Partners VIII.. . | Boston.... . |MA..... Ampersand Managment LLC 03/31/2017] ... | e 11,089,415 | ........ 11,523,289 | ....... 11,523,289 | ........ 433,874 | - ... - - R I 3,508,471 | ......... 4,200,000 |...... 11.320
Ampersand Partners X. . .. | Boston.... .. [MA..... Ampersand Managment LLC - 11/12/2020 502,572 502,572 502,572 | - oo - O - I I LRSS ST 4,997,428 | ....... 0.810
BIF IV Renewable Sidecar-B, LP........cc.cccvvvevvrnirens | vovrenene Toronto......cverveverenne CAN... | Brookfield Asset Management Inc 03/20/2020 ......... 3 536,356 536,356 536,356 | - orrierinne LI R LI LT IS 3,586 | ......... 1,415,960 | ....... 0.200
Blackstone Infrastructure Partners (Supplemental
AccountlyLp. | New York.......cocouenne Blackstone Private Equity... 04/13/2020 ......... KT 136,405 | .o 98,508 | ...ocovvene 98,508 | ......... (37,897) | = o R LI - - 875,000
Blackstone Infrastructure Partners, L.P... .. | New York... Blackstone Private Equity... 03/14/2019 895,898 804,022 804,022 | ......... (78,658) | - ... - - ER - 3,092,072
Brookfield Infrastructure Fund IV-B, LP Toronto... . | Brookfield Asset Management Inc 11/05/2019 1,822,507 1,915,491 1,915,491 | . 92,984 | - - e 4,581 2,084,267
Carlyle Asia Partners V, L.P........cc.cc....... . | Washington Carlyle Group, L.P 12/26/2018 ...1,161,295 ...1,251,067 | ........ 1,251,067 | .......... 89,772 | - ... EE - 3,881,455
Clearlake Capital Partners V.... . | Santa Monica. Clearlake Capital....... 12/05/2017 ...3,127,223 ....5,051,081 | ......... 5,051,081 | ........ 962,129 | - ... ER 281,623 876,494
Clearlake Capital Partners VI... Santa Monica. .| Clearlake Capital....... 05/22/2020 1,133,964 1,186,020 ..1,186,020 | . 52,056 | - - 19,379 | 3,361,012
Comvest Investment Partners IV, LI .. | West Paim Beach..... FL...... Comvest Investment Partners . 03/31/2017 ....6,021,945 ...3,410,120 | ......... 3,410,120 | ....... (883,128)| - ... - - ER - 8,952,954
Dyal Capital Partners IlI . | New York... NB Dyal Associates Ill, LP..........ccccoueererrnerns 09/30/2016 ....5,336,682 ...6,087,285 | ......... 6,087,285 | ......... 16,494 | - s | 7 e | 7 e | 7 e | e 1,762,755 | L 5,986,250
Dyal Capital Partners IIl Co-Invest Moonrise LP. New York NB Dyal Associates I, LP e 07/2512017 2,335,933 4,306,508 ..4,306,508 | ..... 1,261,798 | - -
Dyal Capital Partners IV. .| New York... NB Dyal Associates Ill, LP..........ccccoveeerernrrnnes 06/11/2018 ....2,004,051 2,179,290 | ......... 2,179,290 | ........ 211,257 | = e | = v | 7 s | 7 e | 59,999 | 5,580,534
EnCap Energy Capital Fund IX LP... EnCap Investments, L.P. 03/31/2017 ..14,086,960 ...5,594,738 | ... 5,594,738 | ....(6,221,808) | - .covvcvricinis | = v | 7 e | 7 v | T e | s 1,085,580
EnCap Energy Capital Fund XI, L.P. Houston.. EnCap Investments, L.P 07/17/12017 1,067,251 | ....... (478,426) | - . . . . 3,266,005
Energy Spectrum Partners VIII, L.P. . | Dallas Energy Spectrum Partners...... 04/08/2019 627,467 | ......... (93,887)| - ... R I - |- - | s 3,199,606
FP Solar Finance LP. New York... Fundamental Advisors.... 07/30/2020 ........3 | ..........1,130,141 | .........1,130,141 | ........ 1,130,141 | - e - CTRRRRT SRR 21,541 | ... 3,858,200
Fundamental Partners lll, L.P.........ccooovvivirieirninnnnns Wilmington. Fundamental Advisors............. 05/18/2017] .........3 | ...........9,180,599 | ...........9,515,786 | ......... 9,515,786 | ........ 174292 | - .. . B 845,922 2,094,662
Global Infrastructure Partners IV-A/B, LP.........ccccocoveeee [ cevrennee New York.......cocoveeene Global Infrastructure Partners. 10/23/2019) .......3 | oo 155,928 | 19,247 | 19,247 | ... (136,681) | = evoveeerernne L = e | 7 s | T s | e 4,276,308
GTCRXII, L.P. New York GTCR Investment XII, LLC 05/04/2018 ........3 | ..........3,491,119 | ...........3,997,999 | ........3,997,999 | ....... 482,109 | - ... - S e | 7 s | e 711,848 | 2,404,800
ICG Europe Mid-Market Fund Grand Duchy............. . | Intermediate Capital Group........ 04/09/2020 ..291,537 | ... L A77.881 | . 177,881 | ... (113,656) | - ... O - v | 22,842 | - | 5,830,417
ICG EUIOPE Vll....ooiioiiriiiicieieiiseieeeiesissssines | enienens St Helier.......cccoovvenne. ... | Intermediate Capital Group........ 08/24/2018| ......... 2 | 3,166,086 | ........... 3,894,687 | ......... 3,894,687 | ....... 647,160 | - oo O = | 00288149 | - | s 3,021,873

L Catterton Partners IX, L.P......ccccoouerrinerererncniennes | cevvenns Greenwich.........cc.o... CT...... Catterton Management Company, LLC.........ccc. | vevvviverenenne 05/22/2020 ......... KT [ 1,119,101 | .......... 1,193,605 | ......... 1,193,605 | ...cco.v 74,504 | - e LR LI LR - 4,480,328
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CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Acquired Actual Cost Fair Value Encumbrances | Accretion Investment Ownership
Landmark Equity Partners XVI, LP... . | Wilmington..... Landmark Partners. 12/06/2018| ... ....1,919,299 2,263,328 2,263,328 2,881,524 | ...... 0.100
Lovell Minnick Equity Partners Il LP... .. | El Segundo. Lovell Minnick Equity Partners, LP..................... 03/31/2017 4,801,141 4,801,141 960,042 6.350
Macquarie Infrastructure Partners A/B, LP.. .| New York Macquarie Global Property Advisors.................. 03/31/2017 8,130 8,130 | ..eees(55,367) | = oo | 7 i | 7 s | 7 s [ 54,521 | i 166,516 | L 0.880
MBK Partners Fund IIl, L.P.. Grand Caymal .| MBK Partners 03/31/2017 ..25,031,835 41,265,518 41,265,518
MBK Partners Fund IV, L.P.. . | Grand Cayman . | MBK Partners 03/09/2017 ....3,885,449 ....6,407,388 6,407,388
Navis Asia Fund VIII, L.P..... . | Navis Capital Partners............ccovreereurernerceninne 05/08/2019 803,003 567,103 567,103
Olkhan Co-Investors, LLC.... . . Zelnick Media Capital LLC...........coccvvrenerenrinnns 03/04/2020 ........3 | coovvernens 416,667 | ..oovovneens 416,667 | ..oovevnce 416,667 .
One Rock Capital Partners II, L.P..........cccovrereninnee [ vervenn New York.......cocoveenne NY...... One Rock Capital Partners............ccocoveveveennee. 10/30/2017| ..co0e3 | e 7,020,220 8,575,293 8,575,293 979,780 | ....... 0.840
Peppertree Capital Fund VII, LP . | Wilmington Peppertree Capital Management 11/28/2018 ....3,790,000 ....4,183,806 4,183,806 210,000 | ....... 0.800
Peppertree Capital Fund VIII, L.P.... . | Chagrin Falls.. .|OH..... Peppertree Capital Management 01/27/2020 v 2,562,000 ....2,633,217 2,633,217 | oo T121T | = e | = e | 7 s | 7 e | T e | e 4,438,000 | ....... 0.700
Providence Equity Partners VIII L.P.........c.cccoovvrnnns [ cevennnne Providence................ RI...... Providence Equity Partners LLC............ccccoo...... 07/17/12019] .......3 | ooereeee. 2,060,475 1,910,220 1,910,220 | ........(99,998) | - orrrrinne 2,939,525 | ....... 0.080
Riverglade Capital L.P..........ccccoverurns .. | Chicago. [ Riverglade Capital GP, LLC......c.ccoccneverieerncrinns 07/31/2019 ....1,799,906 ...1913,814 1,913,814 | 108,679 | = oo | = s | 7 v | T e | 7 e | s 3,263,567 | ....... 1.540
Riverside Strategic Capital Fund I, L.P .. | New York... Riverside Company.......... 05/23/2017 3,266,126 ....2,939,669 2,939,669 | .......2,757 | = i | 7 i | 7 e | 7 et | 7 e | e 1,388,699 | ....... 1.260
Sierra Private Investments L.P...........ccocoeennvrncnns [ vevenns Wakefield.................. MA..... Siris Capital Group, LLC.........cccovvevreririeirenns 03/10/2017] .......3 | coovernee 2,505,480 6,184,661 6,184,661 | .....1,995418 | - ..coriiien (RSSO (S 0.280
Silver Lake Partners Ill, LP... . | Menlo Park. .|CA..... Silver Lake Partners, LLC 03/31/2017 ...4,372,070 ....3,443,374 3,443,374 | oo (880,714) | = v | = e | 7 s | 7 e | T s | e 3,768,868 | ....... 0.430
Silver Lake Partners V, L.P.. .. | Wilmington Silver Lake Partners, LLC . 06/12/2018 ....7,264,853 11,174,455 11,174,455 | ....3,432,126 | - oo | = i | 7 e | 7 v | e 1799 | 1,752,041 | ... 0.060
Siris Partners IV, L.P.......c.coooneiniinsneeinsnsenns | cevneens New York........cccons Siris Capital Group, LLC........ccoevvervnerirnrirnens 03/15/2019 3,305,923 3,217,248 3,217,248 | ......(123,628) | - .covvrevrrrs 2,694,077 | ...... 0.170
SL SPV-2, LP New York Silver Lake Partners, LLC . 02/14/2019 ....4,120,320 5,826,194 5,826,194 (5,828) ....... 0.500
SVB Capital Partners IV, L.P........cccccovermernerirncinennns Silicon Valley............ |CA...... SVB Capital Partners, LLC..........coccuvremrrnerienns 12/06/2017 revenensn 1,605,450 1,620,295 1,620,295 | ..o 27,076 | = oo | = e | 7 e | T e | 7 e | e 494,550 | ....... 0.930
TPG Asia VII(A), LP..couvoiirierirecrireriseineieesieniens [ e Fort Worth.........cccou.. TPG Capital Asia 07/26/2018 ........3 | wcvvverens 3,470,671 3,662,114 3,662,114 | .......226,014 | - o | = v | 7 s | 7 e | e 109,744 | 2,630,626 | ....... 0.170
TPG Healthcare Partners, L.P.........cccccoveunerniinennns Fort Worth.. TPG Capital 10/01/2019 1,189,128 1,067,793 21,067,793 | ti(121,335) | = s | 7 e | 7 s | 7 e | T e | e 3,791,139 | ....... 0.200
TPG Partners VI, LP.......ovcviveirccis Fort Worth.. . TPG Capital 10/01/2019 ...554,067 417,442 417,442 | (... (136,625) | = oo | = i | 7 s | 7 e | T e | e 3,445,933 | ....... 0.030
Veritas Capital Fund VI, L.P........cooonieemernmiineiinenines [ v Wilmington................ Veritas Capital 06/15/2017| ..cc.c00.3 | o 3,931,869 7,725,152 7,725,152 | ....1,519,996 | - ..o 68,131 | ....... 0.110
Veritas Capital Fund VII, L.P........ .. | New York Veritas Capital 04/15/2020 ...1,581,164 1,471,797 TATTI7 | i (109,367) | = oo | = e | 7 v | 7 e | = e | e 6,418,836 | ....... 0.130
Vista Equity Endeavor Fund I, L.P. .. | Grand Cayma . | Vista Equity Partners, LLC.........c.c.coevemivrerineens 06/01/2017 ....1,593,545 ...1,701,125 1,701,125 628,041 | ....... 0.400
Vista Equity Endeavor Fund I, L.P.........cccoovvvviciiins | e Grand Cayman.......... CYM... | Vista Equity Partners, LLC.........cccccouvunervnrrcns 09/19/2019 231,230 210,464 210,464 2,018,770 | ....... 0.260
Vista Equity Partners Fund V, L.P.... . | Dover.. Vista Equity Partners, LLC...........ccocurmrvnerineens 03/31/2017 ..17,490,312 ..24,687,419 24,687,419 | ....1,493,342 | = i | 7 e | 7 e | 7 s | 7 s | e 5,119,305 | ....... 0.390
Vista Equity Partners Fund VII, L.P.. .. | Austin. Vista Equity Partners, LLC.........c..ccccovvivverinnea. 01/24/2019 ....2,959,186 ....3,026,196 3,026,196 3,036,454 | ... 0.040
Vista Foundation Fund IV, L.P........c.cocconvenmirnerinrnens [ v [16]7:] SO Vista Equity Partners, LLC...........ccoevrmrvnerennens 07/24/2020 60,192 12,837 12,837 | cireee(87,355) | = o | = s | 7 e | 7 e | 7 e | s 3,439,808 | ....... 0.090
Whitehorse Liquidity Partners IV LP. . | Wilmington ... |DE...... Whitehorse Liquidity...... 11/25/2020 607,258 | - oo | 7 e | 7 i | 7 i | 7 e | T e | 1,370,352 | ....... 0.070
Yukon Capital Partners IlI, LP .. | Minneapolis.... ..|MN..... Yukon Partners 07/18/2017 LA959.796 | - e | 7 e | 7 e | 7 e | 7 s | 601,786 | 1,683,077 | ....... 1.640
Yukon Capital Partners IV, L.P.........cccoovvrvinnvrneinns | v Minneapolis............... MN..... Yukon Partners 11/24/12020 974,449 974,449 974,449 | - o | 6,025,551 | ....... 1.750
ZMC I, LPeiin s ssesenssnens | s New York......ccccunns NY...... Zelnick Media Capital LLC........ocovvvniiinsniniinnas 01/03/2020] .......3 | coivvvinens 790,843 | .ovvviis 728,457 | .o 728,457 | .0iin(62,387) | = oo | 7 v | 7 e | ® s | 7 s | s 3,493,529 | ....... 0.570
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated.........c..cocciniiiiiiniinnciiinns | v 197,396,633 232,702,280 232,702,280 157,611,191 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated
| | Nationwide Better Health, LLC. . . |Columbus.“ |OH AAAAA | Nationwide Mutual Fire Ins Co... (1,390) (1,390) | - oovcvvvnnriins | = o | 7 v | e | 7 s | 7 s | 7 s | e 25.000
099999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliate ... 0 (1,390) (1,390) 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
‘ AEW Core Property Trust (U.S.), Inc. AEW Core Property Trust 03/31/2017 ..87,419,097 ..90,234,243 90,234,243 - .
Almanac Realty Securities VIII, L.P..... Almanac Realty Partners.... 12/21/2018 ....1,035,918 952,155 | ...covonnnd 952,155 3,925,245 | ....... 0.250
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Bell Institutional Fund VII, L.P.. . | Dover.. Bell Partners....... 10/30/2019 ... 571,047 508,756 508,756 | ......... (62,291) - N [V [ 3422421 | ....... 0.420
CDS Enterprises Master Tenant LL . | Columbus... Casto Communities 10/30/2014 | ..o | e 4,810,214 299,153 299,153 | - - - ER 98.990
CIM Fund VIl L.P...oie . | Los Angeles... CIM Fund VIII, GP, LLC 03/31/2017| .... ..25,760,123 ..23,694,576 | ....... 23,694,576 | ....(4,764,871) C - S e | s 1.030
Corning Place Master Tenant LLC Valley View. Corning Place Ohio Investment LLC.................. 03/22/2017 7,274,322 2,332,692 2,332,692 | - . - - TR IR 98.000
Crow Holdings Realty Partners VII, LP .| Wilmington Crow Holdings Capital Partners, LLC 03/31/2017| .... ...6,906,418 | ...........6,906,418 | ......... 6,906,418 | ...... (761,123) LR 1,136,332 | ......... 1,716,711 | ...... 1.330
Crow Holdings Retail Fund Il, L.P.........cccccvvvurirrerinns . | Dover.. Crow Holdings Capital Partners, LLC.........cccccee | wovvevrreveneenne 10/21/2016 .... 6,507,249 6,313,106 6,313,106 | ....... (480,978)| - ... - - ER - 2,627,470 2.250
Dermody Properties Industrial Co-Invest Fund II, LP... .. | Dover.. Dermody Propertie: 08/28/2020] ............ 358,568 525,112 525112 | ....... 166,544 | - ... O - B - 3,259 | ... 0.320
Dermody Properties Industrial Fund I, LP..........cccccvuee | covrns DOVET.....cvvrvrerirens Dermody GP I, LLC.......cververceerrenerverrerisees | v 1212712018 ..o | v 1,759,267 | ........... 1,928,512 | ......... 1,928,512 | ........ 237,512 | - e A LS ER - 240,733 | ....... 0.320
DivcoWest Fund V, L.P Dover.. DivecoWest Fund V GP, L.P.......ccccooomvevrmrrivnenns | o 06/23/2017| .... 3,103,033 | ... 3,103,033 ..3,103,033 | ......... (87,567)| - ... - - S | 140,226 | ......... 1,276,982 | ....... 0.320
DivcoWest Fund VI-A, LP Dover.. Diveo West, LLC.......cveverrererierieeiicrierineenns 11/06/2020| .........o. | .. ...165,024 | ... ...165,024 | ... 165,024 | - oo - | - - [ I - 2,834,976 | ....... 0.130
Eastgate MT LLC......c.oovvurinieieenesessenissieeeies | ceereens St. LOUIS..vvevvvnirnens Bobb LLC 05/06/2016| ....ooovvve | o 2,602,382 | ..ovvernnns 192,410 | cooovvveneee 192410 | - e RN R N LR -
Exeter Industrial Value Fund IV, L.P.... . | Dover.. Exeter Property Group IV, L.P......cccocvvvneine | cvvrevieiriinens 10/24/2016 ... ....4,368,627 ....5,609,080 5,609,080 825,337 | - - - - .156,863
Exeter Industrial Value Fund V, LP .. | Dover.. Exeter Property Group. . 10/23/2020] .... | 1,500,000 | ...........1,500,000 | ......... 1,500,000 | = ooeeiene LR - - O -
Harbert U.S. Real Estate Fund V, L.P.......ccocvvvnvnicns [ v Birmingham............... AL...... Harbert Management Corporation...........cc.cevees | woverevvveereinnes 03/3172017 oo | e 6,166,548 | ........... 6,080,113 | ......... 6,080,113 | ......... (86,435) | - oevvereeene LR LI R I 182,031 | ..o 1,860,953 | ....... 4910
Harrison Street Real Estate Partners VI, L.P... . | Dover.. Harrison Street... 08/09/2017] .... ....3,212,369 3,682,328 3,682,328 | ........ 239,395 | - ... - - - LAT1,429 | 0.420
Harrison Street Real Estate Partners VII, L.P.. . .. | Dover.. Harrison Street... 03/12/2019| ....ccovevee | v 1,545,539 | o, 1,505,680 | ......... 1,505,680 | ............ 5149 | - . - - o] - - L TT7,565 | . 0.180
HSREP VI Co-Investment 3, L.P.........cccoocnvinrrvnrrnes | cevneens [D16]7:] SO HarmSON SHrEEt........covvveevreeieeeeeieeeierieees | e 05/02/2018 ..o | e 2,615,211 | v 3,102,041 | ......... 3,102,041 | ........ 413,465 | - oo R LR EE - 84,789 | ....... 1.910
HSREP VII Co-Investment, L.P................... HarmSON SHrEt........couevvervierirrieriserienieees | e 05/02/2019) ... 526,191 551,851 551,851 | .......... 40,854 | - .. - - ER 5,044 588,853 | ....... 0.730
Madison Realty Capital Debt Fund IV, LP... Madison Realty Capital....... 0412212019 ..ocvvvve | e 2,906,189 | ...c.o.... 3,199,449 | ......... 3,199,449 | ........ 161,567 | - ... |- - | 7 e [ e 148,476 | ......... 1,204,449 | ...... 0.360
Madison Realty Capital Debt Fund V, LP.........c.cccooou.. Madison Realty Capital....... 03/27/2020 ............ 855,915 892,794 892,794 | ........ 36,879 | - e L TR e | e 5,098 | ... 3,134,684 | ...... 0.240
Model Tobacco Development Group LLC.................... Model Tobacco Master Tenant LLC..........ccccee. | covrviererececnns 10/27/2020] .....covveee | e 1,383,016 | ........... 1,190,000 | ......... 1,190,000 | - oo | e (193,016) | - . - - © s | e 0.120
Nationwide S0l 2 LLC.......covvrvvvrnrirernrinns . Sol Systems LLC. 07/19/2017| .... . 627,259 83,095 83,095 | - - - . - o e | e 3.160
NTW Master Tenant LLC...........cccccveeevmerereeceeeieeres | e Cleveland Morgan Warehouse Realty LLC...........cccooeeoveies | ovverieirnnnns 10/29/2015] ...ocveveee | i 3,621,919 328,101 328,101 | - - R S - - OO U 99.000
NW - Buena Vista, LLC .| Vista... Monarch 07/27/2018| .... ..15,038,000 ..15,038,000 | ....... 15,038,000 | - . - - - CE - RN PO 80.000
Oak Street Real Estate Capital Fund V, LP .. | Dover.. Oak Street Real Estate Capital..........cccooovvveers | cervviririrennne 11/16/2020] .... 1,510,412 | 1,510,412 | 1,510,412 - N I - IO I S e | e 4,480,486 | ....... 0.240
PCCP Credit IX; LP.......cvevveererriieieseieiseeierinnins PCCP Credit IX GP, LLC 03/28/12017] .o | v 6,990,848 | ........... 7,049,312 | ......... 7,049,312 LR EEN LR S | e 182,284 | ........ 7,617,600 | ....... 1.500
PCCP Equity VIII, LP. PCCP, LP 09/18/2018| ..o | e 1,155,000 | ........... 1,264,315 | ......... 1,264,315 | ....... 110,520 | - ... |- - I I - 834,704 | ....... 0.220
Related Real Estate Fund Ill, LP.. . .. | Dover.. Related Real Estate........ 08/27/2020 ... . 221,766 238,419 238419 | .......... 16,653 | - ... O - | T e | 6,49 | ......... 1,784,730 | ....... 0.100
Rubenstein Properties Fund I, LP........ccccoveneenninns | cevneens Wilmington................ Rubenstein Partners....... 0313112017 ..o | o 25,547,194 | ......... 23,364,046 | ...... 23,364,046 | ....(2,604,032) | - oo R LR LR - 3,823,009 | ....... 4.440
Strata Fund 24 Lessee LLC Chapel Hill.. Strata Fund 24 Lessor LLC.........cccooeeeveevceies | cevvrvieieinnns 06/05/2015 ... 17,659,371 | ... 1,385,320 | ......... 1,385,320 | - . - - S e | 99.500
Telemachus Solar LLC Washington.... . Odyssey Solar 2 LLC 10/09/2015 .....ocovee | wevvnven. 2,765,418 251,393 251,393 | - . . B - ER 99.000
US Regional Logistics Program, L.P........ccccovvvervvine | covrenene Dover.....cocvevveeniennns USRLP GP, LLC....oooevrieriseresseninis 10/18/2016] ....ccovvee | v 2,087,943 | ........... 2,087,943 | ........ 2,087,943 | ..(10,499,294) | - ..ccoovirivinnne EEN LR S e | 14,288,614 | ....... 19,522,653 |...... 30.000
Waterton Residential Property Venture XIII, L.P.......... Waterton Venture XIIl GP, LLC 1110312017 oo | s 3,981,599 | ........... 3,762,231 | ......... 3,762,231 | ....... (300,088)| - ... - - = e | e 23872 | s 861,709 | ....... 0.670
Waterton Residential Property Venture XIV, L.P. .. | Dover.. ... |DE...... Waterton Residential....... 12/10/2020] .... . 13,120 13,120 13120 | - o - | - - N i | 1,986,880 | ....... 0.130
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated [N [P 254,572,116 | ....... 220,844,233 | ..... 220,844,233 | ..(20,497,917) | ....... (320,333) | ..o { ] 0 | e 0. 19,340,788 | ....... 69,860,722 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
[ NW REI (NMFIC), LLC [........ [Columbus.....oocoe [OH..... | Nationwide Mutual Fire Insurance COmpany..... | .o [03116/2016] .o | o 35,833,793 | .o 45,297,360 | ......45,297,360 | ..3711,139 | = v - e < e | e 15,001,807 | - oo ...100.000
2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated 35,833,793 | ......... 45,297,360 | ....... 45,297,360 | ..... 3711139 | i (U I (O I [ I 0].... 15,001,807 | .coovverrrnnnnd 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Capula Global Relative Value Fund LP............cccooeeees | cevenneee Grand Cayman.......... CYM... | Capula Investment Mangament LLP.................. ‘ ................... | 12/01/2018‘ ......... VA 4,731,576 | ........... 5,658,149 | ........ 5,658,149 | ........ 386,467 | - oo R s - - o e | e 0.040
Citadel Wellington LLC.........cc.vvureveneenerierreeieeiseens | cevreens Chicago.........oceeueen. [ Citadel AdVISOrS LLC.........ccovevmerierereessriinniins | eevrveeienineenns 04/01/2019 ....... 13 | s 14,617,194 | ......... 22,653,3% | ....... 22,653,39% | ... 4,438,025 | - o R LS ER - RN P 0.380
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D.E. Shaw Oculus Fund, LLC.. .| New York... D.E. Shaw & Co. LLC.......cceovrirircivcrierine 02/01/2019) ........4 | .ccceeeee 12,525,562 | ......... 18,191,612 | ....... 18,191,612 | ..... 3,376,081 | - - - - e | 0.190
Davidson Kempner Partners.... . | New York... MHD Management Co.... 04/01/2019 ...4324973 | ..........5,099,508 | ......... 5,099,508 | ........ 315,962 | - - - - LR IR 0.020
Linden Investors LP.. . | Boston.... Linden Advisors LP. 10/29/2020 ......... 9 | o 30,000,000 | ......... 33,721,438 | ....... 33,721,438 | ..... 3,721,438 | - - - - S | e 0.790
Millennium USA L New York Millennium Management LLC...........c.ccoucenerenns 02/01/2019 ..13,739,315 ..18,919,710 18,919,710 | ..... 3,307,227 | - - - - -
MW Global Opportunities Fund . | Dublin Marshall Wace Funds PLC..........ccccoeeivieieinns | eovveeieiieienns 12/01/2018| ......... 5 o 10,341,994 | ......... 13,725,553 | ....... 13,725,553 | ..... 2,109,216 | - - - -
MW TOPS Fund Dublin Marshall Wace Funds PLC.... 12/01/2018 ....8,155,460 ...9,811,976 9,811,976 833,775 | - - - -
Parallax Fund, LP San Francisco........... | CA...... Parallax Volatility Advisers, L.P.. . 01/01/2019 ...9,942,069 | ........12,414,195 | ....... 12,414,195 | ... 1,292,947 | - - - -
Pharo Gaia Fund, Ltd..........cocoererinrrrinrescneinees [ e Grand Cayman.......... CYM... | Pharo Global AdViSors Ltd..........cocceveerrreriniones | wovereiveeireinnes 12/01/2018) ... 4 | oo ,566,689 | ........... 9,726,806 | ......... 9,726,806 | ........ 818,321 | - - - -
Pharo Macro Fund, Ltd .. | Grand Cayman CYM... | Pharo Global Advisors Ltd 12/01/2018 ...4,591,770 ...5,872,398 | ........ 5,872,398 | ...... 482,844 | - - - -
Renaissance Institutional Diversified Alpha Fund LLC. . | New York Renaissance Technologies LLC. 04/01/2019 ....7,953,935 | ..........5,984,127 | ......... 5,984,127 | ....(2,966,006) | - - - -
Two Sigma Spectrum US Fund, LP.........ccoovrerviees | cvinene New York.................. NY...... Two Sigma Principals, LLC.........ccooeveviecnres | cevvririeireinnn 04/01/2019| ......... 9 | 15,167,650 | ......... 18,402,600 | ....... 18,402,600 | ........ 715,675 | - v R s - - -
Verition Mutli-Strategy FUnd LLC........cccoviornvinriininn | v Chicago.......ccocreurenes IL..... Verition Fund Managment LLC.........cccoovveinienes | covnrsniisrnninns 07/29/2020] ....... 13 [ 25,000,000 | ......... 26,728,032 | ....... 26,728,032 | ..... 1,728,032 | - LI - - -
2599999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..............ccoooovnnininnieicnisicinaiins | e 167,658,187 | ....... 206,909,498 | ..... 206,909,498 | ....20,560,004 0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 36: Apollo Tax
Credit Fund62LLC ... Columbus................. OH..... Apollo Housing Capital........ 10/01/2013] v | v 62,508,602 | .....ccooouc 362,229 | ...cccoone 362,229 | - i | s (944,605) | - oo LT LT 5 | s 1,781,518 |...... 49.500
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated............coeiiiiiiieiiiiiiiins ettt 62,508,602 362,229 362,229 | ...cccueer. 0. (944,605) | ..ovoveeirinn 0 0 0 0 ... 1,781,518 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
NTCIF-2011 LLC...ooioiriieiieniseisserississes s | ......... |Columbus ................. |OH ..... | Nationwide Mutual Fire InS CO......coccvervanrinniinns | ovriniiinninnnns 04/03/2012] ....cvvivvee | o 34,687,229 | ........... 8,270,238 | ......... 8,270,238 | - i .(3,316,233) | - i LR - - TR O 50.000
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = AFfIIAEEG. .. .. i siisiisiiiiies atiistsssssess st ess sttt ensansnstes | nstseen 34,687,229 | ........... 8,270,238 | ......... 8,270,238 | .o 0 ]...(3,316,233) | oovoovrirerians 0 0 0 0 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide State Tax Credit Fund Il RBC Tax Credit
Fund 104LLC e Cleveland OH..... RBC Tax Credit IV LLC 10/30/2019] oo [ v 3,657,139 ...3,473932 | ......... 3,473,932 | - s [ (183,207) LR - - - 23.000
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 3,657,139 | .........3,473,932 | ........ 3473932 | ... 0 (183,207) 0 0 0 0 XXX
4899999, SUDEOLAL = UNAFAIIBIEA. ...tttk 081 £ eLE 1R EEEE L8Rttt | s 757,954,085 | ....... 733,728,860 | ..... 733,728,860 | ... 5,740,141 | ....(1,448,145) | o0 [0 | 310,991 | ... 36,961,345 | ..... 285,144,948 XXX
4999999, SUDLOtAL = AFfIIBEEA. ... evsettisett etttk ekt e0s oLk eE e E e R e R LRttt bbbt entnne | erenines 70,621,022 | ......... 53,566,208 | ....... 53,566,208 | ..... 3,711,139 | ...(3,316,233) | oovvvvrcercren0 | v | i 0 . 15,001,807 | oovovevriiinirnnd 0 XXX
5099999, TOAIS. ...vuuveereseesseisseesseesseessesssse s s es st ees s b8 8 k88488888 R R R R eh £ EAeLEREE R AR AR R LR AR RSttt | enins 828,475,107 | ....... 787,295,068 | ..... 787,295,068 | ..... 9,451,280 | ....(4,764,378) | ...ooovvvverrnnn0 [ v | 310,991 | ....... 51,963,152 | ..... 285,144,948 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
TA 0 1B 0 1C e 0 D 0 1E 0 TF 0 1G e 0
2A s 0 2B 0 2C s 0
BA 0 3B 0 3C 0
AA 0 4B 0 AC e 0
A 0 5B 0 BC e 0
B s 0
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Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed | - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P. .| Wilmington DE Ares Management 06/23/2017. 2 ..1,427,483
BlackRock DLF 1X 2020-1 CLO, LLC New York BlackRock .| 12/31/2020. | .. 2
CypPriUM INVESTOTS V...t Cleveland . | Cyprium Investors 03/31/2017. ] ... 2 171,496
GSO Capital Opportunities Fund Il LP. New York GSO Capital Partners LP. 03/31/2017. 2 232,092
GSO Capital Opportunities Fund Il LP... Wilmington Blackstone Private EQUILY.........ccoureeriiiriiieisieieresisciesssees s 06/03/2016. | ... 2 2,678,406
ICG SDP Fund 3B Grand Duchy. LUX.......... | Intermediate Capital GrOUP...........creururirimeereiiereieieieiseisesse s 03/22/2018. | ... 2 4,135,456
ICG SDP Fund 4B Grand Duchy. .| Intermediate Capital Group..............cccocoevrvnriiiniinnns 03/31/2020. 2
Newstone Capital Partners |lI, LP Wilmington DE Newstone Capital Partners............coveueirieiiinneiseseessesesseeesseeesessees 09/20/2016. | ... 2 | e | e 39,336
Newstone Capital Partners IV, L.P Dallas.................. TX Newstone Capital PArtners............occoeeioieieiiiiieiesieseeississies s 06/02/2019. 2 ..2,000,453
1799999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated 10,684,722
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, LP. Grand Cayman, .. | AQVENt INEEMNALONGL.........vveeirririeirese s 10/21/2019. | ... ..1,009,988
Ampersand 2018, L.P.............. Boston Ampersand Managment LLC 10/30/2018. | ... ..1,450,000
Ampersand Partners VIII Boston Ampersand Managment LLC 03/31/2017. | ccoovvvene. 3 | e | e ,200,000
Ampersand Partners X Boston . | Ampersand Managment LLC 11/12/12020. | ...covveeenn3 | e 502,572
BIF IV Renewable Sidecar-B, LP..........cccoeuiiriiireeceeieissee s Toronto. . | Brookfield Asset Management INC..........c..cverererevneenireenenieeneeseee e 03/20/2020. | ... JRRC I IR 575,121
Blackstone Infrastructure Partners (Supplemental Account 1) L.P..........cooieirniniicnnns New York Blackstone Private Equity. 04/13/2020. | ....coonnvv. 3 136,405
Blackstone Infrastructure Partners, L.P. New York Blackstone Private Equity. ... [03/14/2019. | ... 3 174,467
Brookfield Infrastructure Fund IV-B, LP Toronto. Brookfield Asset Management Inc..................... .| 11/05/2019. | ... 1,215,477
Carlyle Asia Partners V, L.P WaShiNGtON........ccuverevrreriniriesesersiseenes Carlyle Group, L.P......ccvvvirrineeineeeinninns 12/26/12018. | ..ocvovvceiernn3 [ e | e 590,923
Clearlake Capital Partners V... .| Santa Monica Clearlake Capital 12/05/2017. | o3 [ s | s 755,668
Clearlake Capital Partners VI.. .| Santa Monica Clearlake Capital 05/22/2020. | ...
Dyal Capital Partners Ill...........c.cccooeeirrrinnninnnn New York NB Dyal Associates IIl, LP. 09/30/2016. | cv.voveveee [ et | e 1,215,923
Dyal Capital Partners IIl Co-Invest Moonrise LP. New York NB Dyal Associates Ill, LP. 07/25/2017. | .. 5,208
Dyal Capital Partners IV New York NB Dyal Associates IIl, LP. 06/11/2018. | cvvoveicee3 [ e | e 1,588,254
EnCap Energy Capital Fund IX LP Dallas........cccccee EnCap Investments, L.P. 0313172017, | cvvovvvrieeee3 [ | e 249,258
EnCap Energy Capital Fund XI, L.P. Houston.. EnCap Investments, L.P 07/17/2017. | ... 256,494
Energy Spectrum Partners VIII, L.P. Energy SPECtrUm Pamners..........oouvvereiivririieisnsiessissiessssssssssessssssnsenes 04/08/2019. | ... 486,289
FP S0lar FINANCE LP.........iiriiiiieeieieii e New York Fundamental Advisors................ 07/30/2020.
Fundamental Partners IIl, L.P. Wilmington Fundamental Advisors................ 05/18/2017. | ...
Global Infrastructure Partners IV-A/B, LP. New York Global Infrastructure Partners 10/23/2019. | ... ...83,055
GTCR XIIy LLPe s New York GTCR Investment XII, LLC.......... 05/04/2018. | ....o.ovvevev. 3 | e | e 2,067,439
ICG Europe Mid-Market Fund Grand Duchy. .| Intermediate Capital GroUP...........cvureriererrireeseieeeieereeseeee e 04/09/2020. | ...
ICG Europe VII St Helier. . | Intermediate Capital GrOUP...........ovurrierieieirireie s 08/24/2018. | ....cvvevevei2 | e | e 1,044,528
L Catterton Partners X, L.P......c.ccvvrrrrescreeereiseeeeseeeeseeenenns Greenwich Catterton Management Company, LLC 05/22/2020.
Landmark Equity Partners XVI, LP Wilmington Landmark Partners 12/06/2018. | ... 722,667
Lovell Minnick Equity Partners I LP...........ooeoireirrneeereeee e sssesssssnenes El Segundo Lovell Minnick Equity Partners, LP............coovrrrnenieeneneseeseiseeeeseesennenns 03/31/2017. | ... 802,168
MBK Partners FUNA 11, L.P........ocuoiiieieeieceteceeee ettt sttt sttt nenaaes Grand Cayman, MBK Partners. 03/31/2017. | o3 [ | e 302,802
MBK Partners Fund IV, L.P Grand Cayman... MBK Partners. 03/09/2017. | ... 188,444
NaVIS ASIA FUNT VI LP...ooieeceecteeeee ettt ettt naesanas Grand Cayman... Navis Capital Partners..................... 05/08/2019. | ... 379,037
Olkhan Co-INVESEOrS, LLC..........eureieeireeireieee ettt sseeeees Dover. DE Zelnick Media Capital LLC 03/04/2020. | ...
One Rock Capital Partners I, L.P... New York One Rock Capital Partners.... 10/30/2017. | ... .1,274,550
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Peppertree Capital Fund VII, LP. Wilmington Peppertree Capital Management 11/28/2018. | ... .3 459,184 0.800
Peppertree Capital Fund VIII, L.P. Chagrin Falls.. Peppertree Capital Management 01/27/2020. 3
Providence Equity Partners VIII L.P.... Providence. . | Providence Equity Partners LLC ... |07117/2019. | ... .3 1,425,768
Riverglade Capital L.P................... Chicago Riverglade Capital GP, LLC ... |07/31/2019. | ... 3 439,213
Riverside Strategic Capital Fund I, L.P.... New York . | Riverside Company... .| 05/23/2017. 2 601,263
Silver Lake Partners IIl, LP. Menlo Park Silver Lake Partners, LLC 03/31/2017. ] ... 3 680,629
Silver Lake Partners V, L.P.. Wilmington Silver Lake Partners, LLC 06/12/2018. | ... .3 3,176,368
Siris Partners IV, L.P New York Siris Capital Group, LLC 03/15/2019. 3 562,116
SL SPV-2, LP New York Silver Lake Partners, LLC 02/14/2019. | ... 3 17,484
SVB Capital Partners IV, L.P.........ccccooerrieieiernn Silicon Valley. SVB Capital Partners, LLC..........ccoourrieireieeeieieeieiee s 12/06/2017. | ... | 557,550
TPG Asia VII(A), L.P Fort Worth TPG Capital Asia. 07/26/2018. 3 ..1,566,950
TPG Healthcare Partners, L.P........cccccoocvvenrrnniencinnnns Fort Worth TPG Capital........evvevereererieieeieeeieeseenne 10/01/2019. | ... 3 ..1,287,171
TPG Partners VI, LP.....cooeeiiicrieieccessse e nsenes Fort Worth TPG Capital.........cverevereerrriireerieriereeeene 10/01/2019. | ... 3 559,051
Veritas Capital Fund VI, L.P Wilmington Veritas Capital 06/15/2017. | ... 3 1,041,760
Veritas Capital Fund VII, L.P. New York Veritas Capital 04/15/2020. | ........cn.... 3
Vista Equity Endeavor Fund I, L.P... Grand Cayman... Vista Equity Partners, LLC 06/01/2017. | ... 180,853
Vista Equity Endeavor Fund II, L.P.. Grand Cayman... Vista Equity Partners, LLC 09/19/2019. | ...
Vista Equity Partners Fund V, L.P Dover. Vista Equity Partners, LLC 03/31/2017.
Vista Equity Partners Fund VI, L.P. Austin.. Vista Equity Partners, LLC 01/24/12019. | ...
Vista Foundation FUNA [V, L.P.........ocuiiieieece ettt Dover. Vista Equity Partners, LLC 07/24/2020. | ...
Whitehorse Liquidity Partners [V LP............couiiiicceeeeseesssse et Wilmington Whitehorse LIQUIdItY.........c.currmeirerieriieieiciccsee s 11/25/2020.
Yukon Capital Partners I, LP............coieriririeeeeseeieeeeessiese s Minneapoli Yukon Partners. 07/18/2017. | ...
Yukon Capital Partners IV, L.P. Minneapoli Yukon Partners 11/24/2020. | ... 974,449
ZMC Il L.P. New York Zelnick Media Capital LLC 01/03/2020. | ......ovvenves 3 | 792,185

1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of COmMMON SEOCKS = UNGFfIIBLEN. ........vviiiiiiiiis ittt entns | nnbsesssesensanes 12,132,713 [ oo, 36,718,274

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
305 Broad SP LLC.............. Norfolk 305 Broad SP MM LLC............... 09/15/2020. | ..ovvvererrrren | e 396,000
520 Park Master Tenant LLC...........cooeuerirrrinrrenieeisceeeeeeneene Baltimore .. | The Time Group.......cccoeeeveereerrenenne 06/20/2014. | ... 5,762
AEW Core Property Trust (U.S.), Inc. Baltimore . | AEW Core Property Trust 0313172017, | cvvveerirerivens v | v 3,014,355
Almanac Realty Securities VIII, L.P. Dover. Almanac Realty Partners 1212112018, | oo [ e | e 600,737
Bell Institutional Fund VII, L.P. Dover. BEll PAItNETS......cocviiiveieiiieieiiee e 10/30/2019. [ oo e | e 571,047
Charlton MT LLC Charlton SFC Solar LLC 12/24/2014. | ... 7,580
CIM Fund VIII, L.P . Los Angeles CIM FUNA VI GP, LLC....iiiceses e 0313172017, | oo v | e 473,652
Corning Place Master Tenant LLC Valley View. Corning Place Ohio Investment LLC 03/22/2017. | ... 929
Crow Holdings Realty Partners VII, LP. Wilmington Crow Holdings Capital Partners, LLC...........cccccuuunminiireriiniisrinsiieinsiienienens 03/31/2017. [ oo e | e 456,637
Crow Holdings Retail Fund II, L.P.................... Dover. Crow Holdings Capital Partners, LLC..........cccovevrrirereniresieereneseeeeeseeseneenns 10/21/2016. | ovoeeeeee [ e | e 821,778
Dermody Properties Industrial Co-Invest FUnd I, LP.........c.ccccccovviiiiniiiniciinssicesecies Dover. Dermody Propertie: 08/28/2020. | . 358,568
Dermody Properties Industrial Fund II, LP. Dover. DErmOdy GP I, LLC......voieeieeeireeee et eeees 1212712018 | oo [ e seeeernnes | e 952,692
DIVEOWESE FUNA V, LLPo..ooeeet ettt sttt sttt s nas Dover. DivcoWest Fund V GP, L.P......cocvrveverrcree 06/23/2017. | oo e | e 401,896
DivcoWest Fund VI-A, LP. Dover Divco West, LLC......... 11/06/2020. |. 165,024
Dominion Arms SP LLC Norfolk Dominion Arms SP MM LLC........cccovvvvrnrrnnee 12/12/12018. | ..o 155
Eastgate MT LLC......ccovvvvererireriricrieiis St. Louis Bobb LLC 05/06/2016. | ....cooeverncrens [ e 2,350
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EC Bottleworks LLC........c.ooeeeerereereresceeeeseeeeseeees e Wilmington Enhanced Capital State HTC FUN LLC.........covvierireereire e 12/18/2019. | ovoeeeeeeeen [ e | e (259,880) 8.000
EC King & George Street LLC New Orleans. Enhanced Capital State HTC Fund LLC..........cccocovivmerimmriniiireicenceninnne 11/13/2020. | . 20,000
Euclid Grand Apartment LLC.........ccccovvrrrenrerencen Cleveland . | Euclid Grand Manager LLC 10912712018, | oo | e | e 1,476,315
Exeter Industrial Value Fund IV, L.P Dover Exeter Property Group IV, L.P 10/2412016. | ..o e | e 471,569
Exeter Industrial Value Fund V, LP Dover. Exeter Property Group... . [10/23/2020.
Harbert U.S. Real Estate Fund V, L.P. Birmingham...........ccvveeeinereeres Harbert Management Corporation 0313172017, | oo e | v 18,083
Harrison Street Real Estate Partners VI, L.P Dover Harrison Street... 08/09/2017. | ... 121,263
Harrison Street Real Estate Partners VII, L.P Dover. Harrison Stree 03/12/2019. .1,219,519
HSREP VI Co-Investment 3, L.P Dover Harrison Street... 05/02/2018. | ... ..22,737
HSREP VII Co-Investment, L.P..................... New York Harrison Street...........ccocvvvivcveeeeceiiiieine 05/02/2019. | ... 589,577
Liberty Heights SP LLC........ Norfolk . | Liberty Heights SP MM LLC 12/27/2018. ...53,414
Madison Realty Capital Debt Fund IV, LP..........ccoouoiririieeeeecseeeeeceeeinae Dover. Madison Realty Capital 04/22/2019. | ... 299,296
Madison Realty Capital Debt Fund V, LP.........ccccovvvevnrvnreeinrinnininns Dover Madison Realty Capital 03/27/2020. | ...
Model Tobacco Development Group LLC VIBNNA. ..o Model Tobacco Master Tenant LLC.. 10/27/2020. | ...
Nationwide Affordable Housing FUNd 51 State..........cevverireiiecieecee s Wilmington DE TCB Mecklenberg Mill, INC. #8........vvivrierieieieeeiesceessee s 12/20/2013. | coovovevieies | e | e 11,611
Oak Street Real Estate Capital Fund V, LP Dover DE Oak Street Real Estate Capital 11/16/2020. | ...
PCCP Credit IX, LP... Dover. DE PCCP Credit IX GP, LLC 03/28/2017. [ .oovorvereerns e | e 3,660,000
PCCP Equity VIII, LP.......c.cccconuc. Dover. DE PCCP, L. 09/18/2018. [ .ovvvvvereers [ reererieeiseeieeiseiseeienes | ceresseenns 352,000
Related Real Estate Fund Ill, LP.................. Dover DE Related Real Estate... oo | 08/27/2020. | oo [ s 264,915
Rubenstein Properties Fund Ill, L.P. Wilmington DE Rubenstein Partners.. ] 0331/2017. [ oo | et | e 1,380,531
US Regional Logistics Program, L.P..........cccoviiiiniiisssssis s ssssssssssessessssses Dover DE US RLP GP, LLC 10/18/2016. | oo | cerrerieierissienesisssneniies | e 3,000,000
VA State TC Fund | LLC StLOUIS ..ot MO........... Enhanced EC Fund LLC........c.coucenerennienrirnns 110972018, | oo | cereeeieiresisesesiesinsie | et sseeseseees 26
Waterton Residential Property Venture XIII, L.P.................. Dover DE Waterton Venture XIIl GP, LLC 110312017, [ oo | errerieierseenessssnenies | ceveienissiennenes 1,300,256
Waterton Residential Property Venture XIV, L.P Dover. DE Waterton ReSIAENtal...........voveieiieee et 12/10/12020. | ..o | e 13,120
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f Real EState = UNGFfIIATEH. .........iueiiiiiiiiiiiis oitisiieisss sttt ensns | dnnsnsensansnesen 6,715,338 | ..ooiiiinnns 21,025,887
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
‘ NW REI (NMFIC), LLC......coviviciinniiciiririene | Columbus. OH.......... Nationwide Mutual Fire Insurance Company...........c.ccouueieniininiirisiisnniennines 03/16/2016. | ..o [ | i 48,003,869 | .....oooieiiiiiiiniiiiniinins | s 100.000
2299999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f REal ESTAtE = AffIlIAEEA. ... .o oiiiieiiiiiieis ittt sttt ettt se et etee s e e e et ees et ee8ee e e e a8 e e 82t ee 8 e e e b eeEseseeseE et en s et et et eesessessnsantessnsantensens | eressesssossessesnsessessnsnnean { ] 48,003,869 | ..o 0 XXX
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Citadel Wellington LLC. Chicago IL Citadel Advisors LLC . | 04/01/2019. | ....cevenee 13 | oo | s 5,000,000 0.380
Linden Investors LP.........cccccvennee. BOSION. ... MA........... Linden Advisors LP. 10/29/2020. | ...
Verition Mutli-Strategy Fund LLC. Chicago. Il Verition Fund Managment LLC 07/29/2020. | ... .
2599999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated. ... ..o i ssnsnsssssensanssssenssnsssssenssssssssnsssnssssssssensanssssenssnsssssanssnsssssnsnenses | conrvessensenenrs99,000,000 [ viiviverssniensnes 5,000,000 | .o 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
CCEP Series | Funding LLC New York NY.oi CharterMac Credit Enhanced Asset Managers LLC-Series I, Number 1............. 12/2112008. | ...ooovvvrvienns | s 122 | e | e 12.620
WNC Institutional Tax Credit Fund XXIV LLC. IPVINE. o CA..oovvns WNC AGVISOTS, LLC ...t 02/14/2007. | ..o [ [ e 117,800 95.000
3799999. Total - Non-Guaranteed Federal Low Income HOUSING TaX Credit = UNGIFBIEA. ... vuueuueiuiiiiiiiisisst sttt sme0 sttesse st s s 1081882480148 88088408 b o180k e e484LEeE o0 b8 1oL 8 E 8488 HEE £ E 8808101488888 08 E bbb bbb bbbt en st nnantnnns | anbnsssssanssensanssnssensensaned (L 117,922 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
[NTCIF-2011 LLC o [ columbus [OH..oo | Nationwide Mutual Fire Ins Co [04/03/2012. [ ..o o | s 37,376 | | v 50.000
3899999. Total - Non-Guaranteed Federal Low INCOME HOUSING TaX CFEit = AffIlIAEEA. ... cureeiueeeeiet sttt ettt s sieisis | ostesseesseseseeseeseeessesseeseseseeseeseeeeseeseeseeseseeseeseseeseeeeseEeeseeeesesanse | £8e8seteesessesesaeseeseesesseseesesaesaeseeseeseseeseeeEaeEeeseeseeseEeeseE 1ot eeEeE 1o e eEoeEee8 o2 EeeEeEeE e e seEeeAeE et ensee et et senessetsesantessesantensens | eressessnsansessessssssessesnnenn (O 37,376 | oo 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide State Tax Credit Fund Il RBC Tax Credit Fund 104 LLC Cleveland . | RBC Tax Credit IV LLC ‘ 10/30/2019. | oo e [ e 3,452,633 23.000
Twain GA LIHTC Master Fund | LLC St Louis .| Twain LIHTC Manager Corp..... 12/26/2019. | ... 3,040 32.000
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4199999. Total - Non-Guaranteed State Low Income Housing TaX Credit = UNGFfIIAIEA. ... ittt stie eettets et et et e st st sesees et et eeseeseeseeeeseeseeses o2 s eeseeeeEeeseeeEseseeseeseeaetees | 4e1eEieteeseeseeseeeeseeseeseEeeteeeEoeEeea e e e e eeEeE 1S E e E4e 8o E8eE 1ot 428401 £ E e eeEeE s e et eeseeebaeEeesee et sesenses et antansessetsasensessessnsensensnssnnenns | snsessnnsnsesensessssenessnnsnssd | cosserssrsnsnnsannas 3,455,673 XXX
4899999. Subtotal - Unaffiliated 77,002,478 XXX
4999999. Subtotal - Affiliated.... 48,041,245 XXX
..78,202,132 125,043,723 XXX

5099999. Totals

€803
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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
Joint Venture, Partnership or LLC Interests Which Underlying Assets Have Characteristics of Fixed Income - NAIC Desig Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated

Ares Private Credit Solutions, L.P. Wilmington DE.. | Distribution.. ... | 06/23/2017. | 11/12/2020. ...148,161 0 ..148,161 | ........ 148,161 | - ... - 0

Cyprium Investors IV, Cleveland OH. | Distribution.. .103/31/2017. | 12/18/2020. | ..... 4,371,229 0 [ oo | e 4,371,229 | ... 4371229 | - ... - 0

GSO Capital Opportunities Fund 11 LP.............ccovvercirnirenes New York........cccevrvnnee NY.. | Distribution 03/31/2017. | 12/21/2020. | ......... 6,475,071 (V1 USROS IS 6,475,071 | ..... 6,475,071 | - ... - 0

GSO Capital Opportunities Fund Il LP. ... | Wilmington.... ... | DE.. | Distribution.. ...| 06/03/2016. | 12/29/2020. 1,360,894 (1 [ [T PR 1,360,894 | ..... 1,360,894 | - ... - 0

ICG SDP Fund 3B ... | Grand Duchy. ... |LUX | Distribution.. .103/22/2018. | 12/24/2020. | ..... 3,115,281 (U USROS IS 3,115,281 | ..... 3,115,281 | - ... - 0

ICG SDP FUNA 4B........cooirniiniieiieiies e sssseeseseees Grand Duchy............... LUX | Distribution 03/31/2020. | 12/23/2020. | ......... 2,935,471 (V1 RIS IOV 2,935,471 | ..... 2,935471 | - ... - 0

Newstone Capital Partners Il LP.... . | Wilmington . | DE.. | Distribution.. ... | 09/20/2016. | 12/04/2020. 1,811,613 (VI TSNS ISP 1,811,613 | ... 1811613 | - ... - 0

Newstone Capital Partners IV, L.P... ... | Dallas . | Distribution.. .106/02/2019. | 10/13/2020. 0 97,169 | .......... 97,169 | - ... - 0

Owl Rock First Lien Insurance Fund, LP...........cccoovvvninneee New York.......ccccvunuee NY.. | Distribution 03/28/2019. | 11/16/2020. 0 37,466 | .......... 37,466 | - ... - 0

OxAM Quant Fund (US) LLC.......c.ovvemrvrneririeireriseieeiiens Grand Cayman............ CYM| Distribution.. ... |01/01/2019. | 07/31/2020. (V1 TR RO 5,873,153 | ... 4943476 | - o [ e (929,677) | ......... (929,677) | cvvovverrereirneins

TCW Direct Lending LLC. Dover. DE.. | Distribution.. .103/31/2017. ] 12/23/2020. | ..... 7,062,435 {1 IR [P 7,062,435 | ... 7,062,435 | - ... - 0
1799999. Total - Joint Venture, Partnership or LLC Interests Which Underlying Assets Have Characteristics of Fixed Income -NAIC Desig Not A35|gned - Unaffiliated.......... | ....... 33,287,943 0 0 0 0 (L] [ 0 ... 33,287,943 |....32,358,266 | ..................... 0 ... (929,677) | ......... (929,677) | c.oovvrvernnd 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated

Ampersand 2018, L.P ..| Boston MA. | Distribution..............cccccceevvnens 10/30/2018. | 12/31/2020. | ............ 160,682 (V1 U IO 160,682 ER— - 0

Ampersand Partners VIII Boston MA. | Distribution.. .103/31/2017. | 11/30/2020. 080,079 (0 [ USRI ISR 4,080,079 ER - 0

BIF IV Renewable Sidecar-B, LP. Toronto CAN| Distribution.. 03/20/2020. | 12/10/2020. .38,765 0 38,765 ER - 0

Brookfield Infrastructure Fund IV-B, LP ... | Toronto ... | CAN/| Distribution.. ... | 11/05/2019. | 12/10/2020. 588,976 0 588,976 ER - 0

Carlyle Asia Partners V, L.P.........ccccooenniniinnececeienn Washington................. DC.. | Distribution.. . [12/26/2018. | 07/22/2020. | ................ 6,785 0 oo | e 6,785 EE - 0

Clearlake Capital Partners V. Santa Monica CA.. | Distribution.. 12/05/2017. | 04/30/2020. 294,736 0 294,736 LR - 0

Clearlake Capital Partners VI Santa Monica CA.. | Distribution.. ... |05/22/2020. | 12/18/2020. | .............. 18,145 0 18,145 EE - 0

Dyal Capital Partners Il ... |New York.. . | Distribution.. .109/30/2016. | 10/21/2020. 1,161,723 0 1,161,723 ER - 0

Dyal Capital Partners Ill Co-Invest Moonrise LP. ... |New York.. . | Distribution.. 07/25/2017. | 08/14/2020. 0 ...136,493 EE - 0

Dyal Capital Partners IV. New York.. . | Distribution.. ... | 06/11/2018. | 10/29/2020. 0 85,648 LR - 0

EnCap Energy Capital Fund IX LP. Dallas . | Distribution.. .103/31/2017. | 11/18/2020. 0 ..478,347 ER - 0

FP Solar Finance LP. New York.. . | Distribution.. 07/30/2020. | 12/22/2020. 0 144,359 ER - 0

Fundamental Partners Ill, L.P. Wilmington DE.. | Distribution.. ... | 05/18/2017. | 12/22/2020. 0 1,087,614 ER - 0

GTCR XII, L.P New York.......cccoeveueen NY.. | Distribution.. .105/04/2018. | 12/30/2020. 0 328,907 EE - 0

ICG Europe VII St Helier. JEY | Distribution.. 08/24/2018. | 03/16/2020. 0 ...5,667 (28)| - (28)

Landmark Equity Partners XVI, LP....... Wilmington DE.. | Distribution.. ... | 12/06/2018. | 12/22/2020. 0 21,908 | .. CE. - 0

Lovell Minnick Equity Partners [l LP................. El Segundo CA.. | Distribution.. ... | 03/31/2017. | 12/30/2020. (V1 TR RO 5,505,630 | ..... 5,505,630 | - ... - 0

Macquarie Infrastructure Partners A/B, LP.........cccoocvvrevnnee New York.......ccovevnnn NY.. | Distribution.. .103/31/2017. | 03/06/2020. 0 ..107,668 | ........ 107,668 | - ... - 0

MBK Partners Fund IIl, L.P Grand Cayman............ CYM| Distribution 03/31/2017. | 09/29/2020. (V1 PRI IR 162,512 | ..cooeee 162,512 | - ... - 0

MBK Partners Fund IV, L.P........cccoovvirieeiereieeeenienes Grand Cayman. ... | CYM| Distribution.. ...|03/09/2017. | 04/08/2020. 0 358,451 .358,451 | - ... - 0

Navis Asia Fund VIII, L.P Grand Cayman . | CYM| Distribution.. .1 05/08/2019. | 07/22/2020. 0 EE - 0

Peppertree Capital Fund VII, LP Wilmington . | Distribution 11/28/2018. | 08/03/2020. 0 EE - 0

Providence Equity Partners VIII L.P .... | Providence . | Distribution.. ...|07/17/2019. | 12/23/2020. 0 265,083 EE - 0

Riverside Strategic Capital Fund I, L.P........ccccocovvviniinniins New York. . | Distribution.. .| 05/23/2017. | 12/23/2020. 0 21,198 S - 0

Silver Lake Partners [l LP..........cccocovevrerernrerneenne Menlo Park CA.. | Distribution 03/31/2017. | 12/17/2020. (V1 TSI IS 3,731,167 ER - 0

Silver Lake Partners V, L.P Wilmington DE.. | Distribution.. ...|06/12/2018. | 07/20/2020. 0 [ oo | e 8,575 EE - 0

Siris Partners IV, L.P New York.......ccceeereenee NY.. | Distribution.. ... | 03/15/2019. | 12/10/2020. 0 34,105 ER - 0

TPG Asia VII(A), L.P Fort Worth TX.. | Distribution..........c.ccoeverrvenncns 07/26/2018. | 08/17/2020. (V1 TN IO 160,994 ER - 0
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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

TPG Healthcare Partners, L.P .. | Fort Worth TX.. | Distribution..........c.ccocverrvennens 10/01/2019. | 12/11/2020. 226,728 0 226,728 | ........ 226,728 | - ... - 0

TPG Partners VI, LP.....ccoveererrcrs Fort Worth TX.. | Distribution.. ... [ 10/01/2019. | 12/11/2020. 0 45,295 ..45295 | - .. - 0

Veritas Capital Fund VI, L.P..................... . | Wilmington DE.. | Distribution.. ... | 06/15/2017. | 11/05/2020. 0 39,428 ER - 0

Vista Equity Endeavor Fund I, L.P.........cooovveinininrcrne Grand Cayman............ CYM| Distribution...........cccoererenene 06/01/2017. | 10/02/2020. {1} [T ISR 103,414 EE - 0

Vista Equity Partners Fund V, L.P.... . | Dover.... . | Distribution.. ... | 03/31/2017. | 07/10/2020. 0 285 | - L - 0

Vista Equity Partners Fund VII, L.P.. ... |Austin.... . | Distribution.. ...|01/24/2019. | 09/10/2020. 0 9,645 | - ... - 0

Whitehorse Liquidity Partners IV LP...........cccccovevinirerninnnns Wilmington..........ccoe... DE.. | Distribution.............cceurverennne 11/25/2020. | 12/31/2020. 0 [ | e 110,295 | i 110,295 | - ... - 0

Yukon Capital Partners IlI, LP . Minneapoli MN. | Distribution.. ...|07/18/2017. | 12/03/2020. 0 [ eveveererenene | e 1,047,688 | ... 1,047,688 | - ... - 0

ZMC I, LPiisis i New YOork. ..o NY.. | Distribution.. ... | 01/03/2020. | 10/02/2020. 0 | [ e 1,342 | i, 1,342 [ - ... - 0
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated...........cccooeivninnnns 0 0 0 (L] 0 ....20,588,330 (28) 0 (28) 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

305 Broad SP LLC........ocvumerierereireeierinerienienes Norfolk VA.. | Fully Amortized.............c....... 09/15/2020. [ 12/31/2020. | = ooovvvvverrerriee | = e | v (396,000) | = eovrverrirnns e | e (RISSHI[0) N I S R ER - 0]-

520 Park Master Tenant LLC Baltimore..........c.cccoo.... MD. | Fully Amortized...........ccco...... 06/20/2014. [ 09/28/2020. | .......... 782,753 | = ovovsvrvrins | cervenns (22,976) | = v RN IO (P21 | R I 765,539 | ........ 765,539 | - ... - 0] -

Almanac Realty Securities VIII, L.P...... Dover DE.. | Distribution.. ... [ 12/21/2018. | 11/30/2020. 0 . 38,843 38,843 | - ... - 0

Charlton MT LLC.................. Charlton MA. | Distribution.. ... | 12/24/2014. | 12/30/2020. - - - 0 oo | e 312,468 | o 312,468 | - ... - 0 91,890

CIM Fund VIl L.P.....ovrrarinnns Los Angeles CA.. | Distribution.. ... | 03/31/2017. | 04/10/2020. 0 | eovrerneevnnienns | e 101,761 | i 101,761 | - ... - 0

Crow Holdings Realty Partners VII, LP... Wilmington DE.. | Distribution.. 03/31/2017. | 12/23/2020. 0 ...5,230,135 | - ... - 0

DivcoWest Fund V, L.P Dover. DE.. | Distribution.. ... | 06/23/2017. | 11/17/2020. 0 | eovrerneennneenns | veerennnnn037,405 | Lol 637,405 | - ... - 0

Dominion Arms SP LLC... Norfolk VA.. | Fully Amortized . 112112/2018. | 12/31/2020. | - oo | = e | e 75445 | - e e | e 75445 | ..o, ..75,600 | - ... - 0] -

Eastgate MT LLC. ... | St. Louis.... ... |MO. | Distribution.. 05/06/2016. | 12/10/2020. 0 . 62,702 62,702 | - ... - 0

EC Bottleworks LLC Wilmington DE.. | Distribution.. ... [ 12/18/2019. | 12/31/2020. - - - 0 R R ER - 0] -

EC King & George Street LLC.........cccovvvvverveiveeerisisneninns New Orleans. ... |LA.. | Fully Amortized... 1171312020 [ 12/31/2020. | = cooovevevveienes | = v | e (20,000)| - .. ....(20,000) | ... - LR - 0]-

EC Riverwalk 2 LLC New Orleans. ... |LA.. | Fully Amortize 03/21/2017. [ 12/31/2020. | ........... 722,122 | = oo | v (722,122)| - .(722,122) - LR - 0] -

Euclid Grand Apartment LLC Cleveland OH. |Fully Amortized... ... | 09/27/2018. | 12/31/2020. .(1,522,823) | - .. 1,522,823) | ... - | - 0]-

Exeter Industrial Value Fund IV, L.P...... Dover. DE.. | Distribution.. .| 10/24/2016. | 12/04/2020. 0 | oo | veernennn 352,941 | i 352,941 | - ... - 0

Harbert U.S. Real Estate Fund V, L.P.. ... | Birmingham.. ... |AL.. | Distribution.. 03/31/2017. | 02/20/2020. 0 ....1,682,895 | - ... - 0

Harrison Street Real Estate Partners VI, L.P... Dover. DE.. | Distribution.. ... | 08/09/2017. | 11/30/2020. 0 | | e 124211 | 124211 | - ... - 0

Harrison Street Real Estate Partners VII, L.P... Dover. DE.. | Distribution.. .103/12/2019. | 12/22/2020. 0 | | oo 162,100 | . 162,100 | - ... - 0

HSREP VII Co-Investment, L.P... . |New York.. ... |NY.. | Distribution.. 05/02/2019. | 12/22/2020. 0 . 411334 | - ... - 0

Liberty Heights SP LLC Norfolk VA.. | Fully Amortize ... | 12/27/2018. | 12/31/2020. | ............92,480 | - ooorrirrvrres | e (145,894) | - oo S | e (145,894) | ..o - LR CE - 0f-

Madison Realty Capital Debt Fund IV, LP... Dover.... .. | DE.. | Distribution.. ... | 04/22/2019. | 06/23/2020. 0 . 58,876 EE - 0

Madison Realty Capital Debt Fund V, LP.... ... | Dover.... ... | DE.. | Distribution.. ... | 03/27/2020. | 12/22/2020. 0 . 239,266 | ....... L - 0

Nationwide Affordable Housing Fund 51 State Wilmington DE.. | Fully Amortized............ccconnc 12/20/2013. | 12/31/2020. RN R (11,611) ] = v RN I (T1,611) [ v e LR ER - 0] -

Nationwide SOl 2 LLC.......c.ovvcrereeceieieeeeeeeeeeeseeeeveneens Washington................. DC.. | Distribution.. ... | 07/19/2017. | 11/02/2020. 0 . 12,132 | ... B - 0

Oak Street Real Estate Capital Fund V, LP ... | Dover DE.. | Distribution.. ...| 11/16/2020. | 12/21/2020. (1 [T SRR 9,102 | ... 9,102 | - ... - 0

PCCP Credit IX, LP......ooovvveeeiiieiierins Dover. DE.. | Distribution..............cccc.coevvrs 03/28/2017. | 12/22/2020. (VI URORUUTINS IOV 1,127,410 | ... 1,127,410 | - ... - 0

Penelope SOlar LLC.........c..curirivieririeeeriessseesenissenne Town of Lansing.......... |NY.. | Fully Amortized ... | 08/28/2014. | 05/28/2020. RO IO (127,179) | = v RN (N (APZATE) ) IR I 27,020 ..27,020 | - ... - 0

Plant 64 Master Tenant LLC Winston-Salem ... INC.. | Distribution ... | 08/22/2014. | 05/28/2020. - - - - 0 . 336,763 | ........336,763 | - ... - 0

Related Real Estate Fund Il LP..........cccoocvnermevniiriceinninnes DOVEr....corivrerierirnes DE.. | Distribution.............cccccevuvnnns 08/27/2020. | 12/31/2020. 0 43,149 | ... 43,149 | - ... - 0

Stonehenge Investor I LLC..........cccovvivveniierniineiieineinne Winston-Salem. ... NC.. | Distribution.. ...|08/11/2014. | 12/31/2020. - - - - 0 LR EE - 0 3,538

Strata Fund 24 Lessee LLC Chapel Hill ...|NC.. | Distribution.. ... | 06/05/2015. | 10/23/2020. 0 | oo | veereen 449,614 | L 449514 | - ... - 0

Telemachus Solar LLC Washington................. DC.. | Distribution.............ccccoceuven 10/09/2015. | 12/24/2020. 0 [ | vereennennn40,522 | 40,522 | - ... - 0
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./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
US Regional Logistics Program, L.P........ Dover DE.. | Distribution.............ccccceuuns 10/18/2016. | 12/30/2020. | ....... 32,185,586 0 oo | e 32,185,586 |....32,185,586 | - ... - 0
VA State TC Fund | LLC St Louis. . |[MO. | Fully Amortized ... [11/09/2018. | 12/31/2020. | - - (26) | - - (26) - LR ER - 0]-
Waterton Residential Property Venture XIII, L.P.. Dover... DE.. | Distribution .| 11/03/2017. | 11/30/2020. 123,653 0 i | e 123,653 | Lo 123,653 | - ... - 0
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlymg Assets Have the Characteristics of Real Estate - Unaffiliated...........ccccocooiennnisiains | o 45,693,130 | .ovoovvieinnn 0 ]...(2,893,186) | ..ccovovererrencd [ 0. (2,893,186) | ..vovvrercecnnes 0| . 44,510,927 |....44,510,927 .0 0 0] o 437,519
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
| NW REI (NMFIC), LLC I Columbus......cocovurenn | OH. | Distribution.........ccovviiiniiinns 03/16/2016. | 12/31/2020. | ....... 45,566,998 {1 IR [P 45,566,998 | ....45,566,998 . 0
2299999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated............cc.ccccocniiiciiciiiiins | oo 45,566,998 0 0 0 0 {1 [ 0].... 45,566,998 | ....45,566,998 .0 0 0 0
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated
Alyeska Fund L.P TOrONt0. ..o CAN | Distribution..............cccceereens 05/01/2019. | 08/18/2020. | ....... 10,909,047 | ....... (TTA,749) | oo | e [ | s (TT4,749) | cevoveviniienns | s 10,134,298 |....11,296,881 | = ooovvvvrvvvirss | s 1,162,583 | ....... 1,162,583 | ..o
Citadel Wellington LLC.........c.ovverevrirenerirnerienes Chicago IL.... | Distribution...........cocccvveerrenns 04/01/2019. | 01/28/2020. | ......... 2,308,991 (VI TSSO IS 2,308,991 | ..... 2,308,991 | - ... - 0
D.E. Shaw Oculus Fund, LLC New York.. ... |NY.. | Distribution.. ... 102/01/2019. | 01/13/2020. 1,466,432 (V1 URTIS IOV 1,466,432 | ..... 1,466,432 | - ... - 0
Millennium USA LP. New York.. ... |NY.. | Distribution.. .102/01/2019. | 01/30/2020. 1,798,996 (U PSRN IS 1,798,996 | ..... 1,7989% | - ... - 0
PIMCO Absolute Return Strategy V Offshore Fund Ltd......... Grand Cayman............ CYM| Distribution..............ccccceevenees 01/01/2019. | 07/13/2020. | ....... 10,797,719 | ....... (836,022) | ..vouvvvnerneireies | eeereeineieeiiens [ e | e (836,022) | .vvvverrircirnies | e 9,961,697 | ..... 8,623,034 | - oo | (1,338,663) | ...... (1,338,663) [ ...ocoonvvririinns
Prisma Spectrum Fund, LP.........ccocoviniiiinnniiienens Jersey City....ccoowennnene NJ.. | Distribution............cccoueniinnns 12/30/2008. | 07/09/2020. | ......... 1,083,750 | ..(45,563,742) .. (45,563,742) [ oo | s (44,479,992) | ..... 1,083,750 [ = oo | 45,563,742 | ... 45,563,742
2599999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Other - Unaffiliated..............ccccocovcoiviieircininnnns 28,364,935 | ..(47,174,513) 0 0 0]..(47174513) | v 0 | (18,809,578) | ....26,578,084 | .........c..........0 | ... 45,387,662 | ..... 45,387,662
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
CCEP Series | Funding LLC. .| New York.. . | NY..| Fully Amortized 12/21/2006. | 12/31/2020. | . (6,073) 0
Nationwide Affordable Housing Fund 33 LLC.. Cleveland OH. |Fully Amortized... . 1 10/01/2013. | 12/31/2020. (896,232) 0
WNC Institutional Tax Credit Fund XXIV LLC Irvine. CA.. | Fully Amortized 02/14/2007. [ 12/31/2020. | = ooovvcoviinninnns | = vnvrnnernnnens | eeennne{ 117,800) [ eoiviiiiiinninninns | e | v (117,800 | .... . 0
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 902,183 1,020,105) .0 0 0 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Twain GA LIHTC Master Fund I LLC........ccoovivinincniiniiinns St Louis 12/26/2019. | 12/31/2020. 1,405,260 | - v | 0ee(1,408,300) [ .o i | (1,408,300) | .... . 0
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated . 1,405,260 | ... 0 | ....(1,408,300) 1,408,300) L0 [.. .0 .0 0 0 0
4899999. SUDOtal = UNAFAIIBIEA. ...t ehE b E bRttt | ciee 130,241,809 | ..(47,174,513)] ....(5,321,591) | ... ....(52,496,104) | ... 9,577,650 |..124,035,607 | .....cccconnnen. (28)] ... 44,457,985 | ... 44,457,957 | ........ 437,519
4999999, SUDLOLAl = AFFIIBEEA. ... vtttk eE1enE Rttt nenntes | enranes 45,566,998 0 0 01.. O [ 45,566,998 | ....45,566,998 .0 0 0 0
5099999, TOAIS.......e.rvreeraesseiseiseeeeesseeeseessse s es e bbb s8Rk et RRe eREAee ARkttt nniane | arins 175,808,807 | ..(47,174,513)| ....(5,321,591) | ... ....(52,496,104) | ... 0 ... 125,144,648 |..169,602,605 | ..................(28) | ..... 44,457,985 | ..... 44,457,957 437,519
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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
U.S. Government - Issuer Obligations
455780 AG 1 |Indonesia (Republic of) AID Sr Nt e 1A. ..102.000 | ..coovvcierrre 51,000 | oo 50,000 ....50,278 (336)| .. 371 4,450 | 10/18/2001. | 06/01/2021.
912810 FH 6 |U S Treasury 04/15/2029 TIPS 1A. ...228.203 . 122,000 216,269 2,088 (2,033)].. ..1,605 | .. .7,445 | 04/15/2009. | 04/15/2029.
912810 FS 2 |U S Treasury 01/15/2026 TIPS 1A. ...155.980 194,974,445 ...125,000,000 | ......... 162,870,808 | ......... 1,942,141 | 167,023 | e | e [2002:2.000 | L2.144 (e | e 1,515,137 | ..... 3,235,100 | 12/11/2007. | 01/15/2026.
912810 QK 7 |U S Treasury Bd... 1A. ...143.320 8,664,060 .20,000,000 25,271,059 292,731 | ... 775,000 | 01/17/2020. | 08/15/2040.
912810  QV 3 |U S Treasury 02/15/2042 TIPS 1A ...146.626 ..21,993,874 | ............15,000,000 | ........... 19,522,738 | ... 217,232 | coeccceen(92,404) | oo v | 20000750 [.0.214 [FALLL | e 48,967 | ........ 127,985 | 11/01/2012. | 02/15/2042.
912810 QY 7 |U S Treasury Bd... 1A. ...123.895 ..18,584,175 . 16,828,433 | ..o | eeeeeeene(BTT60) | o [ e 0002750 [1.0.2.055 | MNLccc | e 53,557 | ........ 412,500 | 02/12/2020. | 11/15/2042.
912810 RR 1 |U S Treasury 02/15/2046 TIPS... 1A. ...149.809 2,889,463 .55,330,000 66,634,838 | .. . ce0rrn.229,669 600,275 | 08/22/2016. | 02/15/2046.
912828 2R 0 | U S TreaSUMY Ni.....ooorieeuciiiriiiseiieseiieseiieseiseseisesessessssesessesessesessnns | v o 1A. ...110.883 ..11,088,280 .10,000,000 9,630,330 50,016 | ..ooovvvvervciiens e | 0000 2.250 [ ......2.867 [FALL..| e, 84,986 | ........ 225,000 |08/30/2018. | 08/15/2027.
912828  3W 8 |U S Treasury Ni........ccooouimiuiriiiriiieciiisseisceisssessesssssssssssssesssnssnns [ v 1A. ...114.676 ..43,576,804 .38,000,000 37,255,811 92,205 | ..oovvvereverienenns | ovnerennenennneiinne | 00002750 | 100.3.058 [ FA ot | covennes 394,715 | ..... 1,045,000 | 11/27/2018. | 02/15/2028.
912828 4N 7 |U S Treasury Nt.......... LSe| o [ | 1AL ..115.859 | .. 23,171,880 | ... .20,000,000 20,117,818 | oo [ e (14,225) | ..cvooverereriines [ everrnernerinninens [ 20000 2.875 [ ..2.786 |MN...ooo | e 74,655 | ........ 575,000 |01/18/2019. | 05/15/2028.
912828 4V 9 |US Treasury Nt.......... SD.. | [ 1A . 116.160 | ........... 37,752,065 | ............ 32,500,000 32,313,102 21,561 | oo | e | 0002875 [1000.2.960 [FA...o.| oo 352,930 | ........ 934,375 |09/12/2018. | 08/15/2028.
912828 G388 | U S Treasury Ni.......cooriuuriiiriiiciiieceiiereiieseiieseisesessesssssesesssesesseseseens | v o 1A. .107.727 ....7,002,229 ...6,500,000 6,362,643 33,158 . 02.250 |.....2.830 |MN......| ocvvrne 18,988 | ....... 146,250 | 07/10/2018. | 11/15/2024.
912828 H4 5 |U S Treasury 01/15/2025 TIPS........ccccooiimviiimeiiineiiineieneisseeseienninns LS. | e [ 1AL ..118.622 | .. ..53,379,920 | ... 45,000,000 | ........... 49,788,518 | ........... 576,4% | ... (T2475) | v . ...0. 091 [ | s 57,134 | ... 121,992 | 08/18/2016. | 01/15/2025.
912828 N7 1 |U S Treasury 01/15/2026 TIPS.........cococmmrvemmmvuimrriirnmeeieseiieseseesesiesesieeees LSe| o e 1A i | 127,469,553 |..122.315 | ........ 146,778,480 | .......... 120,000,000 | ......... 134,934,946 | ......... 1,533,918 | ... (627,867) | ...ccveoevrerrries | e [ e 0.625 |...... 0.105 [ | o 379,680 | ........ 810,686 | 08/18/2016. | 01/15/2026.
912828 S5 0 |U S Treasury 7/15/2026 TIPS.........ccccooiummiiimmiinriinniieneissssisseissneiisnnns [ v L. 1A. 112,435,941 | ...119.460 134,272,799 ...112,400,000 | ......... 119,859,478 | ......... 1,416,380 | ......... 378,049 | ..o | v | 20000.125 110461 [ | o 70,507 | ........ 150,546 | 12/12/2017.| 07/15/2026.
912828 S7 6 |US Treasury Nt.......... M. || 9,739,877 |...100.586 | .. ..10,058,590 | ... 10,000,000 9,961,530 | ..ovooreierriierin | e 65,261 | .oooveerereeineeens | ovreeeinneeinnneinns | eeeen 1125 [0 1793 [ | o 47,079 | ........ 112,500 |07/11/2017.| 07/31/2021.
912828 U6 5 |US Treasury Nt.......... Moo | e [ LA i | ) 9,984,799 |..101.477 | ........... 10,147,660 | ............ 10,000,000 9,996,614 3,652 | oo [ e |0 1750 101788 [ MNLc | 15,385 | ........ 175,000 |09/21/2017. | 11/30/2021.
912828  ZQ 6 U S Treasury Ni.......ccoooiiiiiioiiiioniiienii s | coioas . ..30,330,589 |..... 97.766 ..29,329,680 30,000,000 30,317,349 2(13,240) | oo | | 20020625 1100509 [MN.c | e 24344 | ... 93,750 | 08/06/2020. | 05/15/2030.
0199999. U.S. Government - Issuer Obligation .692,780,023 XXX 853,993,812 ...664,902,000 | ......... 751,932,562 | ......... 6,453,137 .(468,688) ] ..o [0 | XXX | XXX | XXX | e 3,662,440 | ..... 9,552,854 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 12 crree | - ....556,239 |...112.575 ..629,312 559,018 557,350 193 | e [ | 28780 | 6.893 | MON... 01/24/2002. | 06/15/2026.
911760  LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.........ccooovumiiinnnieisiniiisnicisnies | o [ P ...138,304 |...116.044 | .. ...152,851 131,718 134,098 1,912 | | e |0 8.750 | L 6.091 |MON... 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities.........co.cvvevrnrenes .. 694,543 DS S [ 782,163 690,736 691,448 0 2,105 XXX XXX XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L  AA 8 | NRRC-B Facilities Corp CTL GSA Backed...........c.coovuuiiiiiiniiiisiriccsnis | ....... | . | ............ | (= [ 1,500,000 |..104.417 | ............. 1,566,253 | ......ccc.c.. 1,500,000 1,500,000 [ ..o | o | e | | 2000n0.850 | 6.851 [AO...... | oo 21,692 | ... 102,750 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities...........ccooouvinriviniiiiiriccsniiena: 1,500,000 XXX ....1,566,253 ...1,500,000 1,500,000 0 0 .. XXX XXX | e 21,692 | ... 102,750 XXX XXX
0599999. Total - U.S. Government .694,974,566 XXX ....856,342,228 ...667,092,736 .754,124,010 ...6,453,137 .(466,583) | .... XXX XXX | s 3,688,017 | ..... 9,702,229 XXX XXX
All Other Governments - Issuer Obligations
000000 00 O |Argentina (Republic of) Nt 115,506 ....42,160 (10,030) 1107 | e | e [200.125 | 7.076 09/10/2020. | 01/09/2038.
040114 HS 2 |Argentina (Republic of) Sr Nt ...1,014,620 410,921 (1,025)| ............17,259 .105,778 ....11.668 09/10/2020. | 07/09/2030.
040114  HT 0 |Argentina (Republic of) Sr Nt 868,734 312,232 (3,843) BT [ | erveveiinsssnnninen | 000,125 |, 8.690 . | 12/31/2020. | 07/09/2035.
040114 HX 1 |Argentina (Republic of) Sr Nt ....15,291 (2,943) 563 . 12477 09/10/2020. | 07/09/2029.
0699999. All Other Governments - Issuer Obligations . 791,004 780,604 (17,841) 24,700 .105,778 XXX XXX XXX
1099999. Total - All Other Governments - 791,004 780,604 (17,841) 24,700 105,778 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
13062P BM 3 | California St GO Var Purp... ...131.078 ...19,688,957 35,395 revrerenneenesennnns | 000:5.000 | s 5.266 |FA.......| cooeeuc 416,667 | ..... 1,000,000 |02/29/2008. | 02/01/2028.
25476F DG 0 |District Columbia GO Ser B ...102.075 9,954,456 | .....oovvveerrieriis | s (92,528) | ...covvrriirninne cevvennneennnsinnnns [ 2005.250 | 4.270 [ID.cooes | o 43378 | ....... 520,538 | 06/01/2007. | 06/01/2021.
419792 ZW 9 |Hawaii St Txbl Ser GC.................. N ...104.054 3,900,000 . e [ 2000 2.268 | 2.268 |AO...... 10/22/2020. | 10/01/2034.
57582N XM 2 | Massachusetts St GO Ref Ser B.........ccc.oourvimmriimnrrinniiiinsiisneeiseeeiieseiins SD.. |..|. 131170 | .......... 13,700,707 | ...........10,445,000 | ........... 10,864,957 | ..o | e (53,621) | ..ovvereriireeeinne cevvmnreineneinnens | 20005.250 | 4.537 |FA...... 07/13/2007. | 08/01/2027.
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57582P  AF 7 |Massachusetts St GO Ref Ser B ..123.171 ...5,000,000 5,237,267 | ..oovcverniiinnicnnns | v (45,362) | ...ooovvvriiniinns [ [005.250 | 4.121 .262,500 | 10/05/2006. | 09/01/2025.
57582R L6 1 |Massachusetts St GO Txbl Ref Ser E ...103.518 1,500,000 . ... | 11/19/2020. | 11/01/2031.
57582R  LE 4 |Massachusetts St GO Ser G ..117.000 | ............13,162,500 | ............11,250,000 | ........... 12,154,307 | oo | s (147,319) ........450,000 | 08/25/2016. | 09/01/2034.
1199999. U.S. States, Territories & Possessions - ISsuer OblIGations...........uewerreiiiiiinisiinisneissee s XXX 63,299,944 0 .(303,435) | o0 |0 XXX | XXX [ XXX 943,210 | ..... 2,781,401 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed).. . XXX 63,299,944 0 .(303,435) 943,210 | ..... 2,781,401 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
114889  VE 5 |Broward Cnty FL GO Ref SErB.........ccoovuiriirriireririeieeeiiesseieessiesesiens | ceevens 2 ...100.351 8,500,000 | ..cvoourverriiieriins [ v (B1,776) | ..o [ e [ 20005.000 [......4.250 [ | e 212,500 | ........ 425,000 | 05/31/2007. | 01/01/2022.
114889  VF 2 |Broward Cnty FL GO Ref Ser B 2 ...100.350 5,120,000 (36,213) 128,000 .256,000 |05/29/2007. | 01/01/2023.
167501 28 3 |Chicago Il Brd Ed Sch Ref GO Ser A..........ccoouuniivciniiiciincissiesiisniicnins v | oo | crvienii .. 114.951 5,456,731 (23,797) | vvoevreierrnens [ v [2005.500 | ......4.880 | JD.cvee | e 24246 | ... 290,950 | 04/02/2008. | 12/01/2026.
167505 BH 8 |Chicago Il Brd Ed Sch Ref GO Ser A- AMB.. ..127.973 7,620,763 (49,634) | oo [ | 20.5.500 |[.....4.480 | JD.ooic | e 32,725 | ........ 392,700 | 08/26/2009. | 12/01/2028.
230342 AR 8 |Culver City Calif Sch Facs GO Uni SCh Dii...........cccveeervuemreeeineeieneeirssiiienes [ v ...103.082 1,343,359 e (13,842) [ oo | v | 20005500 | .. 4401 [FALL | o 30,59 | ... 73,425 | 11/04/2005. | 08/01/2021.
239427  AH 0 | Dawson Ridge Met Dist GO #1 CO Ltd Tax @ | [ [ TA | 1 18,705,602 . 99.566 | ............ 39,627,268 | ............ 39,800,000 36,349,312 | ..ovvvererierienns [ e 1,835,780 02/28/2008. | 10/01/2022.
249174 HL 0 |Denver CO City & Cnty GO Sch Dist NO 1 R.........coovveumrieirciiieniiieceiieneis [ v .4,584,965 ..110.176 4,241,776 ...3,850,000 3,957,504 | ..o [ s (53,052) | ..ecvvevrrrirereries | cereirereireneinenins [ 2005.500 | 10003.971 [ D | i 17,646 | ........ 211,750 | 06/29/2005. | 12/01/2022.
IT] 414004 3V 1 |Haris Cnty TX GO Ref Ser Cu.vvvvvvvovvccioiivcrrrnrnsssssiicrsnnssssssssniensnnsns e 5,435,300 |...127.027 | .. 6,351,350 ...5,000,000 5,169,375 (25,886) | ....ooooovvvverries | e [ 205,250 | ... 4.560 |FAL....| . 99,167 | ........ 262,500 |07/13/2007. | 08/15/2026.
== 414004  3Y 5 |Harris Cnty TX GO REf SEr Cu...ooovveerriverereriseesriennecsssiseessessssesssesessnenes | connene | oo | cveeennens TTAFE s | 13,246,374 |..137.807 | ... 16,757,331 | oo 12,160,000 | ........... 12,717,297 | oo | v (51,613) | .oocvverrerreriins | cereirenrireneiienens [ 205,250 | .....4.600 | FAL.....| ...occo 241173 | ... 638,400 |07/13/2007. | 08/15/2029.
_° 414004  3Z 2 |Harris Cnty TX GO Ref Ser C........covvvurieirinriiscinesseesseneineiis | e 7,832,728 | ...141.184 7,539,075 (28,662) | ....vvovevreerrinns [ everirerineineiinnns [0 5.250 [ 4610 |FAo| v 142,503 | ........ 377,213 | 07/13/2007. | 08/15/2030.
= 484026 NH 8 |Kane County IL Sch Dist GO Preref Ser A.........ocoooooeuusssssssassssssssssssssssssssssss | ceree 6,668,514 | ...125.594 . 6,064,792 | ..oooocvverniieni | s (202,466) | .......ovvveerrrres | cervrrerrirerirenens [ 200.9.000 |0 4561 [ | e 243,000 | ........ 486,000 | 11/15/2017.| 01/01/2024.
484026  NJ 4 |Kane County IL Sch Dist GO Preref Ser A.............cccocvcvurvivnnevisnciisnniinnnie | conneee | oo | cevvcvnnees | 1O FEviiiiiis | i 2,496,123 |..133.951 | ... 2,679,020 | ..oovvernvne 2,000,000 2,299,087 | ..ooocverereiriininnns [ e (66,283) | ...veveverrrirriens [ e [20009.000 ... 4.842 | dduciiis | i 90,000 | ........ 180,000 | 11/15/2017.| 01/01/2025.
484026 NM 7 |Kane County IL Sch Dist GO Unref Ser A..........ccocoumivereereeeneeieneiiecniins | creeene 8,742,683 |...124.913 8,981,245 ...7,190,000 8,007,423 . ) [ oo | e | 00009.0000 |1 4879 [ | e 323,550 | ........ 647,100 | 11/15/2017. | 01/01/2024.
484026 NN 5 |Kane County IL Sch Dist GO Unref Ser A.........cocvvvinvenrinernensensinenneenns | e 7,991,382 |...133.153 | .. 8,681,576 | ... ...6,520,000 7,411,140 (195 875) ........ 293,400 | ........ 586,800 | 11/15/2017.|01/01/2025.
512804 QZ 1 |Lakota OH Loc Sch Dist GO Ref Ser A.........c.ccoovvemureemeneeomnneimnnevnnniinenins [ evoveee [ oo | veenvcvnene | TBFEiiiiii | i 3,177,929 |..104.623 | .............. 2,986,987 | ..oovovenenae 2,855,000 2,879,825 (26,094) | ....ooooervveriirns | e [ 20005.250 |00 4270 [IDui | o 12,491 | ... 149,888 | 10/24/2005. | 12/01/2021.
742327 CD 9 |Princeton OH City Sch Dist GO Ref Sch IM........cccocviiniivniiniiveieiiniins | e 8,551,520 |...134.676 8,313,332 (24,256) | ...oooovverieriinns [ e [0005.250 [ 4750 | JDeci | 35,000 | ........ 420,000 | 03/11/2008. | 12/01/2030.
791639  KJ 5 | StLouis MO Brd of Ed GO Direct Dep Prog............ccccoueeeemervemseeseneeireniins [ v .7,528,360 |...101.160 7,012,351 | oo [ s (48,985) | .....oooevvreririns | cervrreniiveniiiienins [ 205,000 | 0004271 [AO.cies | o 87,500 | ........ 350,000 |05/30/2007. | 04/01/2021.
797355  YY 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se...........ccoccvvumriimnneinnncinnnicians [ evcvene [ oo | vvneicienns | LOFE i | e 6,584,762 |...134.777 6,159,206 | .....cvvrereririirinnns [ i (39,883) | ..o | e [ 205,250 | 4276 [ W | 152,250 | ........ 304,500 |07/18/2007. | 07/01/2028.
797355  ZF 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se............coovevemrruimnrriisiiieneiiinns [ v 5,709,670 |...134.777 6,738,850 . 5,323,690 1(85,996) | ..o | e | 00005250 {000 4.233 [ | 131,250 | ........ 262,500 |07/18/2007. | 07/01/2028.
952347 UG 5 | West Contra Costa CA GO Election 0f 2005........c.ccccivivinmnnioniinniinniniins | cvviens 7,151,835 |...138.228 | .. 8,501,022 | ... ...6,150,000 6,643,044 crenneenn(52,925) | o | |008.000 ] 4.730 [FALL | 153,750 | ........ 369,000 | 08/08/2008. | 08/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obllgatlons ..................................................................... 144,321,917 XXX | e 178,406,997 | ......... 151,295,000 | ......... 153,887,306 | ....ccoooviviriinnnn [ 551144 | .0 0 ) XXX | XXX | XXX | .o 2,450,745 | ... 6,683,726 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS........vueiriiririiieeriisriniisissisersersssssssssssssesesssssssans | avessens 144,321,917 XXX ] s 178,406,997 | ......... 151,295,000 | ......... 153,887,306 | ...ocvvvvvnrcininns 0 | o 551,144 | o0 [0 | XXX | XXX [ XXX [ e 2,450,745 | ... 6,683,726 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
047870 SN 1 |Atlanta GA Wir & Wstwtr Rev TXbI-REf........covvviiviiivcseineens | o 2[1DFE.ccis | e 2,450,000 |...105.009 | ...cccoeurne 2,572,721 | v 2,450,000 2,450,000 [ ..o | e [ [ [ 002,257 [ 2.257 [MN..oooo | 9,523 | e 10/15/2020. | 11/01/2035.
091096 NP 8 | Birmingham AL Wtrwks Brd Rev TXbI-Re-ST...........ccoovvirvviirerieriicciiieens [ o .6,000,000 |...109.638 6,578,280 ...6,000,000 6,000,000 | ..ooorerrereerininens [ e [ | e | 3141 | 3141 | W....... 112,553 | 11/06/2019. | 01/01/2034.
123550 GG 4 |Butler Cnty OH Hosp Facs Rev Kettering H... SOOI OO 4,780,700 |...101.012 | .. 5,050,600 | ... ...5,000,000 4,856,766 | ......cooooovrrvcrienis | e 10,115 [ oo e [0.5.250 | 5.622 |AO...... 262,500 | 06/30/2011. | 04/01/2031.
167593 A2 8 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S...........ccccouvvvvenevvmeninnecneneinans | cevvns | oo [evcveen | LF FE | o 1,462,238 |..121.162 | .............. 1,514,525 | ..ccccveaeee 1,250,000 1,390,693 (21,148) | .evovverererrines [ v 205,000 | ... 2.940 |Jdois | 031,250 | e 62,500 |06/21/2017. | 01/01/2033.
167593 A3 6 |Chicago IL O'Hare Int Arpt Rev Ref-Gen-S...........ccccovvmiiveiinriniicnnivciinnns [ s 1,741,185 |...120.831 ....1,812,465 ...1,500,000 1,660,138 (23,983) [ .vevvervriniiens [ [200.5.000 | ... 3.040 |Jdooiis | 000 37,500 | e 75,000 | 06/21/2017.| 01/01/2034.
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S..........cccccouvvvemnvinnciinceiienerans | cevnens 4,040,890 |...120.702 | .. ..4,224 570 | ... ...3,500,000 3,859,533 (53,712) | vveveererinernes [ ererirseeneriiseiinens [200.5.000 | ..o 3110 | W....... 175,000 |06/21/2017.| 01/01/2035.
167593 E8 1 |Chicago IL O'Hare Int Arpt Rev Amt-Gen-S..........c.cocovvrvvmvcneivcnineineniinnins [vvrie | oo | coneeenn | L FE i | i 1,722,480 |..119.791 | oo 1,796,865 | ......ccooeuu. 1,500,000 1,648,049 (22,083) | ..o [ v [200.5.000 | ... 3.180 |Jdeiiis | 037,500 | e 75,000 | 06/21/2017.| 01/01/2032.
167593  F2 3 | Chicago IL O'Hare Int Arpt Rev Amt-Gen-S............cccccomereemecmvereirencirenenes | ceveens 11,706,655 |...118.930 1,637,780 (20,448) | ....oovvrvrevirnns [ v 205,000 | ..o 3.300 | Weverrs | e 37,500 | oo 75,000 |06/21/2017.| 01/01/2034.
235241 EY 8 |Dallas TX Area Rapid Tr ReV SrLien........ccccouveviiiiniiiniicciieciieciisicsiiens | v .5,498,700 |...138.436 5,261,612 (23,362) | ..vvvevereeineinns [ e [005.250 | 4.530 |JD....... 262,500 | 11/06/2007. | 12/01/2029.
240523 UG 3 |De Kalb Cnty GA Wtr & Sew Rev Ref Ser B.. ...118.236 7,896,331 | oo [ s (52,070) | ..evverevirereries | cererreneireneirenens [ 205,250 | 4426 |AO...... 403,200 |06/19/2008. | 10/01/2024.
249182 PW 0 | Denver City & Cnty Co Arpt Rev Txbl-Ref-.... ...102.334 5,000,000 10/16/2020. | 11/15/2034.
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31331K  PH 7 |Federal Farm Credit Bk Nt ..134.674 4,899,455 4,942,154 | oo | e (41,833) [ s [ [ 004500 | 1.151 [JD....... 81,855 |08/07/2020. | 06/16/2032.
31331X Q6 2 |Federal Farm Credit Bk Nt ...148.452 4,386,745 4,429,363 08/07/2020. | 07/26/2032.
3133EA 5P 9 |Federal Farm Credit Bk Nt ...119.351 2,631,683 2,656,618 ... | 08/07/2020. | 07/19/2032.
3133ED EJ 7 |Federal Farm Credit Bk Nt ...131.300 5,213,907 5,268,231 . | 08/07/2020. | 08/03/2032.
3133ED PW 6 |Federal Farm Credit Bk Nt ...126.203 6,310,150 6,370,933 08/07/2020. | 07/07/2032.
3133EE  UN 8 |Federal Farm Credit Bk Nt ...121.665 2,919,955 2,943,713 39,360 |08/07/2020. | 05/20/2032.
3133EK  5G 7 |Federal Farm Credit Bank Nt ..111.453 ..13,931,588 | ............12,500,000 | ........... 14,081,394 | ...coovoois 149,375 | 07/23/2020. | 11/01/2034.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom... ...103.624 4,900,739 4,729,348 . 120,598 | 08/25/2016. | 01/01/2043.
442348 4P 0 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien ..102.244 7,668,300 7,510,595 (20,464) | .. 375,000 |06/29/2011. | 07/01/2022.
442348  4Q 8 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien ...102.244 ....1,633,660 1,500,946 (1,825) [ oo | v | 00005.000 | 4871 [ | 37,500 | 75,000 |06/29/2011.| 07/01/2023.
56036Y AP 0 |Main St Natural Gas Inc GA Rev Ser B . [ N . ...100.893 | .. 5,044,650 | ... . 4,995,289 22,840 250,000 | 11/14/2007. | 03/15/2021.
56036Y DE 2 |Main St Natural Gas Inc GAReV Gas Proj...........ccc.ccouuuemveineiinnciiinciians | o [ T 1GFE i | v 4,266,564 |...113.470 | .............. 5,174,232 | oo 4,560,000 4,487,290 24,091 | .o | e | 20005.500 [ .....6.150 [MS...... | .oooooec. 73847 | ........ 250,800 |03/12/2008. | 09/15/2023.
575579  LH 8 |Massachusetts Bay Tr Auth Rev SrSer A..........ccocoumeumrriimsiennceieceinenes [ e 5,755,350 |...133.996 6,699,800 ...5,000,000 5,334,533 | coooeeeieieenis [ s (37,232) | v | cerevveneiieniinenins [ 205,250 | 1004.201 [ I | 131,250 | ........ 262,500 | 03/01/2006. | 07/01/2028.
575579  LJ 4 |Massachusetts Bay Tr Auth Rev SrSerA..........ccccoovumviinnriinniiiinniisniiiinns [ I 4,600,840 |...137.116 | .. 5,484,640 | ... ...4,000,000 4,288,538 (27,680) | ..cvvveverrerrrrinns [ e [0 5.250 |10 4231 [ | v 105,000 | ........ 210,000 | 03/01/2006. | 07/01/2029.
57586C S8 9 |Massachusetts St Hith & Ed Rev Auth BOSt...........c..ouvveeervinnriinnriieniiiens | e e [ 1D FE i | e 11,568,453 |...135.419 | ............ 14,4288% | ........... 10,655,000 | ........... 11,094,643 | ..o | e (48,284) | ......ovvvvrerrires | cervrerrireniinenins [ 205,500 | 0004831 [IDucii | i 48,835 | ... 586,025 |02/27/2008. | 06/01/2028.
576049 V9 8 |Massachusetts St Wr Rs Aut Rev Ref Gen S..........cccccovumviiinnviiinciiinniiinnns [ ..11,096,300 |...134.994 | ............13,499,400 | ............10,000,000 | ........... 10,518,987 (56,433) | ..vvrverrierrienns [ e [ 005,250 [ ... 4437 |FAo| e 218,750 | ........ 525,000 | 10/15/2007. | 08/01/2028.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen § SRR DO - 5,476,200 |...138.384 5,250,044 (23,350) | ..vvvevereererines [ erverrreeiseineiinens [ 0005.250 | ......4.540 |FA..ooo| v 109,375 | ........ 262,500 | 08/21/2008. | 08/01/2029.
591745  B7 8 | Metro Atlanta RTA GA Rev Sales Tax Ref S........ccccocovimriiinniinnicisniiiiinins [ [ I T 1CFE i | i 5,485,350 |...130.626 5,209,309 (27,160) | ..cveveverreerrinns [ everreriveineiinnns [ 000 5.250 |10 4500 [Jdeveeis | e 131,250 | ........ 262,500 | 11/06/2007. | 07/01/2027.
59259R NV 2 | Metropolitan Trans Auth NY Rev Ser A..........c..coovvvmmriimnriinmeinsneiseceirenens | ceveens o 9,596,755 |...109.099 ....9,557,072 ...8,760,000 8,902,793 oo T1B27) [ o | v | 20005500 | ......4.580 [MN...... | cooooooecd 61,563 | ........ 481,800 | 08/05/2008. | 11/15/2022.
59333A  GP 0 |Miami-Dade Cnty FL Ed Fac Rev Auth Ref U..........ccccovvnriniinnnincicenincns [ i R I 12,218,030 |...120.582 | .. ..13,264,020 | ... .11,000,000 | .......... 11,444,008 |....ocovovvvvicrninne rerenneene(T3BT3) | o | v | 00005250 |......4.380 [AO...... | wooecee. 144375 | ... 577,500 | 05/29/2007. | 04/01/2026.
59333N T4 5 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.........cccccoverviinriiieriieriieciis | e I T1EFE s | 1,645,000 |...101.094 | ............. 1,662,996 | ..o 1,645,000 1,645,000 12/10/2020. | 10/01/2029.
59333N  T5 2 |Miami Dade Cnty FL REV Txbl Ref Sub ReV.......c.oevuriveriiniivciinrciienins [ s - .2,500,000 |...101.294 2,532,350 2,500,000 12/10/2020. | 10/01/2030.
59333N U7 6 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.........cccccoomvrvimrriiinriieriiecis | ceveens I .2,655,000 |...101.294 2,689,356 2,655,000 12/10/2020. | 10/01/2030.
59333N U8 4 | Miami Dade Cnty FL REV Txbl Ref Sub Rev.........ccccccouuriiiinriiinriiinriiiinis | e [ I TEFE i | s 505,950 |...101.792 505,950 12/10/2020. | 10/01/2031.
59333N U9 2 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.........cccccoomvrvimeriieriiericienis | e o 5,000,000 |...102.679 5,000,000 . 12/10/2020. | 10/01/2032.
646136 LU 3 |New Jersey St Trans Fd Rev Trans SYS Ser.......ccoovvvnrrernrnerennensnnens | cvreees o N 11,266,400 |...109.704 | ............10,970,400 | ............10,000,000 | ........... 10,211,202 [ .o [ e (101,482) | ..o [ erververrveireiieninens | 200005500 |00 4.360 | JDuvcis | i 24,444 | ... 550,000 | 07/31/2007. | 12/15/2022.
66285W NG 7 |North Texas Tollway Auth Rev Ref-Ser A.........c..cooocvvrinneireneeieneiseccins | e . 2| LFFE | s 4,542,000 |...116.499 4,244,980 | ....oovveierieriiins | e (56,323) | ..o | cereireneiieneiienens [ 205,000 | 0003.351 [ I | 100,000 | ........ 200,000 | 04/09/2015. | 01/01/2030.
677377  2M 4 |Ohio St Hsg Fin Agy SF Mtg Rev LBASS TXD.......cccovvrrivviirirerierseireeeninnes | cvvees . 2 .3,875,000 |...102.889 3,875,000 cevrnrnnnnnnnns | e [00n2.0200 102,720 |[MON... | ...........8,783 | ... 105,400 |03/13/2013. | 11/01/2041.
67760H CH 2 | Ohio St Tpk COmMN REV Ser A...........rvvreiireiereeereeeeeeseceesesesensnans | ceeeens [ I 12,998,288 |...123.232 2,728,465 (23,673) | ..ververcrivernes [ e [ 05,500 |......4.325 | FA.......| .er53,814 | e, 142,450 | 10/21/2005. | 02/15/2026.
677659 WW 0 |Ohio St Wtr Dev Auth Rev Ref Fresh WAr S........c.ocovvvviniccneienenens | s e | LAFE | 14,050,109 |...136.351 | ............16,880,254 | ............12,380,000 | ........... 13,280,259 | .o | e (71,433) | oo [ [005.250 [......4.339 | Do | i 54,163 | ........ 649,950 |07/12/2007. | 12/01/2030.
709222 CX 9 |Pennsylvania St Tpk Commn Rev Ref Ser A...........ccocoouvvvireevnncviniciienins [ o 6,586,931 |...138.435 8,347,631 ...6,030,000 6,312,820 (26,529) | ..vvvvereerrernes [ ererrreresernciinnns [ 005,250 [ ... 4.580 [ Jdeveiis | e 145976 | ........ 316,575 | 06/18/2007. | 07/15/2029.
71884W  AM 3 | Phoenix AZ Civic Impt Corp Rev Conv Cap..........cccuumiuniiciiniieinsiciinnns | s B .3,431,396 |...111.510 | .. 4,984,497 | ... ...4,470,000 A4.576,701 | v [ e (39,479) | ..vvvverieriinns [ e [ 205,500 [ ... 4.480 [ | e 122,925 | ... 245,850 | 09/22/2005. | 07/01/2023.
759136  MJ 0 |Regional Tran Dist CO Sale Rev Tax Ref S..........ccooouiniiiminiieniiinniiienis [ e [ TBFE i | 9,012,204 |...104.206 | .............. 8,706,411 | ...cccevveene. 8,355,000 8,405,562 | ......covverrrieriins [ e (58,525) | ...vvevevvirreries | cererreneireniiienins [ 205,250 |00 4499 | MNL.ooo| o 73,106 | ........ 438,638 | 06/14/2007. | 11/01/2021.
759136 MK 7 |Regional Tran Dist CO Sale Rev Tax Ref S.......ccccccovmiiniiivniiniineiieiiiniins | v 3A4T4,477 |..109.277 3,518,719 | ccvvvene 3,220,000 3,260,331 (20,698) | .....oovvvrririians [ e [2005.250 ... 4.529 | MNL..... | e 28,175 | ........ 169,050 |06/14/2007. | 11/01/2022.
76116E  GR 5 |Resolution Funding Corp Strips..........ccccccocvuunnnee ...318,703 |..... 88.944 | .. ...379,791 427,000 333,058 9,031 05/23/2019. | 01/15/2030.
76116F  AB 3 | Resolution Funding Corp Srips...........ccocuriuniiierirrinniiiniisiiseienissiienii @ [ o [ [ LA i | i 29,151,395 |..... 88.944 | .......... 29,767,811 | ............ 33,468,000 29,430,707 236,092 07/08/2020. | 01/15/2030.
785138 AQ 1 |SAEnergy Acq Fac Corp Rev TX Gas SUPPIY..........cccceweureerereeereeieneeienes [ cois ...10,097,500 |...107.843 ..10,784,300 .10,000,000 | ........... 10,014,978 (8,832) | ..oouvveceriereees | wvereiveneiieniirens | 00005.500 | ......5.400 [FA......| ........ 229,167 | ........ 550,000 |05/16/2008. | 08/01/2022.
79575E AR 9 |Salt Verde AZ Fin Corp Gas Rev Nat Gas U RO . 8,838,955 |...134.446 | .. ..11,985,861 | ... ...8,915,000 8,866,987 2877 | coeveevernneianne | cevreneenseirssiinees [ 0002:5.000 | ...5.061 | JDcvv | i 37,146 | ........ 445,750 | 10/12/2007. | 12/01/2032.
85732G  UE 8 | State Public Sch Bldg Auth PAL Const Bds............ccccocvurveereriincericciienies | o . 2| 1EFE i | o, 11,442,800 |..122.495 | ............ 12,249,500 | ........... 10,000,000 | ........... 10,906,600 | .....cooourverrrriinnns | e (136,746) | ....ooooevvvernrras | cereirenerrsnriiienens | 205,000 |.....3.300 [ D | oo 41,667 | ........ 500,000 | 10/20/2016. | 06/01/2030.
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86657M  BD 7 | Sumter Landing FL CDD Rec Rev Txbl Ref. ..111.786 10,000,000 | ........... 10,000,000 L4878 ... 4878 |AO...... | woeeeee 121,950 | ........ 487,800 | 09/25/2015. | 10/01/2034.
880591 CS 9 |New Valley Generation IIl Bd ..154.046 | ...........46,213,650 | ............30,000,000 | ........... 47,250,314 | ..ovocre ....5.880 |...... 1611 [AO...... | oo 441,000 | ........ 882,000 |07/23/2020. | 04/01/2036.
880591 DX 7 |New Valley Generation IIl Sr Nt ...138.949 7,827,439 ..4.650 ... 1.568 [JD...ccc. | covvreee 11,577 | ........ 130,247 | 07/23/2020. | 06/15/2035.
88059E  5G 5 |Tenn Val Auth Cpn Strip SPS........cccocveevevvereiieniiieneiisniiseneisensissneisenes | @ [ | ceviveeees [ 1A s [ i 754,155 | 85.396 788,906 I 2.831 [N/A..... 05/23/2019. | 03/15/2031.
88059E 5N 0 |Tenn Val Auth Cpn Strip SHPS.........covvveerrveerrirerrirerrirecnissenisseeiseseinene | @ [ | cevvvneees [ 1A i [ ii..646,598 [ .. 77.816 . 679,300 [ ..oocveerrienriienns | 20,592 [ | s | e | e 3.102 [N/A..... 05/23/2019. | 03/15/2034.
88059E U7 7 |Tenn Val Auth Cpn Strip SPS.........ccovveervvereeireneireceereneerennereneisenesvenes | @ [ | cevicveeees [ 1A i | .. 502,420 | ... 88.214 674,000 525,334 [ ..ovvvenrrrnnneinnnns | e T | | e | e | e 2.802 |N/A..... 05/23/2019. | 12/15/2029.
88059E U8 5 [Tenn Val Auth Cpn Strip Strips.........coovvciierinrinnicnninciienensnieniessienies | @ | [ | TA i [ i 461,799 | 87.114 633,000 483,395 | oo | e 13,590 | | | e [ 2.872 |N/A..... 05/23/2019. | 06/15/2030.
88059E V2 7 |Tenn Val Auth Cpn Strip Srips........ccccooorvvvemeiienciisniiieniiennsensissneeienn | @ [ | e [ 1A i | 807,782 | 84.804 854,000 635,889 | ... | e 17085 [ s | s | e 2.841 [N/A..... 05/23/2019. | 06/15/2031.
88059E V9 2 [Tenn Val Auth Cpn Strip Strips.........cocvevierinrinnicnninciienenisniensessiensns | @ | [ | TA i | i 112,931 | 75.775 187,000 118,954 I 3.268 |N/A..... 05/23/2019. | 12/15/2034.
91417k JX 0 |University CO System Rev Enterprise Ref- ..124.668 | ............3,683,939 | ............. 2,955,000 2,955,000 | oo [ e [ | e | 2008.000 | 3.667 |JD..cvews | v 12,313 | ... 147,750 | 02/09/2007. | 06/01/2026.
914437 VF 2 | Univ of Mass MA Bldg Auth Rev Txbl Ref U ...103.506 ..8,250,000 8,250,000 | ...vooucvereriiieniins [ e | e | e | 2002228 | 2228 [MN....| oo 32,167 | .o 10/08/2020. | 11/01/2033.
915115 Y2 9 |University TX Perm Univ Fd Rev Ref Ser B ..136.722 19,650,000 20,709,812 | ..ovvveververrereneens | ereennn(100,435) [ oo v 05,250 | 4.480 |dd.ciis | v 515,813 | ... 1,031,625 |07/23/2007. | 07/01/2029.
915137 K2 8 |University TX Rev Fin Sys Ser C ...102.986 13,000,000 13,047,664 | .....cooovvveenrrecnns | eerrreennn(TA,06) | oo | e | 20005.000 | e 4.395 650,000 |07/11/2007. | 08/15/2021.
[T] 917565 FQ 1 |Utah Tran Auth Sales Tax Rev Ref Sub Se ..10,888,600 ...126.631 10,000,000 10,409,919 | oo [ e (45,674) | s | e [ 205,000 | L 4.350 ..500,000 | 05/24/2007. | 06/15/2028.
= 92706N DE 0 |VLG Center FL CDD Rec Rev Txbl Ref. ...5,429,246 |...115.748 ..5,155,000 5,345,398 . o 4756 | 4.250 245,172 | 09/23/2015. | 11/01/2029.
_° 2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations...............ccocuirrieinriissriiissniissnicsss s | coveoa 436,004,428 XXX | .........470,380,293 | ......... 394,814,348 | ......... 425,400,555 | ...ocoooviiinniinn 0. (1 735,366) | ..ooovvvennneea: (V] R 0 XXX XXX XXX | ... 4,569,555 | ....14,401,323 XXX XXX
N U.s. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H)  AG 1 |FHLMC Gold PC POOI #W30007............covvvemrieinniennieiseiiisniisnsssssiinnss | s 1A .. ..15,630,925 |...118.031 | ........... 16,108,589 | ............ 13,647,738 | ........... 14,936,974 | ...oovvvcricinns | e (157,384) 6.423 |...... 3.577 | MON... 01/12/2016. | 08/15/2028.
312905  KJ 0 | FHLMC REMIC Ser 1080-X..........corveemreeemreierreieneieeressseseissesessenesseneens. | cviens ...100.156 228 228 (1) 7250 |...... 6.507 | MON... 08/26/1998. | 03/15/2021.
3133T3 Q2 7 |FHLMC REMIC SEr 1874-Z.......ovoiviirieriirieisinsierisssssesssissisenssssssssesenss | svinens | oo | cvesernnens 411A ..106.050 | .o 21,378 | e 20,159 ....20,303 47].. 6.750 |...... 6.048 | MON... 11/02/2001. | 02/15/2024.
3133T3 X8 6 | FHLMC REMIC Ser 1683 Z.......ocveuiereriieereeiseineiissiesessessssisssssessenes | seseene 1A.. ...109.572 180,038 179,926 81].. 6.500 |...... 6.434 [MON... | ... 11/13/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser 2008 M...........cccvurierermiineererinisniresiersisseensssssenes | oeveee 1A.. 114141 , 121,734 123,591 (200) 7.000 |...... 6.123 |MON... | ... 10/24/2001. | 11/20/2027.
31358K  7A 0 |FNMA REMIC Ser 1991-164PX..........cvvvemrerirreeireiisseeienesiesesissesienesinns | oeeees 1A.. 2101876 | 4,501 | oo 4,419 4,417 (17) 7500 |...... 6.566 [MON...| ... 02/19/1998. | 12/25/2021.
31358L VM 5 | FNMA REMIC S€r GI2-14Z.........ovvoevirrireiineiesiiesiesssisssssssssessssssssinas | svvie 1A.. ...101.164 830 827 (2) 7.000 |...... 6.630 |MON... | ... 03/09/1998. | 02/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G........cc.courvuireeimeiieneeieneeienesssesessessssssnesnns | oeeens 1A 2104233 | 24571 | 23,573 23,233 | s | s 71 5.500 |...... 6.592 | MON... 06/15/1993. | 07/25/2023.
31359B  ZK 6 | FNMA REMIC Ser 1993-T19GA........covirieriiirienierisissisenssssseessesssseenss | renene 1A.. 105467 | e 16,702 | e 15,882 ...15,793 6 6.500 |...... 6.707 | MON... 06/17/1993. | 07/25/2023.
3138YG  XE 7 | FNMA POOI #AY3BT6.......oovorrirciociieeiieeieeissisessessssssssessssisssssessssssnsens | svseene 1A.. .107.118 | ............8,581,016 | .............. 8,010,799 8,215,076 (673) 3.500 |...... 2.878 |MON... 06/23/2015. | 04/25/2045.
3138YP A2 8 | FNMA POOI #AYQ024.........ccoiiiiieiieirieinsisieisssie s issesssisssssssssnnsns | oevsee 1A.. ..105.771 10,705,429 | ........... 10,864,884 (111) 3.000 |...... 2.638 |MON... 04/30/2015. | 05/25/2045.
3138YY DT 7 |FNMAPOOI#AZBAT3 ... | areeens LAITA L ...105.333 ..7,162,513 7,253,517 617 3.000 |...... 2.733 |MON... , 10/27/2016. | 11/25/2045.
3140E8  FP 8 | FNMA POOI #BA3T773.......cooieieiiriesisseisieiseisiessssisessssssssssssssssssnssenns | avnvene [ oo [ vevnnnns 411A ..105.352 | .......... 12,716,673 | ..covveuvee 12,070,618 | ........... 12,276,886 634 3.000 |...... 2.605 |MON... | ...c...... 30,177 | e 362,119 | 11/12/2015. | 11/25/2045.
3140HB  FS 2 | FNMA POOI #BJITTB.........ooomeviceiieiiceisceiisesieesesieseseesesisseseeseseenes | v 1A.. ...107.011 10,306,242 | ........... 10,504,597 (1,788) 4.000 |...... 3.111 |MON... | ......... 34,354 | ... 412,250 | 07/10/2018. | 05/25/2048.
314005 LM 9 | FNMA POOI #BM1231.......oooiirriieriesieesieseiessieesisessiessssssssiesnnes. | v 1A.. ...107.138 4,408,240 (6,717) 3.500 |...... 2.268 |MON... | .......... 12,405 | ........ 148,861 | 07/31/2017. | 11/25/2031.
3140KD  LJ 7 | FNMA POOI #BP5T728.........ooooeveeeeeeeeeeeeesseeeseiesesesesssesessesesssessssesssnens | oo 1A.. ...105.507 34,904,971 | ..o [ e (12,551) 2500 |...... 2.053 [MON... | .......... 70,235 | ........ 491,642 | 05/28/2020. | 06/25/2050.
3140Q8 3K 9 | FNMA Pool #CA1701 ...107.067 . 8,223,147 (1,600) | .. 4.000 |...... 3.259 |MON... | .......... 26,885 | ... 322,624 |06/29/2018. | 05/25/2048.
31417D LN 1 |FNMA Pool #AB6632 ...107.879 ...19,372,772 20,195,647 (7,825) ..3.500 |...... 2.622 [MON... | ......... 56,504 | ........ 678,047 | 10/20/2015. | 10/25/2042.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities . XXX . .137,367,744 127,674,309 | ......... 132,152,257 .(187,669) XXX XXX XXX | e 373,671 | ..... 4,132,873 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Oblig ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
083778 DU 1 |Bergen County NJ Impt Auth Rev LBASS Cnt ...104.190 .3,604,974 ..3,460,000 3,482,209 (24,587) | .. 5.000 |...... 4240 [MN.....| oo 22,106 | ........ 173,000 | 12/08/2005. | 11/15/2021.
14329N  BU 7 |Carmel IN Redev Auth Rev LBASS Cap App P.......cccccooevvevecvvneceinnnrvinnens | @ [ o | covicvevees [ 1D FEciiiiis | 1,321,323 | 99.198 2,941,221 | ... ..2,965,000 2,808,160 | ..oooverrerceririnens | e 137,401 | oo | veererineninenieeins | veeiseseenes | o 5.080 |N/A..... 12/07/2005. | 02/01/2022.
14329N BV 5 |Carmel IN Redev Auth Rev LBASS Cap Appre..........ccccoueeveneceeneeewnmenncnnne | @ | o | cevicvneees [ 1D FEciiiiis | 1,319,984 | 98.280 | ..oovvvvnnn 3,076,164 | .............. 3,130,000 2,817,668 | ..o | e 138,650 | .vvevevverrriieens [ e | e | e 5.110 [N/A..... 12/07/2005. | 02/01/2023.
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14329N  BW 3 [Carmel IN Redev Auth Rev LBASS Cap Appre @.... 1DFE... | .. 1,506,341 | ... 97.098 .3,660,595 | .............. 3,770,000 3,224,872 | .coovvvevniinicnns | e 159,283 | oo e | e [ e 5.130 12/07/2005. | 02/01/2024.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHAINS M.......ccoovvvriniinnicciieciecis [ i . ...101.144 ....49,881 468 |.. e |n.8.000 |...... 7.000 |AO...... | cccverrceann 750 | i 3,000 | 11/29/1978.| 04/01/2021.
490303 GG 3 |Kent Cnty M Bldg Auth Rev LBASS REf........cccoovuniiiiiiniiniiiciiienisiiinnins | s . ...126.972 2,523,687 (21,486) | .. ......5.500 |...... 4.330 10/13/2005. | 06/01/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities. RN XXX 15,765,000 | .. 14,906,477 XXX XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX ..538,253,657 | ......... 572,459,289 XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
000000 00 0 |Hikma Pharmaceutic SrNL...........cccoeiiiiiiiiiniiiciieecncssseesenins | e [ 2CFE i | s 308,250 |...104.070 | ..o 312,210 300,000 307,931 [ oo | vvrrrreeneene(319) [ e | 200003.250 | 2626 |Jdocoiis | oo d,058 | 10/16/2020. | 07/09/2025.
001192 AL 7 | AGL Capital Com SI NL........ovverrrererereeesneeesnessssessssssssssssssssesssnsssnnnes | cvsnee . ...1,015,230 |..112.229 | .............. 1,122,291 ..1,000,000 1,008,196 | ..o | e (1BT) i i | 20003875 | 3.690 |MN......| oo 4,951 | i 38,750 | 12/18/2015. | 11/15/2025.
001192 AM 5 |AGL Capital Corp Sr Nt. ..10,310,480 |...112.241 10,000,000 10,184,596 | .....ccooovvverivciiens | ereerrenn(30,850) | oo | e | 203250 | 2.882 ..325,000 | 09/28/2016. | 06/15/2026.
00206R  GL 0 |AT&T Inc Sr Nt ...117.566 10,737,000 10,627,937 | ..o | e 12,855 | e | 41000 | 4.267 440,217 | 11/26/2018. | 02/15/2028.
00206R  HS 4 |AT&T Inc Sr Nt ...112.591 ..5,000,000 4,994,292 | ..oovvvinrirnerrinns | e AT | [ 23600 | 3.628 [JJ....... | ..........83,000 | ........ 180,000 |06/05/2019. | 07/15/2025.
00287Y AQ 2 |Abbvie Inc Sr Nt ...111.409 ..5,000,000 4,995,791 | oo | verriieeneenn8T5 | [ 203600 | 3.621 |MN...... | ..........23,500 | ........ 180,000 |05/05/2015. | 05/14/2025.
00287Y  AY 5 |Abbvie Inc Sr Nt ...110.789 ..5,000,000 5,001,357 | oo [ v (15,563) | ...cvvovrvvirerriins | cervereniireciirenens [ 2000.3.200 | e 2.831 [MN......| .........20,889 | ........ 160,000 |08/24/2016. | 05/14/2026.
00287Y CX 5 |Abbvie Inc Sr Nt 111,518 ..7,000,000 6,997,668 151 | e v | 0000 3.800 [ evecs 3.807 ... | 11/19/2020. | 03/15/2025.
009158  BC 9 |Air Prods & Chems Inc Sr Nt ...106.675 ..3,500,000 3,495,544 304 | s | e [ 20000 2.050 | i 2.065 38,865 | 04/27/2020. | 05/15/2030.
01400E  AB 9 |Alcon Finance Corp Sr Nt . ...109.139 445,000 484,547 (203) | .ververerieriens [ e [0023.000 | 1.862 ... | 12/11/2020. | 09/23/2029.
015271 AV 1 |Alexandria Real Estate Equity St NL..........ccocooiiiiinriiisiiieriseceieciieceiiins [ || 2AFE i | .. 445576 | 99.840 450,000 445598 | ..o [ e 22 | oo | e [ 1875 | 1.966 ... | 12/11/2020. | 02/01/2033.
018522 H# 2 |Allete Inc 1st Mtg Bd ...101.308 6,000,000 | ...ooooriiiniinniis [ | | e [ 2000 3.020 | i 3.020 |MS.....| ..........53,353 | ....... 181,200 | 09/16/2014. | 09/15/2021.
01882Y AB 2 |Alliant Energy Finance SrNt....... ..116.022 | . . . 988,801 1,284 | s | e 24250 | L 4428 [JD..coo.. | v 1,889 | 42,500 | 10/03/2018. | 06/15/2028.
01882y AC 0 |Alliant Energy Finance Sr Nt....... .. 100431 | i 4,670,055 | ....ccouenn 4,650,000 4,642,409 155 | e v | 21400 | 1433 |MS..oo | v T4 | 11/19/2020. | 03/15/2026.
022098 AL 7 |Altria Group Inc Co Gtd Nt ...101.441 .3,043,233 ..3,000,000 2,999,458 1,540 | oo | e [ 750 | 4.804 [MN......| .......22,167 | ........ 142,500 |05/02/2011. | 05/05/2021.
022098 AS 2 |Altria Group Inc Sr Nt ...109.796 5,489,805 4,989,523 3130 | oo [ | 24000 [ 4.073 | ddovees | 083,889 | e 200,000 | 10/28/2013. | 01/31/2024.
023135 AW 6 | Amazon.com Inc Sr Nt........ ...104.360 4,174,396 3,997,959 918 [ oo | eerverenineenenns | 202400 | i 2425 [FA....| ........34,400 | ......... 96,000 | 06/08/2018. | 02/22/2023.
023135  AZ 9 |Amazon.com Inc SrNt......... ...108.219 .3,246,558 2,995,811 1,077 [ e [0.2.800 | 2841 [FA....| .......30,100 | .......... 84,000 | 06/08/2018. | 08/22/2024.
023608 AG 7 |Ameren Corp Sr Nt L2779 11,277,930 ..l 10,000,000 e 10,006,920 (1,209 [ oo | e | 20003.650 | e 3.635 |FA.....| ......137,889 | ...... 365,000 | 11/17/2015. | 02/15/2026.
02361D AP 5 | Ameren lllinois Co Sr Nt . . ...109.824 12,000,000 ........... 12,411,622 | oo | e (93,425) [ .o | ervrrerinnisrrnninns | 0000003.250 | oo, 2.378 |[MS......| .......130,000 | ........ 390,000 |07/24/2017.| 03/01/2025.
02665W BH 3 | American Honda Finance SrNt............c.ccoocuriiiiriiinnceiereseceseceiecenis . LA ,987, ...108.557 ..4,000,000 3,992,792 175 [ e v 02,300 | 2.334 [MS.....| .........28,622 | ......... 92,000 | 09/06/2016. | 09/09/2026.
03027X  BA 7 [American Tower Corp Sr Nt ...109.002 ..7,500,000 7,670,478 (1,482) [ oo | vererrenrirenriiens | 00002.900 | e 2.601 |Jdoieis | 000 100,292 | e 74,514 | 10/28/2020. | 01/15/2030.
03040W  AK 1 | American Water Cap Corp Sr Nt ..109.292 | . ..9,485,000 9,552,906 (20,493) | ..o [ e [ 200.3.850 | 3.605 |MS......| ....121,724 | ... 365,173 | 07/07/2016. | 03/01/2024.
03040W AL 9 | American Water Cap Corp Sr Nt 110621 | e 13,827,613 | .ovvve 12,500,000 | ........... 12,647,762 | oo | e (33,553) [ ovvevererrnrrnrinns | crrvrrernnisriinninns | 000e3.400 |, 3.091 [MS.....| oo 141,667 | ........ 425,000 | 07/12/2016. | 03/01/2025.
03040W AQ 8 | American Water Cap Corp Sr Nt ...110.565 11,105,646 ..1,000,000 997,723 305 | e | e [ 2000 2.950 | i 2.988 [MS.....| oo 9,833 08/07/2017.| 09/01/2027.
031162 CX 6 |AmGen INC SI Nt.......cvverrrieriieeees ...100.468 2,511,708 ..2,500,000 2,421,368 293 | s | e [ 770 | 2.920 |MS......| oo 25,776 10/28/2020. | 09/01/2053.
032177 AH 0 | Amsted Industries Sr Nt ...106.250 295,804 305,174 (2413) | oo | e | 20005625 | 4.634 [ | oo 8,319 06/26/2019. | 07/01/2027.
03522A  AJ 9 [Anheuser-Busch Co/lnbev Sr Nt ..130.023 | ..............3,250,578 | ...cc...ccc. 2,500,000 3,087,990 (2,485) | ...ocvvrvirricriis | e | 004900 | i 3.470 10/28/2020. | 02/01/2046.
037833  BZ 2 |Apple Inc Sr Nt ...109.151 15,000,000 | ........... 14,975,864 3976 | oo | v | e 2,480 [ 2.481 07/28/2016. | 08/04/2026.
037833 CG 3 |Apple Inc Sr Nt ...107.576 ..3,000,000 2,999,380 188 | oo e | 0000 3.000 [ e 3.007 02/02/2017. | 02/09/2024.
037833 CM 0 |Apple Inc Sr Nt ...102.276 ..3,500,000 3,499,959 | .o [ e 36 [ e | e | 000 2.5000 | 2.501 02/02/2017. | 02/09/2022.
038522 AQ 1 |Aramark Services Inc Sr Nt ...105.375 600,000 607,603 (1,022) | oo | e | 20.5.000 | e 4.717 03/06/2020. | 02/01/2028.
039482  AB 0 |Archer-Daniels-Midland Co Sr Nt... 115,649 | 1,156,491 | 1,000,000 992,739 509 [ oo | eerverrenineenenens | 20000:3.250 | i 3.342 IMS...... | oo 8,486 | .......... 16,250 | 03/25/2020. | 03/27/2030.
039483  BL 5 | Archer-Daniels-Midland Co Sr Nt... ..109.018 | ...........33,795,456 | ............ 31,000,000 30,910,429 | ..ocovvviiiciieiiecis | e 14,658 | ...ooovvovicceiees [ v [ 102,500 | 2.556 |FA.....| e 301,389 | ........ 775,000 | 09/20/2016. | 08/11/2026.
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045054 AD 5 | Ashtead Capital Inc 2nd Lien Nt ...102.700 ..3,750,000 3,640,120 20,747 | .. 4125 | 4.840 |FA.......| .........58,438 | ........ 154,688 |07/16/2018. | 08/15/2025.
045054 AJ 2 |Ashtead Capital Inc Sr Sec Nt....... ...106.214 ..9,543,000 9,807,403 (5,075)| .. ....4.000 |..... 3.148 |MN......| ..........63,620 | ........ 198,333 | 12/07/2020. | 05/01/2028.
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt....... ...109.484 18,326,000 | ........... 19,366,572 | ..ooovvevirinriiens | v (37,896) | ..vvvevevrrirrinns [ e 4250 | 3.189 |MN......| ........129,809 | ........ 366,818 | 11/24/2020. | 11/01/2029.
05348E  AQ 2 |AvalonBay Communities Inc Sr Nt ...103.778 ..3,000,000 2,953,494 25,997 | oo | e | 0000 2.950 | 3.901 88,500 | 06/21/2013. | 09/15/2022.
06050T  JZ 6 |Bank of America NA Sub Bk Nt ...149.570 10,000,000 9,770,714 8,362 | oo [ e | 2.6.000 [ 6.230 [AO...... | ........126,667 | ........ 600,000 |04/18/2012. | 10/15/2036.
06051G  FH 7 |Bank of America Corp Sub Nt ...111.948 12,000,000 | ........... 11,996,372 901 | s | e [ 24200 | L 4209 (FA....| ....175,000 | ........ 504,000 |08/21/2014. | 08/26/2024.
06051G  HC 6 |Bank of America Corp Sr Nt ...105.251 ..4,311,000 4,303,511 2,376 | oo [ e | e 3.004 [ 3.066 |JD.......| oo 3,957 | e 129,502 | 05/23/2018. | 12/20/2023.
06051G  HG 7 |Bank of America Corp Sr MTN ...116.759 233518 200,000 231,844 (336) | covvevrererrriienns [ e 03970 | 1611 [MS.| 2,558 | 12/01/2020. | 03/05/2029.
06406F AE 3 [Bank NY Co Inc Sr Nt ...108.783 19,790,425 ..9,000,000 8,979,353 3377 | o [ e | 02450 [ 2.494 ..220,500 | 08/09/2016. | 08/17/2026.
075887  BF 5 | Becton Dickinson & Co St NE..........ccovueieieieiiceiiecieceseeseeseinenes ...110.869 6,652,116 | ... ..6,000,000 6,060,796 | ......coovveinniinni | e (14,122) | oo | e [0 3734 | 3.458 |JD..cco. | oo 9,957 | 224,040 |12/16/2014. | 12/15/2024.
084659 AS 0 |Berkshire Hathaway Energy Sr Nt L3227 | 8,793,620 | e 6,000,000 5,993,479 1,219 | oo | e [ 24050 | L 4.078 |AO...... | .........51,300 | ........ 135,675 | 03/20/2020. | 04/15/2025.
085770  AA 3 |Berry Global Escrow Corp 1st Lien....... ...107.419 300,000 311,160 (2,340) [ ..o | e | 4875 | 3743 | o | s 6,744 | ............ 7,313 | 03/06/2020. | 07/15/2026.
092113 AH 2 |Black Hills Corp Sr Nt. ...109.606 ..5,850,000 5,926,296 (24,469) | ..o | e [ 4.250 | i 3.772 |[MN...... 248,625 | 06/12/2014. | 11/30/2023.
IT] 092113 AM 1 |Black Hills Corp Sr Nt ...108.782 18,050,000 | ........... 18,099,194 (T,318) | oo | e | 2000 3.150 | 3.100 | M....... 568,575 | 09/06/2016. | 01/15/2027.
=2 100743 AK 9 |Boston Gas Company Sr Nt ...111.023 ..1,500,000 1,499,021 132 | e | e | 00032150 | 3.161 [FA......| ......... 19,688 | .......... 47,250 |07/31/2017. | 08/01/2027.
_° 10112R AX 2 |Boston Properties LP Sr Nt ...113.806 ..5,000,000 4,991,964 T3 | s | v [ 20022 3.650 | Lo 3.685 |FA.....| .........76,042 | ........ 182,500 |01/08/2016. | 02/01/2026.
O 10112R  AY 0 |Boston Properties LP Sr Nt ...109.025 10,500,000 | ........... 10,454,076 7271 | o [ e |0 2750 [ 2.833 [AO...... | ........72,188 | ......... 288,750 | 08/08/2016. | 10/01/2026.
10373Q  AB 6 |BP Cap Mkts America Sr Nt ...113.396 2,000,000 | ..ovooriiiniinniis [ e | | s [ 203796 | 3.796 |MS.....| ........21,089 | .......... 75,920 |09/18/2018. | 09/21/2025.
10373Q AC 4 |BP Cap Mkts America Sr Nt. L117.399 . . . 1,250,000 [ ..ooveomreereriiienns | cevviereeieeniienenes [ e | oveneenenessenennnns | 000 3.937 [ i 3.937 |MS...... | e 13,670 | oo 49,213 | 09/18/2018. | 09/21/2028.
110122 CW 6 |Bristol-Myers Squibb Co Sr Nt LA04767 | e 7,333,669 | ..o 7,000,000 6,993,217 1,967 | oo [ e | 2000 3.250 | i 3312 [FA....[ ......85944 | ... 113,750 | 07/17/2020. | 08/15/2022.
11134L  AD 1 |Broadcom Crp/ Caymn Fi Sr Nt ...102.301 .3,069,015 ..3,000,000 2,997,313 2,510 | oo | ereeeeeneeiseinneens | 0000 3.000 [ eeeee 3.088 [JJooes | cerrd41,500 | o 90,000 |02/21/2018. | 01/15/2022.
11134L  AF 6 |Broadcom Crp/ Caymn Fi Sr Nt ...108.086 4,323,448 ..4,000,000 3,998,113 STT | v e | 200.3.625 | i 3.642 [W....... | .........66,861 | ........ 145,000 |02/21/2018. | 01/15/2024.
12189L AR 2 |Burlington Northern Santa Fe Nt ...109.619 4,110,713 ..3,750,000 3,797,211 | oo [ s (13,569) | ...cvvvvvviereiies | cererreneireneirenens [ 20 3.750 | i 3.338 |AO...... | ..........35,156 | ........ 140,625 | 05/14/2014. | 04/01/2024.
12189L AT 8 |Burlington Northern Santa Fe Sr Nt ..109.723 | . 4,264,029 | ... 13,000,000 | ........... 12,988,004 3,030 | oo | e | 00 3.400 [ 3.427 IMS......| .coo.. 147,333 | ........ 442,000 | 08/11/2014. | 09/01/2024.
124857 AR 4 |CBS Corp Sr Nt ..109.730 | v 8,229,765 | ......cc...... 7,500,000 7,424,109 | oo [ v 11,270 | s | e [ 2000.2.900 | e 3.085 | oo | o 100,292 | ........ 217,500 | 07/06/2016. | 01/15/2027.
1248EP  BR 3 [CCO Holdings LLC SrNL......coeviiireiiiiriiiieissieienscessissiensesssssenes ...103.625 1,554,375 1,500,000 | ..o | e | e | e | 005,500 [ 5.500 | MN...... 03/12/2020. | 05/01/2026.
12527G  AC 7 |CF Industries Inc Nt ...104.250 5,733,750 5,498,613 542 | e | e [ 200 3.450 | i 3.461 | D....... 05/20/2013. | 06/01/2023.
125523 BX 7 |Cigna Corp Sr Nt ...109.261 .5,463,050 4,986,224 1,840 [ .o [ [ 203,500 | 3.586 [JD....... 07/14/2020. | 06/15/2024.
125523 CL 2 |Cigna Corp Sr Nt ...106.622 | . .2,665,553 | .... . 2,610,638 (1,962) [ coooovvrerieenis | e | 0002400 | e 1.861 |MS...... ) 10/28/2020. | 03/15/2030.
125896 BP 4 | CMS Energy Corp Sr Nt L A12.043 | 3,361,296 | ....ccoovvvnee 3,000,000 3,093,532 | ..o [ e (17,646) | ...ooovvrrnrinns [ [00.3.600 | ... 2.909 |MN......| wccvuee. 13,800 | ........ 108,000 |06/22/2016. | 11/15/2025.
125896 BQ 2 | CMS Energy Corp Sr Nt ...110.225 4,408,992 ..4,000,000 4,021,900 (3,722) | oo | e | 20023.000 | e 2.889 [MN.....| oo 15,333 | ........ 120,000 | 06/22/2016. | 05/15/2026.
126307 AS 6 | CSC Holdings Inc Sr Nt ...106.750 .2,924,950 ..2,740,000 2,918,037 | oo [ s (10,038) | ..cvvvevevrivnrinns [ e [0 5.375 [, 3.375 |FA..o| v 61,365 | ...ccovviiririrns 10/16/2020. | 02/01/2028.
126408 HB 2 |CSX Corp Sr Nt ...109.243 16,000,000 | ........... 15,994,656 1,379 | o | e [ 202 3.400 | i 3410 |FAL...| e 226,667 | ........ 544,000 | 07/16/2014. | 08/01/2024.
14040H BJ 3 |Capital One Financial Corp Sub Nt..... 14471 ..5,000,000 4,999,786 | .....oovvvirirriniiins | e 39 | | e [ 24200 | L 4201 [AO...... | coooeeee 36,167 | ........ 210,000 | 10/26/2015. | 10/29/2025.
14040H BK 0 |Capital One Financial Corp Sr Nt.... .. 113.447 . ..6,425,000 6,411,243 2178 | oo [ e |0 3.750 [ 3.793 102,398 | ........ 240,938 |07/25/2016. | 07/28/2026.
140420 NB 2 |Capital One Bank USA NA Sub Nt.. ...105.675 3,737,776 13,000,000 | .....c...cc. 13,050,173 (22,508) | oo [ e [003.375 |, 3.185 .165,750 ..438,750 | 06/16/2016. | 02/15/2023.
14042R BT 7 |Capital One NA Sr Nt ...101.202 1,518,033 1,499,661 480 | oo [ e | 002250 | 2.283 09/08/2016. | 09/13/2021.
141781  BM 5 | Cargill Inc Sr Nt ...105.207 2,104,148 2,003,208 (222) | oo [ e 02125 | 2.105 04/20/2020. | 04/23/2030.
14448C  AQ 7 |Carrier Global Corp Sr Nt ...106.941 19,090,011 8,656,441 (898) | covveveverrerienes | e |00 2722 | 2.486 12/10/2020. | 02/15/2030.
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161175  BK 9 | Charter Comm Opt 18t LIeN........cooiiiiiniiiiicinisieiesiceeissieiienns | s ..115.373 17,000,000 | ........... 17,781,652 | covoeeseiiens | v (97,768) B O 4.200 |...... 3.451 714,000 | 10/18/2019. | 03/15/2028.
161175  BR 4 | Charter Comm Opt 1St LIEN..........ccoouirviiiriiiereiieceeeece s | e ...121.586 ..4,700,000 5,186,696 (51,786) | .. I 5.050 |...... 3.551 237,350 | 10/22/2019. | 03/30/2029.
171798 AC 5 | Cimarex Energy Co SrNL........cciiiiiiiiiieineieieensiesenssssssesienes | ceneee ...109.067 ..2,500,000 2,500,000 [ oo | e e e |2 8375 [ 4.375 109,375 | 05/20/2014. | 06/01/2024.
17275R  BH 4 |Cisco Sys Inc Sr Nt........ ...104.691 13,000,000 | ........... 12,989,117 3,852 | coveerrrnnneienns [ e | 0000:2.200 | 2.232 ..286,000 | 09/13/2016. | 09/20/2023.
17275R - BJ 0 [ CiSCO SYS INC S NE.....ooviierieiireiiceiiceiresseiieseii s | s ...101.008 10,000,000 9,999,792 287 | oo | e [ 2001850 | i 1.853 185,000 |09/13/2016. | 09/20/2021.
172967  HD 6 | CItIGroUp INC ST NL.....ceouoveeecrererereeenseeesseeesseessessssnessseesssesssnesssnnessns | aveeens ...109.968 . ..9,000,000 8,993,350 2,198 | oo [ e | 03875 [ 3.903 348,750 | 10/21/2013. | 10/25/2023.
172967  HS 3 | CItIgroup INC ST NL.......cuuvieiiiiciiceieeeseeseeseeseesees e | ceeeens ...141.091 2,821,826 2,706,172 (5,548) | ..oorvvvreriereis e | 2002.5.300 | 3.152 |MN......| ........ 16,194 | .......... 53,000 |09/21/2020. | 05/06/2044.
172967 KU 4 | Citigroup INC SUD NE..........oviiiiiiiiicccceseseesesseeseesesseins | v ...116.968 .2,304,270 2,265,780 (6,356) [ ..o | e | 4125 | 1.978 10/26/2020. | 07/25/2028.
172967 LV 1 |Citigroup Inc Sr Nt ...102.829 4,113,152 4,000,000 [ ..o [ e | e e 003,142 [ 3.142 01/17/2018. | 01/24/2023.
17308C  C5 3 |Citigroup FUNing INC SFNt........couuiviiiiriiririreiieeceieriseeienieesenies | v ...110.131 2,202,626 2,016,757 (1,263) [ oo | v | 0000 2.976 | 2.868 03/13/2020. | 11/05/2030.
174610  AJ 4 | Citizens Financial Group SUD Ni..........cocveierrerneiinreneirinriseiesisesieessessees | e ...113.488 4,539,516 4,020,199 (3,915) [ oo | e | 004350 | 4.228 174,000 | 12/17/2015. | 08/01/2025.
18055# AL 6 | Clarion Lion Prop Hids LP SrNt Ser C.........cccocourviiimiiiinreiinniisneiissciisnins | ceneens ...100.332 .7,023,268 7,000,987 (BA4) [ oo | e | 20003.950 | 3.830 276,500 | 12/12/2018. | 02/14/2021.
184496 AN 7 | Clean Harbors INC SrINE......c...riiriiiceieceeceeceeceeseeseeseieneins | ceeeens ...104.331 .7,334,469 7,060,286 (TT) | e | e | e 4875 | 4.741 355,088 |06/19/2019. | 07/15/2027.
IT] 184496 AP 2 |Clean Harbors Inc SrNt.. ...109.250 3,792,125 1,195 | s | e 2005125 | 5.182 ..158,001 | 03/12/2020. | 07/15/2029.
= 191216 BZ 2 [C0CA-COIA CO ST NL..uouirivereeerrieercririsiscsiesssiseeesssssssssesssesssssessnnens | renees ...108.513 29,116,663 | .....oovvvevrrrierii [ o 61,421 | oo | e | 00002.250 | e 2.495 663,750 | 11/18/2016. | 09/01/2026.
_° 20030N  BW 0 [ Comeast COMP SINL......ccuiuimremiirieiieeienisriseiiesieseessesisssesesiesssnees | ceeens ...107.601 10,000,000 9,997,765 340 | s | e [200.2.350 | 2.354 235,000 |07/12/2016. | 01/15/2027.
O 20030N  BY 6 |COMCASt COMP SENL......voooeereeeeeeeeeeeeeeeeeeesssseeeseseneeeeessssssesesnneessessssnee | eoeeee ..112.818 10,750,000 | ........... 11,257,308 | ..o | e (76,299) | ...cvvoorvverriies | cervereneireceirenens [ 2000.3.300 | v 2.460 354,750 | 10/15/2019. | 02/01/2027.
20030N DM 0 [ ComCast COMP SINL......cuiuimrirrieeiierieieniisiseieesiesseesesisssesessesssnees | ceeens ...102.694 ..2,500,000 2,558,190 (910) | covvvveverriienns [ e | 201950 | 1.691 [ I | 22,879 | 10/28/2020. | 01/15/2031.
20268) AA 1 | Commonspirit Health Ni...........c.cooriueriiieriiieriiiereieriseceiseseseseiseneiiens [ v ...107.204 | . 10,000,000 | ........... 10,000,000 | ..oooveomrrereriienes | eevveereiienniieneies [ e | everesenesenenens | e 27160 | e 2.760 306,667 |08/07/2019. | 10/01/2024.
202795 JK 7 |Commonwealth Edison Co 15t Mtg Bd.........cccovrvrvimirnivirineiersiiserenssinnies | e L1023 | 4,440,904 | ............. 4,000,000 3,992,359 | ..o [ e 1,029 [ i [2000.2.950 | 2.982 118,000 |08/16/2017. | 08/15/2027.
212015 AN 1 | Continental ReSOUICes INC ST NL.......cc.ivuurieriinriierseseeseieeeeissiseiins | aeeee ...103.261 5,163,050 ..5,000,000 4,993,282 | ...ooovvveeerincriiens | eeerrreenn 1,809 | i [ 2223800 | 3.842 190,000 |09/08/2014. | 06/01/2024.
22003B AL 0 [Corporate Office Prop LP SrNL.........cvvuiveiriniiieiieniineissiseiveneninsiies | v ...104.248 2,272,615 ..2,180,000 2,181,799 | ..o v (100) [ o v 20002250 i 2.233 [MS......| oo 14170 | 09/11/2020. | 03/15/2026.
224044  CL 9 | Cox Communications INC St NL...........cccoceervvimreririneiinneireceeveneireneinsneies | evivene [ oo | cveeeeeen] | 2B FEiiiiii | 4,984,450 | ... 99.896 4,994,815 ..5,000,000 4,984,864 | .....oovevrrecriiens | o1 | i i 0221800 [ 1.834 09/10/2020. | 10/01/2030.
22550L 2B 6 | Credit Suisse New YOTK St NL.......cccoevuruiiverinrienienisneiesienescsisnins | ceveene . ...999,960 |...103.235 | . 1,032,351 | ... ..1,000,000 999,975 | ..o | e 15 i i | 2000.2.800 | 2.802 14,000 | 04/06/2020. | 04/08/2022.
228189  AB 2 | Crown Amer/ Cap Corp VI High Yield COrp..........cccccuvumrvemmrvemseeimameirenens [ evcvene [ oo | venneee] | B.C FEoiiiiits | o 2,117,880 |..105.513 | .............. 2,193,615 | ..occcoveeene. 2,079,000 2,002,212 | oo [ eevreneeene(8,089) | s | e [ 204500 | L 4471 [ | 43,139 | L 93,555 | 06/16/2016. | 01/15/2023.
22819K  AB 6 |Crown Amer/ Cap COom VI S NE......cvuurverrrirriesrieseiesssessiesieennes | s ..110.215 .2,204,300 ..2,000,000 2,002,333 | .o [ ererieeneen(391) [ [ | 204250 | e 4.225 |MS......| ......... 21,486 | ......... 85,000 |08/21/2017. | 09/30/2026.
22822V AN 1 [Crown Castle Intl COMp SINE........cverrercririierieriesiseesseissiensessseessensns | v ...110.193 ..5,000,000 5,431,087 | .oovooceveeriieenin [ eereeeeene(8,213) | s | e 20232100 | i 2.006 [MN.....| .........19,806 | .......... 77,500 | 11/10/2020. | 11/15/2029.
22822V AQ 4 |Crown Castle Intl Corp SINE........cvuriiiiriieieieninssiesesesiniies | v ..121.549 500,000 BTN [ veevvrrnrneinnns | vervreerened(T1A) [ | e | 008150 | 3149 (Wi | 10,375 | s 12/07/2020. | 07/01/2050.
232820  AJ 9 | Cytec IndS INC S NL........covieieiceiceceececece e [ e ..105.429 | ............5,271,460 | ............. 5,000,000 4,991,123 | oo | 3,735 | s e 03500 [ 3.583 175,000 |02/26/2013. | 04/01/2023.
232820  AK 6 [CyteC INdS INC SINE.....oiiriviiceccieeseeneen s ensnes | cvsees . 109.951 | 7,421,693 | 6,750,000 6,767,665 | ....cooovvvvervniiiens [ errerrnnnd(3,682) [ oo i 20003950 [ 3.884 266,625 | 11/07/2014. | 05/01/2025.
23311V AD 9 |DCP Midstream Operating SrNt...........c.cooovuervuireeiineiereeseseeseseieneiiens | e ...103.000 ..5,000,000 4,884,879 ABA12 | e | e [0 3.875 | L 4.993 193,750 |09/26/2013. | 03/15/2023.
233331 AR 8 | DTEENErgY CO SINL.....oiiiireriiriieeiieeiisessiessisssssessssssesssssssinns | v ...108.802 15,000,000 | ........... 15,624,300 | ...oovvvrrierieiinns (204,641) | oo | e | 0000 3.850 [ 2.364 |JD.ccoooe | o 48,125 | ....... 577,500 | 08/30/2016. | 12/01/2023.
233331 AS 6 |DTEENErGY CO SINL.....cooiieerceiieeeiireeieeessseeseesssssssssssesssssssssssssssnsesnns | ceses ...108.515 ..2,000,000 1,999,382 168 | ..o | v | 20003.500 | e 3.510 | D | e 5833 | oo 70,000 | 10/27/2016. | 06/01/2024.
233851  BE 3 | Daimler Fin NA LLC St Nt ...iieiviiieseieieseisseieseessessssesssssssins | v ...100.451 ..8,400,000 8,399,533 2460 | .o [ e | 002,875 [ 2.905 |MS......| v 74,463 | ....... 241,500 |03/03/2014. | 03/10/2021.
233851  BJ 2 | Daimler Fin NA LLC SINL..ccoueeocveieeeseecseeesseessssessssesssesssssssssnsssns | sesnee ...108.422 ..7,500,000 7,471,369 7,397 | oo [ e | 003250 [ 3.364 |FA....| e 101,563 | ........ 243,750 | 07/24/2014. | 08/01/2024.
233851 DN 1 |Daimler Fin NA LLC Sr Nt ..102.771 1,503,156 (2,529) | cooocverrirriinies | e | 0003750 | i 3.494 56,250 | 04/17/2020. | 11/05/2021.
24715@ AS 3 | Deloitte LLP Del0itte LLP...........cccccourveerriemeieceienieecesesesscesseseeenees | ceeeees ...106.076 5,000,000 | oo [ e | e | e [ 20000 3.320 | o 3.320 83,000 |05/07/2020. | 05/07/2025.
25271C AL 6 | Diamond Offshore Drilling INC Nt..........ccccovevurienrinersenernneserinsinennenes | vevne | oo | eevenneend |8 ¥ | . 376,763 | oo 12.250 376,763 ...12.263 12/14/2020. | 10/15/2039.
25271C AN 2 | Diamond Offshore Drilling Inc Sr Nt. ,160 | ... 12.250 | ..............3,920,000 | ............32,000,000 | ............. 3,920,000 | .......... (120,160) SSSPOTUURRPRUOPROTRN VPPOURPOUROPRUROORRN VOPRRT. -1 £ TN IV 12/14/2020. | 11/01/2043.
254687 EH 5 |Disney Walt Co SrNL........ccooocviiiiriciiniiniicsicscsniccsissiecisssicssiesiinnns. | evvens [ oo | cvveenen T | 2AFE i | i 10,755,631 |...158.032 | ............15,803,230 | ............10,000,000 | .......... 10,728,956 (24,359) | ..o [ [ 206,650 | ... 5.959 665,000 | 11/26/2019. | 11/15/2037.
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25468P DK 9 [Disney Walt Co St Nt........coouiicieiiiisiceiiescsseesisiisnies | v . 111.044 4,989,176 1,927 IV I 3.000 |...... 3.046 |FA......| e 57,500 | ........ 150,000 |01/05/2016. | 02/13/2026.
25468P DM 5 |Disney Walt CO SFNE.........iviriireceeceeseseseeseseeseeseinees | s ...105.034 24,694,791 51,080 B 1.850 |...... 2.083 [ | e 193,993 | ........ 462,500 | 07/07/2016. | 07/30/2026.
254700 AF 6 | Discovery Communications Nt...........cc.ccocuiiiniiniiiinninsiieiinsissiseisnienins | s ...103.420 3,959,068 28,518 | ..o | e | 0000 3.300 | e 4.076 |MN......| e 16,867 | ........ 132,000 |08/23/2013. | 05/15/2022.
25470D AH 2 |Discovery Communications Sr Nt ...105.284 . 4,910,315 37430 | | e | 20003.250 | 4.004 ..162,500 | 06/24/2013. | 04/01/2023.
25746U BM 0 | Dominion Resources INC St Nt Ser C..........ocvvervenriiinriiineeiinseiseeineenes | cevvens ...131.051 135,000 178,124 (B7) | covvereevieerrireens [ e | 4900 [ 2.808 [FA..c| o2, 756 | s 12/14/2020. | 08/01/2041.
25746U  CK 3 | Dominion Resources INC St NL............ccocvurvereeiniiieciseceeecessceesniens | ceeeens ...110.189 ..2,000,000 1,999,587 [ ..o | e B7 | oo | e [ 2000.2.850 | i 2.854 [FA....| ..21,533 | L 57,000 |08/04/2016. | 08/15/2026.
257460 DG 1 | Dominion Resources InC St Nt Ser C.........ccoviiciciiiiinicniiseicciesnnies [ s ..113.910 .4,556 380 ..4,000,000 3,962,346 2,546 | .o [ e | 000032375 [ 3.495 |AO...... | 033,750 | oo 66,750 |03/31/2020. | 04/01/2030.
260543  CT 8 |Dow Chemical Co Sr Nt 10,002,096 |...107.620 ...10,761,950 10,000,000 10,001,551 (503) | covveoreverreiienns [ oo | 03,150 [ 3.144 315,000 | 11/25/2019. | 05/15/2024.
26441C  AS 4 |Duke Energy Corp Sr Nt ..11,963,040 |...108.960 3,075,176 12,000,000 .11,978,045 3,551 | oo [ e | 0000 2.680 [ e 2.685 ..318,000 | 08/09/2016. | 09/01/2026.
26441Y  AZ 0 |Duke-Weeks Realty LP Sr Nt ..112.015 3,920,539 3,538,427 (6,336) [ ..ooovvvrerineis | e | 20003.250 | 3.032 113,750 | 07/01/2016. | 06/30/2026.
26441Y  BA 4 |Duke-Weeks Realty LP St NE. ..o | cvvens ..112.513 1,125,127 998,893 139 | e | e | 0000 3.375 | 3.393 [JD.cccoie | v 1,500 | e 33,750 | 12/05/2017. | 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP S NE........coovivirieecireiieeiceeeiseesesiesinennenins | v ..117.857 1,178,570 991,367 936 | .voererererecernenis | eerverirenineenenens | 204000 | i 4132 (MS.....| o ATT8 | 40,000 | 09/04/2018. | 09/15/2028.
278865 AV 2 | ECOlab INC SENL.....ociiiciiicceceeceeeesceese e [ e ...110.992 19,989,271 8,982,635 2714 | e i |0 2.700 | 2.736 243,000 | 10/13/2016. | 11/01/2026.
IT] 28368E AE 6 |Kinder Morgan Inc/DE Sr Nt ...144.569 .2,168,537 1,815,082 (20,654) | ...vvvvvrrerrrries | cerrerenriineriinenes e 1750 | 5.222 ..116,250 | 07/20/2018. | 01/15/2032.
=% 20250R AU 0 |Enbridge Energy Partners LP St NL........cooucrrveererriimniereeeneesresssessesinnss | v ...101.680 8,337,793 8,248,244 | ..o | s (67,052) | ..ovvvverrireriins | cervireneinenrinennns [ een200 | i 3.343 344,400 |05/28/2013. | 09/15/2021.
_° 29273R AQ 2 |Energy Transfer Partners Sr Nt.. ...103.722 5,186,110 4,998,391 1407 | e | e [ 205,200 | i 5.231 260,000 |01/09/2012. | 02/01/2022.
~J 29364D AR 1 |Entergy Arkansas Inc 1st Mtg Bd ...105.428 6,994,670 2,006 | ..o [ e | 00:3.050 [ 3.083 213,500 | 05/22/2013. | 06/01/2023.
29364D AS 9 |Entergy Arkansas Inc 1st Mtg Bd.... ...109.761 22,248,799 (79,712) | v | e [0 3.700 | i 2.769 799,200 | 12/14/2016. | 06/01/2024.
29364D AU 4 |Entergy Arkansas Inc 1st Mtg Bd.... ...112.938 . 15,722,000 | ........... 16,444,481 | ..coovo (127,751) | s | e [ 200.3.500 | e 2.556 550,270 | 09/26/2016. | 04/01/2026.
29379V AZ 6 |Enterprise Products Operations Ni.........cccoueeeriiernineeinnineesnennnenienes | e ..105.698 | ............. 7,398,888 | ....ccoveenee 7,000,000 6,967,008 |....coovvveirriiriins [ v 14,185 [ .o | oo | 0000.3.350 | 3.575 234,500 |06/19/2013. | 03/15/2023.
29379V BH 5 |Enterprise Products Operations SrNt..........ccocooeriiieriiinriemnniiieriiseciieeeies | e . 113.271 .2,265,418 ..2,000,000 1,996,122 B75 | oo [ e | 03700 | 3742 |FA...| 27,956 | ... 74,000 |05/04/2015. | 02/15/2026.
29379V BL 6 |Enterprise Products Operations SrNt..........ccccueivmrinevneninrinnierierieninns | s ..115.154 .3,454,611 ..3,000,000 3,043,220 (6,463) | ..o | e | 000 3.950 | e 3.676 118,500 |02/02/2017. | 02/15/2027.
294429  AQ 8 |EQUIfAX INC ST NL......vviiiieicieieriieet e enieninennas | seeiene ...107.106 2,677,640 ..2,500,000 2,495,653 1,085 | ..o | e [ 200.2.600 | e 2647 [JD.ccoo | v AT | 67,167 | 11/15/2019. | 12/01/2024.
30040W  AE 8 |Eversource ENergy SrNL.......cccoviieriiriniieiiniiceiesisssesiesiseesenisnines | eeens 112218 . .5,049,801 ..4,500,000 4,497,766 278 | v | v [ 200.3.300 | i 3.308 148,500 |01/03/2018. | 01/15/2028.
302508  AQ 9 |FMR COMP B......oooviciiiciiieciseeieeiseisesisssisesisesiesssiesssienenens | v L147.378 | 3,438,326 | ..occoovenene. 2,333,000 2,779,137 | oo | v (41,929) | ..o | e [ e 1570 | 4.792 176,608 | 08/27/2012. | 06/15/2029.
30251B  AE 8 [FMRLLC SINL..ccicicicieiscecieses e sssssesssnsnns | senene ...137.959 16,897,925 ..5,000,000 5,108,039 (2,639) | cvooevererrriinnis | e | 2005150 | s 4.987 257,500 |02/13/2013. | 02/01/2043.
31428X  BF 2 [FedeX Corp SrNE.....c.ieeceeerieiieieeiesiseisessesssess e isessesssesssenssnins | aviens L1719 .3,351,582 ..3,000,000 2,996,557 593 [ e | eervernenseinenns | 20000:3.250 | s 3.274 |AO...... | ... 24375 | L 97,500 | 03/21/2016. | 04/01/2026.
31620M AR 7 |Fidelity Natl Info Serv InC SrNL........vvevriieccesseseenssiseies | v ..118.483 5,924,140 ..5,000,000 5424126 | ..o [ i (86,150) | ...vvvevevnrvvrrinns [ rererrrisniinniinens [200.5.000 | ... 2.987 250,000 | 06/10/2019. | 10/15/2025.
31620M AT 3 |Fidelity Natl Info SErV INC St Nt.........cvuuererierieiscesesereeeeeseissies | cveeee L1271 5,563,560 ..5,000,000 5,036,216 (6,132) [ .ooovvvecereceis | e | 20023.000 | e 2.854 150,000 |06/26/2019. | 08/15/2026.
337932 AL 1 [Firstenergy Corp SrNL.....cooiveriiiiiniceneessse e | cvseees 2100317 e 3,009,513 | .cocvviinee 3,000,000 2,999,267 | ..o | e TT | e v | 2000 2.680 | o 2.653 |MS......| ..........26,500 | .......... 42,179 |02/18/2020. | 03/01/2030.
33834D AA 2 |Five Comers Funding Trust Sr Nt ...110.621 ..2,500,000 2,713,542 (3,883) [ ..o | e | 0000 2.850 | e 1.829 [MN......| cccccc...9,104 | 34,240 | 10/28/2020. | 05/15/2030.
341081 FK 8 |Florida Pwr & Lt Co 1st Mtg Bd ...107.663 14,000,000 | ......occ 14,527,194 | oo | s (147, 478) | ..o [ v [2003.250 | 2.101 455,000 | 07/06/2016. | 06/01/2024.
341081 FM 4 |Florida PWr & Lt CO Nb.....couuieeiiiceiecieiscireiiseseeeessssissesesssssssessenins | seeeene ...110.950 ..5,000,000 5,189,873 | .oovooeeeeeriieei [ v (36,104) | ...ccvooererries | oo [ 20 3.125 | 2.303 156,250 | 08/05/2016. | 12/01/2025.
341081  FZ 5 |Florida PWr & Lt CO SEC Ni.......ccvouiiiiiiiiiiniiciesicssiesissicsienis | v ...108.825 ..5,000,000 4,995,642 | .....oovvovrnniieins | e TA2 | s i [100.2.850 | 2.872 |AO...... | ... 35,625 | ... 72,833 | 03/24/2020. | 04/01/2025.
34488@ AA 6 |FoOthall CIUD NE..........oooiiiceeceeceeceseceeceeseeseeseeessenines | ceeeens ...105.510 . ..5,000,000 5,046,370 | oo [ e (TLAB1) | s | e [ 20.3.560 | i 3.267 179,978 | 05/15/2019. | 10/05/2024.
345397 WF 6 | Ford Motor Cr Co Sr Nt ..103.216 16,994,948 ..6,777,000 6,802,130 | ..oocvvereriiinicnnis [ eeeereeenn(13,907) [ oo | e | 2004250 | e 4.024 ..288,023 | 01/28/2014. | 09/20/2022.
345397 XA 6 | FOrd Motor CrCO SINL.....ccoucemeeiiiiieeieiseeseeisesessiessssissssessesssneens | seevene ...100.928 5,551,018 ..5,500,000 5,500,000 ceevrereneennines [ e [20n3:219 [ 3.219 177,045 | 01/06/2015. | 01/09/2022.
35137L  AH 8 | FOX COrp S NE......oouiiiiiciciscc s | crniene ..121.330 4,853,200 ..4,000,000 4,785,552 | ..o [ e (16,048) | ..o [ [ 4709 | 1.984 ... [ 10/27/2020. | 01/25/2029.
359694  AB 2 |Fuller HB CO SrNE......iiiciiciceiecece oo [ v ...104.250 | . .2,606,250 ..2,500,000 2,512,150 (350) | cevvevrererrerienes [ e | 4000 | 3.907 , ... | 10/07/2020. | 02/15/2027.
361448 AL 7 |GATX COrp SrNL.....ooociciceecccce s | cinis 101783 | 10,178,300 | ............ 10,000,000 | ........... 10,070,994 | ...ooovvvvivciicians | s (167,745) | ..o | e | 2004850 | e 312 [IDe | e 40,417 | ........ 485,000 | 08/25/2014. | 06/01/2021.
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369550 BM 9 | General Dynamics Corp Sr Nt ...118.626 2,372,510 ..2,000,000 1,980,307 1,367 IV I 3.625 |..... 3.752 |AO...... | coevee 18,125 | ......... 37,458 |03/23/2020. | 04/01/2030.
375558 AU 7 |Gilead Sciences Inc Sr Nt ...102.740 4,878,090 .4,748,000 4,802,665 (58,086) | .. B 4400 |...... 313 | D | e 17,400 | ........ 208,912 |06/21/2013. | 12/01/2021.
375558 BM 4 |Gilead Sciences Inc Sr Nt ...109.869 4,394,756 ..4,000,000 3,999,323 | ..coiiveieeeiinns [ 99 | i | e | 200 2.950 | L 2.953 |MS......| coevs 39,333 | ....... 118,000 |09/15/2016. | 03/01/2027.
37940X AB 8 |Global Payments Inc Sr Nt ...110.654 11,707,391 1,692,222 (2127) [ oo v | 20003.200 1.943 11/12/2020. | 08/15/2029.
37940X AD 4 |Global Payments Inc Sr Nt ...108.887 .3,490,927 3,457,751 (3,142) [ oo | e | 20002.900 e 1.956 ... | 11/13/2020. | 05/15/2030.
38141G  ES 9 | Goldman Sachs Group Inc Sub Nt......... ...126.055 .1,260,550 1,238,424 (6,346) | ...oovvervriecnis | e | 20005.950 | e 1.769 ... | 10/28/2020. | 01/15/2027.
38141G XG4 | Goldman Sachs Group Inc Sr Nt ...107.565 2,151,304 2,128,840 (2,260) [ ..ooorvvereiennin | s | 2000.2.600 e 1.809 . ... [ 10/28/2020. | 02/07/2030.
38143U 8F 1 | Goldman Sachs Group LP SrNt...... ...100.186 4,007,448 3,999,788 1,400 | v | e [0 2.875 | 2911 [FA...| ... 40,250 | ........ 115,000 |02/22/2016. | 02/25/2021.
38148Y  AA 6 |Goldman Sachs Group Inc Sr Nt ..122.034 .1,830,509 1,777,381 (2,289) | ..o | e | 8017 | 2.648 30,128 | 10/28/2020. | 10/31/2038.
38148Y AC 2 |Goldman Sachs Group Inc Sr Nt ...102.030 3,024,348 | ..o [ s (19,632) | ..ovvvvvvvinriins | e [ 100 2.876 | i 1.884 04/24/2020. | 10/31/2022.
391164 AF 7 |Great Plains Energy Sr Nt ...105.588 | ..........11,652,681 | ...........11,036,000 | ........... 11,335,054 | ..o | v (197,612) | ..ocvveeeerieceirns | e [ 205,292 | i 3.365 05/14/2014. | 06/15/2022.
40410K  AA 3 |Fuller HB Co Sr Nt ...102.500 ..2,000,000 2,025,280 (970) | oo [ e | 4250 | 3.957 10/07/2020. | 10/15/2028.
404119 BU 2 [HCAInc High Yield COp........couiiuimrriireeiireiisseiiesesiesesiesesiesesiesenieies ...116.320 12,000,000 | ........... 12,014,795 (2,081) [ oo | e | 04500 | 4477 08/24/2016. | 02/15/2027.
IT] 404121 AJ 4 |HCAINC SrNt ...118.000 ..2,000,000 2,018,111 (2,020) [ ..o | e | 20005625 | 5.470 09/10/2018. | 09/01/2028.
= 40434L  AC 9 [HPINCSrNtoccriiirins ..111.285 ..2,500,000 2,725,143 (2,282) [ oo | e | 0000 3.400 | 2.309 11/20/2020. | 06/17/2030.
_° 410345 AL 6 |Hanesbrands Ind Sr Nt ...108.625 1,566,119 (2,626) | ...oovverrieneis | v | 4875 | 4.652 08/26/2019. | 05/15/2026.
OO 415864 AM 9 |Harsco Corp Sr Nt ...105.750 2,991,283 | oo [ s (17A71) | oo | e [ 205750 | 4.996 03/03/2020. | 07/31/2027.
423452  AC 5 |Helmerich & Payne Sr Nt ...110.911 . 1,264,691 (3,329) [ c.ooovvvceiiineis | e | 04650 | 4.325 03/22/2019. | 03/15/2025.
437076 BN 1 |Home Depot Inc Sr Nt 107777 . 16,466,608 | .... N 5,960,720 6,399 [ oo | | 02,125 | 2.248 09/06/2016. | 09/15/2026.
437076 CB 6 |Home Depot Inc Sr Nt. LB | 1116111 | o 1,000,000 994,787 7T | v [ | 2002700 | e 2.764 03/26/2020. | 04/15/2030.
438516  BL 9 |Honeywell International Inc Sr Nt......... ...110.388 12,700,000 | ........... 12,594,764 | .....ooovvvicriiicnns | v 16,426 | ..o | e [ 200.2.500 | e 2.654 11/10/2016. | 11/01/2026.
446150 AJ 3 |Huntington Bancshares Sr Nt ...100.309 ..7,500,000 7,499,370 331 | e e 003150 [ 3.193 03/09/2016. | 03/14/2021.
457187  AB 8 |Ingredion Inc Sr Nt ..111.235 ..3,000,000 3,043,221 (6,821) [ coooovvercerieceies | e | 20003.200 | e 2.926 10/18/2016. | 10/01/2026.
459200 JY 8 |International Bus Machs Corp Sr Nt ...108.328 11,750,000 | ........... 12,117,358 | ..o | v (104,356) | ....ooooovvverries | comvvrereiieniiianns [ 20.3.000 | oo 2.035 09/04/2019. | 05/15/2024.
465685 AH 8 |ITC Holdings Corp Sr Nt ...133.580 285,000 378,995 (151) | oo [ e | .5.300 | 3.200 | e | e 7,553 [ 12/14/2020. | 07/01/2043.
465685 AJ 4 [ITC Holdings Corp Sr Nt ...108.985 ..7,000,000 7,010,927 (2,922) [ oo | e | 0000 3.650 | e 3.602 |JD..coeo | o 11,356 | e 255,500 | 05/29/2014. | 06/15/2024.
465685 AP 0 |ITC Holdings Corp Sr Nt ..112.572 ..3,250,000 3,247,060 375 | s | e [ 2000.3.350 | 3.365 |MN...... | ......13,912 | ... 108,875 | 06/22/2018. | 11/15/2027.
46625H JY 7 | JPMorgan Chase & Co Sub Nt ...111.981 ..3,000,000 2,993,468 1,618 [ v [ [ 003875 | 3.939 |MS.....| .......35844 | ... 116,250 | 09/03/2014. | 09/10/2024.
46625H LL 2 | JPMorgan Chase & Co Sub Nt 141672 . . ..2,500,000 3,420,054 (A421) | oo | e | 04950 | 2.848 [JD.......| ..o 10,313 | 10/28/2020. | 06/01/2045.
46647P  AJ 5 | JP Morgan Chase & Co Sr Nt 221782 | e 1,217,816 | oo 1,000,000 1,189,768 (1,562) | cvovvvererrerineires [ errernnisernnneins 000 3.882 [ e 2478 | oo | 016,930 | e 10/28/2020. | 07/24/2038.
46647P AN 6 | JP Morgan Chase & Co Sr Nt ...126.068 .2,767,186 ..2,195,000 2,683,744 (2,036) [ ..ooovverceriennies | e | 2000 3.897 | e 2.728 ... | 10/28/2020. | 01/23/2049.
46647P AV 8 | JP Morgan Chase & Co Sr Nt ...119.559 5,977,940 ..5,000,000 5,880,480 | ...ocveririiiriicnnns [ i (17,870) | ..vevvericnninns [ v [ 04203 |, 1.710 ... [ 10/29/2020. | 07/23/2029.
46647P  BJ 4 | JP Morgan Chase & Co Sr Nt Fix to Float... ..123.013 16,150,640 ..5,000,000 6,096,611 | ..ooocverererecrvniiens [ e (18,889) | ...ccvevevvirrcries | cerevreneireciirennns [ 04493 | 1.891 ... | 10/28/2020. | 03/24/2031.
46647P BM 7 |JP Morgan Chase & Co Sr Nt - Fix to Floa. LANTTT 1,117,766 ..1,000,000 1,075,609 (A91) | oo [ 03109 [ 2.608 ... [ 10/30/2020. | 04/22/2041.
46647P BP0 | JP Morgan Chase & Co Fix to FIt Sr Nt ...109.659 ...548,296 500,000 539,562 (223) | covveeevereiienes [ e | 0:2.956 | 2.024 ... | 12/09/2020. | 05/13/2031.
46647P BV 7 | JP Morgan Chase & Co Fix to FIt Sr Nt.. ...102.631 11,590,782 ..1,550,000 1,555,374 (17) ] oo [ 102,525 [ 2.503 . | 12/01/2020. | 11/19/2041.
476556 DC 6 |Jersey Central Pwr & Lt Co Sr Nt .. 111.824 ..3,000,000 3,281,937 | oo | e (A7,495) | ..o | om0 8300 | i 2221 02/21/2020. | 01/15/2026.
478375 AF 5 |Johnson Control Intl plc Sr Nt. ...101.827 102,000 102,731 (1,072) [ oo | e | 0003750 | e 2.659 12/28/2016. | 12/01/2021.
478375 AG 3 |Johnson Control Intl plc Sr Nt. ...108.467 | .............3,904,801 | ............. 3,600,000 3,571,209 7,534 | oo [ e 03625 [ 3.871 08/02/2018. | 07/02/2024.
47837R  AA 8 | Johnson Controls Tyco Fire Sr Nt ..102.073 | ........... 12,473,333 | .......... 12,220,000 | ........... 12,185,021 1,023 | [ e [0 1750 | 1.782 [MS......| .........65,343 | ..o, 09/08/2020. | 09/15/2030.
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48250N  AC 9 |KFC/Pizza Hut/Taco Bell Sr Nt. ...105.601 1,372,813 ..1,300,000 1,327,698 (4,552) | .. 03/06/2020. | 06/01/2027.
485170 AR 5 |Kansas City Southern Inds Inc Sr Nt ...105.414 2,234,773 ..2,120,000 2,131,117 (3,613)] .. 07/26/2016. | 11/15/2023.
491674 BK 2 |Kentucky Utilities Co 1st Mtg Bd ..110.828 2,770,700 ..2,500,000 2,499,449 106 09/21/2015. | 10/01/2025.
49327TM 2K 9 |Key Bank NA Sr Nt ..111.287 1,128,660 10,000,000 9,988,570 2,367 05/27/2015. | 06/01/2025.
49338C AB 9 |Keyspan Gas East Corp Sr Nt ...109.825 8,676,143 ..7,900,000 7,972,193 | oo [ e (11,792) 08/17/2016. | 08/15/2026.
49446R AN 9 |Kimco Realty Corp Sr Nt ...104.977 2,624,425 ..2,500,000 2,495,168 2,515 10/07/2015. | 11/01/2022.
49446R AR 0 |Kimco Realty Corp Sr Nt ...105.554 19,499,869 8,978,868 6,319 11/01/2016. | 03/01/2024.
494550 BC 9 |Kinder Morgan Energy - LP Sr Nt ...100.814 | ............20,162,820 | ............20,000,000 | ........... 19,999,207 4,759 | .. MS..ooo | v 386,667 09/11/2009. | 03/01/2021.
494550  BL 9 [Kinder Morgan Energy - LP Sr Nt ...104.936 ..5,200,000 5,217,012 (9,759) | .. 07/28/2014. | 09/01/2022.
49803X  AA 1 |Kite Realty Group LP Sr Nt ...104.839 16,000,000 | ........... 16,021,057 (3,259)] .. 09/28/2016. | 10/01/2026.
502431 AM 1 |L3Harris Tech Inc Sr Nt ...119.908 ..3,990,000 4,376,251 | .ooooveveceiicriiins | e (31,335) 05/05/2020. | 06/15/2028.
502431 AN 9 |L3Harris Tech Inc Sr Nt ...101.514 . ..2,500,000 2,499,050 11/10/2020. | 01/15/2031.
50540R AT 9 |Laboratory Corp of America Sr Nt. ...108.840 .3,265,212 2,996,300 938 08/15/2017.| 09/01/2024.
50540R AW 2 | Laboratory Corp of America Sr Nt. ...110.532 11,934,317 1,745,909 406 11/18/2019. | 12/01/2029.
539830 BH 1 |Lockheed Martin COMp St NL...........rivemeierreiiceiieeeiieseiieseeieseieeseeieceees ...113.590 5,679,520 4,984,918 2,683 11/17/2015. | 01/15/2026.
546676 AW 7 |Louisville Gas & Elec Co 1st Mtg Bd ...111.020 11,110,199 1,019,283 (3,747) 02/04/2016. | 10/01/2025.
55336V AG 5 |MPLXLP SrNt ..114.759 5,164,142 4,617,282 (29,061)| .. 05/22/2018. | 12/01/2024.
55336V AJ 9 [MPLXLP SrNt ...115.507 .2,887,673 2,601,858 (22,147)| .. 02/07/2018. | 06/01/2025.
55336V AK 6 |MPLXLP SrNt ..115.334 | . 4,325,006 3,758,783 (1,298) 02/06/2018. | 03/01/2027.
55336V AR 1 [MPLXLP SrNt 115056 | e 6,040,456 5,238,688 1,331 02/06/2018. | 03/15/2028.
56081# CA 6 | Major League Baseball Tr Sr Sec Nt Ser 4...........ccccovvrveierieereeieniiiereins ...103.657 5,182,873 5,000,000 . 06/10/2020. | 12/10/2024.
57629W CH 1 |Mass Mutual Global Funding Nt ..112.384 .2,726,429 2,544,267 (20,767) | .. 01/07/2020. | 03/08/2026.
57636Q AP 9 |Mastercard Inc Sr Nt ..116.274 1,162,744 998,187 127 03/24/2020. | 03/26/2030.
579780 AJ 6 |McCormick & Co Inc SrNt............cccee..e. ...106.897 | . 1,517,935 | ... . 1,416,341 1,289 08/15/2013. | 09/01/2023.
579780 AL 1 |McCormick & Co Inc SrNt........c..occeeene. ...103.526 | .............. 4,141,036 | ..oocovveeenee 4,000,000 3,999,867 | ...ooovreeriiieniis [ e 79 08/09/2017. | 08/15/2022.
579780 AM 9 |McCormick & Co Inc St Nt........ccovveeuvee. ...108.409 .3,252,258 ..3,000,000 2,998,976 263 , 08/09/2017. | 08/15/2024.
581557  BE 4 | McKesson Corp Sr Nt ...109.758 6,311,056 ..5,750,000 5,779,408 (8,530) MS.oooo | s 64,268 05/07/2014. | 03/15/2024.
585055 BS 4 | Medtronic Inc Sr Nt .112.221 4,715,539 ..4,202,000 4,229,812 (6,081)].. MS.ooi | v 43,304 09/02/2015. | 03/15/2025.
591894 CC 2 | Metropolitan Edison Company Nt 113,176 | . 4,634,565 | ... ..4,095,000 4,557,008 | ..o | e (41,587) NNTRSSOO (O 81,195 03/13/2020. | 01/15/2029.
59217G  AQ 2 |Met Life Global Funding | Sec Nt 104515 | 4,180,604 | .............. 4,000,000 4,078,390 | ....ccoovvvivieiiiiis | e (60,019) AO....c. | v 34,444 08/18/2017. | 04/11/2022.
59217G  BY 4 |Met Life Global Funding I Sr Nt ...114.090 16,274,928 ..5,500,000 5,539,771 (5,942) .. D | 6,852 01/24/2018. | 12/18/2026.
59217G CD 9 |Met Life Global Funding I Nt ...102.956 .3,088,668 ..3,000,000 3,011,158 (8,596) | .. AO...... | weover 18,329 08/02/2017. | 04/08/2022.
59217G  CK 3 |Met Life Global Funding | Secured Nt 111704 1,117,038 ..1,000,000 979,179 2,728 |.. MS.oooo | e 8,500 01/23/2018. | 09/19/2027.
59217G EG 0 |Met Life Global Funding | Sec Nt ..112.599 ..2,500,000 2,803,608 (5,267)| .. AO...... | woover 16,799 10/28/2020. | 04/09/2030.
594918 BQ 6 | Microsoft Corp Sr Nt ...104.310 16,150,000 | ........... 16,131,236 6,949 FA | v 128,303 08/01/2016. | 08/08/2023.
594918 BR 4 | Microsoft Corp Sr Nt ...109.099 10,000,000 9,989,031 1,807 08/01/2016. | 08/08/2026.
594918  BX 1 | Microsoft Corp Sr Nt ...107.415 ..2,500,000 2,491,479 2,588 , 01/30/2017. | 02/06/2024.
594918  BY 9 | Microsoft Corp Sr Nt ...114.106 2,282,110 ..2,000,000 1,995,395 670 FA | v 26,583 01/30/2017. | 02/06/2027.
615369 AC 9 |Moodys Corp Sr Nt ...112.603 .3,378,084 ..3,000,000 3,161,566 | ..o | o (53,148) FA | s 55,250 08/16/2017. | 02/15/2024.
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615369 AM 7 | Moodys Corp Sr Nt ...112.532 1125319 | 1,000,000 960,630 4776 | .. IV I 3.250 |...... 3.895 32,500 |08/29/2018. | 01/15/2028.
615369 AP 0 |Moodys Corp Sr Nt ..120.171 ...961,365 800,000 955,941 (691)] .. B 4250 |...... 1.593 12/16/2020. | 02/01/2029.
617446  8C 6 | Morgan Stanley Dean Witter St Nt...........cccovevvecriinreiineriiinniinns . 114.437 .2,860,930 ..2,500,000 2,545,183 (8,973) [ oo | e | 00040000 | 3.567 10/16/2015. | 07/23/2025.
617446 8L 6 |Morgan Stanley Fx to FIt Sr GMTN ...108.875 8,263,635 ..7,590,000 8,181,779 (8,082) [ ..ooovverrvicnies | e | 0000 2.699 | 1.764 11/30/2020. | 01/22/2031.
617446  8U 6 | Morgan Stanley Dean Witter Fix to Fit Sr. ...100.715 ..2,500,000 2,500,000 ceerreeeseeensinnns [ e [ 1794 L 1.794 . | 11/09/2020. | 02/13/2032.
61744Y AL 2 |Morgan Stanley SrNt............... ...123.248 . 300,000 367,074 (186) | covvevrererrerienns [ oo | 3971 [ 2.335 [ | 5,262 | 12/09/2020. | 07/22/2038.
61761  ZN 2 |Morgan Stanley Sub Nt ..115.615 5,607,323 | ...ccovenv 4,850,000 4,849,244 | ..o | e 11,336 | .o | e [ 2000 3.950 | i 3.930 [AO..... | .........36,186 | ........ 167,875 | 12/07/2020. | 04/23/2027.
61945C AG 8 |Mosaic Co Sr Nt ...113.233 5,661,650 ..5,000,000 5,228,186 (30,393) | .ovvvvrrrrrnernns | cerrereeeeinerinnenes [ a0 4.050 | i 3.278 |MN......| .........25,875 | ........ 202,500 | 11/06/2019. | 11/15/2027.
620076 BN 8 | Motorola Solutions Inc Sr Nt ...119.802 12,743,454 ..2,290,000 2,707,250 (6,354) | ..ooovverrricnies | e | 04800 e 2.149 52,670 | 11/10/2020. | 05/23/2029.
620076 BT 5 | Motorola Solutions Inc Sr Nt ...101.933 ..2,500,000 2,507,563 (87) [ v e [ 002,300 | oo 2.265 11/13/2020. | 11/15/2030.
626717 AF 9 | Murphy Oil COrp SINL........coiiiciiieciiireiieceiireceiseseisesesiesesiesessesesseneies | eviene [ er | veeeiiens 1 ...101.500 | ............16,346,575 | ........... 16,105,000 16,002,104 | ...ocvooerrienrienns | erreeeeendB970 | e | 0004950 | 5.053 03/01/2017. | 12/01/2022.
62877V AB 7 |NBM US Holding Inc. Sr Nt 2 ..114.750 400,000 416,608 | ..o [ e 267) | s | e [ 206,625 | 5.597 11/25/2020. | 08/06/2029.
637432 NP 6 |National Rural Utilities Coop Sr Nt ...114.888 ..5,500,000 5,487,967 | ..o [ v LAT3 | s | e [ 203,400 | i 3.435 01/31/2018. | 02/07/2028.
641062 AD 6 |Nestle Holdings Inc. Sr Nt ...107.810 ..2,000,000 1,999,796 | ..o | oo 10 [ e | 2000.3.350 | 3.354 09/17/2018. | 09/24/2023.
641062 AE 4 |Nestle Holdings Inc. Sr Nt ...112.305 ..2,000,000 1,996,113 [ ..o | e T4 [ e | 20003.500 | e 3.545 09/17/2018. | 09/24/2025.
64952W CH 4 |New York Life Global Fdg Sec Nt ...106.780 10,000,000 9,984,013 2,672 | oo [ 002,350 [ 2.381 08/17/2016. | 07/14/2026.
64952W  CX 9 |New York Life Global Fdg Sec Nt L1161 ..5,000,000 4,970,832 3,664 | oo [ e | 02:3.000 | 3.093 01/03/2018. | 01/10/2028.
651229 AV 8 | Newell Rubbermaid Inc Sr Nt ...104.889 . 11,000,000 10,998,809 499 | [ | 2003850 [ 3.855 03/18/2016. | 04/01/2023.
651229 AW 6 | Newell Rubbermaid Inc Sr Nt ...110.150 | . 8,812,000 | ... ..8,000,000 | .....ccccoee 8,442,708 | ........... 177,466 | ........... (76,798) | ..evveorvveerrrires | cervvreniireciinennns [ c0n200 | i 3.051 07/19/2016. | 04/01/2026.
65339K AT 7 |Nextera Energy Capital Sr Nt 113860 | o 1,138,599 | oo 1,000,000 1,023,285 (3,424) | coovvvvvererscrns [ vrrernrieisiieins [ 0003550 | 3127 [MN..oooo| v 5917 08/10/2017. | 05/01/2027.
65339K  BQ 2 |Nextera Energy Capital Sr Nt. ..108.183 | ............1,622,744 | ............ 1,500,000 1,498,181 311 | s | e [ 202,750 | i 2780 [MN.....| oo 6,875 04/01/2020. | 05/01/2025.
65342Q AL 6 | NextEra Energy Operating Sr Nt ...106.750 460,000 460,000 ceevrernneensnns [ e 200 3.879 [ 3.875 |AO...... | v 3,763 09/19/2019. | 10/15/2026.
65473Q BC 6 |NiSource Finance Corp Sr Nt ...130.975 400,000 531,697 (187) | coveeeeerereiieens [ e | 24800 | 2.821 [FA..| v 7,253 12/11/2020. | 02/15/2044.
65473Q  BE 2 |NiSource Finance Corp Sr Nt L A13.393 | 1,133,928 | 1,000,000 1,015,694 (2,283) | ..o | e | 2003490 | 3.206 e 4,459 08/09/2017. | 05/15/2027.
65473Q  BF 9 |NiSource Finance Corp Sr Nt ...126.871 338,000 436,966 (133) | covveererrererrenes [ e | 4375 [ 2780 [MN.....| oo 1,890 | .o 12/14/2020. | 05/15/2047.
654740 AS 8 |Nissan Motor Acceptance Corp Sr Nt ...100.692 ..5,000,000 4,998,617 1,951 [ v [ 001,900 | 1.940 (MS......| . 28,236 | .......... 95,000 |09/07/2016. | 09/14/2021.
654740  G* 4 |Nissan Motor Acceptance Corp Sr Nt ...101.433 10,000,000 10,000,000 | ..oooveoerierrrirenns | eevvirererieneiieneies [ e | evenesenessenennens | 002670 | i 2670 (MS.....| oo 77875 | ........ 267,000 |09/16/2019. | 09/16/2022.
655044 AH 8 |Noble Energy Inc SrNt...... ..111.593 4,993,417 1547 | v [ evveierseiseninnnns [0 3.900 [ 3.937 [MN......| v 24917 | ... 195,000 | 11/04/2014. | 11/15/2024.
666807 BG 6 |Northrop Grumman Corp SrNt......... ..107.481 | . 59,323,543 | covovoveeeeereeeeeeeeeeens | oo (307,229 | e | oo | 3,250 | 2679 [FA..oo| e 792,188 | ..... 1,901,250 | 11/15/2016. | 08/01/2023.
67080L  AA 3 [NUVEEN LLC SI N nsesessssissssssssssnsenens | avnens | oo | eveverenens 1 .. 119.466 | ............ 11,647,945 | .............. 9,750,000 9,744,103 576 [ oo | e [ 24000 [ 4.009 [MN......| coovened 65,000 | ........ 390,000 | 10/24/2018. | 11/01/2028.
681919 BB 1 | Omnicom Group Inc Sr Nt ...106.209 2,522,469 ..2,375,000 2,463,085 (1A79) [ oo | s | 0002450 | 2.001 11/12/2020. | 04/30/2030.
68217F  AA 0 | Omnicom Group Inc Sr Nt ..114.110 1,141,095 ..1,000,000 1,009,004 (1,532) [ oo | e | 0000 3.600 | e 3.412 07/19/2017. | 04/15/2026.
683720 AA 4 | Open Text Corp Sr Nt 2 ...106.380 .1,063,800 ..1,000,000 1,000,000 [ ..o | e [ e | e | e 4125 4.125 , 02/03/2020. | 02/15/2030.
68389X BB 0 |Oracle Corp SINL........uriuurierrieiieriiessiessiseseiessisessssessssessssnsssnns | coenens | oo | eevvineenns 1 ...102.674 5,647,048 ..5,500,000 5,483,846 | .....cooovvervrrrieni | i 431 | s | e [0 2.500 | e 2720 (MN......| v 17,569 | ........ 137,500 |01/28/2016. | 05/15/2022.
68389X BM 6 |Oracle Corp SrNt ...109.894 0,989,380 10,000,000 9,978,009 3,635 | o [ e | 002650 [ 2.693 | e | v 122,194 | ........ 265,000 | 06/29/2016. | 07/15/2026.
68389X BV 6 |Oracle Corp Sr Nt 111814 .5,590,685 ..5,000,000 5,574,711 (8,189) [ cvvvcverrirrirriis | e | 000 2.950 | e 1.575 . | 11/09/2020. | 04/01/2030.
688225 AH 4 | Oshkosh Truck Corp Sr Nt ...109.065 11,908,629 | ... ..1,750,000 1,743,909 489 | oo [ e | 023,100 [ 3.144 02/11/2020. | 03/01/2030.
68902V AK 3 |Otis Worldwide Corp SrNt..........cccc..eeec. ...107.383 3,221,487 | v 3,000,000 3,000,004 | ..o [ e 19 | e [ e | 02565 [ 2565 [FA.....| oo 29,070 09/08/2020. | 02/15/2030.
69007T  AB 0 |Outfront Media Cap LLC / C Sr Nt ...101.750 | .. ...315,425 310,000 313,800 (929) | covvoevevererienes [ e | .5.000 | ..o 4628 [FA.....| oo 5,856 | .. 18,126 | 08/08/2019. | 08/15/2027.
693304 AT 4 | Peco Energy Co 18t Mg Bd.........ccoverrverirririiiriiinseieeeeiseeeiisessiesesienns | evvene | e | oveniinns 1 110,992 | 23,308,215 | ............ 21,000,000 21,355,525 | oo | s (69,443) | ..o | cervirereisenrinenns | 203150 | i 2767 |AO...... | coe 139,650 | ........ 661,500 | 08/24/2016. | 10/15/2025.
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69346V AA 7 |Performace FOOd Group SrNt..........cccooomriionriiineiienciessseenenns | s ...105.500 160,000 160,000 O I 5.500 |...... 5.500 [AO...... | correeren 1,858 | oo 9,240 |09/16/2019. | 10/15/2027.
69349L  AG 3 | PNC Bank NA SUD BK Nt.........irreurrerrrerrreinerisnessnesssnssssnsssssssnneens. | v ...104.175 5,208,725 | .............. 5,000,000 4,914,946 B 2700 |...... 3.669 135,000 | 10/28/2013. | 11/01/2022.
69349L  AQ 1 |PNCBank NASUD Nt........ccooovvrriirriinriiencseseen s [ i ..115.291 .3,458,730 ..3,000,000 3,004,716 | ..oocveerriirnicnnns [ eririienneens(866) [ o [ e | 2004200 | 4.164 126,000 |10/21/2013. | 11/01/2025.
69370C AB 6 |PTCInc SrNt..... ...102.803 5,140,165 ..5,000,000 5,000,000 | ..o [ e | | e [ 2000 3.625 | 3.625 91,632 | 01/30/2020. | 02/15/2025.
695114  CW 6 | Pacificom 15t MG Bd.........ccocriverriiiriiiiceieceiieceieseiiesesseseisssisseiens | v ...109.903 .1,099,027 998,301 101 [ o | e | 0000 2.700 | e 2720 (MS.....| v 7,950 | e 11,775 | 04/06/2020. | 09/15/2030.
70163# AA 0 |Parliament Funding (OWl ROCK) Nt........ccovcveviiereneencenneiservenreseseesseines | veeeee [ oo [ eiveiirens [ 2.B Pl | eve...3,880,000 ... 99.270 .3,851,676 3,880,000 | ..vouverrereeriniens [ e [ | e | 02,984 | 3.992 |JAJO.. | ........25,084 | ......... 78,028 | 11/16/2020. | 07/15/2030.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL Ser A..........cccooveiiniiicinsinciinniicis [ s ...108.182 .8,334,390 7747853 | oo [ eieeeeend(3,975) [ | e | 203470 | 3.391 267,330 |06/27/2017.| 01/15/2032.
718172 AT 6 |Philip Morris Intl Inc Sr Nt ...103.637 .3,627,278 3,439,368 | ....ocoovvinriiiini | 035,259 | s | s 2002500 | 3.597 |FA....| 31,354 | L 87,500 | 11/13/2013. | 08/22/2022.
720198 AC 4 |Piedmont Operating Partnership Sr Nt ...104.092 .3,122,757 2,972,687 | ..o | e 10,544 | s e [0 3400 | 3.797 102,000 | 12/20/2017.| 06/01/2023.
720198  AD 2 |Piedmont Operating Partnership Sr Nt.... ...107.108 1,178,189 1,110,831 [ oo | o3 110) [ e | 4450 | 4118 (MS.....| ... 14,413 | .. 48,950 | 05/20/2014. | 03/15/2024.
737446 AQ 7 | Post HOIdINGS INC ST NL....c.ivuieeieciieiiieiseieisestess s sseninnens | aeeiene ...105.196 4,319,641 (1,321) [ oo | e | 04625 | 4.562 126,595 | 02/12/2020. | 04/15/2030.
737679 DG 2 | Potomac Elec Pwr Co 1st Mortgage Bond.............ccccocouvvvvnrviienciiinciiinnis [ ...108.510 . 34,131,528 | oo [ s (379,758) | ...vvevrevierrias | cerevveriiieniiisnnns [ 1002.3.600 | .o 2.335 [MS.....| ... 348,284 | ... 1,182,852 | 06/28/2016. | 03/15/2024.
74256L AU 3 | Principal LFE GLB FNA 11 Nt.......oooiiiciieiiineeineiseiesiesiseessssissisenienes | sevee ...111.203 19,897,049 8,999,581 | ..o [ s (17,267) | ..cvvervveriinns | e [ 202.3.000 | ecce 2771 [AO...... | corv 54,142 | ... 267,000 |06/25/2019. | 04/18/2026.
T 74256L  BJ 7 |Principal LFE GLB Fnd Il Nt ...105.916 3,177,480 2,996,884 759 | v | e | 20002250 | i 2.278 67,500 | 11/14/2019. | 11/21/2024.
o 742718 EV 7 |Procter & Gamble CO St NE.......ccuiierieiiciieineseiiesiesieeissseisesienes | aevie ..111.634 4,465,352 3,994,266 TTT | oo | e [ 20000.2.850 | e 2.874 114,000 |08/09/2017.| 08/11/2027.
-_‘ 74340X  BK 6 [Prologis LP St NE........ccciiiiieiieriiisrie e | v ..112.916 11,129,156 1,007,151 (1,024) | ..o | e | 20003.250 | 3.108 32,500 |02/10/2020. | 10/01/2026.
= 74456Q  BK 1 |Public SVC EleC & Gas SrNE......vvrvoeiiievrrrrnssssssssinnnnrnnssssssssnnnnnnsesss s ...108.201 .7,033,072 6,487,197 3,070 | v [ e | 002.3.050 | 3.104 198,250 | 11/04/2014. | 11/15/2024.
74834L  BC 3 | Quest Diagnostics INC ST Nt........cccoooirviiriiiriiscsecesesesssssssnins [ i ...109.648 .2,741,208 2,714,915 (3,260) [ ..ooovvvecriinnis | e | 2000 2.800 | 1.874 44,139 | 10/27/2020. | 06/30/2031.
756109 AR 5 |Realty Income Corp SrNL.........ccvuuriveriiieriiereireceieseseseiseseieseieeneies [ v L 117.646 | . 1,176,460 | ... . 1,053,305 (8,712) [ oo | s | 125 | 3.071 41,250 | 08/18/2016. | 10/15/2026.
756109  AS 3 |Realty INCOME COrP SINL.....oivuiiriiiiciseieieeieesesesie e | cvseees ..110.648 | ... 7,745,374 | ..ccevenne 7,000,000 6,941,544 8,660 [ ..o | e | 000.3.000 3.153 210,000 | 10/04/2016. | 01/15/2027.
760759 AR 1 |Republic Services INC SrNL..........ccvurieeriieriiierieeseeeeeeesesesesiesenieees [ v 2110492 | 1,104,918 ..1,000,000 1,012,151 (2,026) | ...oocvverrrierii | e | 20002.900 | e 2.661 29,000 |07/01/2016. | 07/01/2026.
78409V AD 6 [S&P GIobal INC ST NL.......ouviuieiiciieiciee e | s ...113.858 10,000,000 | ....cooueee 10,021,895 (4,598) | ..oovvvrrirriiriis | e | 204000 | e 3.944 400,000 | 11/14/2018. | 06/15/2025.
78409V AM 6 [ S&P GIODEl INC ST NE.....cvveeeieiiciieieeeeise e sseseeenas | criens ...110.661 ..3,500,000 3,296,942 29,048 | ..ocvvrerireriirris | e | 200 2.950 | i 4.039 103,250 | 10/30/2018. | 01/22/2027.
78400V AQ 7 [S&P Global INC SrNL........oooviiciccrs | s ...116.830 | . . ..1,124,000 1,278,182 (626) | .. 250 | ... 2.567 18,265 | 10/27/2020. | 12/01/2049.
78412F AP 9 | SESILLC SrNt coverevnnnensnennssesnsseensssnsseonens | eenens | o [ eveveenen 1| 60 FEuiiiiiiii | oerien5,701,800 1 . 32.000 | ..coooroennn 6,902,400 | ............ 21,570,000 5,701,800 2,322,339 | ........... (43,024) | ....11,209,268 | .....ccocooverrrrernns [ e 7125 |...67.920 |JD.coces | o | e 821,839 | 12/30/2020. | 12/15/2021.
785592 AD 8 | Sabine Pass Liquefaction Hgh YId COrp.........ccccuumiiniiveriniiniiniineineinens | v ...109.863 3,295,887 ..3,000,000 3,059,869 (24,306) | ...cvvvverrircrries | cerreenriineriiennns [ 1005.625 | 4.693 |AO...... | coovvs 35,625 | ... 168,750 | 08/24/2016. | 04/15/2023.
785592  AH 9 | Sabine Pass Liquefaction Hgh YId Corp 15........cc.coovveeriinnrieieceiisniiiincis [ ...105.244 2,631,110 ..2,500,000 2544978 | oo [ i (35,665) | ...cvvvveererreris | cereriereiieceirenins [ 108,250 | i 4.691 (MS..... | coooeeeec 46,007 | ........ 156,250 | 09/06/2016. | 03/15/2022.
785592 AM 8 |Sabine Pass Liquefaction 15t Lien Nt.........ccocrvrvrrmrniivninenisniienenes | s ..116.632 .2,915,805 2,617,578 (27,048) | ..o [ [ 005,625 | 4,307 [MS...o. | v 46,875 | ........ 140,625 |01/23/2017. | 03/01/2025.
785592 AV 8 | Sabine Pass Liquefaction 1st Lien Ni............ccooovvicivinrerinnceiieniiecicieceiins [ ..120.910 | . 1,209,102 | ... . 1,059,673 | ..oooveereciienns | e (10,421) | v | cereeveneiveceirenens | 205875 | 4527 [ID.ccces | o 163 | ...oeeen 58,750 |05/11/2017.| 06/30/2026.
80386W  AA 3 | Sasol Financing USA LLC S&NE......ccovviniiiiieseieseeenssisesensssines | oeveee .. 106.150 | .oocviinene 1,369,335 | oo 1,290,000 914,539 52,511 L A7.642 |MS. | e 19,789 | ......... 32,019 | 10/27/2020. | 03/27/2024.
81211K  AX 8 |Sealed Air Corp Sr Nt LA875 1,868,313 | 1,670,000 1,745,441 | i | e (14,168) | ...coooovvvercires | cervrveneireceirenens [ 205,500 | e 4425 (MS..... | cooeeeec 27,045 | ... 91,850 | 08/09/2016. | 09/15/2025.
817280 AA 2 |Sensata Technologies BV Sr Nt ...107.625 300,000 300,008 8 | i [ [ 4375 [ 4.375 |FA oo s 4,958 | ........... 6,563 | 03/06/2020. | 02/15/2030.
817565 CE 2 | Service Comp INth 81 NL.....vuuceeirerieeicesseissresiesiseesensssssse e | seeeene ...110.750 ..1,000,000 1,060,130 6,900 (9,270 [ coooevvercevieceies | wrererreneireneiiens | 0005125 | 3.934 | Do | e 4271 | o 51,250 | 10/11/2019. | 06/01/2029.
82967N  BE 7 |Sirius XM Radio INC S Nt........coooiieiiiiiiiciieisicnisise e | s ...103.625 ..4,320,000 4,331,358 (4,144) | oo | e | 04825 | 4514 | e | e 92,130 | ........ 207,015 | 06/26/2019. | 07/15/2024.
832696  AK 4 | SMUCKEr JM CO SINL....ouvuuiirrirriceeiseiie et essessssessssins | arevene L1458 | 6414419 | L 5,755,000 5,687,729 | .ooooeveieciieeni | v 14,529 | oo | e [ 200.3.500 | i 3.804 |[MS......| e 59,308 | ........ 201,425 | 10/13/2015. | 03/15/2025.
842400 GF 4 | Southern CA Edison Co 1st Mtg Bd. ...100.216 964,286 964,286 | ..o | e | e | e | e 1.845 L 1.845 17,791 | 01/13/2015. | 02/01/2022.
842434  CQ 3 | Southern CA Gas Co 18t MHG..........ccocvuurveureiiereeereseceeceseseseseisenees [ v ...108.630 825,000 837,898 (2197) [ oo | e | 20002.800 2.293 21,450 | 07/25/2016. | 06/15/2026.
842587  CV 7 | SOULhErN €0 SINL.......iveiieiciiiceiieeeieesi e | v 112178  ......22,435,680 | ............20,000,000 | ........... 19,958,023 6,855 | ..o | e | 0000 3.250 | e 3292 [ | e 325,000 | ........ 650,000 |05/19/2016. | 07/01/2026.
84861T  AD 0 | Spirit Realty LP St NE........oooieeiiciecceseiseieseeieesseisssse s | cviens ...112.590 3,718,232 (1,826) | ..ooovvererecein | e | 00040000 | 3.930 | oo | e 68,244 | ........ 155,400 | 08/15/2019. | 07/15/2029.
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84861T AE 8 |Spirit Realty LP Sr Nt ...106.223 3,983,378 | oo 3,750,000 3,746,949 439 |.. IV I 3.200 |...... 3.215 | e | e 55,333 | .......... 99,667 |09/09/2019. | 01/15/2027.
858912 AF 5 | Stericycle Inc Sr Nt ...104.220 ...7120,160 691,000 710,049 (6,964) | .. B 5.375 |...... 4.218 06/27/2019. | 07/15/2024.
870845 AC 8 | Swiss Bank Corp-NY Sub Nt ..129.233 6,513,328 ..5,040,000 5,858,904 | ....ccooovvivriiniinns [ e (124,743) | ..o [ [ 7750 | 4.470 06/03/2014. | 09/01/2026.
87264A BJ 3 |T-Mobile USA Inc 1st Lien... ...105.007 ..2,500,000 2,572,097 (1,053) [ oo | e | 2000 2.550 | e, 2.223 . | 10/28/2020. | 02/15/2031.
87305Q CH 2 |TTXCo SrNt 11327 15,600,000 | ........... 16,007,129 | ..oovvecerireniieens | e (95,349) | ..o [ [20.3.600 | 2.903 08/28/2019. | 01/15/2025.
87612B  BQ 4 |Targa Resources Partners Sr Nt ...108.570 259,482 239,000 239,866 (1) ] v | eererreneiveneiiienens [ 205,500 | Liece 5.437 12/01/2020. | 03/01/2030.
88224P  JS 9 |Texas Capital Bk NA Sr Nt ..107.600 | ...........10,759,980 | ............ 10,000,000 | ........... 10,000,000 | ...oooveeiiriiciiiens | e [ e | e | 05250 | 5.250 01/28/2014. | 01/31/2026.
883556 BX 9 | Thermo Fisher Scientific Inc Sr Nt ...112.406 ..2,000,000 1,989,716 1,369 | oo | e [200.3.200 | i 3.287 08/10/2017. | 08/15/2027.
89054X AD 7 |Topaz Solar Farms LLC Nt ...108.817 .1,638,917 1,663,280 (B72) | v [ e [ 4875 [ 4.664 04/28/2020. | 09/30/2039.
893570 BM 2 | Transcontinental Gas P L Corp Deb............ ...129.020 700,000 736,792 (5,018)] .. 250 |...... 6.176 02/24/2005. | 12/01/2026.
893830 BQ 1 |Transocean INC SrNL.......coocoovrrverreennreennreennneennneennnsenneesssessnsnsssnnnesinns | evivene | oo | coeneeenend [ B.C FBuiviins | s 344,064 | ..o 71.500 840,000 344,064 (6,347) | ........ 881,313 11.500 | ....35.500 09/11/2020. | 01/30/2027.
902494  AX 1 |Tyson Foods Inc Sr Nt L A11.053 .l 16,657,905 | ... 15,000,000 | ........... 15,104,098 (26,367) | .evvvrreerrrenreres | cevrernenrenneriinnnes [ 00000:3.950 | 3.743 09/02/2014. | 08/15/2024.
902494 BH 5 | Tyson Foods Inc Sr Nt ...143.963 .3,599,070 3,449,217 (3,883) [ oo | e | 000051000 | 3.039 . | 10/28/2020. | 09/23/2048.
T 90265 AT 7 |UDR Inc SrMTN ...101.928 .2,548,205 2,494,623 L98 | [ |20 2,100 ] 2121 10/28/2020. | 08/01/2032.
o 90265E AU 4 |UDR Inc SrNt............... ...100.022 11,700,377 1,692,848 . 222 | | e | 00019000 | 1.939 . | 11/30/2020. | 03/15/2033.
-_‘ 904764  AX 5 | Unilever Cap Corp Sr Nt ...106.566 7,459,627 7,149,964 | .oovovie [ i (45,401) | .o | e [ 202,600 | i 1.902 09/03/2019. | 05/05/2024.
N 904764  BG 1 |Unilever Cap Corp Sr Nt ...108.592 1,628,885 1,493,498 1,909 | v | e [ 2000 3.250 | i 3.395 09/04/2018. | 03/07/2024.
907818 DY 1 |Union Pacific Corp Nt...... ...109.242 2,184,846 1,999,396 138 | e | e | 20003.250 | 3.258 , 08/07/2014. | 01/15/2025.
911312 AY 2 |United Parcel Service Sr Nt ...109.155 5,239,426 . 4,701,841 | oo | e 15,205 | ..o | e [ 202,400 | e 2780 [MN.....| oo 14,720 | ........ 115,200 | 11/10/2016. | 11/15/2026.
911365 BN 3 | United Rentals Inc Sr Nt ...105.250 300,000 295,781 281 | s | e [ 204000 | 4.180 |Jdvces | s 5,533 | oo 4,667 |03/06/2020. | 07/15/2030.
913017 CH 0 |United Technologies Corp Sr Nt.. ...109.772 15,000,000 | ........... 14,981,456 2,905 | oo | e | 0000 2,680 [ eaee 2.673 [MN...... 10/27/2016. | 11/01/2026.
91324P  CU 4 |UnitedHealth Group Inc Sr Nt.................. ..100.373 ..7,500,000 7,499,044 4703 | [ [ 2002125 | 2.189 |MS...... 02/22/2016. | 03/15/2021.
915338 AF 7 |Upjohn Inc Sr Nt ...114.569 ..2,500,000 2,687,904 (546) | covvevrvvererienes [ e | 4000 | 3.581 | JD....... 10/28/2020. | 06/22/2050.
92343V BR 4 |Verizon Communications Inc Sr Nt...... ..112.684 | . . ..5,000,000 5,125,859 | ...oooovviinniiiini [ s (43,243) | ..o | e [ 2005150 | 4.155 [MS..... 01/21/2014. | 09/15/2023.
92343V DD 3 |Verizon Communications Inc Sr Nt...... 109577 | 27,394,225 | ........... 25,000,000 24,962,342 6,133 | oo [ e | 000 2.625 | 2.654 [FA...... 07/27/2016. | 08/15/2026.
92826C AC 6 |VisaInc SrNt ...104.642 2,092,830 ..2,000,000 2,009,625 (4,755) [ oo | v | 0000 2.800 | e 2.546 | JD....... 01/21/2016. | 12/14/2022.
92840V AB 8 |Vistra Operations Co LLC Sr Nt. ...106.364 ..3,000,000 3,164,241 | oo [ s (12,009) | ..o | cereireneiieceirenens [ 205,625 | i 3.102 |FA....... 10/27/2020. | 02/15/2027.
93933W  AA 4 | Washington Mutual Bk FA Sub Bk Nt 000,005 | 350 | s 7,000,000 . 12/22/2016. | 06/15/2021.
941053 AH 3 | Waste Connections Inc Sr Nt ...119.064 | .. 500,000 559,537 (6,536) | ...oovverrvrerrnres | vererrennirenniiens | o250 |10 2.631 [IDeciis | o 771 | 21,250 | 01/21/2020. | 12/01/2028.
94106B AB 7 |Waste Connections Inc Sr Nt ..108.555 | ..o 2,713,885 | ...cccovvenee 2,500,000 2,623,853 (A72) [ oovverevvereriens | verrvririnnieinninne [ 000003.050 [ 1000.2.798 [AO.coe. | v 19,063 | v 10/28/2020. | 04/01/2050.
948741 AL 7 |Weingarten Realty Inv SrNt................. ...107.318 .2,146,352 ..2,000,000 2,068,895 | ......coovveeeriieniins [ s (14,391) | v | e [ 200.3.850 | .0..3.011 [ JDuci | v 8,417 | 77,000 | 11/05/2019. | 06/01/2025.
94974B  FY 1 |Wells Fargo & Co Sr Nt ..114.643 .1,433,033 ..1,250,000 1,249,340 107 | o e | 1000 411 [UD ] 3,986 | e 51,250 |05/27/2014. | 06/03/2026.
95000U 2G 7 |Wells Fargo & Co Sr MTN ...109.099 .3,818,465 ..3,500,000 3,736,151 (4,054) [ ..oooeverienii | v | 0000 2.879 [ 1.2.040 [AO. | e 17,074 | 10/29/2020. | 10/30/2030.
96950F AL 8 |Williams Partners LP Sr Nt ...110.252 .3,858,806 ..3,500,000 3,492,928 2,258 | ovoeevvevveeienes | eeveenriineineennnn | 004500 ... 4.576 [MN......| ..........20,125 | ........ 157,500 | 11/12/2013. | 11/15/2023.
96950F AQ 7 |Williams Partners LP Sr Nt ...110.874 2,771,838 ..2,500,000 2,496,951 684 |.. 97,500 |02/13/2017. | 01/15/2025.
976657 AL 0 |Wisconsin Energy Corp Sr Nt. ..111.462 .2,808,837 ..2,520,000 2,552,156 6,612)].. 89,460 |03/09/2016. | 06/15/2025.
98212B  AE 3 |WPX Energy Inc Sr Nt ...108.927 4,357,080 ..4,000,000 3,900,901 23,301 [ ceoveveererneriennees | eovnerennnrennneennns | 00005.250 |......6.007 [MS...... | .........61,833 | ........ 210,000 |03/29/2017. | 09/15/2024.
98389B  AY 6 |Xcel Energy Inc Sr Nt 114617 2,292,346 ..2,000,000 1,993,933 533 | oo | e [ 2003400 |.....3.438 | UD...oo| v 5,667 | i 45,333 | 03/27/2020. | 06/01/2030.
988498 AL 5 |Yum Brands Inc Sr Nt ...109.650 | . 2,478,090 | ... ..2,260,000 2,282,111 (2,026) | ...oovvveervrecni | vereveneiveneiiens | e h750 | 4612 [ | 49,500 | 90,651 |09/19/2019. | 01/15/2030.
98956P AT 9 |Zimmer HIdgs Inc Sr Nt 13238 | 3,680,242 | .............. 3,250,000 3,242,657 522 | coeereeercvneeereies | evieeeinerivneesnieens | 000023550 |.....3.579 [MS...... | .........32,369 | .......... 57,688 | 03/13/2020. | 03/20/2030.
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98978V AL 7 |Zoetis Inc Sr Nt ..111.899 5,594,935 | .............. 5,000,000 4,984,678 2,037 IV I 3.000 |...... 3.051 |MS...... | oo 45417 150,000 |09/06/2017. | 09/12/2027.
P16259 AM 8 | BBVA Bancomer SA Texas Sub Nt ...108.550 620,000 597,622 180 |.. B 5125 |...... 5.320 02/03/2020. | 01/18/2033.
000000 00 0 |48 FOMY Nb.ooovouierrireiieiseieiieniesiseniseseisessesisesssssnsssissssssssesssenssens | avnens oo | evverinenes | 5. Ziosviconies | v 172,015 | 98.000 175,525 172,013 M. 11,944 12/23/2020. | 05/31/2027.
134808 AC 8 |Canacol Energy Ltd Sr Nt ...107.126 590,000 564,841 3716 | oo [ e | 7250 [ 8.428 03/11/2020. | 05/03/2025.
335934 AL 9 |First Quantum Minerals LTD Sr Nt. ...104.125 650,000 646,384 T18 | e | e | e 15000 | i 7.652 11/19/2019. | 04/01/2025.
335934 AT 2 | First Quantum Minerals LTD Sr Nt ...108.500 890,000 890,000 [ ...ooveeeererniirenns | eervierniieeenieenies [ crernienennnnnes | e | 00875 | 6.875 09/17/2020. | 10/15/2027.
58518N  2A 9 | Meglobal Canada ULC Sr Nt ...124.500 300,000 300,000 v [ |20 8875 [ 5.875 05/12/2020. | 05/18/2030.
65334H AG 7 |Nexen Inc SrNt ...136.205 ..5,000,000 5,004,529 (183) | oo [ e | 2.6.400 | 6.391 06/30/2011. | 05/15/2037.
67077M AP 3 | Nutrien Ltd Sr Nt ..143.677 ..1,155,000 1,327,923 (6,905) [ ..ooovverrereneies | e | e 7125 | 5.655 04/10/2018. | 05/23/2036.
683715 AB 2 | Open Text Corp Sr Nt ...103.875 ..2,000,000 2,071,135 (8,865) [ .vvoovverrerirreies | vererieniiieneiiens | 05875 | 5.115 03/09/2020. | 06/01/2026.
683715 AC 0 | Open Text Corp Sr Nt ...104.000 ..3,500,000 3,490,923 923 | e | e | 2003875 | s 3.917 03/02/2020. | 02/15/2028.
89352H AT 6 | TransCanada Pipelines Ltd Sr Nt.. ...118.895 ..5,000,000 5,107,311 | oo [ e (19,682) | ...vvvvvvveirrias | v [0 b.875 | 4.375 12/12/2018. | 01/15/2026.
89352H AW 9 |TransCanada Pipelines Ltd Sr Nt.. ..118.115 14,000,000 13,815,133 20,757 | oo | eevneenseiiseisennns | 208250 | s 4.462 12/13/2018. | 05/15/2028.
98417E  AC 4 |Xstrata Finance Canada Gtd Nt....... ...137.458 ..4,434,000 4,654,607 (TAOT) [ oo | e | 2000.8.900 | e 6.413 03/22/2010. | 11/15/2037.
000000 00 O |United Bank For Africa Sr Nt ...102.538 300,000 302,537 (463) | covvooreverrrrenns [ e | 7750 [ 7.119 09/09/2020. | 06/08/2022.
000000 00 0 |Banco BTG Pactual Sub Nt ...106.126 300,000 313,070 (1,555) [ oo | e | 2000 5.750 | 3.152 10/14/2020. | 09/28/2022.
000000 00 0 |VTBBank OJSC Sub Nt ...107.081 560,000 591,152 1,687 | ..cooveana (16,540) | ...cvvoorvviereries | cervereneireciirenens [ 206,950 | i 3.709 12/03/2019. | 10/17/2022.
000000 00 O | Sberbank of Russia Sub Nt ...105.285 290,000 300,843 (B,707) [ oo | e | 205,125 | 3.002 12/03/2019. | 10/29/2022.
000000 00 O |Petkim Petrokimya Holdings Sr Nt ...102.149 320,000 325,410 (190) | covveveereerrrienns [ e | .5.875 [ 5.003 11/30/2020. | 01/26/2023.
000000 00 0 |CiaLatino Americana 1St LieN...........ccoueeriververreninnrirnniennicneirerrsninnnenns | wvveene | D [ e [5.C FEuvviiii | v 52,078 ] o 40.000 127,015 ....50,806 (9,484) 8,213 ...46.831 07/20/2020. | 07/20/2023.
000000 00 O |Studio City Finance LTD Sr Nt ...104.404 475,000 493,422 (B,641) [ ..ooovvercerieceis | vererreneiieneiiens | e 7250 | e 4.744 09/16/2020. | 02/11/2024.
000000 00 0 |MARBBondCo PLC Sr Nt ..102.919 200,000 204,686 (1,414) | oo | e | 2072000 e 3.921 10/02/2020. | 03/15/2024.
000000 00 O |Ades International Sr Nt................. ...100.000 510,000 510,000 e | e [ 20008.625 | 8.625 04/16/2019. | 04/24/2024.
000000 00 0 |MTN Mauritius Investments Sr Nt ...105.470 | .. . 250,000 259,338 (287) | oo [ | 4755 | 3.707 11/12/2020. | 11/11/2024.
000000 00 0 |DTEKFinance PLC 1stLien PIK.........cccocoovurvirmriirnniians 2|6.FE...cccooo | oo, 381,958 | 63.000 | ..ccooorrirn 245,700 390,000 245,700 (136,848) 946 | .. ...11.338 10/30/2019. | 12/31/2024.
000000 00 0 |Banco Do Brasil (Cayman) Sr Nt 109.000 392,400 360,000 377,193 (2,497) | oo | e | 4625 | 3.351 06/12/2020. | 01/15/2025.
000000 00 O | Turkiye Vakiflar Bankasi St Ni...........ccccoovmrveremveirnneereneessneereceeseneessenens | eveveee | D | covviiciees [ 4B FEciiiiii | ciiie....555,000 | ... 98.500 591,000 600,000 558,977 3977 | oo [ e | .5.250 [ 7.208 07/10/2020. | 02/05/2025.
000000 00 O |Dar Al-Arkan Sukuk Co Lt Sr Nt ...100.400 300,000 301,200 (6,997) (1,403) | oo | cevverrenisriiniiens | 0008750 | i 5.992 01/22/2020. | 02/15/2025.
000000 00 0O |Akbank TAS SrNt ...101.000 640,000 570,746 9,764 | oo [ e | .5.125 [ 8.157 04/06/2020. | 03/31/2025.
000000 00 0 |China Evergrande Group SEC Ni........cccccovvevenerrernnerennnrirmnnrinenrirnserirnsnnrnens | wveveee | D{ v [ 4B FEuviiii | v 450,475 | ... 82.803 505,000 418,157 (28,118) 7,320 ...11.352 01/09/2020. | 06/28/2025.
000000 00 O |YPF Sociedad Anonima S NL..........cccovevervrnnrvnrieeeenissesseseensssssessssnsens | avveene | D [ eiieiiee1 [ 5.C FEuviviins | 1,191,562 ... 77.882 | oo 1,144,087 | e 1,469,000 1,132,618 (86,187) 27,244 ....13.589 09/08/2020. | 07/28/2025.
000000 00 0 |Office Cherifien Des Pho Sr Nt ...108.797 530,000 557,179 (2,078) | ..ooovvvreieneies | e | 00045000 | 3.336 09/21/2020. | 10/22/2025.
000000 00 O |Turk Sise Ve Cam Fabrika Sr Nt................... ...111.000 310,000 284,748 2,648 | oo [ | 0.6.950 [ 8.944 04/17/2020. | 03/14/2026.
000000 00 O |MHP Lux SA Sr Nt ...109.500 440,000 392,980 4,966 | ..oovvvenriiennis | e | 20008.950 | 9.316 09/08/2020. | 04/03/2026.
000000 00 0 |Country Garden Holdings Co 18t LieN.............cccovueireermreeemeireceireneiesenens ...112.557 410,000 423,609 (2,703) [ coooovvcereceis | e | e 7250 | e 6.349 07/17/2019. | 04/08/2026.
000000 00 O |Yuzhou Group 1st Lien ...106.805 320,000 322,336 (64) [ oo e [0 7.850 | 7.687 09/17/2020. | 08/12/2026.
000000 00 O |Emaar Sukuk Ltd Sr Nt MTN ...101.400 . 550,000 544,813 213 | s | e [ 200 3.635 | L 3.821 . | 10/14/2020. | 09/15/2026.
000000 00 O |MTN Mauritius Investments Sr Nt ...114.500 452,275 395,000 408,570 1,399 (2,303) [ oo | e | 008500 | e 5.762 04/28/2020. | 10/13/2026.
000000 00 O |Digicel Intl Finance Sub Nt..........c..cooovuervvreneeveneereneereneeseneessneessneissenes | eveveee | D | covviiciees | BB FEiiiiii | ... 308,925 | ... 83.625 | ...............326,138 390,000 310,862 1,937 ....12.966 12/18/2020. | 12/31/2026.
000000 00 O |Medco Bell PTE Ltd 1st Lien............ 2102625 | 564,438 550,000 441,010 8,610 ...10.801 09/17/2020. | 01/30/2027.
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000000 00 O |Kuwait Projects Co Spc L Euro MTN ...103.125 670,313 650,000 599,575 4,155 B O 4.500 |...... 6.030 |FA.......| .........10,400 | .......... 14,625 | 05/26/2020. | 02/23/2027.
000000 00 O |Dar Al-Arkan Sukuk Co Lt Sr Nt ...100.253 .......526,326 525,000 449,941 3,354 B 6.875 |....10.016 09/22/2020. | 02/26/2027.
000000 00 O | Turkiye Garanti Bankasi Sr Nt D|.......2|5BFE...ccc.. | sevvve....603,631 | ... 98.360 ...634,422 645,000 608,368 301 4,382 | oo | e | 08125 | 7.250 12/16/2019. | 05/24/2027.
000000 00 0 | C&W Senior Financing DAC Sr Nt ...107.887 .1,035,715 960,000 1,021,956 (1,781) (1,832) [ oo | e | 0008875 | 4.669 . | 12/17/2020. | 09/15/2027.
000000 00 0O |Oztel Holdings SPC Ltd Sec Nt.... ...107.240 555,000 578,649 (2,502) | oo | e | 008625 | 5.899 12/03/2019. | 04/24/2028.
000000 00 O |WynnMacau LTD SrNE.......oiriireiceieeeeeceeeceeeceeesesieeseeeeseesenens D ...105.250 610,000 613,000 (50) | covveverererrerienes [ oo | .5.625 [ 5.503 11/10/2020. | 08/26/2028.
000000 00 O | Al Candelaria Spain SLU Sec Nt D ...116.500 280,000 307,027 (1,393) [ oo | e | e 7.5000 | 5.130 09/18/2020. | 12/15/2028.
000000 00 O |MHP Lux SA Sr Nt D ...102.000 350,000 341,797 110 | e | e | 20008.250 | i 6.607 11/10/2020. | 09/19/2029.
000000 00 O |Metinvest BV Sr Nt D ...108.978 200,000 197,594 | oo 94 s i [0l 7750 7.944 09/09/2020. | 10/17/2029.
000000 00 0 | Melco Resorts Finance Sr Nt D ...103.790 310,000 319,384 | .o | vvrriieneeene(303) [ s | 205375 | 4.855 09/16/2020. | 12/04/2029.
000000 00 O |Braskem Netherlands Sr Nt D ..103.375 | oo 1,157,800 | e 1,120,000 1,089,434 | ... | e 4B | e | 204500 | 4.865 12/02/2020. | 01/31/2030.
000000 00 0O |AlfaBank AO Via Alfa Bond Sub Nt..........cccoovvviimiiiinciiniiiiniienieneis D ...103.530 295,000 287,763 | ... | e 359 [ e | 200.5.950 | 6.303 05/28/2020. | 04/15/2030.
000000 00 0 |Banco Internac Del Peru Sub Nt ...103.375 310,000 315,587 [ oo | vererireeneene(303) [ e | 000042000 3.565 09/17/2020. | 07/08/2030.
000000 00 O |Intl Airport Finance SA 1St Lien.............ccccocwiemrvieneiisneicisneiisncicisnnicisneiianns [ wocvene | D{ i | BB FE i | i 101,165 | L 99.250 129,699 102,236 ....16.864 03/12/2020. | 03/15/2033.
000000 00 O |Bangkok Bank PCL Euro MTN ...104.953 665,000 809,759 [ ..o | ervrrenee 1882 [ | e | 03733 | 4.551 06/05/2020. | 09/25/2034.
000000 00 0 |ACWA Power Mgmt Invst Sec Nt ...119.458 305,000 325419 [ oo | ereeeneen(1,894) | i e | 00005950 [ i 5.025 01/06/2020. | 12/15/2039.
000000 00 0O |Office Cherifien Des Pho Sr Nt ...130.856 525,000 624,862 | .....ooorereeeriienns | verrrreeneene(889) [ i | e | 08875 | 5.421 10/27/2020. | 04/25/2044.
00105D  AF 2 | AES Gener SA Jr Sb Nt ...111.000 580,000 579,998 | ..o | v [ s | 7125 | 7.125 03/18/2019. | 03/26/2079.
00109A  AB 3 |AES Panama Gerneration HL Sr Nt ...108.190 200,000 200,000 [ .eovonrirerireernnins | cererenrenienineens | e | e | e 375 [ 4.375 08/10/2020. | 05/31/2030.
00654A  AA 4 | Adani Green Energy UP SriNE......cccerinriririiieinisssesesiseeensssnesnens ..110.875 480,000 480,000 | ..o | e | e [ | 2000.250 | 6.250 05/30/2019. | 12/10/2024.
00973R  AE 3 |Aker BP ASANt . 104.949 | L 4722701 | 4,500,000 4,495,147 1,071 | e | e [ 20.3.000 | v 3.028 01/17/2020. | 01/15/2025.
03512T AE 1 [Anglogold Holdings PLC Sr Nt.... ...107.488 400,000 411,688 (168) [ oovvrevevrrreererrnne | vevrverversrirenennne [ 0003750 [ 3.382 10/30/2020. | 10/01/2030.
05565Q CJ 5 | BP Capital Markets PLC Nt ...109.501 ..2,800,000 2,832,089 | ..o [ e (11,016) | oo | cereereneireceirenens [ 20 3.994 | L 3.550 111,832 | 10/22/2013. | 09/26/2023.
05565Q DN 5 | BP Capital Markets PLC Nt ..112.283 | . 11,000,000 11,000,000 cerrrnnnnnns | oo |20 3279 | 3.279 360,690 |09/14/2017. | 09/19/2027.
05578Q AA 1 |BPCESASUb Nt 113184 | 1,131,838 | oo 1,000,000 1,029,421 (9,834) [ ..ooovveceriereis | vererreneiieniiiens | 2005700 | 4570 [AO..... | .........10,925 | .......... 57,000 |08/08/2018. | 10/22/2023.
05578Q AB 9 |BPCE SA Sub Nt.... ..113.874 5,693,685 ..5,000,000 5,090,867 (23,036) | ..ovvvvrieriiies | e [ 2005150 | i 4.590 257,500 | 08/05/2014. | 07/21/2024.
05578Q AD 5 |BPCE SA SubNt.... ...113.041 ..6,000,000 5,960,820 8,273 | oo [ e | 4500 [ 4.673 270,000 |09/08/2014. | 03/15/2025.
05583) AG 7 |BPCE SA SrNt ...105.685 | ............2,642,135 | ............. 2,500,000 2,487,792 2,742 | oo | e | 002,375 [ 2.503 01/06/2020. | 01/14/2025.
059490  AB 8 | Banco Continental SAE St Nt..........cccocoovvueereirincirnneerereereneeseneessneisenees [ eveveee | D{ o | SAFE i | i 425,000 ... 99.500 425,000 422,875 (2,125) e | e [ 202750 | o 2.750 12/03/2020. | 12/10/2025.
05968L AL 6 |Bancolombia SA Sub Nt ...105.001 610,000 623,193 (2,819) [ oo | e | 4825 | 4.029 01/21/2020. | 12/18/2029.
05969B AD 5 |Banco Santander Mexico SfNt.........ccccoirvureenreiieneesceiseseeeseeseiens ...114.886 300,000 300,000 [ ..o | cenrieeenieeenieenies [ e | e | 00375 | 5.375 04/14/2020. | 04/17/2025.
05971A  AE 1 |Banco BTG Pactual Sr Nt ...106.876 370,000 368,321 399 | s | e [ e 4500 | 4.625 12/03/2019. | 01/10/2025.
06034L  AB 6 |Banistmo SA Sr Nt ...107.434 600,000 595,750 232 | oo | e |2 4.250 | 4.375 ... | 07/28/2020. | 07/31/2027.
067316  AH 2 |Bacardi LTD Sr Nt ...138.716 431,000 583,367 (160) | cvvvvvrevvereiennes [ e | 205300 | 3.305 . | 12/14/2020. | 05/15/2048.
09659W 2D 5 | BNP Paribas SrNt... D ..109.435 | ...........9,849,132 | ... 9,000,000 8,990,283 2,218 | o [ e | 03375 [ 3.404 01/02/2018. | 01/09/2025.
12642K  AB 0 | CSN Islands XI Corp Sr Nt D ...108.250 295,000 298,765 (56) [ oo e [ 008,750 | 6.450 ... | 11/10/2020. | 01/28/2028.
12686L  AA 7 |Cable Onda SA SrNt D ...110.130 350,000 346,785 272 | oo | e [ 248500 | L 4.625 11,769 | 10/28/2019. | 01/30/2030.
151290 BV 4 |Cemex SAB de CV Sec Nt D ...110.001 385,000 397,061 (1,259) | cooocverrinricniies | e | 0005450 | i 4.904 20,983 |02/13/2020. | 11/19/2029.
151290 BW 2 |Cemex SAB de CV Sr Sec Nt D ...113.800 200,000 200,000 JSSSTUPURRTRSPURPPR UURPRORRPRTORRPRURPOR DUOORRY (<7 £ T VOO 7.375 |D.coces | e 1,085 | 7,375 | 06/02/2020. | 06/05/2027.
15236F AB 6 |Centrais Eletricas Brasilier Sr Nt D ...106.126 650,000 659,702 (693) | .ovovviricniinns [ [ 204625 | 4423 |FA .| 012276 | e 15,031 | 03/03/2020. | 02/04/2030.
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15238X  AB 5 | Central American Bottling Corp St Nt.......c.cccouviiiiiimiiniineiieiicssissiinns | v ...106.251 505,000 522,798 (3,862) .. O I 5.750 |...... 4789 | | o 12,180 37,288 |10/11/2017. | 01/31/2027.
19533P  AC 4 | Colombia TelECOM SINL.........cverreriercrieririeeisiserisesiseseeesensssssseniens | seevene ...111.000 405,000 417,471 (329)] .. B 4.950 |...... 4535 [ | o 9,133 09/08/2020. | 07/17/2030.
20445P  AG 0 |Cia Latino Americana 15t LIeN........cccoccveververmervenerinsneennneessnenrssssinsneinnns | cvveene | D | eevicveeT | BB FE s | 1,630,016 | ... 40.000 1,652,998 | oo 661,199 | .......... (883,132) | ..oocvevev 14,315 ...12.054 07/22/2020. | 07/20/2023.
21684A  AA 4 |Rabobank Nederland Sub Ni...........cccccooimiiimiiinniiinniiscisssisesesereiinnes | e ...111.455 ..6,800,000 6,827,668 (A791) [ oo | v | 4625 | 4.470 04/21/2020. | 12/01/2023.
21685W  DF 1 |Rabobank Nederland SUb Nt...........cccccoriuiriirrinnriiierissceisscieceieneins | cevvens ...106.164 400,000 409,701 (3,499) [ ..oovvvirrierris | e | 00003.950 | e 2.601 04/21/2020. | 11/09/2022.
22113A° AB 1 [C088N Lt SF ... | s ...109.626 445,000 445,000 | oo [ e 25 | e | e [ 2005500 | i 5.500 07/24/2019. | 09/20/2029.
225313 AM 7 | Credit Agricole SA SUD NE...........ooiviriiiriiieriiereseeeisesseseiseneieens [ v 2109721 2,194,428 | 2,000,000 1,990,679 841 | s | e [ 2000 3.250 | i 3.310 01/08/2020. | 01/14/2030.
225401  AF 5 | Credit Suisse Group St NL.........cccocourviimiiiineiireeieseisseisessisssesesennies [ o ...113.260 ..2,250,000 2,250,000 | ..o [ | | e [ 2000 3.869 | 3.869 01/05/2018. | 01/12/2029.
25156P AV 5 |Deutsche Telekom Sr Nt ...104.598 ..5,000,000 4,999,878 A3 s |0 2.485 | 2.486 09/13/2016. | 09/19/2023.
25381Y  AB 7 [Digicel Group 0.5 Ltd SrNL......ccovrvcereriicinernereeercrneeiseeseriseneseesennns [ eveeene | D[ v | 80 FEiiiiins | v 509 [, 52250 | .o 2175 | 4,162 582 .13 ..73.271 11/13/2020. | 04/01/2025.
25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK.........cccoooovvvrenevrmrnireneirnnerreneereenirecenes | cveeeee | D[ v [ .G FEuiiiiiis | 218,293 | 89.500 333,288 227,558 9,265 ...23.674 10/01/2020. | 04/01/2024.
30217A  AC 7 [Experian FInance PLC St NE........cccvvvuiivnereriereenessieseseresessseisnines | v ...108.576 | ............3,257,274 | ............. 3,000,000 2,971,837 2,597 | o [ e | 0002750 [ 2.867 12/03/2019. | 03/08/2030.
379590 AB 0 | Globo COMUNICACOES ST NL.......curvuivarirrireireeiseieisesiesesessssisessensenes | reeens ...106.751 690,000 651,899 1712 | i | e [ 4875 | 5.655 06/16/2020. | 01/22/2030.
39530V AB 4 |Greenko Solar Mauritius Sr Nt.... ...108.008 490,000 491,881 309 (343) | oo [ | 205950 | 5.853 11/20/2019. | 07/29/2026.
40052C AC 0 | Grupo Kuo SAB De CV Sr Nt ...105.000 300,000 295915 497 | s [ [ 205750 | 6.005 07/25/2018. | 07/07/2027.
40052V AC 8 | Grupo Bimbo SAB D& CV St Nt.......ccuiviinriirieriiineisesissesenississsiiens | eeens ...109.422 15,000,000 | ........... 15,025,629 (B,781) [ covoevvereiercis | e | 20003875 | 3.822 01/08/2015. | 06/27/2024.
404280  AK 5 |HSBC Holdings PLC S NE.......ooouiiiiceiieceiieceiieceieseeceieseieseisneiiens | e ..101.217 ..9,000,000 8,999,365 2,399 | oo [ e | 5100 [ 5.128 03/29/2011. | 04/05/2021.
40435W  AB 6 | HTA Group LTD S&Nb..ooouieeicrirneieeiiseeeieessessssesssesssssssssssssssnns | aeevens ...107.500 ..714,875 665,000 688,466 (1,750) [ oo | vereiisneiisneiiens | 000 7.0000 | 5.823 09/09/2020. | 12/18/2025.
423012 AF 0 [Heineken NV St NL.......ccoiiciiieinieeieieesiseiss s esesssssssssesnes | crsens ...113.803 | . 1,138,030 | oo 1,000,000 1,020,079 (2,592) [ ..oovvveerrierii | v | 00003.500 | e 3171 08/03/2017. | 01/29/2028.
449621  AG 2 [IHS Markit Ltd St NL......cvvicicieccecessenen s | enene . 108.730 | e 8,154,750 | ...cccvvrenee 7,500,000 7,488,165 4,251 | e i | 4125 | 4.190 07/19/2018. | 08/01/2023.
44963L  AB 2 |IHS Netherlands HOACO St NE.............cvvuuriviceiiiceieceieceeceeceeceiiiens | s ...104.750 535,000 535,000 [ ..oorvermrierrriennes | eenereeeerneeeinenees [ e | onneeenenennenennes | coeen 02125 | 7.125 09/10/2019. | 03/18/2025.
44963L  AC 0 [IHS Netherlands HOlACO St N.........c.coiviivieririiieiineiesensresissiinnes | v ...107.500 330,000 330,000 v [ e [ 2008.000 [ 8.000 09/10/2019. | 09/18/2027.
48300T AD 4 |Kaisa Group Holdings LTD S€C Nt..........ccocvueiriiereriiiiicniiienecsereiseceiiens | reeens ...106.300 200,000 209,355 (4,395) | ..o | e | 11950 | e 9.078 01/09/2020. | 10/22/2022.
49989A  AC 3 |Koc Holdings AS St NL.........coooriiriiiriinessesseesessssesssisniinas | ceneees ...108.700 630,000 643,765 (2871) [ oo v | 20028500 | 5.851 01/31/2020. | 03/11/2025.
55388R  AA 4 | MV24 Capital BV 15t LeN.......ccooooiiviciiircieccieccieeeieseeecesesesiesesienes | ceneens ...109.626 567,792 567,792 e | e [ 208,748 | L 6.750 08/01/2019. | 06/01/2034.
58547D  AD 1 | Melco Resorts Finance SrNL..........couviveiieririinniiniineiesiesisrissssissiienes | s ...103.820 615,000 637,912 (1,950) (2,827) [ oo | e | 0005375 | 4.684 01/15/2020. | 12/04/2029.
591555  AF 4 | Metinvest BY SINL.......couiveriieieieiiieniseeeeissieessessesssssssssensenes | seviene ...108.978 310,000 306,149 347 | s | e e 1750 | i 7.950 10/01/2019. | 10/17/2029.
600814 AR 8 [Millicom Intl Cellular St Nt.........ccovrivrirnrniiercienessessessseenssissies | crveees ...108.000 200,000 200,000 [ ..o | e [ | | 0045000 ] 4.500 10/19/2020. | 04/27/2031.
65504L  AD 9 | Noble HIdg Intl CO Gt Nt........cccoevemveirierieriecineessiissiensseeeeiseisseniees | seevene 2e2.000 | .................306,000 | ........... 15,300,000 306,000 . . ...21.002 12/30/2020. | 08/01/2040.
65504L  AG 2 [Noble HIdg Intl CO Gt Nt........cevuivrireriiiirierierisiseiesssiscsssniseisnsns | crsees 1855 | 204,050 | 11,000,000 | ....oocovrrenee 55,000 | ... 4,491,958 | ............ 11,036 | ..... 8,407,993 | ..o | e 6.050 |...... 8.411 03/01/2017. | 03/01/2041.
680617 AC 1 |Oleoducto Central SA S&NL..........cccurvireiiereirereseressecesesesenessesesenes [ v ...108.551 305,000 302,836 133 | e | e | 0420000 | 4.125 07/09/2020. | 07/14/2027.
692733  AB 4 | Oztel Holdings SPC Ltd S€C Nt.........ccoouviiuiririnriiniiniieiiinsisciienieeins | o 107240 | i 88,634 | 64,000 ..47,919 1,039 |.. ...11.862 03/25/2020. | 04/24/2028.
71645W  AQ 4 |Petrobras Intl Fin Co Sr ..o | eeens ...125.401 520,000 623,602 (398) | covveveeverrerienes [ e | 8875 [ 5.213 11/09/2020. | 01/20/2040.
71647N BD 0 |Petrobras Global Finance SrNt............ooeevrivereeviinrrieniiessiisssesieessiesnnes | cevvens ...126.750 305,000 292,913 13 | i e | 20000.900 [ 7.231 04/02/2020. | 03/19/2049.
71647N  BE 8 |Petrobras Global FINaNCe St NL..........c.cvvurveuererieeieseeesseisssisesseniesenns | reeens LAT50 1,478,453 | 1,323,000 1,365,990 (1,081) [ oo | everereneiieneiiens | 20005.093 | i 4.636 09/17/2020. | 01/15/2030.
71654Q AZ 5 |Petroleos Mexicanos St NL...........cccueiiiiiiiiniiniiiciinnieiesissieiesinees | s 695,000 571,254 897 | oorverrerrieins | e | 0008500 | e 8.324 11/09/2020. | 06/02/2041.
71654Q DG 4 |Petroleos Mexicanos St Nt.........cccccoorvureeiemeiinreiiereeeceisesessenessesessenes | ceeeens 350,000 348,947 | s | s 39 [ e [ e | 08875 | 6.950 10/08/2020. | 10/16/2025.
T4365P  AE 8 [ProsUS NV ST NL.....ouuiiiiriieieieeessesisesississssessse st | criees 280,000 279,978 | ..o | e | e | e | 0000 3.832 [ 3.832 12/01/2020. | 02/08/2051.
75975A  AA 8 |Renew Power Pyt Ltd 1st Lien Ni.........ooocooiiviiriiiceiecieceseceseceveceins | e ...105.935 465,000 465,000 | ..o [ s | e | e | 205875 | L 5.875 01/21/2020. | 03/05/2027.
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80007R  AG 0 |Sands ChinaLtd SrNt................. L1197 483,707 435,000 433,266 IV 4375 |...... 4.427 |JD....... ....687 10,256 | 06/02/2020. | 06/18/2030.
80386W AB 1 |Sasol Financing USA LLC Sr Nt ...108.300 232,845 215,000 232,095 B 6.500 |...... 5.204 |MS...... 3,649 | .. 12/09/2020. | 09/27/2028.
82481L  AB 5 | Shire Acq Inv Ireland DA Sr Nt... ...101.304 5,457,103 | covvorevrrerrinenin [ e 1,217 s | e [ 2000, 2.400 | e 2423 |MS......| e 35,659 130,992 | 09/19/2016. | 09/23/2021.
82481L  AC 3 |Shire Acq Inv Ireland DA Sr Nt... ...106.043 28,839,376 | .cocveveeeeeeieieines | 55,309 [ e [ | 002875 | 3.088 | MS.. 226,965 ..833,750 | 11/18/2016. | 09/23/2023.
82481L  AD 1 |Shire Acq Inv Ireland DA Sr Nt... ...111.868 4,002,066 | .....ovvevrrreeninns | errerrireened(325) | o [ | 200:3.200 [ 3.190 128,000 | 10/06/2016. | 09/23/2026.
82620K AE 3 |Siemens Financieringsmat Sr Nt ...111.003 ,000,000 | ........... 12,966,653 6,841 | oo | o | 0000 3.250 | oo 3.313 |MN...... | ..........39,903 | ........ 422,500 | 10/09/2015. | 05/27/2025.
82620K AM 5 |Siemens Financieringsmat Nt . 117.445 ..2,500,000 2,879,583 (1,842) [ oo | e | 200003.300 | e 2496 (MS.....| 24,292 | s 10/27/2020. | 09/15/2046.
83006L AB 9 | Sixsigma Networks MeXicO Sr Nt........ccoocverrrrenserersneennneeinsreinseeeinsesennnnees | wvvveee | D {2 [4B FEviiiii | v 105,000 ..o 92.750 105,000 ....97,388 (7,813) | v | e [ e | 1.500 [ 7.500 |MN...oo. | oo 1,291 | 7,875 | 04/26/2018. | 05/02/2025.
830505 AT 0 |Skandinaviska Enskilda Banken Sr Nt.... ...101.150 15,000,000 | ........... 14,990,711 L A3158 | e e | 1875 [ 1.965 ..281,250 | 09/06/2016. | 09/13/2021.
88034Q AC 1 |Tengizchevroil Fin Co Inc Sec Nt ...105.778 315,000 311,785 127 | e v | 20003.250 | 3.375 | FA.o| oo 4493 | 07/15/2020. | 08/15/2030.
88167A AC 5 |TevaPharmaceuticals NE SrNt........cccc.ccoovvovericnnricnnnecnnnecnenccnencicieneinns | cveeeee | G| e 1| B.C FEciiiiis | 122,089,580 | ... 99.750 ..2,073,000 2,067,818 59,515 706 | ..o | e [ 20002.200 | e 2.235 07/18/2016. | 07/21/2021.
88167A  AD 3 |TevaPharmaceuticals NE SrNt........c.c.cccoovovenicvinvciinccienccienicvsnscienniins | cveee | C v 1| B.C FE it | 17,973,280 ... 99.010 ..8,000,000 | ............. 7,920,800 | ..ovvevnees 496,941 3,859 | oo [ e | 000 2.800 [ 2.853 07/18/2016. | 07/21/2023.
88167A AE 1 |TevaPharmaceuticals NE SrNt.......cccc.ccoocvomericnnnicnnnecnnnccnenecvsnsireneionns | cveeene | | e 1| B.C FEcciiiiis | 1ni210,721,089 ... 96.126 | ...........10,602,698 | ............ 11,030,000 | ........... 10,482,767 | ......... 1,079,115 28,815 | .o | e | 2003150 | i 3.555 12/10/2020. | 10/01/2026.
T 899415  AE 3 | Tullow Ol PIC S NL.....oocvverierieeicsiiseiesiiesseiesissssissssssssssssssssesssssssssnnss | avviees | D [ eiverirec1 [ BB FEwviinss | vvieiiinne. 435,000 ... 66.500 435,000 289,275 (T8,917) | v | ceviereiieneiienns [ v | 2 7.0000 [ 7.000 03/16/2018. | 03/01/2025.
o 90015W  AK 9 | Turkiye Vakiflar Bankasi Sr Nt ...102.430 200,000 198,916 | ..voouverrrieriiins | rvervieeniinneiienes | eevvisessisneinnes | e | 000500 [ i) 6.625 12/01/2020. | 01/08/2026.
-_‘ 90015Y  AA 7 |Turkiye Sinai Kalkinma St Nt...........cccoovimmiiinniiinriineecsesecsseneii ...100.790 220,000 219,026 194 | i e | 2002.8.000 | 6.125 01/15/2020. | 01/23/2025.
D 902133 AR 8 | Tyco Electronics Group Sr Nt ..108.231 | 1,731,693 | 1,600,000 1,630,415 (8,565) [ ..eoovverrrirceies | weereviereireneiiens | 00003450 | i 2.849 08/01/2017. | 08/01/2024.
902674 YA 2 |UBS AG London BRH Sr Nt ...101.779 . 2,997,426 1,356 | .o | e [ 1750 | i 1.817 , 04/14/2020. | 04/21/2022.
90352)  AE 3 | UBS Grp Fdg Switzerland Sr Nt............. ...103.667 | . 11,036,672 . 999,986 5 [ e | e | 0000 2.859 [ i 2.860 [FA.....| oo 10,801 | ....cce. 28,590 |08/07/2017. | 08/15/2023.
91823N  2A 0 |Veon Holdings BV Sr Nt................. L0276 | 647,394 630,000 630,000 [ ..o | e [ | |00 3:309 | 3375 [MN...o.. | v, N I 11/18/2020. | 11/25/2027.
918367 AA 1 | VTR Comunicaciones SPA Sr Nt ...106.500 ...213,000 200,000 200,000 [ ..o | cervieeenieneneneies [ e | e | 0125 | 5125 [ | oo 5,125 ... | 06/24/2020. | 01/15/2028.
918374 AA 7 |VTR Finance BV Sr Nt ...109.250 230,000 230,000 [ ..o v [ | | 00n8.375 | 6.375 | Jdoiis | e 7,331 ... | 06/24/2020. | 07/15/2028.
92856H AB 0 | Vivo Energy Investments Sr Nt. ...106.154 390,000 390,000 [SSTUTTUSPRUROPROTR VPPOUROTOURRPOOROOTRN VOPOOE: i< TN IR 5125 [MS.....| oo 5,386 ... | 09/17/2020. | 09/24/2027.
92857W  BU 3 |Vodafone Group PLC Sr Nt ...123.856 | .............6,192,820 | .............. 5,000,000 5,833,168 (2,782) | oo | v | 004250 | 3.359 [MS......| e 61,389 . | 10/28/2020. | 09/17/2050.
98313R AH 9 |WynnMacau LTD St NLt......ccccoovirveereiiereeieneirnneesecneisennsisenssisnssissnenssnnns. | eevvene | D [ ecvenn2 | AAFE i | s 293,550 |...105.250 285,000 293,509 (A1) | oo [ e | 0.5.625 [ 4.898 [FA....| oo 5,566 | ..o 12/15/2020. | 08/26/2028.
A3158# AH 2 |Hofer Financial Services GmbH Sr Nt Ser..........ccccvvivercnnrvernnninnnneiienns [ cvevers | D cvvcviioes [ TG Pl [ v 10,000,000 |...106.779 10,000,000 | ....cooueee 10,000,000 | ..ooovverieriieiiens | v | e | e | 3790 | s 3.790 |MS......| o 100,014 | ....... 379,000 |09/26/2018. | 09/26/2023.
G1745*  AG 6 |Brookfield Utilities UK PLC Priv PINt (.......cocorieimiiieniieciieciisecicieciieens [ v B|. /| 2BFEcciicis | . 15,238,000 |...105.475 13,670,000 | ........... 13,670,000 | ...coveourrererririenns | cevviereienniiienenes [ e | eeeeeen413,000 | .....4.050 | ... 4.050 [AO...... | coee 113,803 | ........ 514,634 | 04/17/2013. | 04/17/2023.
G27649  AG 0 |Digicel Limited St NL.......coiiiiierireieiscsssis e sssessesssssssnsns | ceneee D 1| B.CFE i | e 206,250 |..... 77.250 300,000 206,250 25972 [MS..ooo | 6,750 | ..oovviiiireinns 12/02/2020. | 03/01/2023.
G4588# BQ 3 |Intermediate Capital Group PIC S N............iviiceiiicieceeeesecereceiienes [ v D ..10,000,000 |...110.841 | ..........11,084,135 | ............ 10,000,000 | ........... 10,000,000 | oo | eevrereeeiieneiiennnes [ e | eveeesienensenennens | e 7600 | i 4760 [AO..... | oo 88,589 | ....... 476,000 | 04/24/2019. | 04/24/2024.
G5825A  AB 8 |MARB BONACO PLC SINE......uvirircrieicieisisienisisessiessssseesssssssesensns | evsnes D ...103.769 175,000 166,023 1794 | s v [ 08875 [ 8.396 |JJiis | i 5414 | ... 12,031 | 12/04/2018. | 01/19/2025.
GB6710E AL 4 | Odebrecht FINance LTD SF NE........cvucveiereeiieieierireneseesseeissssenseneenens | sevvene D <4001 ..1,090,000 ..43,611 (20,427) .106.925 |JD....... 10/31/2018. | 06/26/2042.
GB710E AP 5 | Odebrecht FInance LTD S NE.........oviverveiriiiesinesiiseesiseseisessisessiennns | v D ......4.000 ..3,550,000 142,000 (1,775) . .108.668 |AO...... 11/29/2016. | 04/25/2025.
L6388G  AB 6 | Millicom Intl CellUlar S NE.........ccouivemereriererinirinerieeesesiseesesisessesiesessenne | neens D ..106.290 | ............1,190,448 | .............. 1,120,000 1,128,434 (1,813) [ oo | e | 0005125 | 4.939 [JJ...... 01/17/2018. | 01/15/2028.
M8903B  AS 1 [Turkeell lletisim Hizmet St NE..........ccocveiiiiiniinieeircscsssieeieeins | s [0 I ...106.099 665,000 625,456 2,752 | oo | e | 00005.800 [ 6.837 | AO...... 08/14/2020. | 04/11/2028.
P06076  AA 4 | AES El Salvador Trust Il SFNE........cveciereeeiiiseiseiesiseeiseeissesesiessenees | seveene D|.ct 1|4CFE it | i 465,231 | L 95.501 505,000 482,280 (5,769) 6,638 | ..o | e | 008750 | i 8.429 |MS 01/19/8011. | 03/28/2023.
P6460M  AJ 3 [Mastellone Hermanos SA Sr Nt.. D] e[ BAFE i | . 729,382 85.251 651,000 554,984 68,284 (21,087) [ v [ [ 2.12.625 |, 9.010 | Jd....... 05/02/2018. | 07/03/2021.
P7354P  AA 2 [OF SASINt-PIK......ooiiicieceiecieceeeseieceesesiesesesessesesesessnenes | creeeas D 106.501 300,000 313,280 (145) | covvocevereienes [ e | 210000 | ... 8.800 [FA...... , 12/04/2020. | 07/27/2025.
P8704L  AB 4 | Sixsigma Networks MeXiCO Sf NE..........covvurvuerriiireiiieniissseceiseseisenens [ v Dl [4BFE s | o, 194,000 |..... 92.750 200,000 185,500 (9,764) 880 | .vvverereereiies | cereiieneiienniiennns [ 21500 | i 8.160 [MN....| ccocooeeec 2458 | ... 15,000 | 07/31/2019. | 05/02/2025.
X5151*  AD 2 | Landsvirkjun SrNESEr A. ... [ v D ..10,000,000 |...102.581 | ............10,258,057 | ............ 10,000,000 | ........... 10,000,000 | ...ooveoucrerrriienns | eevreenerienniineenes [ e | verersenensenennens | e 4010 | i 4.010 (MS.....| s 125,869 | ........ 401,000 | 03/08/2018. | 03/08/2022.
X5151*  AE 0 |Landsvirkjun SrINESerB..........ccocuviiiniiiiiiiiiinicciscssseiesenins | o D] [2BFEiis | e 10,000,000 |...104.870 | ............10,486,969 | ............ 10,000,000 | ........... 10,000,000 | ...ooovvivriiciiens | e | e | e | d1200 | 4120 |MS.....| e 129,322 | ....... 412,000 | 03/08/2018. | 03/08/2023.
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X5151*  AH 3 |Landsvirkjun SrNESer A.......oocvviiiinnniinnisnninssnnsssisssssssnsssssssssssnnnes | evevnee | D vvenicinen | 2B i | i, 19,000,000 |...101.446 | ........... 19,274,826 19,000,000 ...19,000,000 . ..2.510 |...... 2510 |MS......| ... 139,096 | ........ 238,450 | 03/16/2020. | 03/16/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OBlIgatioNS. ..o ensenssseses | seeees 2,246,041,405 XXX ,408,193,550 2,289,662,530 ,231,162,523 ..7,307,167 | ...... (3,254,292) | ....20,498,574 XXX XXX XXX |....21,508,019 |....69,910,261 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securmes
000759  CV 0 | American Business Fin Svcs INC RMBS Ser.........ccccccourvuimmriinnniiinniiinniiis [ e .3,189,546 ....3,190,978 3,189,546 12/30/2020. | 09/15/2033.
00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 C 1,751,417 1,751,417 (12,784) 03/01/2017. | 07/25/2036.
03072S L9 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R8.............ccoocwemeeimerereiinneiins | e ....1,396,375 1,387,638 56,655 | .. 11/13/2014. | 10/25/2035.
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202..............cooeveemreenmevireneeirinnnins | cevvens 2,651,582 2,624,462 (2,021) .. 01/17/2020. | 12/25/2059.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200.. 2,653,741 03/01/2017. | 01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser... 243,101 229,261 228 08/20/2008. | 11/20/2046.
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser. 475,930 401,882 03/29/2017. | 03/25/2022.
12638P  AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007-.. . 3,736,060 | .......c..... 1,564,800 | ........... (187,184) 05/10/2007. | 04/25/2037.
12668B EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4............oooivveirieiriinciinniiins [ [ oo | i 41D M. | e 2,839,279 3,066,701 | ............. 3,175,875 2,839,279 02/28/2006. | 02/25/2036.
144527  AB 4 | Carrington Mtg Loan Tr RMBS Ser 2007-FRE............ccccoomrvemmmiinriiinnniiranns | ceveens ....450,224 ...449,735 450,360 450,224 . 03/29/2007. | 02/25/2037.
16163Y AC 8 | Chase Mortgage Finance Corpora RMBS Ser...........cc.ccccuvvviineiiiinciiiinniiinns [ o 8,303,292 . 8,343,437 | .oocvevveene. 8,202,333 8,232,922 (58,093) | .. 10/28/2016. | 04/25/2045.
16165V AM 0 | Chaseflex Tr RMBS Ser 2007-1 Cl 2A9..........ccooommrvemmmvemmmerrnenernnnrirnnnenns [ eveveee [ oo | coneereeend | TD FMuciiiii | e 552,405 |.....59.562 | ......ooccouurnns 446,982 750,445 446,982 (46,434) 2,797 |.. 03/29/2017. | 02/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl...........cccovvvivnviiineiiinciisnciiiseis | e ...102.005 ...806,392 790,541 794,711 (276)| .. 03/16/2020. | 06/25/2058.
173237  AA 8 | Citigroup Mtg Loan Tr RMBS Ser 2015-RP2..........c..coovevemmrveinriieciiecirens | ceveens . ...103.363 | .. 2,409,857 | ..oocvvvvnenae 2,331,457 2,323,122 3,663 06/09/2015. | 01/25/2053.
17326Q  AA 1 |Citigroup Mortage Ln Trust INC RMBS Ser...........c.courviimviinniinniisnciinniis | v [ o | ceriiins AITAFM. | s 4,937,665 |...105.762 | .............. 4,990,216 | ...occceeeve. 4,718,336 4,927,156 | ..o | e (10,509) 03/04/2020. | 09/25/2064.
32052W  AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.........ccc.coovivrmreinmrnrrineiiecninins | ceveens 880,067 |..... 67.352 ...883,028 | .............. 1,311,074 880,067 26,492 03/01/2017. | 08/25/2037.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199........c.ccovveveiveieveieesieseeenens | e e 98,795 [ 47.500 | .. 95,771 201,622 ..95,771 (22,200) 23,208 03/29/2017. | 12/10/2024.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2008...............ccoocemevemervimseenenes [ covene [ oo | veriinna 414BFM.ccce | e 1,546,775 |..... 52.895 | .o 1,590,696 | ....ccooeuuce 3,007,277 1,546,775 03/01/2017. | 10/25/2036.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200...........cvvveevvneneererrennennnnnes | veevene | oo | ervnreneeridh [ TAFMuiiii | 4,084 101681 | o153 | 4,084 4,077 02/12/2004. | 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F CI1. 893,005 820,118 03/09/2006. | 12/25/2035.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005- 310 | e AT795 | 48,617 ....27,169 11/14/2007. | 09/15/2030.
395390M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-............ccocvevemevvmnevrmnnevmnnicnens [ eoovene | oo | coneeceend | TAFMu | 1,655,678 | ... 96.046 ....1,703,645 ..1,773,784 1,655,678 08/28/2007. | 06/25/2037.
41164Y  AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C.........cccovvvvvrnvverinnsererinnnseres [ evrene | oo | vecvereecdd | TAFMciin | 1,819,045 | 93.769 | .. 1,749,988 | ... ...1,866,285 1,831,144 8,828 08/28/2007. | 07/19/2047.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl............ccoovvemmeveinnevereeveneevennns | cvveeee | oo | cenereend [ TAFML ] nii..6,085,420 | ..... 99.806 | ...covvvnnn 6,703,014 | ..covvvrnvne 6,716,036 6,675,986 264,594 12/01/2014. | 02/25/2036.
45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 Cl 1AT......ocvvrervivrrneverinisnneinnsnnenss | evvven | oo | eevrreeb | TAFMuci | e 1,069,535 .. 97.854 1,074,701 ...1,098,268 1,069,535 02/25/2005. | 04/25/2035.
456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1 SRR I . ...859,840 |..... 59.653 | .. ...758,510 | ... ...1,271,534 758,510 62,209 03/01/2017. | 08/25/2037.
46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2 C........cooovvervvereernnnnrnnverisninne | evvvee | oo [ evvvereend [ LAFE i | v 7,375,491 100.220 | .cvvernnee 7,391,739 | v 7,375,491 7,375,491 04/20/2018. | 06/17/2037.
542514  HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C..........ccccoourvemmmeevemmrranerians [ v 16,210,505 ...6,642,251 6,351,572 | covoeveeeercrineinens | s 43,290 09/29/2015. | 10/25/2034.
55275B AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC...........cccoovvvuniinniicnnivennnnins | e .1,518,588 ...2,670,916 1,518,588 08/20/2008. | 08/25/2036.
552758 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007............c.ccoovvenmmvermeeernneerienns | cvnvene | oo | cervereennd [ 4B M | ) 660,752 835,686 428,405 | ........... (123,401) 34,558 03/01/2017. | 11/25/2021.
585503 AA 3 | Mello Warehouse Sec Tr RMBS Ser 2019-1 C.........cocvuevvvrirerinrinniicnninens | cvviene ...13,300,000 {...100.000 | ............13,300,000 | ............13,300,000 | ........... 13,300,000 05/08/2019. | 06/25/2052.
585503 AB 1 |Mello Warehouse Sec Tr RMBS Ser 2019-1 C..........coovveervermrervenerranerinns [ v 3,570,000 05/08/2019. | 06/25/2052.
59020U YN 9 | Merrill Lynch Mortgage Tr RMBS Ser 2005-..........ccoeruiurevrvnrermninernnneiniins | cevee ...100.305 1,896,287 | oo | v 11,756 10/04/2013. | 06/25/2035.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20...........ccocounurienremnnneieciieciiinnns | e ...110.055 1,070,920 (2,103) 04/26/2019. | 04/25/2058.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4............coovveerviremeerennieneiiieennes | s ...106.387 | ...........13,547,020 | .......... 12,733,694 | ........... 13,308,310 | ..ouvveverererriienns | e (90,918) 02/28/2020. | 04/25/2066.
64828M  AA 5 | New Residential Mtg Ln Tr RMBS Ser 2017-.........cccooouvvvrenunenns ...106.344 1,560,545 (3,063) .. 04/13/2018. | 04/25/2057.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-...........cccocvemurvinnnns ...106.588 1,208,242 (5,948) 08/12/2015. | 05/25/2054.
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64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014- ...106.588 2,073,042 | coovovvenieni | s (11,612) [ v e [0 3750 |, 3.457 |MON... 10/02/2014. | 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015- ...106.325 1,672,423 (6,171) MON... 06/23/2015. | 04/25/2052.
64830B  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017- ...108.014 5,261,683 | ...ccooerirciiniinnns [ i (32,605) MON... 10/10/2017. | 08/27/2057.
64830D AB 9 |New Residential Mtg Ln Tr RMBS Ser 2019- ...107.702 ..11,017,348 (86,372) | .. MON... 02/28/2020. | 12/25/2057.
64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018- ...108.136 10,623,399 | ... cereennn(31,044) | MON...| . .349,261 | 03/13/2020. | 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019- ...105.968 ...10,480,912 (28,031) MON... | .......... 28,098 | ... 337,179 | 07/31/2019. | 02/25/2049.
64830K AA 5 |New Residential Mtg Ln Tr RMBS Ser 2018- ...108.435 8,174,834 ) MON... | ..ccoeen. 28912 | ........ 346,946 | 10/10/2019. | 05/25/2058.
64830T AD 0 |New Residential Mtg Ln Tr RMBS Ser 2020- ...106.747 5,260,164 ) MON... | . 14,967 179,600 | 01/09/2020. | 10/25/2059.
64830W  AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019- ...105.525 6,812,809 ) MON... | oo 19,436 | ....... 233,229 |08/07/2019. | 12/25/2058.
65535V  CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1.. ...102.138 6,541 4 MON... | . ...330 | 02/05/2004. | 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2..............ccoeerveereeeerereiennins | coeeens . 419,521 | 33525 | .. 419,521 MON... | . ceere19,399 [ 08/20/2008. | 04/25/2036.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005-...............cccooveimienneiinniisiniiinns [ e e [ TAFM | 1,185,770 |...100.240 | ............. 1,297,261 | oo 1,294,156 1,286,028 69,431 MON... | coociiriceenn89 | 17,718 | 10/21/2014. | 09/25/2035.
75115L  AA 5 |Residential Accredit Loans INC RMBS Ser.............cooovuumirvineiineniiinneireceiins [ e 1,476,873 | ..... 91.177 1,571,191 ...1,723,228 1,476,873 MON... 08/29/2007. | 08/25/2037.
75970J) AB 2 |Renaissance Home Equity Ln TrRMBS Ser 2..........cccccocouuvvinnniiinniiinniiiinns [ o . . ...309,703 |..... 11.273 | .. ...309,719 | ... ...2,747,493 309,703 MON... 12/30/2020. | 04/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A...........ccoocomvrvemmmremmriernnnirnnnins [ s e [ LD FMuc | 1,656,610 |..... 52743 | oo 1,653,240 | ..oovvvennce 2,944,933 1,656,610 69,506 MON... | ..........15,338 | ....... 192,449 | 03/01/2017. | 09/25/2037.
78472)  AE 3 | SPS Servicer Advance Rec Tf LBASS Ser 20............cccocuuiumvvinneiisnciiannins [ v ...13,157,479 |...100.582 ..13,236,578 113,160,000 | ........... 13,157,564 | ... | e 85 MON... 10/23/2020. | 11/15/2055.
81745Y  AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12 Cl [V . 1,465,896 |..101.221 | .. ....1,456,703 | ... ...1,439,137 1,437,934 (20,695) | .. MON... . 11/07/2013. | 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 Cl A2.........cccoooiimviinriiinciisriienei | e e [ LAFM | 666,655 |...101.708 | ................. 668,365 657,140 663,954 (1,965) | .. MON... | oo 1,917 | 22,984 |09/20/2017. | 10/25/2047.
863576  FK 5 | Structured Asset Sec Corp RMBS Ser 2006-.............ccvveueverereeemeeereceeireens [ coens 9,544,086 |..... 99.806 | ...covvvnnee 11,424,937 | ......cc.... 11,447,179 | oo 11,203,894 | ..o | s 775,211 MON... | .ccoerrerenn 833 | 135,660 | 03/09/2016. | 02/25/2036.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-..........ccvvvurernrieereeernninennnens | v B [ ...100.324 824 821 820 MON... | v | s 42 | 02/20/12004. | 03/25/2034.
872227 AA 1 |TBW Mtg Backed RMBS PTC Ser 2007-2 Cl AT.......ooorvemmreimemeirenierennins [ v I 41D FM.cccces | 2,237,364 | ... 49.987 | ............1,816,308 | ..............3,633,553 | ............ 1,816,308 | ........... (421,056) MON... | .........18,061 | ......... 97,610 | 05/23/2007. | 07/25/2037.
89173F  AA 8 |Towd Point Mortgage Tr RMBS Ser 2017-1 C........coevoerenriivniineiierivcrirsnins | v 5,726,026 |...102.490 5,770,288 35,168 MON...| .........13,390 | ........ 160,679 |03/01/2019. | 10/25/2056.
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C..........ccccovemvvemmrrireniiieciienes [ v 5,104,260 |...106.425 | .. 5,080,982 (23,278) MON... | ... 15,114 | ... 136,023 | 03/11/2020. | 05/25/2058.
89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C.........cccocovumrvimnmveinnneinniiinnns [ covvene [ oo | covneceed | TAFML | 7,579,534 |..109.904 | ............. 7,706,497 7,542,245 | ..o | s (37,288) MON... | ........22,643 | ....... 202,326 | 03/11/2020. | 05/25/2058.
89176L AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C..........ccocoemrrvemevieienieieniiienns [ o .7,987,305 |...111.708 8,378,063 . 7,914,448 ..(71,227) MON... | ..cco..e. 23,438 | ........ 276,563 | 03/12/2020. | 03/25/2058.
891788 AA 2 |Towd Point Mortgage Tr RMBS Ser 2019-4 C.........ccccvvvenrivviineiverircrvinins | v . 5,977,246 |...105.556 | .. 6,248,755 | ... ...5,919,854 5,966,077 ceeeennnn(10,680) MON... | oo 14,306 | ........ 171,676 | 11/04/2019. | 07/25/2059.
891788 AB 0 |Towd Point Mortgage Tr RMBS Ser 2019-4 C.........covvovvveinveiniriineiienins | e . . 108.812 | v 3,742,048 | ...ccoovveene. 3,439,000 3,486,746 (6,782) .. MON... | oo 9,314 | ... 111,768 | 11/04/2019. | 07/25/2059.
89613J  AA 8 | Tricon American Homes RMBS Ser 2020-SFR2..........cccoovevieremmiicnnicniiininns | coviene ...100.575 ...320,835 319,000 318,988 4) MON... 10/27/2020. | 11/17/2027.
89613) AC 4 | Tricon American Homes RMBS Ser 2020-SFR2.............coocvummevimncviisiiienes [ o e [ 1D FE | 206,994 99.284 | .. ...205,517 207,000 206,976 (18) MON... . [ 10/27/2020. | 11/17/2027.
92837D  AA 5 | Visio RMBS Ser2019-2 ClAT.....oiiuiiiirineieieneiesssssseessessssesssssssssens | censee . ..103.562 | .o 9,533,307 | .covvvnnas 9,205,402 9,228,958 (3,849) MON... 03/10/2020. | 11/25/2054.
92837D  AB 3 | Visio RMBS Ser 2019-2 CIAZ..........coovvurrriieeeeceeiereeieeeeesesissenissesenns | ceeeeas .1,297,425 ...103.540 ....1,343,385 ...1,297,459 1,297,148 (263) MON... 10/25/2019. | 11/25/2054.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20..........cccooviuniiiiniioniinniinniies | cvvieas 1,211,548 |..... 88.350 ....1,392,484 ...1,576,100 1,211,548 MON... 03/23/2007. | 04/25/2037.

3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.............coociniiiiiiiiiinniians [EROTOTTY [OR 242,667,144 XXX [ 249,684,897 | .......... 257,628,332 | ......... 243,607,101 | ........... (654,852) | .......... 653,953 | ........ 443,787 | .o 0] XXX XXX XXX

XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05491L  AE 8 |Barclays Commercial Mtg Sec CMBS Ser 201...........ovvverreenerernnrerinnnens [ e e [ TAFM | s 7,209,999 |..... 83.393 | oo 5,837,510 | wovvverenne 7,000,000 7,123,697 (20,845) | ..-vvvveeeerreins | cevrerreeennerinnnnes [0 3.391 | 3.051 |MON... | ..cccoeen. 17,143 | .. 237,370 |08/05/2016. | 08/14/2036.
055298  AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS......c.ovvnvvinniineiieeeeiseinns | e e | TAFMe i | 6,104,058 |..... 99.774 | oo 5,912,875 | .o 5,926,286 5,933,109 (9,989) [ ..oovvvererricnies | e | 0003756 | e 3.322 |[MON... | .ccouuue 18,550 | ........ 222,603 |08/13/2013. | 09/05/2032.
055295 AJ 8 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.......ccoorrvermmeermmeneeesneeenns | creeees 3,087,632 |..... 99.025 ....2,970,762 3,007,209 (1,038) [ cooovverreeeiaeeees | evrreereneeinneeinne | e 045 |, 3.645 |MON... | ......... 10,112 | ooeees 121,341 | 08/13/2013. | 09/05/2032.
056083 AG 3 | BXP Trust CMBS Ser2017 Cl GM B.........ocuuieneiieiieeiseiisiseiissesnensennns | avve B v 10,184,071 [..111.062 | .. ..11,106,240 | ............10,000,000 | ........... 10,122,225 | cooooveceeneinens | i (18,367) [ .vvvevererereenns [ e [ 003425 |, 3.217 |MON... | .cco...ce. 28,540 | ........ 348,188 | 06/21/2017. | 06/13/2039.
06427D  AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B........cocccrsvvermmerrnneeenneeinnnes | cvveens [ - AI1TAFM. | e 5,149,864 |..108.727 | .o 5,436,370 5,069,899 (21,498) | .vvovevevreins | cerrennneenneriineees | 00000:3.366 | o 2.903 [MON... | .o 14,025 | ........ 168,300 | 02/02/2017. | 02/15/2050.
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06540W  BD 4 |BANK CMBS Ser 2019-BN19 CI A3 1.AFM.. ...113.007 10,630,000 | ........... 11,133,317 | oo ..(42,505) 3183 | 2.557 |MON... | .......... 28,196 | ........ 253,765 | 03/17/2020. | 08/15/2061.
08160K AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B...........c.c.ccoomvvvumiivinniiinniinns 1.AFM.. ..110.971 ..6,160,000 6,355,110 ..(15,918) nn2.928 | 2.526 [MON...| .........15,030 | ........ 135,274 | 03/16/2020. | 12/15/2072.
08162F AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 CI A5... 1.AFM ..112.798 ..1,645,000 1,611,806 2,436 316 | 3.396 |MON... | cccocceeed,271 | e 38,439 |03/19/2020. | 08/15/2052.
08163L  AG 4 |Benchmark Mtg Tr CMBS Ser 2020-B21 Cl A5... 1.AFE.. ...103.348 10,000,000 | ........... 10,297,436 (2,544) L1978 | 1.637 16,479 | 11/20/2020. | 12/15/2053.
125156 AE 7 |CD Commercial Mortgage Tr CD 2017-CD3 AA, 1.AFM ...109.106 ..5,000,000 5,072,030 (20,892) 3453 | 3.001 172,650 |01/27/2017. | 02/10/2050.
12515H  AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl A4 1.AFM.. ..113.343 ..3,300,000 3,366,990 (9,782) 3431 | 3.083 |MON...| ...........9435 | ... 113,223 | 07/24/2017. | 08/01/2050.
125910 AD 5 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C.... 1.AFM.. ...104.238 10,354,934 | ........... 10,417,105 (23,799) 3472 | 3.025 |MON... | .........29,960 | ........ 359,523 |03/03/2014. | 03/10/2047.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.... 1.AFM.. ...110.413 14,493,645 | ........... 14,534,982 | ... ) ..3432 ... 3.288 |MON... | ........41452 | ... 497,422 | 07/24/2015. | 08/10/2055.
12503y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C 1.AFM.. ...106.876 ..2,922,853 2,952,819 )| ceveeererrenniienes [ e 2003525 | 3.066 ..103,031 | 01/27/2016. | 02/10/2049.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20 1.AFM.. ...108.463 ..3,850,000 3,898,513 . ) [ oo | e | 20003965 | 3.082 137,264 | 12/14/2016. | 12/15/2049.
12597N  AS 2 | CSAIL Commercial Mtg Tr CMBS Ser 20-C19 1.AFM.. ...107.539 12,000,000 | ........... 12,334,214 (?5 702) [ oo | e | 202561 | 2.220 [MON...| .........25,608 | ....... 230,472 |03/11/2020. | 03/15/2053.
12624K  AC 0 | Commercial Mortgage PTC CMBS Ser 2012-CR.... 1.AFM.. ...100.363 672,925 871,655 | ..o | e 1,109 [ s | 02752 | 3.103 |MON... | ...........1,543 | ... 18,519 | 08/15/2013. | 08/15/2045.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C... 1.AFM.. .3,244,433 ...109.064 , 3,193,807 | .o [ e (13,102) | o | e [0 3.512 | 3.064 110,628 | 12/06/2016. | 12/10/2049.
T 17326C AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C... 1.AFM.. ...113.459 25,000,000 25,511,969 | ..ovvvvvrrerrerinennn [ rrrrrenee(73,633) [ o v [0.3.458 |, 311 ..864,500 | 08/15/2017. | 08/15/2027.
o 17328H BD 2 |Citigroup Comm Mtg Tr CMBS Ser 2019-GC43. 1.AFM.. ...112.259 5,722,130 | covveervvrreriinenin [ erreenend(18,242) | s | e [ 200.3.038 | i 2.521 125,318 | 03/17/2020. | 11/10/2052.
-_‘ 17328R  AZ 2 |Citigroup Comm Mtg Tr CMBS Ser 2020-GC46. 1.AFM ..109.701 | .............6,198,118 | .......cc..... 5,650,000 5,805,745 L(13,462) | s | e [0 2717 | 2.377 [MON...| ......12,793 | ........ 127,925 | 02/13/2020. | 01/15/2053.
© 22945D AN 3 | CSAIL Commercial Mtg Tr CMBS Ser 2019-C1 1.DFE ..1.827 1,467,677 .(142 810) | oo | cereereneieneiienens [ 200,245 | L 4.632 [MON...| ........15,684 | ........ 219,234 | 03/01/2019. | 03/15/2052.
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20 1.AFM.. .. 113.132 1,133,829 (1,598) [ ..ooovverrriiirnis | e | 20003.160 | 2.940 [MON...| ..........2,936 | .......... 26,426 | 03/18/2020. | 07/10/2052.
46639N AR 2 | JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12.... LA 1AFM. .101.721 . . 8,583,097 (20,961) | vvverreereneeies | eeeeeireriiineniineees [ 1003457 | 2.678 |MON... | .........22,530 | ........ 270,362 | 06/14/2013. | 07/15/2045.
50190D AE 6 |Ladder Capital Comm Mtg CMBS Ser 2017-LC........covvemrmirrvennirerseirnnnnens [ ovveene | oo | veerernnnns 411.AFM ..109.532 | i 6,943,240 | .............. 6,339,000 6,440,785 (26,038) [ ..vovererrrrrirines | errvrirernrisrrininns | 000000 3.357 |, 2.908 |MON...| ... 17,733 | ....... 212,800 |06/22/2017. | 07/12/2050.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32............oovvvemmeveienieieniiiecens | v 1.AFM.. ...109.244 .3,058,829 ..2,800,000 2,837,769 A(11,965) | i | e [ 3.514 L 3.054 [MON...| .......8,199 | ......... 98,392 | 12/06/2016. | 12/15/2049.
61691U BE 8 | Morgan Stanley Capital | Tr CMBS Ser 201..........ccccvmvvmiiverimrieinniveiinnns | s 1.AFM.. ...111.556 ..6,000,000 6,507,519 (42,324) | e [ [0 30127 2.072 |MON... | ..........15,635 | ....... 140,715 | 03/10/2020. | 11/15/2029.
61762M  BU 4 | Morgan Stanley BAML Tr CMBS Ser 2013-C10.........cooommevemmmveieniieniienins [ v 1.AFM.. ...103.337 ..2,340,864 2,349,064 (5,580) [ cvooovvercerirrenes | e | 0000 3.912 | 3.447 |MON... | ..o 7,631 | i 95,834 | 06/24/2013. | 07/15/2046.
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18..........cccooovummiimnmiiiniiiiniiins | s ..4|3BFM.. ...105.959 X rerrennnnn 22,400,000 22,374,986 (1,942) | oo v | 203,749 | 3.768 |MON... | .......72,314 | ... 853,772 | 09/20/2016. | 08/15/2031.
61763X  BH 8 |Morgan Stanley BAML Tr CMBS Ser 2014-C18...........coooummrvimmriimiiieniins | vveene | v | cevvirenns 4|4BFM ..105.631 | oo 4,753,413 | .o 4,500,000 4,517,265 (4,669) [ ...oovvercrrerin | e | 20003.996 | e 3.901 |MON... | .........15,485 | ....... 182,817 | 02/20/2019. | 08/15/2031.
61764J AD 8 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP.... 1.AFM.. ...101.071 13,500,000 | ...cooueee 13,526,575 | ..ooovvvvririeris (64,490) | ..o [ [0 3.693 | 3.219 |MON...| .........41,546 | ....... 498,555 | 09/20/2016. | 08/11/2029.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21.. 1.AFM.. ...104.868 ..8,479,186 8,545,572 ) [ oo | e | 203150 | i 2.698 [MON...| .........22,258 | ........ 267,094 |02/13/2015. | 03/15/2048.
74824D AG 5 |Queens Center Mtg Tr CMBS Ser 2013-QCA C. TAFM. | 8,120,112 99.281 ..8,800,000 8,435,026 | .....coovvvercviiiinns | e 79,051 | e [0 3376 [ 4520 |MON...| ..........24,757 | ....... 297,088 |09/20/2016. | 01/11/2037.
90270R  BF 0 | UBS-Barclays Comm Mort Tr CMBS Ser 2012-.. . 1.AFM.. ...101.160 ; .4,480,533 4,473,822 | oo | e 2,880 | i [ | 02459 | 2.601 [MON...| ........9,181 | ... 115,493 | 06/14/2013. | 12/10/2045.
90276C AE 1 | UBS Commercial Mtg Tr CMBS Ser 2017-C2 C.......covvvvvvvermrrncennineisnneires | cevee 1.AFM LATA6 | 4,469,856 | .............. 4,000,000 4,081,356 | ..cvvveeerierenicns | e (11,866) | ..ovevevevrrieriens [ e [0 3487 |, 3.138 [MON... | ... 11,623 | ........ 139,480 |07/31/2017. | 08/15/2050.
92939K  AJ 7 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2..........cccooovuvvvrmrervinerricens | e 1.AFE ...1.648 916,435 (199,713) | e | e [ 202.0.390 | ..o 4.093 [MON...| .........16,468 | ........ 235,041 | 10/28/2014. | 11/15/2047.
94988M  AA 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT.......cc.covuvvviniivniinniiieiienins | v 1.AFM ...100.805 | ............10,080,500 | ............ 10,000,000 | ........... 10,162,994 | ....cooovvinricii (T4142) | e [ [0 3.544 | 2.758 |MON...| .........29,533 | ........ 354,400 | 04/09/2015. | 04/16/2035.
94989E  AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC..........ccoooemmrvumemrireniiieiiins | e 1.AFE ..3.774 2,751,424 (354,288) | ..o | e [ 1311 | 3.613 |MON... | ......72,178 | ....... 918,777 | 03/26/2015. | 04/15/2050.
95000C BC 6 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX.........cccccocuvmrumeiririrnrinnienns [ s 1.AFM ..106.639 | ...........10,663,920 | ............ 10,000,000 | ........... 10,101,692 | .ooovvvviriici L(43,212) | e [ [200.3.382 | 2.927 |MON...| .........28,183 | ........ 338,200 |02/18/2016. | 01/15/2059.
95001M  AG 5 | Wells Fargo Comm Mtg Tr CMBS Ser 2017-C3.. 1.AFM.. ...111.953 . ..2,200,000 2,244,250 (6,482) | ..ooovvevcreccis | e | 2000 3.665 | 3.317 |MON... | .ccee... 6,719 | oo 80,630 |06/27/2017. | 07/15/2050.
95002E BB 2 | Wells Fargo Comm Mtg Tr CMBS Ser 2020-C5.. 1.AFM.. ..109.593 | . 2,384,009 11,300,000 | ........... 11,611,927 (27,008) | ..o | o | 2002725 | 2.383 ........256,604 | 02/07/2020. | 02/15/2053.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities..............cccccocvovuriccniiinnns 294,983,636 XXX | e 301,520,270 ..278,074,111 287,198,831 0 ... (1,346,343) XXX ....10,003,948 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
00115B  AA 5 |AEP Texas Central Trans Fund LBASS Ser 2..........cccccumeveemenrmeneeinnceiiens | cvveene | oo | cevverenns 411AFE . | v 14,480,261 |...103.109 | ............ 14,930,447 | ............ 14,480,284 | ........... 14,480,055 (<70 R O 2.056 |...... 2.056 [FA....| e 124,036 | ........ 258,821 |09/11/2019. | 02/01/2027.
00163G  BC 0 |ALM Loan Funding CLO Ser 2012-7TA CI A2R2...........ccooooimmmvimmmrinnniinniins [ cviene [ oo | v 4[1.CFE i | v 25,000,000 |..... 99.615 | ...cooouee. 24,903,778 | ........... 25,000,000 25,000,000 | v [ e | e | e .2.087 |...... 2.092 [JAJO.. | e 113,039 | ........ 808,363 | 06/21/2019. | 07/15/2029.




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 1

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

0c'0L3

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
01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A..........cccoveverinmiinriniinniienes ...102.582 . 1,134,773 ...1,106,207 1,109,401 (5,968) | ...ovvrrirrirriis | e | e 7500 | i 6.921 08/15/2002. | 06/15/2021.
01448T AD 6 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A Cl 6,470,205 10,747,564 6,470,205 (14,876) ..139.885 12/30/2020. | 12/23/2034.
01448Y AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl.........ccocovvvvnrvinns 13,044,588 3,879,572 (3,874) ....42.400 12/30/2020. | 07/23/2035.
02377D  AA 0 | American Airlines Inc LBASS EETC Ser 201.........c.ccooeuvvmmvrvnnnevnniinsnicnnnns | cevves | o [ evvvennines | 3B FEciiiiiis | 102,241,702 | .....84.541 | ............. 1,895,155 | ... 2,241,702 | oo 1,895,155 | ........... (346,547) e | e [ 20003700 | 3.700 09/26/2017. | 04/15/2027.
023770 AB 0 | American Airlines Inc LBASS EETC Ser 201. 491,721 468,546 (28,164) (3,648) | .. 07/30/2014. | 01/15/2023.
02582J  JM 3 | American Express Cr Acct M Tr LBASS Ser.. .102.977 | ...........22,883,778 | ............ 22,222,222 22,220,498 980 | ..o | e [ 200002000 | i 2.013 09/16/2019. | 04/15/2025.
05522R DB 1 |Bank of America Credit Card Tr LBASS Ser.........cccccccuvmiiiciinnrinniinniiciins ...102.460 ...6,000,000 5,999,172 498 | .o [ [0 1740 L 1.755 09/06/2019. | 01/15/2025.
07331Q  AA 5 |Bayview Opport Mast Fund Trust RMBS Ser. ...102.007 5,232,599 5,292,908 ...(49,207) . 112 12/16/2016. | 06/28/2053.
09261W AL 8 |Blackrock DLF IX CLO Ser 2020-1 CIE.........ccoooviiveiiniiiinniiniiscicenis ...100.000 225,104 225104 [ ..o | e [ e | e | e 5000 | i 4.524 12/21/2020. | 07/21/2030.
09261W AN 4 |Blackrock DLF IX CLO Ser 2020-1 CI W. ...100.000 | ........... 1,176,872 | .............. 1,176,872 TATB872 | oo [ e [ e | s | 0000 2.5000 | i 2.508 12/21/2020. | 07/21/2030.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le ...105.757 851,013 851,013 [ oo | cevviereiennnieneies [ e | eoveresienesneneinens | ceeeen 122300 | e 7.232 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le ...104.089 613,663 813,663 | ... | e [ | e | 000,260 | 6.261 12/19/2001. | 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le IV 1,370,611 |...104.981 ....1,438,881 ...1,370,611 1,370,811 [ oo | cevveneiseniieneees [ e | vereesenesnecennnns | 000e5.980 | e 5.981 11/19/2002. | 01/15/2024.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 ANChOTaGE..........ocorrvermrierriiisniisnniisnniiinnss [ coii 1,252,361 |...117.571 ...1,472,407 ...1,252,361 1,252,361 [ .ooovvenniinriinnns | e [ | s | e 0:290 | i 7.406 02/28/2002. | 12/15/2026.
12644@ AX 3 [CTL Cap Tr CTL LOWES.....ooorveerreirriieneiiereiiesniienesissssissssissssssnnsnnns | cvneene | oo | eenvevneen T [ 28 s [ e 179,518 |...102.280 179,518 179,518 ceveevrneennnnnnes | e e 1070 | 7.072 10/17/2001. | 08/15/2021.
126650 BP 4 | CVS Health Corp LBASS PTC Ni.......cooovreeiiireiireriierieeissiseiiesiesenenins | eeens .3,501,577 |...116.178 ...3,096,603 3,322,458 (TATT) | oo v [ 06,036 | ... 4.164 03/12/2014. | 12/10/2028.
126650 BQ 2 | CVS Health Corp LBASS PTC Nt.......oooiviiiiiiciiircisecieeseeeseseneiienens | ceevens 11,849,382 |...119.569 | .. ...1,788,910 1,822,562 (4,363) [ ..ooorvvereriereis | e | 008,943 | 6.528 10/23/2012. | 01/10/2030.
126650 BS 8 | CVS Health Corp LBASS PTC Nt......ovovuvverecveeeiieseiiessveenesssesissssisnnnns | evvves | oo [evivenniens 1| 2.B Zoeriveri | e 1,344,087 |..122.932 | .............. 1,299,856 | .....cooeuuce 1,057,379 1,242,603 | ... | e (16,186) | ....ovvvvvvvrrriees | corviienriisnriiannns [ e 1507 | i 4.220 07/15/2014.| 01/10/2032.
14317V AC 4 |Carlyle Global Mrkt Strat CLO Ser 2019-4..............coovvumemeirmmerrnnnririneiiienees [ o 5,500,000 |..... 99.881 ....5,493,435 ...5,500,000 5,500,000 | ..cooourvereriiieniins [ e | e | e | e 1567 | 1.570 12/06/2019. | 01/15/2033.
247361 ZV 3 |Delta Airlines Inc PTC Ser 2020-AA...........ocreriinremiierneensnersisseeesssissees | cveees 10,671,133 |.... 99.787 | .. .10,648,447 | ... 10,671,133 | .. 10,671,133 | i [ | [ [200.2.000 [ 2.000 03/04/2020. | 12/10/2029.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A...........cccooervememeermmernmnenrsneeissnneiseneeennens [ evveee | oo | cveeereeen] | 2B FEuviiiii | s 1,909,641 |..... 94.987 | .coovvv 1,813,903 | .coovvv 1,909,641 1,909,641 covrevrneennnneens | e [ 20002500 | i 2.500 03/06/2020. | 12/10/2029.
38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A ClA.......covevimeriirinriveiinniseeiienins | s ...105.695 5,875,117 | ccocvvvrens 5,558,562 5,635,742 (4,423) | oo | e | 0000 3.860 | e 3.733 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A ClA........ccoovvvmiriereneieneseniieneins | ceveens ...106.603 | .. ...634,025 594,756 621,965 (2,023) [ ..oovvcererein | e | 20003.930 | e 3.290 08/01/2019. | 10/15/2053.
50026 AA 3 [Kohls Corp CTL Shelby M..........coovviiimmiinriineiisneiisscicsseesssesssisnsis | s L0513 | 437,698 416,408 419,284 (1,397) [ oo v | 000 7.600 | 6.990 09/11/2002. | 12/15/2022.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL......ccourvurveiinieieniieeneieeeeeesenieseieesenins | ceevens ...100.202 11,287 | oo 11,264 ...11,267 (B7) | covveecerreerirenns [ e 1750 [ 7.194 07/02/2002. | 01/15/2021.
55818P AN 0 |Madison Park Funding LTD CLO Ser2014-12.........cccoomurvemmvermeeeerenreriennes | creeens 500,000 |..... 99.775 | .. 485375 | ..ocvvvene 6,500,000 6,500,000 | ...oocverererriininnns [ e [ | e | 0 1.868 | 1.872 01/12/2017. | 07/20/2026.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd..........ccoourvveervevnneerenercnenins [evovene [ oo | vveriieen | 1.0 i | e 840,000 |...100.061 | ...ccooovvrnncn 840,515 840,000 840,000 [ ....ovveurvereriirenns | cerviernrienniieenies [ e | e | 0000 3:250 | oo 5.870 10/22/2002. | 01/15/2021.
653240  AA 9 | Newtown CTL Ser2002...........ccurverrrrirerrireerssenssnsssssesssssssssssssssssnns | v ...643,983 |...104.950 ...675,885 644,006 644,001 T [ [ e | 200.8.082 | 6.160 08/08/2002. | 05/15/2023.
65341K  BG 0 |Nextgear Floorplan Mast Ow Tr LBASS Ser.........ccccocvurvumreremmerinnneinnens | coeeees .2,999,549 |...103.147 3,094,416 | ...ccoeoeene. 3,000,000 2,999,820 1583 | o | e | 003.210 | 3.237 03/04/2019. | 02/15/2024.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1.......ccovvrervverernnnerseernnseninnns | evvvene | oo [ evvrereen T [ 3B FEiiiii | i, 833,069 |..... 98.207 732,369 719,236 (37,972) (20,915) [ vvovererrrrivnines | errvrirernnisrirenenns | e 7.041 |, 3.483 02/14/2017. | 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSAReV BALS........ccccovvvvvrviicinriiniieniinis [ i ...948,549 |..107.124 948,549 948,549 | ... | e [ e | e | 00005000 | i 6.589 09/19/2002. | 11/07/2023.
68267E  AA 2 |OneMain Direct Auto Rec Tr LBASS Ser 201.........ccccovvvuvrinricniivcrveriniins | v 19,998,285 |...109.806 | ............10,980,600 | ............ 10,000,000 9,998,768 301 | s | e [ 2000 3.630 | i 3.661 03/12/2019. | 09/14/2027.
74040Y  AF 9 |Preferred Term Sec Ltd VI LBASS MEZZ Nt..........oovvverreennreennneennneennnnins | vnveee | oo | eeneevnendt [ 60 FEiiiiiiis | i 600,574 |..... 78.953 | ..........1,973,835 | ... 2,500,000 600,574 ...40.150 10/02/2007. | 07/03/2033.
74040Y AG 7 |Preferred Term Sec Ltd LBASS X RESIAUAL.........cvvvrrrveerveeriinnrrirenniiens | rveene | oo [ eerrrnennd [ B ¥ [ .0.214 174 | s 81,515 12/21/2016. | 07/03/2033.
74041B AA 9 |Preferred Term Sec Ltd LBASS XV Residual............c.coovvvervemnviisncirinci | o 65,535 3.059 | .o 77,300 | oo 2,526,716 ....65,535 12/30/2020. | 09/26/2034.
74041C  AB 5 |Preferred Term Sec Ltd VI LBASS Nt Ser A.......c.oocevvvvnvineivenineiineninniinns | venns | oo | coveeeeecd | 2B FE i [ e 12,460,553 |..... VSNAET — 11,516,225 | ............ 15,000,000 | ........... 12,460,553 69.553 [MJSD. | ...........1,020 | ........ 110,559 | 12/30/2020. | 09/26/2034.
74041D  AB 3 |Preferred Term Sec Ltd LBASS XXVII RESIA...........ccocverereeeerereneiiieniiienns [ cevvns | oo e | B ¥ | e v [ e | v 2,445,700 | oo | e | e | e | cenesenessnennens | 200000 3.986 | i 3.986 12/21/2016. | 12/22/2037.
74041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.........c.cccccovvvuvnrinnivniicncivecieniians [ vevns | oo | cvveencdd [ TAFE i | nn...822,962 | ... 93.782 979,483 884,999 | ....oocviiciiniiens | i 13,390 [ .o [ [ 00,759 [ 1.875 [MJSD. | ............ 165 | .......... 13,449 | 12/24/2020. | 12/24/2033.
74041Y  AA 9 |Preferred Term Sec Ltd XII LBASS ReSIAUAL............ccveeerveeereereneerenerrennnes | covrene | oo | e [ B ¥ e 0191 | oo 2,233 | o TAT0MB | oo [ oo | e | cevvveneisenninnes | ceviveneensneinsnens | 3438 [ i 12/21/2016. | 12/24/2033.
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74042C  AA 6 |Preferred Term Sec Ltd LBASS SrNt Cl A-.....covvvvvernrviicniins ..3,271,884 3,271,884 11/06/2007. | 03/22/2038.
74042E  AB 0 |Preferred Term Sec Ltd LBASS Sr Nt Ser A 19,000,000 | ........... 15,313,618 12/30/2020. | 06/23/2035.
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl.........cccvvvvvvvevvvevvrneveinnineins [ wvveere [ [oviiinnnd | 28 Pl | v 1,157,127 | .....64.429 | ... 1,155,227 | e 1,793,022 1,157,127 12/30/2020. | 06/23/2035.
74042G  AA 7 |Preferred Term Sec Ltd LBASS XVI Residua.. 605,927 12/21/2016. | 03/23/2035.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CIA-2 P........ccocoemevvnmnervnenirneeineneonens [ evcveee [ oo | overeeed | 2APLecccii | c....6,676,376 | .....75.164 | ............8,671,791 | .ooccccooes 8,876,354 6,676,376 12/30/2020. | 12/22/2037.
74042V AA 4 |Preferred Term Sec Ltd LBASS XVII Residu ..4,159,752 15 12/30/2020. | 06/23/2035.
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt ClA-2 P.........ooovvvvennivirnrnii 16,665,786 | ........... 13,918,256 12/30/2020. | 09/23/2035.
74042W  AD 6 |Preferred Term Sec Ltd LBASS Nt CI C PTP . ..7,103,412 4,381,434 (5,811) 12/30/2020. | 09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl 2,015,272 ..2,345,329 2,283,058 09/27/2007. | 12/22/2036.
741382 AA 3 |Preferred Term Sec Ltd VI ABS Combo Nt P. 11,420,871 1,390,908 . 12/30/2020. | 09/26/2034.
74138N  AA 7 |Preferred Term Sec Ltd XIX LBASS Combo N.... 2,315,281 ...(15,192) ... | 12/30/2020. | 12/22/2036.
74138P  AA 2 |Preferred Term Sec Ltd LBASS Combo Nt PT.... .2,168,704 ....(16,552) . | 12/30/2020. | 09/23/2035.
74980E  AC 2 |RRLTD CLO Ser2019-7A CI A1A 5,328,885 . 5,312,274 . 12/17/2019. | 01/15/2033.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl .2,327,593 ..2,425,344 2,424,857 MJSD. 1,107 04/09/2003. | 03/15/2033.
89234C AC 8 | TPREF Funding Ltd Fltg Rate LBASS Mezz N...........ccocoorurriinnnee .2,066,491 10,018,739 2,066,491 (4,032) JAJO.. 45,300 12/30/2020. | 10/15/2032.
89708B AE 3 |TROPC CDO Corp Tr LBASS Mezz Nt PTP .2,007,896 10,000,000 2,007,896 (4) 12/30/2020. | 07/15/2036.
903320 AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C..........ccccoormrrrernnnnenns .3,774,660 .4,052,360 | ............. 3,774,660 | ........... (250,419) 26,169 | ..ovverrrciienins | e | 0008390 |.....9.401 [MS..... | oo 113,331 05/10/2012. | 09/01/2023.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 ...347,612 315,353 311,912 389 | e | e [ 00005.082 | 1005576 [ I | s 7,969 02/12/2008. | 01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1A.... . 5,171,629 | ..o 5,449,464 5,449,464 01/31/2018.| 09/01/2031.
90932  AA 0 |United Airlines LBASS Ser 2019-2 AAPTT....c..ovvvvvvrervrrerinnsersnsenisninens | evvvens | oo | eevvree ] [ LE FE i | 100000000...3,940,926 |.....96.482 | ... 3,802,268 | ...c.ccoeenee 3,940,926 3,940,926 09/03/2019. | 11/01/2033.
91736# AA 4 |United States of America BIA CTL GSA Gtd 532,423 532,423 04/09/2003. | 03/15/2024.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20........cc.covvvvevnrrennnns 662,060 662,060 . 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L. . 959,239 981,272 (1,634) .. 07/30/2002. | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co . ...822,991 757,715 757,715 10/09/2002. | 10/10/2024.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31.........ccoomrvvemmrvemmrrieneerenerrennnrennnns | eevvs | oo [evcvennens 1] 2.8 i | 1,256,773 | .110.068 | ...occcvece 1,383,303 | ..ccoovve 1,256,773 1,256,773 12/20/2002. | 12/23/2022.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA........cccovvvevvrverernnsnrensnnssirsnsnns | cvveere [A v T{ LG FE i | 01,795,200 |.....97.846 | ..o 1,756,537 | oo 1,795,200 1,795,200 12/07/2017. | 07/15/2031.
00908P  AB 3 | Air Canada LBASS PTT Ser 2017-1A, 897,600 897,600 - 12/07/2017. | 07/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SeCUrties. ..o | . 246,365,020 | XXX | ..........246,628,656 | ..........304,863,572 | ........ 245,351,528 | ........(723,443) | .......... (57,885) 0 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............cccoruiiriiiiiiiiiriiisicsssicssicss s | 20003,030,057,205 | XXX | ....... 3,206,027,373 | .......3,130,128,545 | ...... 3,007,319,983 | ........5,928,872 | ...... (4,004,567) | ....20,942,361 XXX
Unaffiliated Bank Loans - Acquired
000000 00 0O |Capstone Logistics Acq 1st Lien Term Ln .1,696,000 1,679,472 432 11/18/2020. | 12/15/2024.
000000 00 O |HCAInc Term Ln B-12 Nt 1 .3,647,340 3,650,078 10/08/2019. | 03/13/2025.
000000 00 O |Vistra Operations Co LLC Incremental Ter. 16,165,584 6,134,902 719 12/23/2020. | 12/31/2025.
000000 00 O |Vistra Operations Co LLC Incremental Ter. 11,490,921 1,483,502 174 12/23/2020. | 12/31/2025.
000000 00 O [Sonny's Enterprises LLC Delayed Draw Ter... 365,854 10/23/2020. | 08/31/2026.
000000 00 O |Sensata Technologies New #2 1st Lien Ter. 2,946,992 (1,769) 10/21/2019. | 09/20/2026.
08579) BE 1 |Berry Plastics Corp Term Ln X Nt 1 cerennnn 22,066,338 | ......... 21,952,564 | .......... (160,564) | ........... (19,217) 10/18/2019. | 01/19/2024.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1.... 3,644,578 | .............. 3,726,563 3,644,578 (89,390) (793)] .. 03/04/2020. | 01/31/2027.
15018L  AE 1 |Cedar Fair LP New Term Ln B Nt 1 117,176 745,118 717,176 (28,857) (406) 03/14/2018. | 04/13/2024.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2 Nt 1......cooivervenniiinniseeieeeneionas 3,868,256 | .............. 3,882,817 3,868,256 (13,817) 213 07/19/2018. | 06/30/2024.
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24702N  BE 9 | Dell Intemnational LLC Term Ln B-1 Nt 1 ...100.024 7,729,804 7724580 | oo [ i 40 | s cevrnrnnrinnsinns | 2750 | i 2.776 12/17/2020. | 09/19/2025.
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1 2,411,424 2,435,270 . 08/07/2020. | 08/01/2027.
44969C BF 6 | Quintiles IMS New Term Ln B Nt 1 3,946,441 (37,298) (6,430) | .. 04/27/2018. | 03/06/2024.
44969C BH 2 |Quintiles IMS Term LnB-2 Nt 1....... 916,394 (8,724) (1,199) | .. 02/13/2018. | 01/18/2025.
44989*  AA 1 |IQNavigator Inc 1st Lien TL Nt 1 2,167,187 26,812 5,340 08/20/2018. | 08/20/2024.
45778E  AG 9 | Innophos Holdings Term LN Nt 1..........c.coovvimieiireiinciiecisecseceiseseis 2,074,964 1,136 02/13/2020. | 02/07/2027.
552462  B# 9 |Lytx Delayed Draw Term Ln Nt 1. ...coooiiiiriiiiriniees e 112,895 (1,304) | oo 93 | e 04/30/2020. | 02/28/2026.
552462 B@ 1 |Lytx TermLnNt1 . . . . 1,298,296 (5,504) 2,824 02/27/2020. | 02/28/2026.
60367  AA 9 | Community Brands Incremental DD Term Ln.........ccccoveverrirrinnnne IO I < X .1,058,607 |..... . . 1,005,677 (42,344) weeenen.51,860 | 06/28/2019. | 12/02/2022.
60367 AB 7 |Community Brands Incremental Term Ln Nt...........cccccooovvenvivinniinniivnnicians | covvene | oo [ eeviciinees [3.C Pluciccis | nnvei..5,446,133 [.....95.000 | ..............5,199,825 | ..............5,473,500 | ............. 5,199,825 | ........... (224,767) 5,827 | oo [ e | 4190 (104332 | JAJOL. | ... 41,394 | L 268,139 | 05/02/2018. | 12/02/2022.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1... 3,764,797 981 | e | e [ 20.8.000 | ......8.142 |[MON... | ...............837 | ........ 335,623 |02/01/2018. | 06/30/2021.
71579U  AF 2 | Petco Animal Supplies New Term Ln B-1 Nt........ccccocooriviinniiinniiniiiinins 2,968,864 | .....coovrerereririinns [ e | s 107,568 | ....ccovvvvervciannns | 14250 |...20.190 |JAJO.. | .........32,001 | ........ 203,959 |02/17/2017. | 01/26/2023.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt........cccoooooveriiririnenas IV o ...926,332 |..... 99.000 ..912,870 922,091 912,870 (4,480) (707)] .. ...26,991 | 03/29/2018. | 07/05/2024.
83549# AA 8 |Sonny's Enterprises LLC Term Ln Nt 1.......ccc.oooovviiniiinneinieciscescii | e [ 12,324,662 |...102.000 | .. 2,419,546 | ............ 2,372,104 2,327,177 2,515 |.. woonn.....65,883 | 08/07/2020. | 08/31/2026.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt........c.ccocoueiummriivmnrineniiineniiinns | s [ BAFE. i | v 19,245,069 |..... 99.063 | ..cvvvennee 18,921,643 | ............ 19,100,713 | ccovooveve 18,921,643 | ........... (180,762) (24,571) | vvereveeereeeens [ [200:2.251 [10..2.127 |MJSD. | ...........3,583 | ........ 539,077 | 04/17/2018. | 06/01/2024.
90351H AB 4 |US Foods Inc New Term Ln Nt 1.......cccoooiviinniniiincecceecceneicenis | e e [4CFE i | v 7,414,220 98.350 7,247,939 | oo 7,369,536 | ... 7,247,939 | .......... (130,786) (9,235) [ oo v | 000 1.897 1779 IMONLL | el TTT | 177,890 | 06/22/2018. | 06/27/2023.
000000 00 O |Burger King Term Ln B-4 Nt 1.... I Al . ...886,873 | ..... 98.219 | .. ...867,093 882,818 867,093 (15,988) (565) | ccvveverevercerienns [ e | e 1897 [ 1833 | MONLL. | oo AT | 21,317 | 11/19/2019. | 11/14/2026.
68371Y  AJ 2 |Open Text Corp Term LN Nt 1.......ccooooiriiiiriinriinciisneescscssesessii | s Al 2CFE. | v 7,988,570 |..... 99.679 | .ccovvv 7,970,565 | .............. 7,996,265 7,990,739 v | e [ 2001898 11,922 |MON... | ...........1,265 | ... 193,085 |07/10/2019. | 05/30/2025.
000000 00 0 |Desarrolladora Energetica SA Term Ln IL.......cccoovenimiiiimiinoniiisniisssiicsnnns | o D o 6. % 1,242,738 |..... 60.000 ....1,147,143 ...1,911,905 A147143 | (95,595) | .......... ........601,691 01/27/2020. | 01/29/2021.
6499999. Unaffiliated Bank LOANS = ACQUINED.........ovuiiiiiiiiiisiiersnissi s ssnsssnenas v 120,774,624 XXX . 120,741,097 | ... 122,685,403 | ........119,473,168 | ........ (1,013,368) | .......... <o 109,259 XXX | e 154,113 | ... 3,406,610 XXX XXX
6599999.  Total - Unaffiliated BaNK LOBNS. ... . v..rresuirresiressiseesssseessssees s ses sttt sttt | enesias 120,774,624 XXX | 120,741,097 | .......... 122,685,403 | ......... 119,473,168 | ........ (1,013,368) | .......... 367,134 | ...... 709,259 XXX | e 154,113 | ..... 3,406,610 XXX XXX
Totals
7699999.  Total - ISSUEE OBIGAtIONS. ... e | oo 3,585,537,992 XXX | e 3,986,729,081 | ...... 3,564,717,991 | ...... 3,626,463,494 | ....... 13,742,463 | ... (5,185,937) | ....20,604,352 XXX XXX XXX |....33,134,849 |..103,329,565 XXX XXX
7799999. Total - Residential Mortgage-Backed SEOUMHES..............eirvvuerieeeriisseeeseesssessssssessssssssssssssssseesssssssesssssssesssssssessssssssenss | aeessenes 376,376,680 XXX | e 387,834,804 | .......... 385,893,377 | ......... 376,450,806 | ........... (654,852) | .......... 468,389 | ........ 443,787 XXX XXX XXX | 958,282 |....10,915,680 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities. 294,983,636 XXX ....301,520,270 ...278,074,111 287,198,831 0 .. (1,346,343) | ... ..0 XXX XXX XXX | e 868,988 |....10,003,948 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES. .......v.everrieirriiriii s sssessssenes 258,586,266 XXX v 264,563,066 | .........322,128,572 | ......... 261,758,005 | .......... (723,443) | ....ouv. 331,844 | ... .0 XXX XXX XXX | e 978,907 | ..... 6,428,269 XXX XXX
8299999. Total - Unaffiliated Bank LOANS. ..........uuuurieiiriiieiiis i | cnneasi 120,774,624 XXX | e 120,741,097 | .......... 122,685,403 | ......... 119,473,168 | ....... (1,013,368) | .......... 367,134 | ....... 709,259 | ooooovviiinii 0 XXX XXX XXX | e 154,113 | ..... 3,406,610 XXX XXX
8399999,  Grand Total - BONGS.........cvurereiriiuririeieieisssie sttt | sreees 4,636,259,198 XXX ] e 5,061,388,318 | ....... 4,673,499,454 | ...... 4,671,344,304 | ....... 11,350,800 | ...... (5,364,913) | ....21,757,398 | .......... 413,000 XXX XXX XXX |....36,095,139 |..134,084,072 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1B .........124,466,280 .154,384,510 1D ...111,420,713 1E ....206,536,570 1F 411,235,792 1G ..233,594,188
2B .......593,077,191 .257,353,105
3B ....101,512,788 ...96,508,069
48 . ..26,521,421 14,064,712

7,263,831 ,961,296




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but | Received | Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units. 33,237.600 3,749,866 | ..... 112.820 3,749,866 3,323,760 426,106 426,106 2APL...... | 12/10/2020.
70867 11 3 |Pennsylvania-American Wtr Co 9.35% Pfd ( B - 2,735.000 |.........100.00 | ..ccooovrriree | corrrrrrrrnnnni 273,500 | ..c. 100.000 273,500 273,500 25,572 0 2B 04/23/1971.
000000 00 O |48 Forty Class A Pfrd ...47.600 it ..1,000.000 47,600 47,600 0 5BZ 12/23/2020.
000000 00 O |WooriBank Jr Sub Nt D |...465,000.000 |...........1.00 |..... 1.010 1.043 484,946 469,448 0 3AFE. 01/31/2020.
000000 00 O |Gazprom Sub Nt Fix to Float D |...490,000.000 |............1.00 |..... 1.000 1.038 508,861 490,000 0 3BFE. 10/13/2020.
000000 00 O |Royal Capital BV SrNt D |...575,000.000 585,350 570,600 | .ovcvererrh,360 | 28,031 | oo [ e (1,200) (1,200) 5BGl 04/01/2020.
000000 00 O |MAF Global Securities Jr Sub Nt . |D | ....500,000.000 511,998 506,050 0 3AFE. 09/14/2020.
000000 00 O |Bank of EastAsia Ltd Jr Sub Nt Fix to F D |...300,000.000 316,500 308,625 0 3BFE. 09/15/2020.
000000 00 O |SMC Global Power Hidgs SrNt FiX t0 Flt.........cooerveeeerereereerieereeiieennenes | ceveeres D |...640,000.000 632,000 622,400 0 3BZ 09/23/2020.
000000 00 O |DIB Tier 1 Sukuk 3 Ltd Jr Sub Nt . |D | ....300,000.000 321,555 318,300 0 4BFE.. 10/21/2020.
000000 00 O |ltau UniBanco Hidg SA/KY Jr Sub Nt D |...315,000.000 326,028 311,063 0 4BFE.. 10/07/2020.
000000 00 O |Digicel Group 0.5 Ltd Sub Nt D |...195,000.000 53,625 54,600 (975) (975) 6.FE 12/21/2020.
05962G AJ 8 |Banco Mercantil De Norte Jr Sub Nt . |D | ....600,000.000 679,506 630,750 0 3.CFE. 10/25/2019.
06000B AA 0 |Bangkok Bank PCL Jr Sub Nt D |...550,000.000 575,287 550,000 0 3AFE. 09/15/2020.
25381Y AC 5 |Digicel Group 0.5 Ltd SUD NE........cccovvvverrrrrierriiienreieeseeiesesnieseesssenennes | e D |...168,485.000 46,333 15,921 0 6.FE 11/13/2020.
64132N_ AA 4 | Network i2i Ltd Sub Nt ...300,000.000 . 318,900 300,000 3,600 3,600 3BFE........ | 10/08/2019.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 9,216,548 XXX 9,431,855 8,792,617 | ... 75,139 | ........183,569 | ....cccoorrurrnn. 0 | 427,531 0 0 427,531 0 XXX XXX
8999999. Total - Preferred Stocks. 9,216,548 XXX 9,431,855 8,792,617 |.........75,139 |...... 183569 | .....c.coooonern. 0 ... 427,531 0 0 427,531 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B 0 1C i 0 1D 0 1E 0 TF e 0 16 s 0
2A 3,749,866 2B 273,500 2C 0
3A 1,525,498 3B 1,721,025 3C 630,750
AA e 0 4B 629,363 AC 0
BA e 0 BB 617,000 5C i 0
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Showing all COMMON STOCKS Owned December 31 of Current Year

(A%

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

NAIC
Designation,

NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and

or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-

CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded

69121K 10 4 |Owl Rock Capital Corp Com | ........ | | ..... 983,650.000 | ....cccoevee 12,453,009 | ...... 12.660 | ..ooovrennee 12,453,009 | ..o 14,999,998 | ..ot 383,624 | ......... 1,495,148 | ..o | v (5,144,490) | ...cvovvvvrvvnninns | criniinns (5,144,490) | ...voivvnirieriniinens 07/18/2019. | .ovvvovvinirines
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............ccouuiiiiiins v | cennniens 12,453,009 XXX | 12,453,009 | ............. 14,999,998 | ............. 383,624 | ... 1,495,148 | ..coovvciiinin, 0] . (5,144,490) | ....covvvrnnnenns 0 | s (5,144,490) | ...ovvvvvriiiniinnd 0 XXX XXX
C on Stocks - Parent, Subsidiaries and Affiliates Other

63862@ 10 3 |Nationwide Corp COM........cccociimiiiiiiiiiniiiciinssis s | eneiens ... |.....649,510.000 ...328,264,143 | ..... 505.403 | ........... 328,264,143 | ........... 178,939,615 | ...ocoouiiiiciieiiies | e [ | e 16,518,199 16,518,199 .. [ 12/30/2006.

G7538* 10 9 |Retention Alternatives Ltd COM..........ciiiiirisriirisiesssnissrsssssssssssssssessssssssssssssensssnens | soneens DJ|... 120,000.000 | .............26,244,623 |..... 218.705 26,244,623 5,200,000 | .oocviriricriininnins | | e | e 7,434,876 |.... . ...7,434,876 .108/01/2002. ] ...
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other. XXX [ 354,508,766 | ........... 184,139,615 0 0 0] ......23,953,075 [ I 23,953,075 XXX XXX
9799999. Total - Common Stock XXX ...366,961,775 ..199,139,613 383,624 | ........ 1,495,148 | .0 | o 18,808,585 | ... [ i 18,808,585 XXX XXX
9899999. Total Common and Preferred Stock............ccoovurivniiceiiciieiinnicniis XXX ...376,393,630 ..207,932,230 458,763 | .......... 1,678,717 | o0 | 19,236,116 | ..ocvvvcverreean0 | e 19,236,116 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

TA 0 1= N 0 1C s 0 D s 0 1E s 0 L1 S 0 1G i
2A ) 0 2B s 0 2C 0
BA 0 3B i 0 3C i 0
AA 0 4B s 0 4C s 0
5A . = T 0 BC i 0
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SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

€3

1 2 3 4 5 6 7 8 9

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

912810 QK 7 |U S Treasury Bd 3.875% 08/15/40.........ccovvevemrnreerirerrirerirnes 01/17/2020. Wells Fargo SECUMEIES LLC........c.oruiiieireiieieeicie s sessssenssssns | oressssessnssssssessssssssessessesessenssssnsenes | soveres 25,471,955 | oo 20,000,000 334,851

912810 QY 7 |USTreasuryBd 2.750% 11/15/42 02/12/2020........ JP MOrgan SECUMHES LLC.........vuiiriiiieiiiiciereisiesie st nsesines | cosessssbnssesse s st sssssensnnes | seveees 16,886,193 15,000,000 | cooovvevererirreieeenis 101,992

912828  ZQ 6 |U S Treasury Nt 0.625% 05/15/30 08/06/2020. Goldman Sachs & COMPANY........uuiuiiiiriisirirereris e sensnss e snr s sersssene | cerenssnssesenssenssnssnesenssnssseensensssssensnnes | sereees 30,330,589 30,000,000 42,799

0599999, TOtal - BONAS = U.S. GOVEINIMENL...........ovuevivieiteiiieecieveeeeeietescie et ttetetev s teee s etetesesaseeseseaesesesasessessesesesass  eavsesessssssesassssesssssssesesssssessssssesassssesessssssesassseeesesssseses e s ee et et e ssesas s es et et s sesas s eeetes s aesesanses et et s e ssseasseseses s s sseasnsesesasassseannsesetass  aetesssssessssssnsesssssesssssnsasasnssesssananssss | tevessesesissesesesessesisesesesass 72,688,737 | ..o 65,000,000 479,642
Bonds - All Other Government

000000 00 0 |Argentina (RepUbC OF) Ni.........cccoeiiimiiiiriiiiniiiciiesissesessnssssesiessesssssssensisnses | Doveveeeiiens 09/10/2020........ TAXADIE EXCRANGE. ... vveiviriieii sttt | eessse bbb 51,083 115,506

040114  HS 2 |Argentina (Republic of) Sr Nt 09/10/2020 Taxable Exchange 500,465 1,014,620 21

040114  HT 0 |Argentina (Republic of) Sr Nt 12/31/2020.. Direct 310,304 868,734 108

040114 HX 1 |Argentina (Republic of) Sr Nt 09/10/2020 Taxable Exchange 17,671 35,253 6

1099999. Total - BONAS - All OtNEI GOVEIMIMENL...........c..ovivvieiteiiiieieieecteeeecte ettt te ettt eaetesesaetesesseaetesesasaess  tetesassssssssesesasassseesesseseses s seseseseeseses s seeesessssesesensssesessssesesanseees et sseses s eset et ssesesansesetes s s et et s eeet et sassesassesetesesassssessssesetesassesassnsese oesssetesassssesessssetesassssesesensnsesannsesesesnes | cevesesesssesesaneees 879,523 2,034,113 135
Bonds - U.S. States, Territories and P

419792 ZW 9 |Hawaii St Txbl Ser GC = 2.268% 10/01/34.........cocuriririiieiniieiieinieesi s 10/22/2020........ MEITHELYNCR. ..ottt | ebiesb bbbt eniees | enienianes 3,900,000 3,900,000

57582R L6 1 |Massachusetts St GO Txbl Ref SerE.................. 11/19/2020, Morgan Stanley & Co LLC 1,500,000 1,500,000

1799999. Total - Bonds - U.S. States, Territories & Possessions.. 5,400,000 5,400,000 0
Bonds - U.S. Special R e and Special A

047870 SN 1 |Atlanta GA Wtr & Wstwir Rev Txbl-Ref. 10/15/2020........ Barclays Capital Inc... 2,450,000 2,450,000

249182  PW 0 |Denver City & Cnty Co Arpt Rev Txbl-Ref- 10/16/2020 Barclays Capital Inc.. 5,000,000 5,000,000

31331K  PH 7 |Federal Farm Credit Bk Nt 08/07/2020........ KeyCorp 4,983,987 3,638,000 24,557

31331X Q6 2 |Federal Farm Credit Bk Nt 08/07/2020. KeyCorp 4,476,086 2,955,000 6,631

3133EA 5P 9 |Federal Farm Credit Bk Nt .| 08/07/2020. KeyCorp 2,670,939 2,205,000 3,023

3133ED  EJ 7 |Federal Farm Credit Bk Nt 08/07/2020. KeyCorp 5,309,068 3,971,000 3,220

3133ED PW 6 |Federal Farm Credit Bk Nt .| 08/07/2020. KeyCorp 6,414,450 5,000,000 16,958

3133EE  UN 8 | Federal Farm Credit Bk Nt . | 08/07/2020.. KeyCorp 2,961,264 2,400,000 17,493

3133EK  5G 7 |Federal Farm Credit Bank Nt. .| 07/23/2020. KeyCorp 14,126,625 | ...ovvorvercrences 12,500,000 | ooovrreeriniierseiererienend 68,878

3140KD  LJ 7 |FNMA Pool #BP5728 2.500% 06/25/50. 05/28/2020. Bank of America BISD Dealer 34,917,523 | oo 33,712,562 65,552

59333N T4 5 | Miami Dade Cnty FL REV Txbl Ref Sub Rev. 12/10/2020 JP MOrgan SECUMHES LLC.........cvuivieiiieriiicieriiceniesseisse e ensesines | coresssssesesssesesssssse s sseesssssssssensnsnes | oessensrenes 1,645,000 1,645,000

59333N  T5 2 | Miami Dade Cnty FL REV Txbl Ref Sub Rev 12/10/2020........ JP MOIGan SECUMHES LLC.........uuvirrirririeiriiiiiericesei et ensssesnes | eressssssssessssesssesssssssssssesssssessenssesenns | oeveseseons 2,500,000 2,500,000

59333N U7 6 | Miami Dade Cnty FL REV Txbl Ref Sub Rev. 12/10/2020 JP Morgan Securities LLC 2,655,000 2,655,000

59333N U8 4 | Miami Dade Cnty FL REV Txbl Ref Sub Rev. 12/10/2020 JP Morgan Securities LLC 505,950 500,000

59333N U9 2 | Miami Dade Cnty FL REV Txbl Ref Sub Rev. 12/10/2020........ JP MOrgan SECUMHES LLC.........cvuirieiiieiieiicieriiriesieseiss e nsessnes | coressesssesessse e sesssseessssessesensesnes | cessenenenes 5,000,000 5,000,000

76116F  AB 3 |Resolution Funding Corp Strips 07/08/2020........ KEYCOID. ...t | Herent e enes | e 26,562,300 30,000,000

880591  CS 9 |New Valley Generation IIl Bd 07/23/2020. KEYCOMD. ettt | bttt ennnes | erires 47,686,700 30,000,000 553,700

880591 DX 7 |New Valley Generation Il St Nt.........ccccoeververnn. 07/23/2020........ KEYCOMD .ttt | ebinns et enines | enienines 7,887,338 5,602,000 28,220

914437 VF 2 | Univ of Mass MA Bldg Auth Rev Txbl Ref U.... 10/08/2020 CHIGIOUD. vt 8,250,000 8,250,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 186,002,230 | ..o 159,983,562 [ ..ovvveriiiiiiieniisisiierniae 789,132
Bonds - Industrial and Mi:

000000 00 0 |Hikma Pharmaceutic Sr Nt 10/16/2020........ DIrECE.....eveeceeeteece s 308,250 300,000 2,735

000759  CV 0 | American Business Fin SVCS INC RMBS Ser..........c.ouuiiiierniinierieriesiesesssisesssiseeessesssenenene 12/30/2020 VAMHOUS. ... 3,189,546 4,092,939 | ..o 19,459

00287Y  CX 5 |Abbvie Inc SrNt  3.800% 03/15/25.........ciuieiieieieeieieiseieiese e ses 11/19/2020........ TaX FIEE EXCRANGE. ... vt | coresssssss st entnnes | oessansnenes 6,997,518 7,000,000 | .eovorvrerieirieiee s 47,289

009158  BC 9 | Air Prods & Chems INC St Nt.......coooovevriecierenscrerens 04/27/2020. Bank of America BISD DEEIET............c.ovrurriirrieei e 3,495,240 3,500,000

01400E  AB 9 |Alcon Finance Corp Sr Nt 12/11/2020........ VHOUS. ..ottt 484,750 445,000 3,041

01448T AD 6 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A Cl 12/30/2020 NW LIfE DISITESSEA. .....vevveuirvrricieeieecissieie it ssssenine | oerenssssesessessssasessesssnssessessesssnsessnninnes | cressessssssessessessenssensessnen 6,485,080 | ..ooovoiirrieenne 10,747,564 3,960

01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl 12/23/2020........ Interest Capitalization...................... 157,474 157,474

01448Y  AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl 12/30/2020 NW Life Distressed 2,317,325 6,522,294 2,213

015271 AV 1 | Alexandria Real Estate Equity Sr Nt. 12/11/2020........ VIHOUS. ... bbbt | Hhbi bbb | et 445,576 450,000 2,900

01882Y  AC 0 |Alliant Energy Finance Sr Nt 11/19/2020, VBMHOUS. ...ttt r et tns | ebaeeret e st bt s et s et snenntnns | trereinnias 4,642,254 4,650,000 20
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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
03027X  BA 7 [ American TOWEE COrP SINE.........vuiiiiiriririeisee st sssssensnss | nessssnssnnens 10/28/2020........ VAIHOUS. ..ottt s st s st s s st s nsstesssssssasassssessssesesnastasnsnsnss | evssssesissnsnsesssssessssesesasnsssessnnsntananns | evesinsinas 7,671,960 7,500,000 | oooveverireiiiieeieeieeeeeeens 21,146
031162  CX 6 |Amgen Inc SrNt 2.770% 09/01/53, 10/28/2020 RBC Capital MArkets LLC..........ccuiriiuririeeieicieeieieiesiseesesisessessesssssssessssssessessssssseses | seresssssssessesssssesssssnssesssesssssssssessessnes | vevseesnes 2,421,075 2,500,000 14,042
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202............cccuvevieririiimiiniiniiiciienissisnsississsiesissinns | vevesssisiniins 01/17/2020........ Nomura Securities Intl LLC 2,626,483 2,626,530 4,138
03522A  AJ 9 | Anheuser-Busch Co/Inbev Sr Nt 10/28/2020. Deutsche Bank Capital..... 3,090,475 2,500,000 30,285
038522  AQ 1 [ Aramark SErvICES INC ST NL.........coiiieiicecieece ettt nnaenns | crerininieserans 03/06/2020........ VAIIOUS. .. ..ottt sttt e a et b st et es s ae b st et s saet et s st esssaesesnsssesansnsess | evessssessssssetasssssesssssesesansnsesssnsetasanns | seetesesissstesanneens 608,625 600,000 3,250
039482  AB 0 | Archer-Daniels-Midland Co Sr Nt 03/25/2020. CHIGIOUD......vvvere e 992,230 1,000,000

045054  AJ 2 | Ashtead Capital Inc Sr Sec Nt... 12/07/2020........ VMHOUS. .....vovverioveie ittt 4,812,478 4.543,000 | oo 17,802
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt... 1112412020 VAMOUS. ... 19,404,468 | ...ovvovvieees 18,326,000 | coooveerrierreierereeieeenis 304,769
06051G ~ HG 7 |Bank of America Corp Sr MTN 12/01/2020. Citigroup 232,180 200,000 1,941
06540W  BD 4 | BANK CMBS Ser 2019-BN19 ClAS.........ooiirineieiseisee e 03/17/2020. VAMHOUS. ...t 11,175,821 | oo 10,630,000 | ovoereerereieiereeeeeeeeenn 16,741
08160K  AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B 03/16/2020........ Deutsche Bank Capital..... 6,371,028 6,160,000 8,517
08162F  AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 CI A5. 03/19/2020. Various 1,609,369 1,645,000 2,812
08163L  AG 4 |Benchmark Mtg Tr CMBS Ser 2020-B21 Cl A5 11/20/2020........ Goldman Sachs & Company. 10,299,980 | oo 10,000,000 | ovoerrereriniierieeeieni 15,930
084659  AS 0 |Berkshire Hathaway ENergy SrINL.........ciiiiieiiiriiiessee e eees 03/20/2020 Wells Fargo Securities LLC 5,992,260 6,000,000

085770  AA 3 |Berry Global Escrow Corp 1st Lien.... .| 03/06/2020. Goldman Sachs & Company 313,500 300,000 2,234
09261W AL 8 |Blackrock DLF IX CLO Ser 2020-1 CI E 12/21/2020 DIFECE....eovec e 225,104 225,104

09261W AN 4 |Blackrock DLF IX CLO Ser 2020-1 CI W. . | 1212172020 VMHOUS. ... s s es e s e es e en s 1,176,872 1,176,872

110122 CW 6 |Bristol-Myers Squibb Co Sr Nt .| 07/17/2020.. Tax Free Exchange. 6,991,250 7,000,000 .96,056
1248EP  BR 3 | CCO Holdings LLC Sr Nt 03/12/2020. Goldman Sachs & COMPANY..........c.ruuiiiririiireiieiersi st 1,500,000 1,500,000 .30,938
125523  BX 7 |Cigna Corp SrNt 3.500% 06/15/24.... . | 07/14/2020. Tax Free Exchange. 4,984,384 5,000,000 14,097
125523  CL 2 |Cigna Corp SrNt 2.400% 03/15/30. 10/28/2020.. Barclays Capital Inc... 2,612,600 2,500,000 7,500
12597N  AS 2 | CSAIL Commercial Mtg Tr CMBS Ser 20-C19.. 03/11/2020. Credit Suisse Securities LLC 12,359,916 | ..oovvireieccs 12,000,000 | ooovvviveiiieieian 24,754
126307  AS 6 | CSC HOIAINGS INC SFINL.......ouuiiiiiiciciieeiie et seeniennene | cesesierienines 10/16/2020 Various 2,928,075 2,740,000 30,357
141781  BM 5 |Cargill Inc SrNt  2.125% 04/23/30... 04/20/2020.. Various 2,003,430 2,000,000

14448C  AQ 7 | Carrier Global Corp Sr Nt 12/10/2020. Tax Free Exchange 8,657,339 8,500,000 73,910
172967  HS 3 | Citigroup Inc SrNt  5.300% 05/06/44 09/21/2020. Goldman Sachs & Company. 2,711,720 2,000,000 40,339
172967 KU 4 | Citigroup Inc Sub Nt  4.125% 07/25/28 10/26/2020 Various 2,272,136 1,970,000 20,993
17308C  C5 3 |Citigroup Funding Inc Sr Nt 03/13/2020........ CHIGIOUD. .ottt eente | etestebes bbbt | enernenas 2,018,020 2,000,000 21,824
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A ClI 03/16/2020. CHIGIOUD. ..o 794,987 790,541 1,307
17326Q  AA 1 | Citigroup Mortage Ln Trust INC RMBS SEr...........ccouiuriiiiieiieriinisnissiiesiesisisssisssisssiesines | sovesienennens 03/04/2020. Barclays Capital InC..........cccourrvrenec. 4,937,665 4,718,336 | oo 1,966
173284  BD 2 | Citigroup Comm Mtg Tr CMBS Ser 2019-GC43.... 03/17/2020........ VIOUS ...t | e s sttt | ereesienine 5,740,371 5,500,000 7,975
17328R  AZ 2 |Citigroup Comm Mtg Tr CMBS Ser 2020-GC46.... 02/13/2020........ CHIGIOUP....vveveiiii s 5,819,207 5,650,000 10,660
184496 AP 2 | Clean Harbors Inc SrNt..... 03/12/2020 Goldman Sachs & COMPANY..........cureirirereiereieireieese e seseeee e es s sseseseeeas 1,590,930 1,607,000 | cooveeeeeeeeeeeeene 13,955
20030N DM 0 |Comcast Corp SrNt  1.950% 01/15/31......ccouiiimrinirireriiririesisiveriesiseens 10/28/2020........ Barclays Capital INC..........c.uvuuueiimiiiiiiieiiieiiie st enes | seesiienes st enes | sriesienes 2,559,100 2,500,000 14,219
22003B AL 0 |Corporate Office Prop LP Sr Nt 09/11/2020 VATHOUS. ..o eees e eee st enese s e e e es e s eseseeeees s e e seneeserenesseesenesees 2,181,900 2,180,000

224044  CL 9 | Cox Communications INC St Nt.........cc..coevcviiiniiiinicnnieciieiecnisii 09/10/2020. Wells Fargo Securities LLC 4,984,450 5,000,000

22550L 2B 6 | Credit Suisse New York Sr Nt 04/06/2020........ Credit SUISSE SECUMHES LLC.........cveieeiiirieieeis et sssensenies | coresssssesessessss e ssssissesessssssssenienes | oresessssessensnenes 999,960 1,000,000

22822V AN 1 |Crown Castle Intl Corp Sr Nt 11110/2020........ VTHOUS. ... se s es e es st s e es s se s s eseean 5,437,300 5,000,000 76,639
22822V AQ 4 |Crown Castle Intl Corp Sr Nt 12/07/2020, Bank of America BISD DEEIET............c.ccreurereieirireinieeisceesee e snseens 594,825 500,000 9,107
233851 DN 1 | Daimler FINNA LLC SINL.......oiiiiicicrcicciieeeee ettt ses st ses st sae s s sssensnnenns | sevesssseninens 04/17/2020........ TOrONO DOMINMION. ......vviiecvctrececte ettt sttt a et es st s et s s setesasesesensess | seesesssetesassssesssinsetesessssetesesetesanansenns | sreverineens 1,505,685 1,500,000 25,937
24715@ AS 3 |Deloitte LLP Deloitte LLP 05/07/2020. US BanCorp INVESIMENES INC.........couvuiieireiiiiieieeierseie et sssensenes | reressssessesssssssssessesssssesssessssssssensessnes | cvesseesanes 5,000,000 5,000,000

247361  ZV 3 |Delta Airlines Inc PTC Ser 2020-AA................ 03/04/2020........ Morgan Stanley & CO LLC...........oiiiiiiiciiiiciis s | et enes | s 10,671,133 | oo 10,671,133

247361  ZW 1 |Delta Airlines Inc PTC Ser 2020-A..........c..ccovmerrereremmererseinnirererineenes 03/06/2020. Morgan Stanley & CO LLC..........cciiieiesrese e sssssnires | sereessssesesiesssse s ess s eseensensnes | cenieesnes 1,909,641 1,909,641

25271C AL 6 | Diamond Offshore Drilling INC NE..........coviuiiiiiiieiiieiiees e sessensesnns | eesnsiernsses 12/14/2020........ NLAIC Olent Re Funds WH UL........cccoouvoviirnrncireinnins 376,763 3,546,000

25271C AN 2 | Diamond Offshore Drilling Inc Sr Nt 12/14/2020, VMHOUS. ...t 4,040,160 | ..cooovverene 32,000,000

25746U  BM 0 | Dominion RESOUICES INC SINE ST C......ovvvviiieicie et 12/14/2020........ Jefferies & COMPANY INC......uuivuiiriiirii e esbees | coresssb ettt ntenes | boebsessesssssensenes 178,191 135,000 2,481
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25746U DG 1 |Dominion ReSOUICES INC SINESET C......ovevvviieicie et 03/31/2020........ SCOA CAPILAL.....eovvveiririiie bbbttt | eres sttt | eeiseninas 3,959,800 4,000,000

337932 AL 1 |Firstenergy Corp Sr Nt 02/18/2020 VBHOUS. ...ttt s s s e nsesne s et esas | etsrereseesessetnteenesane et ennensenntennennanns | sreseineans 2,999,190 3,000,000

33834D  AA 2 |Five Comers Funding Trust Sr Nt 10/28/2020. Goldman Sachs & COMPANY..........c.ruriiirririreiieiersisse bbb 2,717,225 2,500,000 31,271
341081  FZ 5 |Florida PWE & Lt CO SEC NL.......ccuierrieieierierieeeseeseisssisesiesiessessssssssssessessssssessssssessensns | cessssssnessnens 03/24/2020. Wells Fargo Securities LLC ceevee | e 4,994,900 5,000,000

35137L  AH 8 |Fox Corp SrNt 4.709% 01/25/29. 10/27/2020........ Bank of AMerica BISD DEAIET...............cvuiiriiiiiniiiciiiiisiei s sssssiasssiesins | seesiessssssensis s sssssienes | siiesienes 4,801,600 4,000,000 | oo 49,183
359694  AB 2 |Fuller HB Co SrNt 4.000% 02/15/27........vveuermerenerierierirseeseeiserienienes 10/07/2020. Stifel Nicolaus & C0 INC.........cveueverrrveerireririeireenns 2,512,500 2,500,000 15,000
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20 03/18/2020........ Deutsche Bank Capital..... 1,135,427 1,115,000 | oo 1,860
369550  BM 9 | General Dynamics COMP St NL........c.iuriiiriiirieincireieireei e seese st sssessssesessssessnes | cressesnsenssens 03/23/2020 Wells Fargo Securities LLC 1,978,940 2,000,000

37940X  AB 8 | Global Payments Inc Sr Nt 11/12/2020. JP Morgan Securities LLC 1,694,350 1,543,000

37940X  AD 4 | Global Payments Inc Sr Nt 11/13/2020. VIHOUS. ...t 3,460,893 3,206,000

38141G  ES 9 |Goldman Sachs Group Inc Sub Nt 10/28/2020........ Goldman Sachs & Company. 1,244,770 1,000,000 | ..ocvovmiiiiirrinicieeecs 17,354
38141G  XG 4 | Goldman Sachs Group Inc Sr Nt 10/28/2020 Goldman Sachs & Company 2,131,100 2,000,000 11,989
38148Y  AA 6 | Goldman Sachs Group Inc Sr Nt . 10/28/2020........ Goldman Sachs & Company. 1,779,630 1,500,000 | oo 30,128
38148Y  AC 2 | Goldman Sachs Group INC SENL..........oviiiiireiciieieese e enes 04/24/2020 Goldman Sachs & Company 3,043,980 3,000,000 42,661
40410K  AA 3 |Fuller HB Co SrNt 4.250% 10/15/28 10/07/2020. JP Morgan Securities LLC 2,026,250 2,000,000

40434L  AC 9 [HPInc SrNt 3.400% 06/17/30 11/20/2020. JP Morgan Securities LLC 2,727,425 2,500,000 37,069
415864  AM 9 |Harsco Corp SrNt  5.750% 07/31/27......covvueereeeereieiinnnns 03/03/2020........ Goldman Sachs & Company 506,250 500,000 2,795
437076  CB 6 |Home Depot Inc Sr Nt 2.700% 04/15/30...... . 03/26/2020. JP Morgan Securities LLC 994,410 1,000,000

465685  AH 8 |ITC Holdings COrp ST NL.......ccouceriiiiieiieeieeeeteiesss e 12/14/2020........ VTHOUS. 111t 379,147 285,000 6,746
46625H  LL 2 |JPMorgan Chase & Co Sub Nt 10/28/2020 Morgan Stanley & Co LLC 3,424,475 2,500,000 51,219
46647P  AJ 5 | JP Morgan Chase & Co Sr Nt 10/28/2020........ | Goldman Sachs & Company. 1,191,330 1,000,000 | ... .10,352
46647P AN 6 | JP Morgan Chase & Co Sr Nt .| 10/28/2020. JP Morgan Securities LLC 2,685,780 2,195,000 23,048
46647P AV 8 | JP Morgan Chase & CO ST NL.........uiuuiiiireireeiesisesiesiesis st ssssssss st ssssssssees | nevesneesansins 10/29/2020. Morgan Stanley & Co LLC 5,898,350 5,000,000 57,791
46647P  BJ 4 | JP Morgan Chase & Co Sr Nt Fix to Float. 10/28/2020.. JP Morgan Securities LLC 6,115,500 5,000,000 22,465
46647P  BM 7 | JP Morgan Chase & Co Sr Nt - Fix to Floa. 10/30/2020. JP Morgan Securities LLC 1,076,100 1,000,000 950
46647P  BP 0 | JP Morgan Chase & Co Fix to Fit Sr Nt..... 12/09/2020 Morgan Stanley & Co LLC 539,785 500,000 1,150
46647P BV 7 | JP Morgan Chase & Co Fix to FIt Sr Nt..... 12/01/2020. JP MOrgan SECUMHES LLC..........uevurrererurinirieriesiseesesisssie s sssssssess st ceeviee | e 1,555,391 1,550,000 295
476556  DC 6 |Jersey Central PWI & Lt CO SINE......cciiiiiriecirsss st ssensns | sevssssssssenens 02/21/2020........ VIHOUS 11t st | Hesren bbbttt ntes | ersenienens 3,329,433 3,000,000 13,139
47837TR  AA 8 |Johnson Controls Tyco Fire Sr Nt 09/08/2020. VAIHOUS. c...ecvvitcve vttt s ettt s sttt et s st et es st b s s sesessstesessssssesnsnsess | bevssesessssesesesassssessssnsesesnsesesssnaesannns | everas 12,183,997 | oo 12,220,000

48250N  AC 9 |KFC/Pizza Hut/Taco Bell Sr Nt 03/06/2020. Various R weveee | s 1,332,250 1,300,000 | oo 16,190
502431  AM 1 |L3HEMIS TECH INC SINL...o.evuiiecrieiiecieieisie et snsnnns | eesinsssnensnens 05/05/2020........ TAX FIEE EXCRANGE. ....vvvvvreiririie ittt | etesess bbbt | eniseenas 4,407,586 3,990,000 68,273
502431 AN 9 |L3Harmis TECH INC SFNL.....cuuiieiiiciiii e snssnsinnns | seveesieesiens 11110/2020........ Morgan Stanley & Co LLC 2,499,050 2,500,000

56081# CA 6 | Major League Baseball Tr Sr Sec Nt Ser 4 06/10/2020 Bank of America BISD DEAIET............c.cureurerereirireinieeisceesee e snseens cereeee | e 5,000,000 5,000,000

57629W  CH 1 |Mass Mutual Global Funding Nt.......... 01/07/2020........ Goldman Sachs & COMPANY..........vuriimirririiererieiesisisesse s essssssensessnsses | coressesssssessssssssassesesssssessessssssessenses | sessenseses 2,565,034 2,426,000 27,724
57636Q AP 9 |Mastercard Inc Sr Nt  3.350% 03/26/30 . | 03/24/2020. CHIGIOUD. . vvveeveeeeeieri et 998,060 1,000,000

591894 CC 2 |Metropolitan Edison Company Nt . . .| 03/13/2020. Mizuho Securities USA Inc cevneen | e 4,598,685 4,095,000 | .oovoerriernieienee s 30,326
59217G  EG 0 |Met Life Global Funding | Sec Nt 10/28/2020........ GOldMAN SACNS & COMPANY.......vuurirrereerieiaseisesseseseeessees s st sss et sensans | eteseesssssssss st sssssssssesssnsesenas | esissenas 2,808,875 2,500,000 4,302
59980Y  AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4............ccooveiimiiiiiiiiinsiciesiissessiiesiesissenas 02/28/2020........ Barclays Capital InC..........ccccovvvvrnec B 13,399,228 | ..ovvviieeeie 12,733,694 2,476
615369 AP 0 |Moodys Corp SrNt 4.250% 02/01/29. 12/16/2020. JP MOrgan SECUMHES LLC.......c..ueverrerermieiairieriesiseesseisssiesi st sssesssssssens ceeviee | e 956,632 800,000 12,939
616910  BE 8 | Morgan Stanley Capital | Tr CMBS Ser 201.............. s 03/10/2020........ Bank of AMerica BISD DEAIET...............ciuueiiiiiiiiiniiicsieiinissiieie s sesssssssisssiesins | seesiienesnssensis s sssssienes | srieesienes 6,549,844 6,000,000 5,733
617446 8L 6 |Morgan Stanley Fx to Fit Sr GMTN 11/30/2020. VIHOUS. ... 8,189,861 7,590,000 62,354
617446  8U 6 |Morgan Stanley Dean Witter FiX t0 FIt Sr.........ccooviiiiiiniieiiicsceess e 11/09/2020........ Morgan Stanley & Co LLC ST IS 2,500,000 2,500,000

61744Y AL 2 |Morgan Stanley SrNt 3.971% 07/22/38 12/09/2020. MOrgan StANIEY & CO LLC........cuueuiirriieeieeiiseiie st s ssensna | sesesssessssesssssssesssessesssesssssssssssssssenes | sessessesssesssnssnas 367,260 300,000 4,600
61761  ZN 2 |Morgan Stanley Sub Nt  3.950% 04/23/27. 12/07/2020........ VMHOUS. ... s s es e ees s s e es s s s en s 690,230 600,000 3,028
620076 BN 8 | Motorola Solutions Inc Sr Nt 11/10/2020. Fifth Third Securities Inc. ceeviree | e 2,713,604 2,290,000 49,744
620076 BT 5 |Motorola Solutions Inc Sr Nt 11/113/2020........ Barclays Capital INC........c.eviivueiririiieiiieiieiei et | oebinssssss s s enines | enienines 2,507,650 2,500,000 319
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62877V AB 7 [ NBM US HOIAING INC. ST NE......ucirriiiirnicisieseeni st nsnes 11/25/2020........ DIIBCL. ... vveeveivssise ittt | Hiients ettt | eebsessi et 151,875 135,000 2,832
64830D AB 9 | New Residential Mtg Ln Tr RMBS Ser 2019- 02/28/2020. WellS Fargo SECUNMHIES LLC.........cvuueririereeinriseiieriessiseessessssisessesssesssessssssse e ssesssssesane | sesssssssesssesssssssssssssssssssesssessssssssssnns | sovees 11,103,720 | oo 10,384,891 2,452
64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018- 03/13/2020........ Cantor Fitzgerald & Co... 6,554,328 6,257,115 11,124
64830T AD 0 |New Residential Mtg Ln Tr RMBS Ser 2020- 01/09/2020. Goldman SaChs & COMPANY...........uweriermreeairmerierieeesees bbb sess et 5,277,518 5,131,438 21,452
65339K  BQ 2 |Nextera Energy Capital Sr Nt 04/01/2020........ Credit SUISSE SECUMEES LLC.......c.veieveceeeeeeeeiete ettt st sessssenssesess | saesesissesesessssesssissesesesessesesissesesensssesens | sueverensens 1,497,870 1,500,000

65473Q  BC 6 |NiSource Finance Corp Sr Nt 12/11/2020, Jefferies & COmMPaNYy INC.........oeviririrrercee s 531,884 400,000 6,400
65473Q  BF 9 |NiSource Finance Corp Sr Nt 12/14/2020........ JP MOrgan SECUMHES LLC ...t ses 437,099 338,000 1,173
681919 BB 1 | Omnicom Group Inc Sr Nt 11/12/2020, Morgan Stanley & Co LLC 2,464,264 2,375,000 2,203
683720  AA 4 | Open Text Corp SrNt  4.125% 02/15/30 02/03/2020. Barclays Capital Inc... 1,000,000 1,000,000

68389X BV 6 |Oracle Corp SrNt 2.950% 04/01/30..... 11/09/2020. VIHOUS. ...t 5,582,900 5,000,000 16,799
688225  AH 4 | Oshkosh TrUCK COMP SENL........iuuiiriiiiiiiieies et sseniens | seenieereniees 02/11/2020........ Wells Fargo Securities LLC 1,743,420 1,750,000

68902V AK 3 | Otis Worldwide Corp Sr Nt. . 09/08/2020. Tax Free Exchange. 2,999,984 3,000,000 4,916
69370C AB 6 |PTC Inc SrNt 3.625% 02/15/25. 01/30/2020........ JP MOIGan SECUMHES LLC...........cvuuriririeireiieiieeiscisesise st 5,000,000 5,000,000

695114  CW 6 |Pacificorp 1st Mtg Bd  2.700% 09/15/30........ccurvumrrmmerirrerersseeserisersensseseseesssssessessesssssesessens 04/06/2020. Us Bancorp INVESTMENES INC...........cvuurveiririrericeseissiesiesiecessesssssse st sssesssesssens 998,200 1,000,000

70163#  AA 0 |Parliament Funding (Owl Rock) Nt 11/16/2020. 2,400,000 2,400,000

737446  AQ 7 |Post Holdings Inc SrNt. 02/12/2020. VIHOUS. ...t 4,320,962 4,303,000

74041B  AA 9 |Preferred Term Sec Ltd LBASS XV ReSIAUAL...........c.coocuiveiiciereiecieeecee e 12/30/2020........ NW Life Distressed 65,535 2,144,204

74041C  AB 5 |Preferred Term Sec Ltd VI LBASS Nt Ser A 12/30/2020. NW Life C&S Fixed Inc. 5,766,060 7,500,000 170
T4041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd SEr.......cccviiiuoiieieieenieiesescee et | evsessssssennns 12/24/2020........ Interest Capitalization......................

T4042E  AB 0 |Preferred Term Sec Ltd LBASS Sr Nt Ser A 12/30/2020. NW Life C&S Fixed Inc..... 5,603,016 8,000,000 1,119
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt CI 12/30/2020. NW Life C&S Fixed Inc..... 1,157,127 1,793,022 355
74042T  AC 5 |Preferred Term Sec Ltd LBASS Nt CI A2 P. 12/30/2020. NW Life C&S Fixed Inc..... 6,676,376 8,876,354 1,216
74042V AA 4 |Preferred Term Sec Ltd LBASS XVII Residu 12/30/2020. NW Life Distressed 15 1,451,177

74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt CI A-2 P.. 12/30/2020.. NW Life C&S Fixed Inc..... 6,503,306 8,332,893 1,133
74042W  AD 6 |Preferred Term Sec Ltd LBASS Nt CI C PTP.... 12/30/2020. NW Life Distressed 4,387,245 7,103,412 2,167
741382  AA 3 |Preferred Term Sec Ltd VI ABS Combo Nt P 12/30/2020. NW Life VA FIXed OPHON.......c..overeiiiirieiiericesssiserisesiesess s sseenienes 1,390,838 1,580,861 126
74138N  AA 7 |Preferred Term Sec Ltd XIX LBASS Combo N 12/30/2020 NW Life Distressed 2,317,915 3,633,341 577
74138P  AA 2 |Preferred Term Sec Ltd LBASS Combo Nt PT.......c.ccoovivevirnrinriinniis 12/30/2020........ NW LIfE DISHIESSEA.......vveervvrvirriririsaiisiiiseiesiserissise et ensn | soresisesessssssssesssssessessesesssssessensnsenes | sueesssenes 2,171,441 3,240,569 609
74340X  BK 6 |Prologis LP SrNt 3.250% 10/01/26. 02/10/2020. Tax Free Exchange. 1,008,176 1,000,000 | .ooovernerrrineinerierieeieeieens 11,646
74834L  BC 3 |Quest Diagnostics Inc Sr Nt 10/27/2020 BNP Paribas Securities Corp... 2,718,175 2,500,000 32,278
75970  AB 2 |Renaissance Home Equity Ln Tr RMBS Ser 2 12/30/2020........ NW LIfE DISHESSEA. ... v vereieeciciireieieeie ettt sttt ssessesensense | eeresessessesasssssesssesssassessesassessessnssssassnes | essesssssssessnennenes 309,703 2,747,493 58
78409V AQ 7 |S&P Global Inc SrNt 3.250% 12/01/49 10/27/2020........ Goldman Sachs & Company. 1,278,809 1,124,000 | oo 15,018
78412F AP 9 |SESILLC SrNt 7.125% 12/15/21 12/30/2020. NW Life VA Fixed Option . 2,205,000 7,000,000

78472)  AE 3 | SPS Servicer Advance Rec Tf LBASS SEr 20...........ccovvueieiiveiiereiciiisieissesiessssssssssssssesssssssessens | eviesesssssesens 10/23/2020........ Credit SUISSE SECUMLES LLC..........oveiveiievciie ettt sssas | ssesesssessesssssssessessssesssssessssssessessesanss | sresses 13157479 | oo 13,160,000

80386W  AA 3 |Sasol Financing USA LLC Sr Nt 10/27/2020. DIMECE....voeereveeii et 862,028 1,290,000 5,841
81728U  AA 2 | Sensata Technologies BV Sr Nt 03/06/2020 JP MOrgan SECUMHES LLC.........vuuiviiiireriiicieni et 300,000 300,000 911
87264A  BJ 3 | T-Mobile USA Inc 1st Lien 10/28/2020........ Credit SUISSE SECUMHES LLC........cvuuevrrrireireeieieisesiesisseessessssssessesssssesssssse s ssssssessns | nesesesssssssssssesssessssesssssssssssssssssssasenns | oesesseenas 2,573,150 2,500,000 22,313
87612B  BQ 4 |Targa Resources Partners Sr Nt 12/01/2020........ Tax Free Exchange 239,867 239,000 3,286
89054X  AD 7 |Topaz Solar Farms LLC Nt 04/28/2020 Tax Free Exchange 1,663,952 1,638,917 6,214
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C.........ccccvviuiiiiiniiiienieissississiiesiesisssssssinsies | sovssionssiens 03/11/2020........ Bank of AMerica BISD DEAIET...............ciuueiiiiiiiiiniiicsieiinissiieie s sesssssssisssiesins | seesiienesnssensis s sssssienes | srieesienes 5,104,260 4,836,370 6,045
89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C . | 03/11/2020. Bank of America BISD Dealer 7,579,534 7,012,000 9,057
89176L  AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C .| 03/12/2020. Bank of America BISD Dealer. 547,891 500,000 781
89234C  AC 8 | TPREF Funding Ltd Fitg Rate LBASS MeZz N..........occeeererevernerirerirerereenns 12/30/2020. NW LIfE DISHIESSEA. ... vveecvveersriseinsesseissssssesssesiseesesss sttt sassss s eniss | soestsesssasessesssessse st st s seessssssssssenes | tbseessesssesssssesssssnssseesssenes 2,070,523 | .oovoceieieeeeerenis 10,018,739 | oo 44,139
893830 BQ 1 |Transocean Inc SrNt 11.500% 01/30/27 09/11/2020........ Taxable Exchange 1,231,724 840,000

89613  AA 8 | Tricon American Homes RMBS Ser 2020-SFR2.........c..covvimirerienieeeiseeeinensseeeesessssssseeseneseens 10/27/2020, Morgan Stanley & Co LLC 318,992 319,000

89613)  AC 4 | Tricon American Homes RMBS Ser 2020-SFR2............ccoveviieueieeieieeieeeeeeeeetese e esenaesenns 10/27/2020........ Morgan StanlEy & CO LLC..........viiiiieiiiiieiieiessi et | sersessee sttt essnes | seerienine e enbnes 206,994 207,000
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89708B  AE 3 | TROPC CDO Corp Tr LBASS Mezz Nt PTP, 12/30/2020........ NWV LIfE DISTTESSEA. c.v.vvvvvurvsirriciseeseeecissisie et ssssenine | sebssssssssessessssssensesssssensessessassensessanes | cessessssssssssssessasssessesssssan 2,007,900 | ..ooooveerrciieeis 10,000,000

902494  BH 5 |Tyson Foods Inc SrNt  5.100% 09/23/48..........cccovvemermmirmerinerierirseesseriesrinenienes 10/28/2020. RBC Capital MarKetS LLC.........ccucvuierieieeirineiseiieessesiesseisessessessssessssssssssessesssesssns | seoesssessssessssssssssssssesssessssssssssssnsssenss | ssseessenes 3,453,100 2,500,000 11,333
90265E AT 7 |[UDRInc SrMTN 2.100% 08/01/32................... 10/28/2020........ Barclays Capital INC........ccooevivvrvnienee 2,494,525 2,500,000 14,438
90265E AU 4 [UDRInc SrNt 1.900% 03/15/33. 11/30/2020. Bank of AMErica BISD DEAIET............c.uueverrereereimerieriesiseessesssessesssesssesesssssssssessensssens ceevee | e 1,692,826 1,700,000

911365 BN 3 |United Rentals INC St NL.........ccoiiiiiiiiiiisic s esssssnsinnns | v 03/06/2020........ Goldman SaChS & COMPANY...........ciuuiiiiiiiiiiier e | etesensss bbbt | siresssesisnnisnsians 295,500 300,000 500
91533B  AF 7 |Upjohn Inc SrNt 4.000% 06/22/50 10/28/2020. BNP Paribas Securities Corp... 2,688,450 2,500,000 35,556
92837D  AA 5 | Visio RMBS Ser 2019-2 Cl A1 03/10/2020........ CHIGIOUD......vvrii e 4,924,999 4,897,451 | oo 4,073
92840V AB 8 |Vistra Operations Co LLC Sr Nt 10/27/2020. CHIGIOUD. .ottt 3,176,250 3,000,000 34,688
941053  AH 3 |Waste Connections Inc Sr Nt .| 01/21/2020.. Various 566,073 500,000 3,069
94106B  AB 7 | Waste Connections Inc Sr Nt . .| 10/28/2020. Barclays Capital InC........covvevverreenenee 2,624,325 2,500,000 6,142
950000  2G 7 | Wells Fargo & Co St MTN.......cccocoevuiinniiniianns 10/29/2020........ Goldman Sachs & COMPANY...........ccuuiiiiiiiiiiciier s | erestes bbb | eseinioas 3,740,205 3,500,000 560
95002E BB 2 | Wells Fargo Comm Mtg Tr CMBS Ser 2020-C5. 02/07/2020. Wells Fargo Securities LLC 11,638,932 | .... .11,300,000 22,239
98389B  AY 6 |Xcel Energy Inc SrNt 3.400% 06/01/30 03/27/2020........ JP MOrgan SECUMHES LLC...........cociiiiiiiiiiiiiiciiccin st esssisnes | eresnssssiass e | eseinioas 1,993,400 2,000,000

98956P AT 9 |Zimmer Hldgs Inc Sr Nt 03/13/2020. CHIGIOUD. .ot 3,242,135 3,250,000

P16259 AM 8 |BBVA Bancomer SA Texas Sub Nt 02/03/2020. Direct 314,913 295,000 756
000000 00 0 |48 Forty Nt 11.500% 05/31/27 12/23/2020. Direct 172,015 175,525

134808 AC 8 |Canacol Energy Ltd Sr Nt A 03/11/2020........ Direct 301,125 330,000 8,640
335934 AT 2 |First Quantum Minerals LTD Sr Nt A 09/17/2020. Direct 890,000 890,000

58518N  2A 9 | Meglobal Canada ULC St NL........c.ociuuiuriiiiiieiiee ittt A 05/12/2020........ Direct 300,000 300,000

683715  AB 2 |Open Text Corp SrNt 5.875% 06/01/26 A 03/09/2020. CHIGIOUP... oot 2,080,000 2,000,000 32,639
683715  AC 0 |Open Text Corp SrNt 3.875% 02/15/28 A 03/02/2020. Various 3,490,000 3,500,000 3,444
000000 00 O |United Bank FOr AfTICa SFINL.......c..ovuuieiiriiiieiieiisie s enes D 09/09/2020. DIFECE......ooeveeeeriesrierieesi e 303,000 300,000 6,006
000000 00 O |BancoBTG Pactual Sub Nt 10/14/2020. Direct 314,625 300,000 863
000000 00 O |Petkim Petrokimya Holdings Sr Nt 11/30/2020.. Direct. 325,600 320,000 6,580
000000 00 O |Cia Latino Americana 1st Lien 03/27/2020. Direct 45,063 120,000 243
000000 00 O |Cia Latino Americana 1st Lien 07/20/2020. Interest Capitalization 7,015

000000 00 O |Studio City FINANCE LTD SINL.......cvvureeieriierircesereesisesiesisees st 09/16/2020. ceeven | e 209,500 200,000 1,490
000000 00 0 |MARBBondCo PLC SrNt 7.000% 03/15/24 10/02/2020........ | DIFECR......ooreoieeeiieiiisiiseesieesris bbbt | Herent ettt | erbeeeni st 206,100 200,000 817
000000 00 O |MTN Mauritius Investments Sr Nt.. 11/12/2020. 259,625 250,000 165
000000 00 O |Banco Do Brasil (Cayman) Sr Nt... ... | 06/12/2020 Direct vevneen | e 379,690 360,000 7,261
000000 00 O |Turkiye Vakiflar BANKaSi ST NL..........cccuuuevrrerereereinirieriessseisseesssssssss st ssessssess s [ 07/10/2020........ DHIECR. .otttk | Hesent ettt | eebieent st 555,000 600,000 13,913
000000 00 0 |DarAl-Arkan Sukuk Co Lt Sr Nt 01/22/2020........ Direct 309,600 300,000 5,569
000000 00 O |Akbank TAS SrNt 5.125% 03/31/25. 04/06/2020. Direct ceevee | e 560,982 640,000 5,270
000000 00 O |China Evergrande Group Sec Nt 01/09/2020........ DIFECE. .. vvvteeesi bbbt | nerien bbbt entnes | eberieni et nes 177,500 200,000 583
000000 00 O |YPF Sociedad Anonima Sr Nt 09/08/2020. Direct 1,191,562 1,469,000 | ..oovovnernereierierieeieeieens 13,642
000000 00 0 |Office Cherifien Des Pho Sr Nt. 09/21/2020. Direct v | e 559,256 530,000 6,548
000000 00 O |Turk Sise Ve Cam Fabrika Sr Nt........ 04/17/2020........ DIIECR. . vooeveeteees sttt | Hesent ettt | eebieent st 282,100 310,000 2,214
000000 00 O |MHP Lux SA SrNt 6.950% 04/03/26 09/08/2020........ Direct 388,014 440,000 14,016
000000 00 O |Yuzhou Group 1stLien 7.850% 08/12/26....... ... | 09/17/2020. Direct 322,400 320,000 2,721
000000 00 O |Emaar Sukuk Ltd Sr Nt MTN.................. D 10/14/2020........ DIIBCL. .. .vvo ettt | Heieet e s e 544,600 550,000 732
000000 00 0 |MTN Mauritius Investments Sr Nt.. 04/28/2020. Direct 194,000 200,000 614
000000 00 O |Digicel Intl Finance Sub Nt ... | 12/18/2020........ Direct 308,925 390,000 11,460
000000 00 O |Medco Bell PTE Ltd 1st Lien. DR 09/17/2020. DIIECR. .. evaeeees et | HEieet bbb 432,400 550,000 4,347
000000 00 O |Kuwait Projects Co Spc L Euro MTN 05/26/2020........ Direct 595,420 650,000 7,128
000000 00 O |DarAl-Arkan Sukuk Co Lt Sr Nt ... | 09/22/2020. Direct ceeviree | e 446,588 525,000 9,969
000000 00 O |C&W Senior Financing DAC Sr Nt D 12/17/2020........ DIIBCL. ..o vttt bbbttt | Hhieeti ettt | sbsensienes 1,025,569 960,000 21,644
000000 00 O |WynnMacau LTD SrNt 5.625% 08/26/28............cccovrrerierieirerisirinerieresesseesssssesiesesesesssenns [ 11/10/2020. DHIECR. ... ooeeeeeeeereseres ettt | Herent ekttt | eebeeent st 613,050 610,000 7,339
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000000 00 O |AlCandelaria Spain SLU Sec Nt [ 09/18/2020........ DIIBCL. ... vveeveivssise ittt | Hiients ettt | eebsessi et 308,420 280,000 5,658
000000 00 O |MHP Lux SA SrNt 6.250% 09/19/29 11/10/2020. DHIECR. . .vooeveeeeeese ettt | Herent ettt | eebient st 341,688 350,000 3,281
000000 00 O |Metinvest BV SrNt 7.750% 10/17/29 09/09/2020........ Direct 197,500 200,000 4,908
000000 00 O |Melco Resorts Finance Sr Nt 09/16/2020. Direct 319,688 310,000 4,814
000000 00 O |Braskem Netherlands St NL...........coouiiiiriiiiiiieieeee s 12/02/2020........ Direct 1,088,288 1,120,000 20,436
000000 00 O |Alfa Bank AO Via Alfa Bond Sub Nt 05/28/2020. Direct 287,404 295,000 2,243
000000 00 0 |Banco Internac Del Peru Sub Nt 09/17/2020........ Direct 315,890 310,000 2,514
000000 00 O |Intl Airport Finance SA 1st Lien 03/12/2020. Direct 101,165 129,699 43
000000 00 0 |Bangkok Bank PCL Euro MTN 06/05/2020. Direct 607,898 665,000 3,463
000000 00 O |ACWA Power Mgmt Invst Sec Nt 01/06/2020. Direct 327,113 305,000 1,159
000000 00 O |Office Cherifien Des Pho Sr Nt 10/27/2020........ Direct 625,531 525,000 1,924
00109A  AB 3 | AES Panama Gerneration HL Sr Nt 08/10/2020. Direct 200,000 200,000
00973R  AE 3 | Aker BP ASANt 3.000% 01/15/25.. 01/17/2020........ VHOUS. ...ttt 4,494,076 4,500,000 87
03512T  AE 1 |Anglogold Holdings PLC Sr Nt 10/30/2020. Direct 411,856 400,000 667
05583 AG 7 |BPCE SASrNt 2.375% 01/14/25 01/06/2020. Barclays Capital Inc... 2,485,050 2,500,000
059490  AB 8 |Banco Continental SAE Sr Nt 12/03/2020. Direct 425,000 425,000
05968L AL 6 |Bancolombia SA Sub Nt 4.625% 12/18/29 01/21/2020........ Direct 626,013 610,000 2,743
05969B  AD 5 |Banco Santander Mexico Sr Nt.. 04/14/2020. Direct 300,000 300,000
06034L  AB 6 |Banistmo SA SrNt 4.250% 07/31/27 07/28/2020........ Direct 595,518 600,000
067316  AH 2 |Bacardi LTD SrNt 5.300% 05/15/48 12/14/2020. Jefferies & COMPANY INC........c.cvierirrerineer s 583,527 431,000 1,938
12642K  AB 0 | CSN Islands XI Corp Sr Nt 11/10/2020.. 298,820 295,000 5,974
151290 BV 4 | Cemex SAB de CV Sec Nt 02/13/2020. Direct 253,320 240,000 3,234
151290 BW 2 | Cemex SAB de CV Sr Sec Nt 06/02/2020. Direct 200,000 200,000
15236F  AB 6 | Centrais Eletricas Brasilier Sr Nt. 03/03/2020.. Direct. 660,395 650,000 1,533
19533P  AC 4 | Colombia Telecom Sr Nt. 09/08/2020. Direct 417,800 405,000 1,458
20445P  AG 0 |Cia Latino Americana 1st Lien 03/04/2020. Direct 89,851 186,704
20445P  AG 0 | Cia Latino Americana 1st Lien 07/22/2020. Interest Capitalization 91,294 91,294
20445P  AG 0 |Cia Latino Americana 1st Lien 01/17/2020........ TaX FIEE EXCRANGE. .. .ou ettt ssnssns | cosessesssssessessssssassessessssssessessssssensensss | sessensneees 1,348,871 1,375,000
21684A  AA 4 |Rabobank Nederland Sub Nt......... 04/21/2020. Deutsche Bank Capital..... 854,312 800,000 14,594
21685W  DF 1 | Rabobank Nederland Sub Nt......... 04/21/2020. Deutsche Bank Capital..... 413,200 400,000 7,198
225313  AM 7 | Credit Agricole SA Sub Nt 01/08/2020........ VIHOUS. ...ttt | Hebaeb sttt | serinriies 1,989,838 2,000,000
25381Y  AB 7 |Digicel Group 0.5 Ltd Sr Nt 11/13/2020 Interest Capitalization.................... 89 89
25381Y  AB 7 |Digicel Group 0.5 Ltd Sr Nt 06/23/2020 Taxable Exchange 420 4,073
25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 10/01/2020........ Interest CapItaliZatioN..............iueuiiiriiiiiicii s | e 15,955 15,955
25381Y  AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK 06/22/2020. Taxable Exchange 202,338 317,333 7,221
37959D AB 0 | Globo Comunicacoes Sr Nt 06/16/2020. DIMECL. ..ot 650,188 690,000 9,688
40435W  AB 6 |HTA Group LTD Sr Nt 7.000% 12/18/25.........coouirmmerireireeseiiseisesiesisseesessssssessessssessssssssans 09/09/2020........ DIIECR. . vooeveeteees sttt | Hesent ettt | eebieent st 690,216 665,000 7,355
48300T AD 4 |Kaisa Group Holdings LTD Sec Nt 01/09/2020........ Direct 213,750 200,000 5,378
49989A  AC 3 |Koc Holdings AS SrNt 6.500% 03/11/25. 01/31/2020. Direct 218,800 200,000 5,164
585470  AD 1 [Melco ReSOrts FINANCE SINL.......c.c.cciuiiiiicieieecee ettt [ 01/15/2020........ DITBCE...cev ettt ettt ettt sttt s st n et et s st et s st et es s aet s s eaetess | eereteresnsetesissetetes s etessseaeteneassesenanaes | eteseresesenenietanas 612,056 585,000 3,756
600814 AR 8 |Millicom Intl Cellular Sr Nt 10/19/2020. DIMECE.....eooeveeeeeri e 200,000 200,000
65504L  AD 9 |Noble Hidg Intl Co Gtd Nt 12/30/2020........ VMHOUS. ... s ee e en s 306,000 | oo 15,300,000
680617  AC 1 |Oleoducto Central SA Sr Nt DR 07/09/2020. DHIECR. . .vvoereeeeeese sttt | Hesent ettt | eebient st 302,703 305,000
692733  AB 4 | Oztel Holdings SPC Ltd Sec Nt 03/25/2020........ Direct 46,880 64,000 1,802
71645W  AQ 4 |Petrobras Intl Fin Co Sr Nt 11/09/2020. DHIECR. ..ottt | Herent ekttt | eebeent st 624,000 520,000 11,122
71647N  BD 0 | Petrobras Global FINANCE SINL.........c..iiuiiiiirciriisiieiie sttt D 04/02/2020........ DIIBCL. .. vvevetees ittt | Heiesti et s bbbttt | eebsenbi et 292,800 305,000 994
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71647N  BE 8 | Petrobras Global FINANCe SrNL...........coiiiviieieiiiieieesee ettt ss [ 09/17/2020........ TaX Fre@ EXCRANGE. .......cciuiuiiiiiieiciiiccte et ebsnis | coessebeti ettt nnes | enienennes 1,367,071 1,323,000 | cooovreeeeieieieee e 11,604
71654Q  AZ 5 |Petroleos Mexicanos Sr Nt (DR 11/09/2020 DIFBCE. ..ottt | eriee bttt | eererieni e enrees 570,356 695,000 10,521
71654Q DG 4 |Petroleos Mexicanos Sr Nt 10/08/2020........ Direct 348,908 350,000
74365P  AE 8 |Prosus NV SrNt 3.832% 02/08/51 12/01/2020 Direct 279,978 280,000
75975A  AA 8 |Renew Power Pvt Ltd 1st Lien Nt.......cccocvvvvrvvininnes 01/21/2020........ Direct 465,000 465,000
80007R  AG 0 |Sands China Ltd SrNt 4.375% 06/18/30...... 06/02/2020. Direct 433,173 435,000
80386W  AB 1 | Sasol Financing USA LLC Sr Nt 12/09/2020........ Direct 232,200 215,000 2873
82620K AM 5 | Siemens Financieringsmat Nt. 10/27/2020, Jefferies & COMPaNY INC.......c.ovevierierirereeereee s 2,881,425 2,500,000 10,083
88034Q AC 1 |Tengizchevroil Fin Co Inc Sec Nt... 07/15/2020 Direct 311,658 315,000
88167A  AE 1 | Teva Pharmaceuticals NE Sr Nt 12/10/2020 Direct 1,362,025 1,405,000 8,692
90015W  AK 9 | Turkiye Vakiflar Bankasi Sr Nt... 12/01/2020........ 198,916 200,000
90015Y  AA 7 | Turkiye Sinai Kalkinma Sr Nt.. 01/15/2020. 218,832 220,000
902674 YA 2 |UBSAG London BRH Sr Nt... 04/14/2020........ | UBS FINancial SEIVICES INC.........cururiuiveieriiereiisiieisiseeesisei s 2,996,070 3,000,000
91823N  2A 0 | Veon Holdings BV SrNt...... 11/18/2020 630,000 630,000
918367  AA 1 |VTR Comunicaciones SPA Sr Nt 06/24/2020. 200,000 200,000
918374  AA 7 |VTRFinance BV SrNt 6.375% 07/15/28........... 06/24/2020. 230,000 230,000
92856H  AB 0 |Vivo Energy Investments Sr Nt 09/17/2020........ DIFECL ...t 390,000 390,000
92857TW  BU 3 |Vodafone Group PLC Sr Nt 10/28/2020. Citigroup 5,835,950 5,000,000 25,382
98313R  AH 9 |Wynn Macau LTD SrNt 5.625% 08/26/28. 12/15/2020........ DIFECE...eoveei e 293,550 285,000 5,166
G27649  AG 0 |Digicel Limited SrNt  6.750% 03/01/23...... 12/02/2020. Direct 206,250 300,000 5,231
M8903B  AS 1 | Turkcell lletisim HIzmet SrNE..........cvviiiss e 08/14/2020. Direct..... 622,704 665,000 15,745
P7354P  AA 2 |OI SA SrNt-PIK 10.000% 07/27/25 12/04/2020. Direct 313,425 300,000 10,042
X5151*  AH 3 | Landsvirkjun Sr Nt Ser A 03/16/2020........ | Barclays Capital INC........ouiiuiuiriiireisarisersiestiessnsssisene s senssnsseis st enssnssessensnns | onssssssersensssssenssssssesanssesssnsenssensessssenes | seneees 19,000,000 19,000,000
3899999. Total - Bonds - Industrial and Miscellaneous 620,225,860 693,929,056 2,588,734
Bonds - Unaffiliated Bank Loans
000000 00 O |Capstone Logistics Acq 15t LIEN TEIM LN ..o sssssessesssesnnss. | sessessessenes 11/18/2020 Direct 1,679,040 1,696,000
000000 00 0 |Vistra Operations Co LLC Incremental Ter.... 12/23/2020. Credit Suisse Securities LLC 6,134,183 6,187,500
000000 00 O |Vistra Operations Co LLC INCrEMENLAl TEN........c.ovvrirriiirireeeieisseieiessssesssie s ersssssessensenes 12/23/2020........ Credit SUISSE SECUMHES LLC......cvuvvrirerieirireiisisissie st sssssssssesssssssssesssssssssns | coressessssssessssssssassessssasssessessssssessenses | sessesseses 1,483,328 1,496,221
000000 00 O [Sonny's Enterprises LLC Delayed Draw Ter.........cocoveveerereernencenne 10/23/2020. DIFECL. ..o 365,854 365,854
14852D  AC 5 | Castle US Holding Corp Term Ln Nt 1..... 03/04/2020. VHOUS. ..ot sns s 3,734,761 3,726,563
24702N  BE 9 |Dell International LLC Term Ln B-1 Nt 1 12/17/2020........ Credit SUISSE SECUMHES LLC.........vurereriiiiieeiicirie e sesenssssesssnses | coressesssesesssesesssessesessssesessessssesensesnes | cessessnenes 7,724,539 7,727,942
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1 08/07/2020........ Goldman Sachs & COMPANY............cuiuiiiiiiiieiii e 2,435,270 2,435,270
45778E  AG 9 |Innophos Holdings Term Ln Nt 1........covviiniirrseeeeseeseeseeesienes 02/13/2020. RBC Capital Markets LLC 2,073,829 2,084,250
552462 B# 9 |Lytx Delayed Draw TErm LN NE 1. ..o ssssssessesssssessesssssns | sonsssserensnes 04/30/2020........ DITBCE. ...ttt b ettt | nebebebenseset et bbb s ettt n et nnnsenes | ebesensereseneierenas 114,105 115,258
552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26 02/27/2020. Direct 1,300,976 1,325,468
83549#  AA 8 | Sonny's Enterprises LLC Term Ln Nt 1.. 08/07/2020. Direct 2,324,662 2,372,104
000000 00 O |Desarrolladora Energetica SA TEMM LN AL......ooioioiiiieiseieisi st neennes Do 01/27/2020........ TaXabIE EXCRANGE. ...ttt ensensesnsensenens | cressseassessessesnsensesessnsensensesensensesnsanes | snessseanes 1,433,929 1,911,905
8299999. Total - Bonds - Unaffiliated Bank LOANS...........coiiiiiiiiniisiiiisnisnississ s 30,804,476 31,444,335 0
8399997. Total - Bonds - Part 3 N ...916,000,826 | ... 957,791,066 [ oo 3,857,643
8399998. Total - BONAS - SUMMANY HEM fTOM Pa 5.ttt stttk E4e88 404 E L8888 1L E 08 4EE 8884081488488 E 848108084 E 001088488 E £ E 8L 881 E 8401088401108 E 8L E L8 E L 81 E e E bbb e b etk LE1eebeeE et E b e bttt ent et | btbienssssnssessensanb e st ees 93,286,616 | ....ocoovvverereciiieinn 93,715,259 | ..o 429,300
8399999, TORAl = BONAS. ...ttt ettt f R8RSR f £ E 8 £EE SRR SHE  feLE1eEEEE LR f e E R e E LR R R R e R f e R LR SR E SR EEE e R eEE AR feEE LR R SRR E LR E LR R SRR EE R LRt E R e fini e entenE ettt | cerensenrne e enes 1,009,287,442 | ..o 1,051,506,325 | ..o 4,286,943
Preferred Stocks - Industrial and Miscell. Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd UNits.........cccooveunrerernrnrererrereieeinee 12/10/2020 DIFECE....evveece e 25241330 | .covvenee. 2,524,133
000000 00 0 |48 Forty Class A Pfrd................... 12/23/2020........ Direct 47.600 47,600
000000 00 O |WooriBank Jr Sub Nt 4.250% PErpet...........cccoeviiiireiiiirieerssee e eseees DS 01/31/2020. DIFBCE. ... | b 465,000.000 | ..covvovvrrrrninene 469,448 6,416
000000 00 0 |Gazprom Sub Nt FiX t0 FIOAt.........cccvuriiririiriiireiiseiesees s [N 10/13/2020........ DIFECE. ..ttt | bbb 490,000.000 | ..coovvvrrvrirrinene 490,000
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000000 00 O |Royal Capital BV Sr Nt 04/01/2020........ DIFECE. ..t enrens | eebens st 575,000.000 570,600 10,549
000000 00 O |MAF Global Securities Jr Sub Nt...........cccocvvvveirermrscirerninns . | 09/14/2020 DIFBCE. ..t enrens | bt 200,000.000 202,000 275
000000 00 0 |Bank of East Asia Ltd Jr Sub Nt Fix to F 09/15/2020........ DIIBCL. ..ot | i 300,000.000 308,625 8,715
000000 00 0O |SMC Global Power Hidgs Sr Nt Fix to Flt 09/23/2020. DIFBCE. ..t enrens | eernes e 640,000.000 622,400 14,677
000000 00 O |DIB Tier 1 Sukuk 3 Ltd Jr Sub Nt. 10/21/2020........ DIFBOL. ..ottt | i 300,000.000 318,300 4,740
000000 00 O |ltau UniBanco Hidg SA/KY Jr Sub Nt 10/07/2020 DIFBCE. ..ot | eerenei et 315,000.000 311,063 1,138
000000 00 0 |Digicel Group 0.5 Ltd Sub Nt 12/21/2020........ DIFBCR. ..ot | i 195,000.000 54,600
06000B  AA 0 |Bangkok Bank PCL Jr Sub Nt.................. 09/15/2020. DIFBCE. ..ot enrens | eerenei et 550,000.000 550,000
25381Y  AC 5 |Digicel Group 0.5 Ltd Sub Nt........ccooevriiirrinnne 11/13/2020........ Interest CapitaliZation.............ccovueiueirieriiecee ettt | sbensens ettt nnen 3,150.000
25381Y  AC 5 |Digicel Group 0.5 Ltd Sub Nt.......coovvvvrirecnnns 06/23/2020........ | Taxable EXChaNge........oveierierieiicieeiici e ..165,335.000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred XXX
8999997. Total - Preferred Stocks - Part 3... XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5 XXX
8999999. Total - Preferred StOCKS.......ovviiiiiiieiiiiisssissi s XXX
9899999. Total - Preferred and Common Stocks 7,164,878 XXX
9999999. Total - Bonds, Preferred and COMMON STOCKS. ..ottt res etesessess s se b b e et s s e s e s b et ee e st e st e bt eL et e Lo e et h ettt d ettt et etase | biesiatesesseeseneses e nesee e es et enieneenaes | coresieniene e res 1,016,452,320 XXX
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Bonds - U.S. Government
455780 AG 1 |Indonesia (Republic of) AID Sr Nt..........cccevveerrenn. .. [ 12/01/2020. | Redemption  100.0000...........covcessvvrs | L 100,000 | .......... 100,000 | .......... 109,000 101,228 | vovveveeerccerens | oo (021 ) R I [G17722:) ) [ BN, 100,000 0 6,675 |06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backed............ .| 10/15/2020. | Redemption  100.0000.. 965,000 | ........ 965,000 | ......... 965,000 965,000 0. 49,663 | 04/15/2022.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ .. [ 12/01/2020. | Paydown..............c....... 163,925 163,925 | .........163,110 163,380 0 5,779 | 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1...... .. [ 12/01/2020. | PaydOWN...........ocvverrirricnias 36,324 | o000 36,324 | oo 38,140 36,453 . 36,324 0 1,395 |06/15/2028.
912828 MF 4 |U S Treasury 01/15/2020 TIPS.........ccococvvrivvnrns -~ | 01/15/2020. | Maturity. ...107,079,300 | .....90,000,000 | .....90,472,701 | ....... 107,107,632 | (17,095,856) (17,097,731 | oo | 90,009,900 17,069,400 |..17,069,400 | .....736,170 | 01/15/2020.
0599999. Total - Bonds - U.S. Government......... ..108,344,549 | ..... 91,265,249 | .... 91,747,951 | ..... 108,373,693 | (17,095,856) . (17,098,542) | o0 | v 91,275,149 17,069,400 |...17,069,400 | ....799,682 | XXX
Bonds - All Other Government
000000 00 O |Argentina (Republic of) Unsec Nt..........cccovvvurieninne D | 04/08/2020. | Direct...... 123,956 16,827 25,399 (8,572)]. .| 05/07/2024.
000000 00 O |Argentina (Republic of) Sr Nt... D | 09/10/2020. | Taxable EXChange............cccvveereerreevenenns . 148,544 | ... .73,483 116,940 12/31/2033.
000000 00 O |Republic of Nigeria Sr Nt D| 01/07/2020. | Direct...... 439344 | ......... 425,000 | .......... 377,400 378,559 23 02/23/2038.
040114 HK 9 |Argentina (Republic of) Sr Nt..........ccccoovriiniiiveiicns D| 05/20/2020. | Direct...... 533,220 | ....... 1,415,000 391,248 590,606 | .vvvvorveeereereree | erveervererrrieesnns | oo 01/26/2022.
900123 CA 6 |Turkey (Republic of) SrNt... D| 04/21/2020. | Direct..... 756,268 | ..........850,000 | ......... 722,500 754,910 | oovovvevvverrrnns | oo 7,699 | .o 03/23/2023.
900123 CT 5 |Turkey (Republic of) SrNt... D| 06/11/2020. | Direct...... o 572,688 572,339 (787) 04/26/2029.
1099999. Total - Bonds - All Other GOVEIMMENL.........cccoiivrsivrssvrsvnsiessins v | 9 ASBT0T | ... 3,626,596 | ....... 2,154,146 | ........... PR XY — (o I 6,935 |.....251,387 (244,452) XXX
Bonds - U.S. States, Territories and Possessions
605580 JD 2 |Mississippi St GO Ref SerA.... o | 1170172020, | MARUFIY. ..o | 8,000,000 | ....... 8,000,000 | ....... 8,980,960 | ........... 8,074,439 | ..ovvvvveceeereve | e (T4,439) | oo | i TEZ ) N O 8,000,000 0 | . 420,000 | 11/01/2020.
605580 SM 2 | Mississippi St GO MBIA- IBC... e | | 1012020, | MEHUIY oo | 5,250,000 | ... 5,250,000 | ... 5,739,720 5,287,098 | ..oooovcrsvccrs | erred (37,098) (37,098) | oo | e 5,250,000 0 |...275,625 | 11/01/2020.
1799999. Total - Bonds - U.S. States, Territories & Possessions. 13,250,000 | ....13,250,000 | .....14,720,680 | ......... 13,361,537 | oo | (111,537) (111,537) . 13,250,000 | oo | | 0 | 695,625 | XXX
Bonds - U.S. Political Subdivisions of States
167485 R6 0 |Chicago IL GO Proj & Ref Ser C........ccccuvvrernrrerns .. 1 02/20/2020. | Call  100.0000.............comvrrrrvrrmmrriiirinnes R 11,520,000 | ..... 11,520,000 | ..... 12,235,277 | oo, 11,520,000 I 11,520,000 0... 366,400 |01/01/2025.
382604 VN 3 |Goose Creek TX Cons ISD GO Ref & Schoolh...... |.. | 02/15/2020. | MatUIHY........oooevvevccvioveveeensssscscinc | 8,680,000 | ....... 8,680,000 | ....... 9,357,821 8,688,316 | ..ovorvosssiiiiiis | coveeies (8,316) N 8,680,000 0 |....217,000 | 02/15/2020.
2499999 Total - Bonds - U.S. Political SUDAIVISIONS Of SAtES......oovvsvssivmsiinsss eosionsisnsssnsssssssssssssssnssssssssssssssssssssssssssssssssssssssnss | 20,200,000 | .....20,200,000 | .....21,593,098 | ........ 20,208,316 | cooocovnnnd 0| (8,316) | .oovrveiin0 | rirriern(8,316) | o0 | 20,200,000 | .....ovvvnnd (| o) 0...583,400 | XXX
Bonds - U.S. Special Revenue and Special Assessment
14320N  BS 2 |Carmel IN Redev Auth Rev LBASS Cap Appre...... .| 02/01/2020. [ MARUFIY ... [ 3,000,000 | ....... 3,000,000 | ....... 1,494,390 2,987,552 | ovveveeveeerrrs | e 12,848 | oo | e 12,888 | | e 3,000,000 0 02/01/2020.
29270C  LX 1 |Energy NW WA Elec Rev Ref Columbia Stati........ [ 0710172020, | MAIUIRY...ooesoeneserssssnesss | 10,000,000 | ..... 10,000,000 | ..... 10,745,900 | ......... 10,036,716 | ..oovovvvererecccce | o (36,716) I 10,000,000 0 |....500,000 | 07/01/2020.
303891 SN 6 |Fairfax Cnty VA Wir Auth Rev Ref Sub Ser. - | 04/01/2020. | Maturity 2,910,000 | ...... 2,910,000 | ... 3,256,028 2,917,868 |.oovovvrssrrrs | oo (7,868) S [P 2,910,000 0| 76,388 | 04/01/2020.
3128HJ AG 1 |FHLMC Gold PC Pool #W30007. < [ 1200172020, | PAYAOWN....eeesvseessseees | 1,313,680 | ... 1,313,680 | ... 1,504,574 | ..o 1,452,926 | ..o | oo (139,246) N 1,313,680 0. 46,177 | 08/15/2028.
312905 KJ 0 |FHLMC REMIC Ser 1060-X .| 12101/2020. | Paydown... 2658 2,605 ) PSSO IS ()Y S DO 2,601 0 93 | 03/15/2021.
312906 E5 5 |FHLMC REMIC Ser 1116-XA.. .| 03/01/2020. | Paydown... ..348 359 3 0 5 | 08/15/2021.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z .. | 12/01/2020. | Paydown... 9,383 ..9,155 (86) 0 330 | 02/15/2024.
313373 X8 6 |FHLMC REMIC Ser 1683 Z [ 12/01/2020. | PaYOWN.....ccvvvvcvreescssvrcssssneseen || gapoe | ggpge| 91,004 90,511 16 0 3,205 | 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M .. [12/01/2020. | Paydown............covvvvmsevvisssnnsiisssisiiisens | 30643 | 32643 | 33,877 33,195 (552) (V[ 1,286 | 11/20/2027.
31358K  7A 0 | FNMA REMIC Ser 1991-164PX... .| 12/01/2020. | Paydown... 9,559 ..9,237 (32) 0 326 | 12/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z.... .| | 12101/2020. | Paydown... 4364 L4200 4 (0] 134 | 02/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G. .| 12/01/2020. | Paydown... 18,018 320 0 546 | 07/25/2023.
313598  ZK 6 |FNMA REMIC Ser 1993-119GA.. .| 12101/2020. | Paydown... 12,282 73 (O 435 | 07/25/2023.
313603 2H 4 |FNMA REMIC Ser 1990-35E... .| 03/01/2020. | Paydow 33 0 04/25/2020.
313603 5) 7 |FNMA REMIC Ser 1990-41D... .| 03/01/2020. | Paydown... 492 3 SOOI B IS O ..495 0 7 | 04/25/2020.
3138YG XE 7 |FNMA Pool #AY3376  3.500% 04/25/45.... - | 12/0172020. | PaydOWnN....coovvvvvvvvvvvvvvvvvvvvvnvnvvvsvsvssvvnsnnns | L 4,051,811 | ... 4,051,811 | ... 4,161,653 | voooooo... 4155474 | oo | s (O XX ) ) U o (103,663) | .ooveverrrereeens | wevevenenes 4,051,811 (0 87,549 | 04/25/2045.
3138YP A2 8 |FNMA Pool #AY9024 3.000% 05/25/45.... [ 1200172020, | PAYAOWN......ooovvevvvnsssvvnesssseesssce | 4648333 | ... 4648333 | ... 4722416 | ........... 4717618 | oo | o (69,284) ..(69,284) B 4,648,333 0. 79,925 | 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413  3.000% 11/25/45............. | 12101/2020. | Paydown 3,828,700 | ... 3,828,700 | ... 3,880,284 | ...... 3,877,016 | .covcvrrrcirrce | o (48,316) ..(48,316) ) 3,828,700 0| 69,801 | 11/25/2045.
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3140E8 FP 8 |FNMA Pool #BA3773  3.000% 11/25/45.............. | 12/01/2020. | Paydown . 7,326,990 | ...... 7,326,990 | ...... 7,460,364 | ... 7,451,813 | oo | (124,822) N — 7,326,990 0 |....140,690 | 11/25/2045.
3140HB  FS 2 |FNMA Pool #BJ9176  4.000% 05/25/48............... | 12101/2020. [ PaYAOWN......ovvriviecisnisicinnisans . - 11,519,333 | ..... 11,519,333 | ..... 11,748,370 | (223,700) B 11,519,333 0 ... 251,431 | 05/25/2048.
3140J5 LM 9 |FNMA Pool #BM1231  3.500% 11/25/31... -| 12/01/2020. | Paydown... 1,783,186 | ...... 1,783,186 | ...... 1,858,344 | ... 1,851,020 | .occevecevevererer | covee (K] — 1,783,186 0 ... 34,913 | 11/25/2031.
3140Q7 5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47.... .| 05/28/2020. | Citigroup... 6,982,273 | ......6,614,350 | ....... 6,572,494 6,573,162 6 6,573,168 |....409,105 | ....... 409,105 | .....114,465 | 09/25/2047.
3140Q7  5Y 9 |FNMA Pool #CA0862 3.500% 09/25/47.... | 06/01/2020. | PaYAOWN...coveccovvvveensssssmmmnveneeens | 1,032,123 | ....... 1,032,123 | ... 1,025,591 | .......... 1,025,696 6,427 1,032,123 0 ... 10,688 | 09/25/2047.
314008 3K 9 |FNMA Pool #CA1701  4.000% 05/25/48.............. | .. | 12/01/2020. | Paydown.........cccccovvvvvmsmvcmvcvmmenscssneens | 7,338,885 | ... 7,338,885 | ...... 7,487,956 | ... 7,483,684 | ..ovoovrvecccccc | (144,799) I I 7,338,885 0 |....167,869 | 05/25/2048.
314170 LN 1 |FNMA Pool #AB6632 3.500% 10/25/42............. - | 12/01/2020. | Paydown 8,162,952 | ... 8,162,952 | ... 8,540,488 8,512,977 | ooovvvcverere | (350,026) B N - 8,162,952 0 |....184,054 | 10/25/2042.
31418C RC 0 |FNMA Pool #MA3182 3.500% 11/25/47 . | 06/28/2020. | Bank of America BISD Dealer...........ccoooe. | 1 28,930,822 | ..... 27,349,669 | ..... 27,091,129 | ......... 27,096,062 (217) I 27,095,844 | ..o 1,834,977 | ... 1,834,977 | ..... 473,301 | 11/25/2047.
31418C RC 0 |FNMA Pool #MA3182 3.500% 11/25/47 ... | .. | 06/01/2020. | Paydown...........ccocuervienrinnn 4,194,496 | ......4,194,496 | ....... 4,154,845 | .. 4,155,601 [ oo | e 38,895 4,194,496 0| ....43,391 | 11/25/2047.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom........... | 12/01/2020. | Call - 100.0000 . o 1,371,761 | ...... 1,371,761 | ...... 1,371,761 | v 1,371,761 N — 1,371,761 0 e 22,140 | 01/01/2043.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHA Ins M...... | .. | 04/01/2020. [ Call  100.0000.........ooesecceececrrrrrerrrrrees ) . 105,000 | .......... 105,000 | ....oooee. 90,804 103,767 235 L0 7010 30 N B LT 997 | ........ 3,150 | 04/01/2021.
485052 TN 4 |Kansas City MO Mun AsstCor Rev LBASS Ref..... | .. | 04/15/2020. | Maturity . | ....10,110,000 | .....10,110,000 | .....10,803,950 | ........ 10,128,730 | oo | e CENE) P— N [— 10,110,000 0]....252,750 | 04/15/2020.
57563R GW 3 |Massachusetts Educ Fin Rev LBASS Ser............ | . | 01/01/2020. | Maturity ) I 7,700,000 | ... 7,700,000 | ... 7,913,829 7,700,000 7,700,000 0 |....221,375 | 01/01/2020.
650013 T3 9 |New York St Hwy&BIdg Tr Fd Rev Ser B . | .- | 04/01/2020. | Maturity 12,100,000 | ....12,100,000 | .....13,697,450 2,138,754 2,100,000 0 |...332,750 | 04/01/2020.
650033 3K 7 |New York St Urban Dev Corp Rev Ref St Fa......... .. | 04/01/2020. | Maturity. . . 1,215,000 | ...... 1,215,000 | ....... 1,397,809 1,219,153 0| 34,628 | 04/01/2020.
677377 2M 4 | Ohio St Hsg Fin Agy SF Mtg Rev LBASS Txb........ .| 12101/2020. | Call  100.0000.............corrrrecrccrrcrrereee 3 ) 870,000 | oo 870,000 | oo 870,000 870,000 0. 14,269 | 11/01/2041.
677659 SF 2 |Ohio St Wir Dev Auth Rev Ref Wir Dev Fre. - 12/01/2020. | Maturity. 5,400,000 | ... 5,400,000 | ... 6,322,860 | ..oovvrns 5,472,037 | ovvvevivrrrriss | coveres (7070 I— crreeene(72,037) 0 |....297,000 | 12/01/2020.
837152 KX 4 |South Carolina Trans Rev Infrastructure.. o |-+ | 10/01/2020. | MBtUFItY..cooceeeseeee | 6,495,000 | ....... 6,495,000 | ....... 7,083,252 6,537,999 | .oovoovoceeiiiis | oo [C7Xelek) | IO [ (42,999) 0 | .....340,988 | 10/01/2020.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt ....152,570,268 |...150,621,192 |....155437,412 | ...... 151,760,599 ..(1,435,409) 1,435,409) |. .0 |.2,245079 |...2,245079 | 3,806,059 | XXX
Bonds - Industrial and Miscellaneous
00115B  AA 5 |AEP Texas Central Trans Fund LBASS Ser 2........ .. | 08/01/2020. | Paydown...........cocvvvmsvvvvirensnvviissnncriienns | L 0010716 | 2,019,716 | ....... 2,019,712 2,019,689 | oo | eerereeirceeni2T | evvvcoreeeeecoes | cereeererereeane2T | eeeeeeeeecereeeenne | e 2,019,716 0 31,329 | 02/01/2027.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2........... .. | 12/26/2020. | Class action proceed: 0 5372 | 03/25/2047.
00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2 Cl. . | 12/28/2020. | Paydown... 130,677 | oo 130,677 | vovvvrvee 61,802 61,802 [V 1,123 | 07/25/2036.
010824 AA 3 |Alameda Cnty CA CTL Ser 2002-A..........ooovvecc.... .| 12/15/2020. | Redemption  100.0000.. 210,059 | .......... 210,059 222,663 211,799 . 210,059 0 8,631 | 06/15/2021.
020053 AS 3 |ALM Loan Funding CLO Ser 2013-8A Cl A1R........ .| 03/04/2020. | Redemption ~ 100.0000.....cccovivviweec | | 1250,000 | .. 1,250,000 | ... 1,250,000 | oo 1,250,000 | oo | oo | oo L o0 Lo 1,250,000 0 16,802 | 10/15/2028.
02376T AC 2 |American Airlines Inc LBASS EETC Ser 201......... .. | 07/15/2020. | Redemption ~ 100.0000........ccvvvvcvvccecrens | 5,877,549 | ... 5,877,549 | ... 5,877,549 | .......... 5,877,549 0 |....314,398 | 07/15/2020.
02377D AA 0 |American Airlines Inc LBASS EETC Ser 201 .| 10/15/2020. | Redemption ~ 100.0000.. 303321 | oo 303,321 | oo 303,321 303,321 (o — 8,417 | 04/15/2027.
023770 AB 0 |American Airlines Inc LBASS EETC Ser 201 .| 07/15/2020. | Redemption  100.0000.. . 54,549 | ............ 54549 | ..o 57,014 55,507 0 2,025 | 01/15/2023.
02666Q G7 2 |American Honda Fin Corp MT Nt .. | .. | 09/21/2020. | Maturity . . 1,900,000 | ....... 1,900,000 | ....... 2,071,020 | oo, 1,918,264 | .oovovvevrrrrvrenens . 0 73,625 | 09/21/2020.
030728 L9 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R8......... | 12/28/2020. | Paydown... 1,772,790 | ....... 1,772,790 | ....... 1,564,210 | ........... 1,687,611 | .coccceeeeceeeciiies | 85,178 [ oo | i 85478 | s | e 1,772,790 0 ... 16,776 | 10/25/2035.
030728  S6 3 | Ameriquest Mtg Sec Inc RMBS Ser 2005-R10....... . | 08/25/2020. | Paydown... 2,548,896 | ..... 2,548,896 | ...... 2,372,066 2,527,094 B 2,548,896 0 ... 17,446 | 01/25/2036.
031162 BM 1 |AmgenincSrNt 3.875% 11/15/21.......ooccocccc.ce. - [ 121612020 | Gall 1034940 oo | 14,963,126 | ..... 14,500,000 | ..... 14,844,143 | ... 14,597,718 | oo | ereeeei82,657) | e | oo 82,657) | oo | 2000000 14,555,061 [ o | o (55,061) | ........ (55,061) | ..1,002,749 | 11/15/2021.
0552908 AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.... | .. | 12/01/2020. | Paydown..........cccoocvvvvmsevvvvssmscvviissnnens | b 2374 | o T3TA4 | 75,925 73,923 (VI 2,493 | 09/05/2032.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200.......... .| 12/01/2020. | Paydown... 800,100 800,100 [ .voorvererrereenne | eveeerreenernnne | veeerrsenrinens | eveeerernerieree | eevrereerereerens | evveererrerrnn800,100 | woooveoeevereeins | v 33,714 | ... 33,714 | ... 30,371 | 01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser............ .. [12/01/2020. | Paydown............ccovvvmsevvisseensiisssisiiisens | 27988 | TTE2A | 72,405 73,035 | oo | oo T4 s oo T e | v 73106 | e | o 4147 | . 4147 | .. 1,896 | 11/20/2046.
07331Q AA 5 |Bayview Opport Mast Fund Trust RMBS Ser......... .. | 12/28/2020. | Paydown... 2,093,141 | ....... 2,093,141 | ....... 2,154,053 2,136,949 I 2,093,141 0 [ 47,374 | 06/28/2053.
09062X AC 7 |Biogen Inc SrNt  2.900% 09/15/20... +|06/28/2020. | Call - 1007812 e | 5,039,060 | ...... 5,000,000 | ...... 4,989,600 | ......... 4,998,446 N 4,999,337 | oo | o Ll — 663 | .....140,963 | 09/15/2020.
110122 BD 9 |Bristol-Myers Squibb Co Sr Nt .| 07/17/2020. | Tax Free EXChange........coooovmvvssivceeens | | 5283414 | ....... 5,270,000 | ... 5,318,543 | ........... 5,312,676 (29,262) e e 5,283,414 0 |....157,280 | 10/15/2020.
110122 BG 2 |Bristol-Myers Squibb Co Sr Nt .| 07/1712020. | Tax Free EXChaNge.........oooooccvvvvcvccemnnnc | 6,991,250 | ...... 7,000,000 | ....... 6,988,397 6,988,940 2,310 . 2,310 N 6,991,250 0| ....209,806 | 08/15/2022.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .| 10115/2020. | Redemption ~ 100.0000.....cccccccrvvsrirere | 384,268 | .......... 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.. . 221,621 | v 221,621 221,621 221,621 0| 10,452 | 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .. | 07/15/2020. | Redemption ~ 100.0000..........cocrvrerenee . . 343,535 | oo 343535 | oo 343535 343,535 0 15,479 | 01/15/2024.
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125523 BW 9 | Cigna Corp StNt  3.500% 06/15/24.................... | 07/1472020. | Tax Free EXChange....ooorr | | 4084384 | .. 5,000,000 | ... 4,981,430 | .......... 4,982,824 | coovovceerc | v, 1,960 0 |...101,597 | 06/15/2024.
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser.............. .. [ 12/01/2020. | Paydown...........cocvvvinvvviissssssiissnsisiesns | L 65759 | 76,665 | ..... 64,737 (o0 £ U USRI SOOI EDUPRRTROPRRPON | I DUUPRRUPSRRRRRN ISUPRRRRRR o7 B £< Y A ISR IS 1,022 | oo 1,022 | ... 2,164 | 03/25/2022.
125896 BK 5 |CMS Energy Corp SrNt 5.050% 03/15/22......... .| 12/30/2020. | Call  105.3487.. 2,933,962 | ... 2,785,000 | ...... 3,180,052 2,943,199 | .ovvvovevererererens | e (70,522) | covveccvevreees | eeeeeeress(70522) | oo | eeeeeeeesn 2872677 | oo | e (87,677 ........ (87,677) .....330,625 | 03/15/2022.
125910 AD 5 |Comm Mortgage Trust CMBS Ser 2014-UBS2C... | .. | 12/01/2020. | Paydown............... 3,088,710 3,088,710 13,181,253 3,114,353 25,643) . 0 03/10/2047.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C... | .. | 07/01/2020. | PaYdOWN....occcccovvvrvssmrsssmmssrnssneens | | ppeage | 506,355 | .......... 511,396 508,264 | ....oovvveercccers | e (1,909) 0 08/10/2055.
12593Y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C... | .. | 12/01/2020. | Paydown...........cc.coveesevvvrssmmvvvissssssiisennns | | 74T | o 7747 | 79,460 78,236 | oo | e (1,089) 0 02/10/2049.
12624K  AC 0 | Commercial Mortgage PTC CMBS Ser 2012-CR... | .. | 12/01/2020. | Paydown.........c..cccooivrinminniiiniinniriniinens 1,420,982 | ....... 1,420,982 | ....... 1,394,227 | oo, 1,415,958 5,024 0 08/15/2045.
12638P AB 5 | Credit Suisse Mtg Cap Cft RMBS Ser 2007- - | 12101/2020. | Paydown 242131 | oo 242431 | oo 113,544 K77 N B 128,586 0 04/25/2037.
12644* AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage .| .. 12115/2020. | Redemption  100.0000.. ..143,905 143,905 143,905 143,905 0 12/15/2026.
12644@ AX 3 |CTLCap TrCTL Lowes 7.070% 08/15/21.......... .| 08/15/2020. | Redemption ~ 100.0000.............c........ ) 167.469 167,469 | oo 167,469 167,469 167,460 0 08/15/2021.
12656* AF 9 | CSLB Holdings Inc Sr Nt SerF.........cccooosevviiivven | 03/27/2020. | Maturity. [ B 16,000,000 | .....16,000,000 | .....16,000,000 | ........ 16,000,000 N 16,000,000 0 |....205,600 |03/27/2020.
126650 BP 4 |CVS Health Corp LBASS PTC Nt....occ.ccovvrreree .| 12110/2020. | Redemption ~ 100.0000............cc........ 3 208,208 | oo 298,208 337,208 322,576 0 9,839 | 12/10/2028.
126650 BQ 2 |CVS Health Corp LBASS PTC Nt.... .. | 12/10/2020. | Various...... 136,903 | .........136,903 | ......... 141,531 139,812 0 5,203 | 01/10/2030.
126650 BS 8 |CVS Health Corp LBASS PTC Nt.... .. | 12/10/2020. | Redemption ~ 100.0000..........ccovereverenee .60,778 72,355 0 2,500 |01/10/2032.
12668B EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4............ .. | 12/01/2020. | Paydown 494,915 | ..........551,469 493,022 | coovveeeeeceeeeces | oo | oo | eeeeecereeeierene0 e | 493,022 | e | e 1,893 02/25/2036.
[T] '4149Y AT 5 |Cardinal Health InC STNt..cooorse .. | 06/22/2020. | Call  102.0160........ccovomvmvvvesemsiriiissnns | 1,360,893 | ....... 1,334,000 | ....... 1,515,771 | oo 1,358,348 | .ovooovvveeevceiis | eee(11,992) [ e e (11,992) | v | v 1,346,356 [ oo | (12,356) 12/15/2020.
= 144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... .. | 12/2912020. | Paydown... 1,300,402 | ...... 1,300,402 | ...... 1,309,006 02125/2037.
:h 16163Y AC 8 |Chase Mortgage Finance Corpora RMBS Ser. < [ 10/01/2020. | PAYAOWN....coeeessvveesssseenss | 4,537,988 | ....... 4,537,988 | ....... 4,593,844 04/25/2045.
N) 16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI 2A9................. .. | 12/01/2020. | Paydown... ..49,972 B 9,514 02/25/2037.
166764 AG 5 |Chevron Corp SrNt 2.427% 06/24/20 .. | 06/24/2020. | Maturity. 4,000,000 4, 06/24/2020.
173237 AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 .| 12101/2020. | Paydown 1,981,485 | ...... 1,981,485 | ...... 1,970,008 | vovvoo.. 1,971,288 | oo | e 10,197 01/25/2053.
220038 AJ 5 |Corporate Office Prop LP SrNt.. - [1019/2020. | Call - 102.1806....ovsvvvvesvvessvvensssens | 15,020,555 | .....14,700,000 | .....14,608,680 | ........ 14,678,644 | ovvoereecens | e 11888 | oo | e 11,588 | | 00 14,690,232 | o | o 9,768 06/15/2021.
22025Y AM 2 | Corrections Corp of America Sr Nt... | 01/01/2020. | Call - 100.0000 1,000,000 | ....... 1,000,000 | ........ 997,500 999,875 | ooovrerrees | o | s | svennieriensn0 [ | 999,875 | e [ s 125 04/01/2020.
26884T AA 0 |ERAC USA Finance Company SrN [ 1070172020, | MAIUIIY....oereereessneenssenses | 9,856,000 | ...... 9,856,000 | ... 11,341,332 | ......... 10,023,153 | .ovvvvvvvveeereses | oo [CLTALK)) — 10/01/2020.
30161M AH 6 |Exelon Generation Co LLC Sr Nt .. 107/01/2020. | Call -~ 100.0000.............omsmvmrvvvmmmriiiienns | | 2,000,000 | ....... 2,000,000 | ....... 2,098,000 2,015,678 | oo | v (10,388) | vevvveeereeees | evveeerennn(10,388) | oo | e0000000:2,005,289 | oo [ oo (5,289) 10/01/2020.
316773 CT 5 |Fifth Third Bancorp Sr Nt | 0612772020 Call - 100.0000...0cosvesvvesvesvssenns | 5,000,000 | ...... 5,000,000 | ....... 5,191,400 5,028,808 [ oovovrrirrns | e (24,643) | coovovrs cerenreen(20,843) [ | e 5,004,165 | [ e (4,165) | ..vcvve (4,165) | ....131,771 | 07/27/2020.
32052W AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA......... - | 12101/2020. | Paydown... 161,074 | . 166,663 | ......... 119,814 122,485 | 003,368 | oo | 0000 8,039 | s (2,671) [ oo | e 119,818 | o | e 41260 | ........ 41,260 | ........ 5,528 | 08/25/2037.
34530R AA 6 |Ford Credit Auto Owner Tr LBASS Ser 2015......... | .. | 01/15/2020. | PaYAOWN......ccccooovvrsvcrvrmvmmcriiiens | | 2,210,000 | ...... 2,210,000 2,221,568 2,214,808 | ooovocevceersee | oereeer8,808) | o | (4,408) 0 3,904 | 07/15/2026.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006.... | .. [ 12/28/2020. | Paydown.............cccooevvvvvmescvvivssncvsiisnnn | | 455135 | o, 155,135 | vovvvveee 79,793 79,793 0 [ 1,563 | 10/25/2036.
361448 AV 5 | GATX Corp SrNt 2.600% 03/30/20.................... .. | 03/30/2020. | MALUFIY.......oooorrvvernseieisssnsesisssessiisssns | 10,000,000 | .... 10,000,000 | ....... 9,950,000 | .ovco..s 9,997,586 0 ... 130,000 | 03/30/2020.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200........ .. | 12/01/2020. | Paydown 3,213 ...3,208 5 0 49 |11/25/2033.
362341 Q6 9 |GSAA Home Equity Tr RMBS Ser 2005-9F CI1..... | .. [ 12/01/2020. | Paydown 451,190 | e 138,850 138,850 o 138,850 | v | s 7781 | v 7781 | 4,370 | 12/25/2035.
379352 AL 1 |Global Marine Inc Sr Nt... . | 09/02/2020. | VaIIOUS....coococsvvvvvererverresssssivivivneessssses | 1,023,775 | ....... 4,500,000 | ....... 4505490 | ........... 4,016,250 | ...... 487,710 | e (VX)) I O IO 4,503,727 | .cooveererrrereenns (3,479,952) | ...(3,479,952) | .....232,287 | 06/01/2028.
38141G VP 6 |Goldman Sachs Group Inc Sr Nt.. ..|..|08/15/2020. |Call ~ 100.0000............ccoommmrmmmmocicciiianc | 5,500,000 | ...... 5,500,000 | ...... 5,502,405 | ........... 5,500,385 (339) B 5,500,046 (46) (46) | ..... 138,646 | 09/15/2020.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1ACIA.......... o [ 121812020, | PAYAOWN..oooevoesveesvsessseesssess | 1,068,652 | ....... 1,068,652 | ....... 1,084,532 | oo 1,084,340 | oo | o (15,688) [ ovvvceeerses | cerrersrn15,688) | oo | oo 1,068,652 0 27,283 | 10/15/2054.
38218G  AA 0 |Goodgreen Trust LBASS Ser 2018-1ACIA........... .. | 12115/2020. | Paydown... 25678 | oo, 131,924 LRI LT T I (R0 I—— 0 2,856 | 10/15/2053.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-.. .. | 12/115/2020. | Paydown... 19,680 | .o 19,680 | oo, 10,998 10,998 8,682 (V[ - 100 | 09/15/2030.
39539M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007: .. [ 12/28/2020. | PaydOWN...........cvveeerieeevienviecissniieans | 292,543 | .......... 292,543 273,065 273,065 | .oovvvereveens | e 19,479 0 | 1,709 | 06/25/2037.
40430H DD 7 |HSI Asset Sec Corp Tr RMBS Ser 2006-OPTH...... |.. | 12/28/2020. | Paydown..........ococcovsvrsvmvmsvcmssicns | [ 3483607 | ... 3,483 607 2,087,193 3,350,743 | oo | o 132,863 . . 0o 26,101 | 12/25/2035.
41164Y AB 7 [Harborview Mtg Loan Tr RMBS Ser 2007-4 C........ o [ 1202112020, | PAYAOWN. ... | 263,182 | ......... 263,182 256,520 256,981 L3010 R OO DO - . | N SN I 263,182 (N — 1,757 | 07/19/2047.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl.......... . [ 1212812020, | Paydown...........ccovvvsvvvviensesiissssiniisens | 5,081,705 | ....... 5,081,705 | ....... 4589415 | ........... 4,851,195 230,510 230,510 O 5,081,705 0. 37,642 | 02/25/2036.
446150 AG 9 |Huntington Bancshares Sub Bk Nt.............cccceeuc... .. | 12/15/2020. | Maturity 2,860,000 | ....... 2,860,000 | ....... 3,263,843 2,912,970 | covvvoeeceeecrs | v [(7X<1(0) ) [ D (52,970) N 2,860,000 0 ... 200,200 | 12/15/2020.
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45254N MY 0 |IMPAC CMB Tr RMBS Ser 20052 CI 1A1............ .. | 12128/2020. | Paydown 292,886 | .......... 292,886 285,224 285224 | oo | erreneeen 7,662 | . 0 2,318 | 04/25/2035.
456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1......... | 12101/2020. | Paydown . . 108,517 | v 190,219 | v, 129,847 | oo 129,274 | 00 28465 | oo | oo 23,892 | o573 [ | s 129,847 | o | o (23,330) | ....... (23,330) | ........ 6,718 | 08/25/2037.
46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2C........ .| 12117/2020. | Paydown... I — 335,581 | oo 335,581 | ......... 335,581 335,581 0 3,389 | 06/17/2037.
46639N AR 2 | JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12... | .. | 12/01/2020. | Paydown... 5,190,931 | ......5,190,931 | ....... 5,346,628 5,215,282 0.....89,396 | 07/15/2045.
478375 AD 0 |Johnson Control Intl plc Sr N.. ...| 03/30/2020. | Maturity ) . 4,000,000 | ....... 4,000,000 | ....... 3,999,889 | .......... 4,000,015 0 |....100,000 | 03/30/2020.
50026* AA 3 |Kohis Corp CTL Shelby MI - | 12115/2020. | Redemption  100.0000..........c00uvvvvvve . . 185,705 | .. 185,705 | oo 196,192 187,610 R 185,705 0 | 7,729 | 12/15/2022.
50077L  AH 9 |Kraft Heinz Foods Co St Nt.......c.ovevicvirirericincrins .. | 07/02/2020. | Maturity . . 1,068,000 | ....... 1,068,000 | ....... 1,066,094 | ........... 1,067,743 N 1,068,000 0 29,904 | 07/02/2020.
502431 AE 9 |L3Harris Tech Inc Sr Nt | 05/05/2020. | Tax Free EXchange...............cccccevveeecn . 4,407,586 | ....... 3,990,000 | ... 4,429,675 | .......... 4,423,680 N — 4,407,586 0| 68,273 | 06/15/2028.
50540R  AJ 1 |Laboratory Corp of America Sr Nt.... | 08/17/2020. | Various...... 4,100,000 4,100,000 | .......4,506,676 4,148,376 | ... 4113678 | .... | e (13,678) | e (13,678) | .....143,272 | 11/15/2020.
52467@ AH 8 |Legg Mason Mtg Cap Corp CTL.. | 12/15/2020. | Redemption 100.0000.. 129,663 | ....... 129,663 | ........ 135,989 130,118 B — 129,663 0 5,194 | 01/15/2021.
53117C AR 3 |Liberty Property LP Sr Nt - |0219/2020. | Call - 109.1792 . 6,550,753 | ... 6,000,000 | ... 5,916,300 | ...occ... 5,951,758 S [P 5,952,867 00 Y A < 47,133 | ....637,003 | 04/01/2025.
53117C AS 1 |Liberty Property LP SrNt.......cocovvercirriirnirciis .. [ 02/10/2020. | Tax Free Exchange..........cccc.courviinrrienanee . . 1,009,176 | ....... 1,000,000 | ....... 1,011,710 | oo 1,008,297 I 1,008,176 |.... [ 1,000 | oo 1,000 | ....... 11,646 | 10/01/2026.
53154* AD 5 |Liberty Utilities Finance Sr Nt Ser C .. | 07/31/2020. | Maturity. 6,000,000 | ....... 6,000,000 | ....... 6,000,000 | ........... 6,000,000 I 6,000,000 0 ... 193,800 | 07/31/2020.
532716 AU 1 |Limited Brands Inc High Yield Corp | - | 08/05/2020. | Various...... 1,245,625 | .......1,240,000 | ....... 1,342,300 1,281,426 1,273,272 6,492 | 02/15/2022.
542514 HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C....... .. | 12125/2020. | Paydown... 1,590,045 | ....... 1,590,045 | ...... 1,486,692 1,510,099 10/25/2034.
552758 AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC....... . | 12128/2020. | Paydown... . 82 954 08/25/2036.
552755 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007....... .. | 12101/2020. | Paydown 96,568 59,771 11/25/2021.
585055 BS 4 |Medtronic Inc SrNt 3.500% 03/15/25... . [ 10/29/2020. | Call ~ 112.7420.. 2027101 | oo 1.798,000 | ....1.822.803 | o 1,812,503 03/15/2025.
590200 YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-. .. [ 12/01/2020. | Paydown............... ...860,067 860,067 829,965 837,707 06/25/2035.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20.... . [ 12/01/2020. | PaydOWn.........covvvvvvrriiirnnsiiississans . . 242438 | ... 242,438 245,890 245,673 ...242,438 0 5,289 | 04/25/2058.
617446 7P 8 |Morgan Stanley Dean Witter Sr Nt .. | 07/24/2020. | Maturity . N 10,000,000 | ..... 10,000,000 | ....... 9,949,200 | ........... 9,996,344 o 10,000,000 0 ... 550,000 |07/24/2020.
61762M BU 4 |Morgan Stanley BAML Tr CMBS Ser 2013-C10..... | .| 12/01/2020. | PaydOWN......cooccvsvvessvssvnsvvssvssvcsn | 1,176,077 | ...... 1,176,077 | ...... 1,211,342 | o 1,183,000 N — 1,176,077 0 26,816 | 07/15/2046.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21 .. | 12/01/2020. 1,520,814 | ...... 1,520,814 | ...... 1,566,373 | vovveerenn. 1,536,202 0. 27,997 | 03/15/2048.
62877V AA 9 |NBM US Holding Inc. St Nt........coeoerecccecreeeeeereee . | 11125/2020. . . 147,150 | oo 135,000 | .......... 133,172 133,303 [ covvvveveeeee | o198 | oo [ 198 | oo | e 133501 | e | e 13,649 | ........ 13,649 | ......... 9,870 | 05/14/2026.
62942Q CA 9 |NRZ Advance Receivables Trust LBASS Ser......... .. | 09/15/2020. | Paydown N T 6,330,000 | ....... 6,330,000 | ....... 6,329,999 | ........... 6,329,094 0 ... 119,248 | 10/20/2052.
62942Q CF 8 |NRZ Advance Receivables Trust LBASS Ser......... .. [ 10/09/2020. | Redemption ~ 100.0000.........coovvevemweea | 12,990,000 | ..... 12,990,000 | ..... 12,989,982 | ......... 12,989,978 0]... 247,024 | 10/15/2051.
64508Q 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.
64828M AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017- .. [12/01/2020. | PaydOWN...........cvvoerieeriiensiseniisssiieans | 416,166 | .......... 416,166 | voooovo.. 420,783 420,442 A276) | o (4,276) 0 9,070 |04/25/2057.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-......... [ 1200112020, | PAYAOWN...oorvervensvenssessvens | 408,324 | .......... 408,324 | .......... 417,256 416,387 . coerernnn(8,083) 0 [ 8,445 | 05/25/2054.
64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014-......... < [ 1200172020, | PAYAOWN. ... | 699,984 | .......... 699,984 | .......... 716,774 714,899 | .oovoveeeeereeecc | o (14,915) | cooveeecccres | oo (14,915) 0 ... 14,477 | 05/25/2054.
64820C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-......... o | 1200172020, | PaYAOWN. oo | 675293 | .......... 675293 | .......... 691,602 687,596 | ...oooveeerrrceeri | o (12,303) ..(12,308) 0. 13,630 | 04/25/2052.
64830B AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017- < [ 1200172020, | PAYOWN....oeeeseeessnseeese | 1,131,406 | ...... 1,131,406 | ...... 1,169,575 | vvvvve. 1,166,725 [ oo | e (35,320) (35,320 0 ... 25437 | 08/27/2057.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018 o | 1200172020, | PaYAOWN. oo | 97,761 | oo 7,761 | oo 933,217 931,926 | oo | o (14,165) ...(14,165) 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019- o [ 1200112020, | PAYAOWN..osvvevvessvessssessssessssess | 1,645,856 | ....... 1,645,856 | ....... 1,667,928 | .......... 1,667,143 | ovvervceen | o (21,288) e (21,288) . 02/25/2049.
64830K AA 5 |New Residential Mtg Ln Tr RMBS Ser 2018-......... [ 12101/2020. | PaydowN...........covvvvvvvvvvensnssssssivivnnneensss | 1,679,815 | ....... 1,679,815 | ....... 1798452 | .ooooo.... 1,797,222 | oo | [CR 21074 ) PR (117,407) [ oo | v 1,679,815 05/25/2058.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-......... .. [12/01/2020. | PaydOwn...........coooevvvecriensvvensissniieen | 41061422 | 1961422 | .. 2,019,042 2,016,647 | .oveveverereerre | v 22 | — N 1,961,422 12/25/2058.
653240 AA 9 |Newtown CTL Ser2002 6.082% 05/15/23.......... .| 12/15/2020. | Redemption ~ 100.0000.. 268.977 268.984 3 268,986 05/15/2023.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1 .. | 12/01/2020. | Paydown.. 4,827 ..4,821 7 ..4,827 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2 .. | 12/28/2020. | Paydown... e 83372 | 26,053 26,053 | coooeeeeereen | e 57,319 | oo s ..83,372 04/25/2036.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1......... .. | 10/01/2020. | Paydown I R B 69,713 | vovvvvvrinnd 69,713 | vovvvvrrnnns 79,299 2501 T O (O35 ) I— 69,713 10/01/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls........ .. [ 12/07/2020. | Redemption ~ 100.0000...........covcvsmmmrs | L 286,068 | .......... 286,068 286,068 286,068 [ v | eoeeeeeeeeeeeeies | oo | oo (/I [T I 286,068 11/07/2023.




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

y'vi3

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

F Current Bond

4] 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
67087M AA 4 | OBP Depositor LLC Tr CMBS Ser 2010-OBP C..... | .. | 01/01/2020. | PaydOoWn........ccocvovvvvvvvvvvvvvvvvvvvvvvvvvnvsennnnnn | 10,470,000 | ..... 10,470,000 | ..... 11,889,176 | ......... 10,569,148 | ...coocccceveceric | covere (99,148) N 10,470,000 0 07/15/2045.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005-............ | 12/28/2020. | Paydown . I 1,865,769 | ....... 1,865,769 | ....... 1,709,511 | voveee. 1,753,953 |.... O I 111,816 N I 1,865,769 0 09/25/2035.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL SerA......... .| 12115/2020. | Redemption ~ 100.0000..........cocerererenee . R 413494 | oo 413494 | oo 416,596 416,059 | ovvvvveeeerrcers | crereerr(2,565) [ v, 0 01/15/2032.
713448 DC 9 |Pepsico Inc SrNt 2.150% 10/14/20.................... .. | 09/14/2020. | Call ~ 100.0000 2,500,000 2,500,000 | .......2,497,300 2,499,557 . 46 46 10/14/2020.
T4041N AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.. .. [ 09/24/2020. | PaydOWN............cooorvvrecriensissciissciisans | 6T 508 | 67,508 | voovvvvoenn 56,720 60,073 | eovevrrcereeere | crvveren 73835 | o, 0 12/24/2033.
74042C  AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A-. . | .. [ 12/22/2020. | Paydown... . 206,799 206,799 0 03/22/2038.
74042W AB 0 |Preferred Term Sec Ltd LBASS Nt CIA-2 P........... .. [ 03/23/2020. | PaydOWN.............cvvrrcrinricisiias . e 28872 | 25,335 25,335 0 09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl.. [ 12/22/2020. | Paydown..........cvvvvvnriiiinsssiissiinnans i 241,950 | 241,950 230,644 234,470 0 12/22/2036.
74273@ AA 1 |PRIT Core Realty Hidgs LLC Sr Nt Ser A.... .. | 02114/2020. | Maturity 10,000,000 | ..... 10,000,000 | ..... 10,000,000 | ......... 10,000,000 0 |...162,500 |02/14/2020.
74834L  AS 9 |Quest Diagnostics Inc Co Gtd Nt - [ 1111812020 | Call - 1016050, | 5,080,250 | ...... 5,000,000 5,590,950 5,095,444 | .ooooooevcccccees | rrerers(66,955) | oo | overerssns(66,955) | oo | 5,028,489 | oo | e (28,489) | ........ (28,489) | .....345,931 | 04/01/2021.
75115L AA 5 |Residential Accredit Loans Inc RMBS Ser... .| 12/28/2020. | Paydown . 484611 | ..o 484611 | ..o 415,330 415,330 0 2,378 | 08/25/2037.
756109 AL 8 |Realty Income Corp ST Nt....oovvevesenssivssncnne | 011072020 | Call - 103.7780..ccs v . o 1,037,780 | ... 1,000,000 | ... 1,148,800 | ......... 1,035,883 | oo | crrreiensi832) [ | ovreienseens(832) | oo | eeviersr 1,035,051 | oo, | o (35,051) | oo (35,051) | ......65,731 | 01/15/2021.
760759 AH 3 |Republic Services Inc Co Gtd Nt ...| 03/01/2020. | Maturity R 22,000,000 | ....22,000,000 | .....21,881,522 | ...... 21,997 464 0 |....550,000 | 03/01/2020.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A . [ 12/01/2020. | PaydoWn.........cocvvvemeerreerecsreininenneeennns .32120 | ............18,741 19,121 758 s 16,325 | ... 16,325 | ......... 1,847 | 09/25/2037.
779382 AP 5 |Rowan Companies Inc Co Gtd Nt. .. | 02/26/2020. | Tax Free Exchange.. 2,650,000 | ...... 2,790,460 | ........... 1,934,500 | ..... 755,856 0 30,503 | 06/01/2022.
78409V AK 0 | S&P Global Inc SrNt  4.400% 02/15/26. - || 09/112/2020.| Call  119.8979 . 6,804,128 | ... 5,750,000 | ... 5,862,653 5,846,482 | oo | oereee10,277) [ | e 10277) e | 5,836,205 | o | e (86,205) | ........ (86,205) | ..1,416,103 | 02/15/2026.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 Cl.......... .. [ 12/15/2020. | Paydown...........covvvvrrvvirinscriiensinnans . . 276,898 | .......... 276,898 276,740 276,830 (I 3,154 | 03/15/2033.
80386W AA 3 |Sasol Financing USA LLC SrNt...... | 03/05/2020. | Direct.... . N 391,875 | .......... 375,000 | .......... 374,445 RTZ:77 20 I I ¥ A NSO BN ¥ A IOV IO 1-.Y (< T N SO 17,300 | ......... 17,300 | ........ 9,914 | 03/27/2024.
81745Y AA 3 |Sequoia Mortgage Tr RMBS Ser 2013-12 Cl.......... | .. | 12/01/2020. | Paydown 1,435,393 435,393 | ......1,462,083 | oooooooo.. 1,454,834 0 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 Cl A2......... .| 12/01/2020. | Paydown... 552,483 | ..o 552,483 | ....... 560,483 550,864 0 10/25/2047.
81748H AD 1 |Sequoia Mortgage Tr RMBS Ser 2018-8 CI A....... .. | 12/01/2020. | Paydown... 4,612,908 | ....... 4,612,908 | ... 4,617,233 | oo 4,608,588 0 11/25/2048.
842400 GF 4 |Southem CA Edison Co 1st Mtg Bd .| 08/01/2020. | Paydown 642,857 | oo 642,857 | oo 642,857 642,857 0 [ 8,896 | 02/01/2022.
86074Q AM 4 | Stillwater Mining Co Sr Nt .. | 02/07/2020. 204,250 | .......... 200,000 | .......... 197,888 198,867 5,335 5,335 | ..co.n 1,497 | 06/27/2022.
86074Q AN 2 |Stilwater Mining Co SrNt.... - |- | 02/28/2020. 477,000 | .......... 450,000 | .......... 443,291 444,997 128 L A45125 | | 31,875 | ..o 31,875 | ..o 5,878 | 06/27/2025.
863576 FK 5 |Structured Asset Sec Corp RMBS Ser 2006-......... .. [ 12/28/2020. | Paydown...........ccvvvvnvvvviiensesiissssnniiians | 2,305,821 | ....... 2,305,821 | ....... 1,922,478 2,100,664 | ...oovvveereriri | e 205,157 | ovvveeeeceeens | e 205,157 | oo | e 2,305,821 0. 25,497 | 02/25/2036.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-......... .. | 12/01/2020. | Paydown... R 2,777 | oo 2,777 2776 L2773 4 v, 2,777 0 47 |03/25/2034.
86765B AG 4 |Sunoco Logistics Ptnrs Op LP Co Gtd Nt............. o [ 021812020, | MBHUIIRY.....oocoeenvessensses | 12,000,000 | ....12,000,000 | .....12,016,780 | ......... 12,000,263 (263) 0 |....330,000 |02/15/2020.
872221 AA 1 |TBW Mtg Backed RMBS PTC Ser 2007-2 CI A1.... | .. | 12/01/2020. | Paydown... 374114 | ... 374,114 230,361 230,361 | .oovovveeereririins | v 143,753 | covvovereeeeeeeees | o, 143,753 0 6,385 | 07/25/2037.
87612B BP 6 |Targa Resources Partners SrNt.........cccccoovrerinnne .. | 12/01/2020. | Tax Free Exchange.. . 239,867 | ... 239,000 239,896 239,879 (1) . (1) 0. 13,291 | 03/01/2030.
878750 AK 8 |Teco Finance Inc Gtd Nt .. [ 03/15/2020. | MAtUFitY.......coooeeveecveeeecsecsseciiien | 4,000,000 | ...... 4,000,000 | ...... 3,982,080 3,999,540 460 460 0 ... 103,000 | 03/15/2020.
89054X AB 1 |Topaz Solar Farms LLC Nt.. .. | .. | 03/30/2020. | Redemption ~ 100.0000............cccccerreee . 37784 | . 37744 | . 38,499 38 323 (580) ...(580) 0 920 | 09/30/2039.
89054X AB 1 |Topaz Solar Farms LLC Nt............cvvvevevevvverernrnnens | 04/28/2020. | Tax Free Exchange...........cooooovcccceees | 008 1743410 | ... 1,717,180 | ....... 1,751,523 | oo 1,743,552 (142) ..(142) 0. 48,367 | 09/30/2039.
89173F AA 8 | Towd Point Mortgage Tr RMBS Ser 2017-1 C. [ 1200172020, | PAYAOWN.....oovvesvvnsssvvnesssseenssce | 2,711,426 | ....... 2,711,426 2,657,197 2,661,417 50,009 oo 50,009 0 ... 42,977 | 10/25/2056.
891788 AA 2 | Towd Point Mortgage Tr RMBS Ser 20194 C....... | 12/01/2020. | Paydown... | 1,220401 | ...... 1,220401 | ...... 1,232,233 | oo 1,232,132 | v | o [CRI & 3D — e (11,731) o) — 1,220,401 0 20,348 | 07/25/2059.
893830 AZ 2 |Transocean Sedco Co Gtd Nt.. | 09/03/2020. | VAIIOUS......covvvvvsvrvrrrrrnsnnnssnssssssssssssssssssssnns | 817,948 | ....... 2,873,000 | ....... 3,298,635 | ........... 2,312,765 | ... 947,782 | .......... (4,265) | oo | o, (TR DS IS 3,256,282 | ... (2,438,335) | ...(2,438,335) | .....181,902 | 12/15/2041.
01877K AB 9 |Alliance Pipeline LP Sr Nt .. [ 01/25/2020. | Rate COITeCtion.............cocvveevvvverrirriinnas 0 (1) 01/01/2020.
893830 AZ 2 |Transocean Sedco Co Gtd Nt .| 09/11/2020. | Taxable Exchange..............vevwvvvvvvvvvvvevnenn| L g o3q 7oA | 2,127,000 | ....... 2442115 | oo, 1,712,235 | ...... 701,682 | ..o [CEI)) E— B IO 2,410,431 | oo (1,178,706) | ...(1,178,706) | .....146,946 | 12/15/2041.
893830 BB 4 | Transocean Sedco Co Gtd Nt.. | 01/22/2020. | Goldman Sachs & Company. 4,161,600 | ....... 4,000,000 | ....... 4,783,920 | ........... 4,100,000 | ........ 99,196 o — 4,193,081 [ oo | (31,481) | ..o (31,481) | ......36,217 | 12/15/2021.
90261X  HK 1 |Swiss Bank Corp-NY Sr Nt -~ | 03/26/2020. | Maturity . B 8,000,000 | ...... 8,000,000 | ...... 7,970,240 | ..o 7,998,488 | ...oooorr. N — 8,000,000 0 94,000 | 03/26/2020.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... .. | 12/01/2020. | Paydown I T B 2,863,784 | ... 2,863,784 2,839,397 2,857,673 | covvveeereceeeeees | e BN | s | e, [ | v, 2,863,784 (V1 I 40,511 | 12/10/2045.
90332U AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C.......... .. | 03/01/2020. | Redemption  100.0000.. . 819,346 | .........819,346 | .......... 779,403 808,539 (V] I 34,372 | 09/01/2023.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1................ .| 07/02/2020. | Redemption ~ 100.0000.............cccccc..... ) B 75,682 | .ovvrr0 75,682 | oo, 73,002 74,763 N — 1,924 | 01/02/2029.
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90937V AA 4 |United Air Lines PTC Ser 2018-TA..... ~ [09/01/2020. | Redemption  100.0000................... R 297,391 297,391 297,391 0 8,253 | 09/01/2031.
90932 AA 0 |United Airlines LBASS Ser 2019-2 AAPTT............ .| 11/01/2020. | Redemption ~ 100.0000.............cc..c.... ) ) 50,074 | oo 59,074 | o 50,074 50,074 0| 1,808 | 11/01/2033.
91159H HL 7 |US Bancorp SrNt 2.350% 01/29/21 - | 12/29/2020. | Call - 100.0000 5,000,000 | ... 5,000,000 | ... 4,999,300 | .......... 4,999,842 145 4,999,988 166,458 | 01/29/2021.
91736# AA 4 |United States of America BIA CTL GSA Gtd .. | 09/15/2020. | Redemption  100.0000.. 133,553 . 133,553 133,553 . 133,553 5,767 | 03/15/2024.
92826C AB 8 |Visalnc SrNt 2.200% 12/14/20.... .. | 12/1412020. | Maturity. 8,000,000 | .......8,000,000 | ....... 8,088,880 8,018,077 | ovvveerceeesser | v (18,077) 12/14/2020.
92837D AA 5 |Visio RMBS Ser 2019-2 Cl A1 .. | .. | 12/01/2020. | Paydown 675,065 | .......... 675,065 | ......... 675,050 675,043 22 11/25/2054.
92837D AB 3 |Visio RMBS Ser 2019-2 CI A2......occcovooorrr.e .| 12101/2020. | Paydown . . 203,260 | ......... 203,260 203,254 203,252 7 11/25/2054.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 12/01/2020. | Paydown | 168,309 | ..cooouee 172,070 | .ccovrneee 132,271 132,271 04/25/2037.
941063 AQ 2 |Waste Management Inc Co Gtd Nt............ccccveeeee .. | 12/03/2020. | Call ~ 100.0000.. 7,000,000 | .......7,000,000 | ....... 7,764,710 | .. 7,126,676 | .... ol (99,959) 03/01/2021.
94106L BF 5 |Waste Management Inc Sr Nt.. .. 1 07/20/2020. | Call  101.0000 5,050,000 | ....... 5,000,000 | ....... 4,999,700 | ........... 4,999,802 23 06/15/2024.
94106L BG 3 |Waste Management Inc SrNt.. .| | 07/20/2020. | Call  101.0000 5,050,000 | ....... 5,000,000 | ...... 4,990,200 | ........... 4,990,803 457 06/15/2029.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .| 12/01/2020. | Redemption  100.0000........cowwwvwvucweees | o TBAT | 76,417 | v 76,417 76,417 08/01/2027.
94978% AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L..... | .. | 12/15/2020. | Redemption  100.0000.. 51,691 | oo 54,121 52,967 | cococceereceions | oo (1,275) 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... .. | 12/10/2020. | Redemption  100.0000.. . 206,339 206,339 206,339 10/10/2024.
94989E  AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC..... |.. | 12/01/2020. [ Paydown............cccocvuuimrioimeieinnniisniinnnes T D E p—_— 369,388 177,829 | covveeveeervcceenns | v (177,829) 04/15/2050.
96950F AD 6 |Williams Partners LP SrNt.........cccoovevniiniiiciis .. [ 03/15/2020. | MatUFity.........osvvvveresrrvissnnssisssnsiiissnns | L 4.000,000 | .o 4,000,000 3,989,245 3,999,729 271 03/15/2020.
976657 AL 0 | Wisconsin Energy Corp Sr Nt .| 12/3172020. | Call - 112.6988.......ccovvvvvvvvvvvvvvvvvvvnnnn | L BAOOBA | 480,000 | .......... 491,798 487,384 | oo | v (1,256) 06/15/2025.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31. | 07125/2020. | Redemption  100.0000.......ccoovvwsvvce | | 493053 | 123,053 | oo, 123,053 123,053 12/23/2022.
P06076 AA 4 |AES El Salvador Trust Il Sr Nt .| 10/23/2020. | Direct...... 220,000 | ... 1,417,675 | oo 1,161,003 03/28/2023.
U85969 AC 4 |Stillwater Mining Co Sr Nt .| 02107/2020. | Direct...... . | 306,375 | ..o 300,000 273,750 280,825 06/27/2022.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA A|07/15/2020. | Redemption ~ 100.0000...........corvvevrrnnne . 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................vee.e. 3 ) 50,200 | oo 50200 | oo 51,200 51,200 07/15/2031.
134808 AC 8 |Canacol Energy Ltd SrNt.... . | A|10/07/2020. | Direct...... . . 333450 | ... 325,000 325,000 325,000 [ ovvereeeeeeeees L eeeeeeeeeeeeeeeen | eeeeeeereereees | oo 0 B 8,450 | ....c...n 8,450 | ....... 21,992 | 05/03/2025.
335934 AL 9 |First Quantum Minerals LTD Sr Nt... 03/12/2020. | Direct...... . B 734,550 | .......... 885,000 885,388 885,273 (15) 885,258 | oo | .(150,708) | ... (150,708) | ....... 30,422 | 04/01/2025.
359058 AA 5 |Frontera Energy Corp Sr Nt A| 01/13/2020. [ DireCt.......oovveeevvviresevvvsensevisssessiisiens | 584,145 | .......... 550,000 | .......... 543,631 545,250 33 545,282 | ..covevrevrrenrrn | 000..38,863 | .. 38,863 | ......... 2,403 | 06/25/2023.
C35898 AA 0 |Frontera Energy Corp Sr Nt A|01/10/2020. | Direct...... . B 584,650 | .......... 550,000 | .......... 578,875 572,345 (158) 06/25/2023.
000000 00 0 |Liquid Telecom Finance Sec Nt 01/06/2020. | Direct...... . . 306,375 | oo 300,000 | .......... 305,250 304,128 (47) . 07/13/2022.
000000 00 O |MetinvestBV SrNt 7.750% 04/23/23 09/09/2020. | Direct...... . B 206,500 | .......... 200,000 207,200 206,336 [ ..ooorveeerrreenns | e (720 ) I— 04/23/2023.
000000 00 O |Cia Latino Americana Sr Nt 01/17/2020. | Tax Free Exchange...........cccccooveverirenne . 134620 | 150,000 | ........ 127,588 69,750 63,211 159 07/20/2023.
000000 00 O |Studio City Finance LTD Sr Nt 06/05/2020. [ DIFECt.......cvvvvvvarviesssseriinssssssesisssssiiisssns [ 299,056 | .......... 295,000 | .......... 311,619 311,119 (2,134) 02/11/2024.
000000 00 O |Digicel Group Two Ltd Sr Nt PIK. 01/17/2020. | Direct...... . . 13,681 | vovveernenns 65,931 6,854 ..6,854 04/01/2024.
000000 00 O |Teva Pharmaceuticals NE Sr Nt.. 12/09/2020. | Direct...... . i 1,282,681 | ... 1,210,000 | ....... 1,235,994 | .......... 1,218,763 | ........ 11,359 | oo [GRVL ) I— 04/15/2024.
000000 00 0 |Credit Bank of Moscow Sr Nt... 09/21/2020. | Direct...... . . 303,875 | oo..... 275,000 299,750 299397 | oo L TGN — 06/25/2024.
000000 00 O |DarAl-Arkan Sukuk Co Lt SrNt... 07/2712020. | Direct...... . . 271,069 | ......... 305,000 | ......... 303,323 | e 301,584 | ......... 1,752 341 02/15/2025.
000000 00 O |YPF Sociedad Anonima Sr Nt 01/29/2020. [ Dir€Ct......ovvvvvvervvirrserivssnsevisssssisissnns | 329,263 | ... 355,000 288,628 289,571 706 07/28/2025.
000000 00 O |MTN Mauritius Investments Sr Nt 08/14/2020. | Direct...... . . 386,313 | .......... 350,000 | .......... 389,813 | oo 386,750 | .......... 2510 | oo (IR L0} I— 10/13/2026.
000000 00 O |Turkiye Garanti Bankasi Sr Nt. 02/10/2020. | Direct...... 307,425 | oo 315,000 291,769 292 038 273 05/24/2027.
000000 00 0O |Oztel Holdings SPC Ltd Sec N 10/26/2020. | Direct...... . . 330,880 | ......... 335,000 | ....... 348,735 KL XY (T DO IO QRIS E— o] (16,641 | . (16,641) | ......22,440 | 04/24/2028.
00507U AS 0 |Actavis Funding SCS Sr Nt 05/14/2020. | Tax Free Exchange..........cccccoovcvrerinnna. . o 7,004,021 | ....... 7,000,000 6,994,436 6,996,820 201 . I 7,000 | oo, 7,000 | ..... 176,594 | 03/15/2025.
05971A  AE 1 |Banco BTG Pactual Sr Nt.... 06/12/2020. | DIFECE.......ovvvvevverrisssssrnrversenssssssssssssnnnne | 292,050 | .......... 295,000 293,333 293,343 153 | coovevevceiennens [ evvreennnnenns 153 [ | cereri000 293,496 | oo [ v (1,446) | ...c.... (1,446) | ......... 6,859 | 01/10/2025.
110426 AA 0 |British Airways Plc EETC .| D[ 06/20/2020. | Redemption  100.0000........c..cc0oevvv . . 876,079 | .......... 876,079 | .......... 943,975 883,114 | oo | o (031 p— 0o 18,480 | 06/20/2020.
126747 AB 2 |C&W Senior Financing DAC SrNt.........cccccccoove. D| 02/03/2020. | Direct...... . . 434750 | .......... 400,000 | .......... 401,750 401,380 (1) oo | eeeeeeeeeeeeeeeea(19) | i | eeverreeseeen 801,367 | s | e 33,389 | ........ 33,389 | ... 8,667 | 10/15/2026.
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15119C  AA 7 |Celtic Resources Holding SrNt...........ccoovvniveiennne D| 09/10/2020. | Direct........ . . 561,903 | ... 530,000 | .......... 530,000 530,000 IO 31,903 | ......... 31,903 | ....... 20,272 | 10/09/2024.
151290 BV 4 |Cemex SAB de CV SeC Nt......cccooevvivivviiciiniiin D| 10/26/2020. | Direct........ . . 232,100 | oo, 220,000 220,000 220,000 ....220, IO 12,100 | ......... 12,100 | ....... 11,291 | 11/19/2029.
15238X AB 5 |Central American Bottling Corp Sr Nt... 07/29/2020. | Direct........ . R 335,520 | ... 320,000 | .......... 340,000 334,153 2,819 2,819 | ....... 18,400 |01/31/2027.
20445P AE 5 |Cia Latino Americana Sr Nt ...|D| 01/17/2020. | Tax Free Exchange 1,228,001 225,000 | .......1,209,705 ...569,625 7,218 | 07/20/2023.
22113A  AB 1 |CosanLtd SrNt 5.500% 09/20/29..........cccovvvenne D| 08/10/2020. | Direct........ . . 409,925 | ... 420,000 | ... 419,945 419,976 . (10,075) 09/20/2029.
25152E DT 6 |Deutsche Bank AG London Sr Unsecured Nt......... D| 01/27/2020. | Taxable Exchange...........cccocoveunniiniiinns . . 1,433,929 | ...... 1,911,905 | ....... 1,911,905 1,911,905 ...(477,976) 07/27/2020.
253820 AA 4 |Digicel Group TWo Ltd 15t LieN.....c.o..ovrrrcoee.e D [ 01/17/2020. | DIfCt....c.crcvvervrrsrrscsessrssiseen || gape | 125,000 12/30/2022.
25382D AA 4 |Digicel Group Two Ltd 1st Lien.... D [ 06/22/2020. | Taxable Exchange..............ccccoovvmvmsssmsceen| 305735 | 492,000 12/30/2022.
25382F AA 9 |Digicel Group Two Ltd Sr Nt D|01/17/2020. | Direct........ 314,000 131,725 ...140,930 04/01/2024.
25382F AA 9 |Digicel Group Two Ltd SrNt.... D | 06/23/2020. | Taxable EXChANGE.........couvvvvvssvvssiennnnc | ks | 995,607 99,807 | e (44,802) 04/01/2024,
25382F AB 7 |Digicel Group Two Ltd Sr Nt.... D | 06/23/2020. | Taxable Exchange...........ccccovevvvmsvvcimen | 9005 | 283,000 | oo 36,790 56,600 B (26,885) 09/30/2022.
25615W AB 9 |Docuformas SA SNt 10.250% 07/24/24............ D | 04/23/2020. | DIr€CL....vsevrvvrersvsvrsmsrssssrseeees | | ayngen | 560,000 | ... 554658 555025 .(244,834) 07/2412024,
30052K AA 7 |EvrazPlc SrNt 5.250% 04/02/24. D| 12/21/2020. | Direct........ 280,000 280,000 280,000 04/02/2024.
37255B  AA 7 |Geopark Ltd 1st Lien Nt D | 03/06/2020. | Direct........ 600,000 600,000 600,000 09/21/2024.
38502H AA 3 |Gran Tierra Energy Intl Sr Nt... .. |D[01/21/2020. | Direct........ 375,000 | .......... 369,795 337,500 02/15/2025.
40052C AC 0 |Grupo Kuo SAB De CV Sr Nt... | D{ 0201012020, | DIf€Ct....vvvrrevrvrsersvmsssrsrisesinee | | mapage [ 300,000 300,000 300,000 07/07/2027.
44963L AC 0 |IHS Netherlands Holdco Sr Nt D | 09/08/2020. | DIr€Ct.........cvvveeuuvvvirrsnrvvsessnnnsiisssnnniens | | 563531 | . 525,000 525000 525.000 09/18/2027.
45900T AA 0 |Intl Airport Finance SA 1st Lien D | 01/03/2020. | DIreCt.........cvvverrrervesssnenssisssssssssisssssiess | 99,788 | oo 90,000 | coovvvveoen. 90,000 90,000 03/15/2033.
46556 AM 6 |ltau UniBanco Hidg SA/KY Sub N . | D[ 03/26/2020. ,225,000 | .......1,225,000 | ........... 1,225,000 11/21/2029.
46650C AA 7 |JBS Investments Il GMBH Sr Nt D[ 04/27/2020. | DIr€Ct........vvvvvrsrvvirssnnsvvisssnsssissssnssiises | L 719450 | 710,000 | ...t 720,650 719,291 01/15/2026.
46650C AB 5 |JBS Investments I GMBH Sr Nt D[ 05/13/2020. | DIr€Ct.........covveeruvvvvrrnnvvvsisnsssisssnnninss | 490500 | o 200,000 200,000 200,000 01/15/2028.
55388R AA 4 |MV24 Capital BV 1st Lien.... D | 0911512020 | DIfeC..vvvevrvvrserssvssvrsersrssmssrsmesees | | pageaa | 487570 | oo 487,570 487,570 06/01/2034.
55388R AA 4 |MV24 Capital BV 1st Lien.... .. | D| 12/01/2020. | Redemption ~ 100.0000.. 29,304 | ..........29,304 | ............ 29,304 29,304 06/01/2034.
566007 AB 6 |MARBBondCo PLC SrNt 6.875% 01/19/25....... D| 01/10/2020. | Direct....... 378000 | 369,063 370433 01/19/2025.
566067 AA 2 |Marble Il Pte Ltd Sec Nt D[ 12/11/2020. | DIr€Ct.........ovvvvevvvvirescrvvsissnsesiisssnnneinss | | 57888 | .. 525,000 525000 525000 06/20/2022.
58547D AD 1 |Melco Resorts Finance Sr Nt... D 03/13/2020. [ DIrECt......vvvvvevevevereverereneveeeeeeeeeeeeeeeeeneeeeeeee | L OBGT00 | 280,000 285,950 285,903 12/04/2029.
591555 AF 4 |Metinvest BV SrNt 7.750% 10/17/29.... . 01/22/2020. [ DireCt.......ooooorvvvveeresisssevvsissnscsiissnns | k360075 | 350,000 | .......... 345,202 345,260 10/17/2029.
59284B  AF 5 |Mexichem SAB DE CV Sr Nt... . | D] 03/1212020. | Direct 190,000 | ...ooo.. 200,000 | ......... 198,372 198,682 10/04/2027.
59318Y AA 6 |MHP Lux SASrNt 6.950% 04/03/26.... D|01/23/2020. | Direct........ . . 598,719 | oo 575,000 | .......... 575,000 575,000 04/03/2026.
71647N  BF 5 |Petrobras Global Finance Sr Nt... D 02/28/2020. [ DIrCt.......ovvvvvvvevvvevrvvvvvvvnsenceseenceenenesesieeees | 1,246,550 | ...... 1,165,000 | ...... 2,204,770 | ........... 1,248,056 | ......923,629 | ........(19,468) | .ccooeosrrrrrv.r.. 01/15/2030.
71647N  BF 5 |Petrobras Global Finance Sr Nt... D[ 09/17/2020. | Tax Free Exchange..........cocoevvvieverineenns . . 1,795,019 | ...... 1,703,000 | ...... 1,802,043 | oo 1,800,646 | .oooervrrrrrerrries | eerrrrrsnn(5,628) | oo . 01/15/2030.
71675M AA 4 | Petropavlovsk 2016 Sr Nt 08/04/2020. | Direct........ . . 682,110 | .......... 650,000 | .......... 650,000 650,000 ....650,000 11/14/2022.
82481L AB 5 |Shire Acq Inv Ireland DA Sr Nt 08/03/2020. | Call N 14,858,870 | ... 14,542,000 | ..... 14,526,295 | ........ 14,536,368 | ..ooovvvvvveciiiess | v 1,889 | oo I 14,538,257 09/23/2021.
83006L AB 9 |Sixsigma Networks Mexico Sr Nt. 06/11/2020. | Direct....... . . 543,563 | .......... 555,000 | .......... 555,000 555,000 N 555,000 05/02/2025.
86950L AE 3 |Svenska Handelsbanken AB Sr Nt 03/30/2020. | MARUIIY........oooveveeesnivvnnnecssssssis | 5,000,000 | ...... 5,000,000 | ...... 5,142,950 5,004,393 | cooovovovoeeeeierens | e (32K | S B (U3 1X) SRS I 5,000,000 03/30/2020.
86964W AF 9 |Suzano Austria GMBH Sr Nt. 03/05/2020. .525,000 | .......... 545,075 544,449 (323) 01/15/2029.
879273 AR 1 | Telecom Argentina SA Sr Nt 01/08/2020. errerrsn55,000 | o 54,280 | oo 52,801 | oo 1,514 | v P D 07/18/2026.
88167A AD 3 |Teva Pharmaceuticals NE Sr Nt.. . 12/09/2020. 148,313 | oo, 150,000 | .......... 132,563 136,213 3,397 07/21/2023.
899415 AE 3 |Tullow Oil Plc SrNt 7.000% 03/01/25... D | 05/07/2020. . . 208,650 | ... 465,000 | ........ 465,000 | .ooooo. 391,446 | ....... 73554 | oo | e . . . | (256,350) | ......(256,350) | .......22,476 | 03/01/2025.
90015W AH 6 |Turkiye Garanti Bankasi Sr Nt 07/10/2020. | DIr€Ct.......oovevevrecrircrieeeisscisscsisssiiass [ 613,500 | ..o 600,000 | .......... 598,182 598,415 AT | oo oo 1T | | e 598,585 | ..cvveevereerinres | e 14,915 | ......... 14,915 | ... 38,729 | 03/28/2024.
92334V AA 3 |Veon Holdings BV Sr Nt | D] 11/19/2020. 325,655 | ......... 310,000 | ..ovoe 310,000 310,000 310,000 | cooeverervrrrns | e 15,655 | ......... 15,655 | ... 13,916 | 04/09/2025.
G2615@ AA 2 |DCCplc SrNtSerA  3.410% 04/25/20.............. D] 04/25/2020. | MAHUFItY .o.covvvonsvvesssensssssssssnssnens | 13,000,000 | -....13,000,000 | .....13,000,000 | ........ 13,000,000 N 13,000,000 0 |....221,650 | 04/25/2020.
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268617 BH 9 |Enterprise Mtg Accept Co ABS Frch Ln Own......... .. [01/21/2020. | Default Payment.........ccocovevvvvevvcveneceannn | 0 906 | 01/15/2027.
G5825A AB 8 |MARB BondCo PLC SrNt 6.875% 01/19/25....... D[ 01/10/2020. | DIreCt..........ovvvvrurervvesnevesissnsvsissssirens | 106,000 | .......... 100,000 | .oovoveennn. 92,823 93.845 34 o 93,879 | e | e 12,121 | . 12,121 | 3,342 | 01/19/2025.
G7028A AB 9 |Petra Diamonds PLC 2nd Lien 01/M3/2020. | DIrECt......ovversvcvversscvsesssseessssseenses |, 121,000 | ......... 200,000 | .......... 194,750 | woovvveee. 126,000 | ....... 70,372 | oo LI B — 196,427 | covvvveccccvrens | e (75427) | .ooo. (75,427) 05/01/2022.
G7770# AB 8 |Sage Group plc Nt 3.080% 05/20/20. 05/20/2020. | Maturity. 21,000,000 | .....21,000,000 | .....21,000,000 | .........21,000,000 21,000,000 0 05/20/2020.
L20041 AD 8 |Cosan Luxembourg SA SrN 03/30/2020. | Direct...... 1,126,700 | ... 1,110,000 | .. 1,148,928 | ..o 1,141,697 (821) | covrverrenns | corrrrrennen(821) [ | o1, 140,876 [ v | e (14,476) | ... (14,176) 01/20/2027.
L6388G AB 6 |Millicom Intl Cellular Sr Nt.... 01/21/2020. | Direct...... 636,763 | ... 605,000 | .......... 613,319 611,328 (57) o 25491 | ........ 25,491 01/15/2028.
N01008 AB 2 |AES Andrs/Dmcn Pwr/Itabo SrNt..........cccovvveieinne D | 04/14/2020. | Direct...... 288,351 | oo 335,000 | .......... 358,450 350,624 (908) | (61,365) | ....... (61,365) 05/11/2026.
N9417J  AB 7 |VTR Finance BV Secured Nt... D 06/24/2020. | DI€C....ovvsovvesvresvvesssesssensssess | 1,092,878 | ... 1,081,000 | ..... 1,132,348 | wooooo.. 1,105,323 | .......... 7,242 | oo [CRUE) P— e (16,618) ] ... (16,618) 01/15/2024.
P57908 AF 5 |Mexichem SAB DE CV SrNt... D] 02/25/2020. | Direct...... 775,000 | .........708,439 710,987 161 ...205,290 205,290 09/17/2044.
P6460M AJ 3 | Mastellone Hermanos SA Sr Nt... D| 12/21/2020. | Direct..... 1,449,000 | ...... 1,667,909 | ........... 1,130,234 | ... 399,361 | ...... (20,059) [ oo | v 379,302 ...(249,649) | ......(249,649) 07/03/2021.
P67848 AA 2 | Compania Minera Milpo Sr Nt. D|02/27/2020. | Call ~ 106.7500........ccoevvrmevrrrierericrirens 800,625 | .......... 750,000 | .......... 740,625 744,890 228 228 | oeveevieceeenis | eveeerieenen TAB A8 | e | 4882 | ..o 4,882 03/28/2023.
P7354P AA 2 |OI SASrNt-PIK 10.000% 07/27/25...........cco... D | 01/28/2020. | Direct...... 261,225 | oo 270,000 243,700 241,599 3.060 306 3.366 . 244,965 [ oo |, 16,260 | ......... 16,260 07/27/2025.
P98OMJ  AY 7 | YPF Sociedad Anonima SrNE..........ccooveeeicvvveres D| 01/29/2020. | Direct..... 400,616 | .......... 409,000 | ......... 395,305 | oo 369,383 | ........ 19,046 | oo 386 | oo, S [V 3] [ 388,815 | ovoeeeeesrins | e 11,800 | ......... 11,800 04/04/2024.
3899999. Total - Bonds - Industrial and Miscellaneou ...491,539,418 |....497,199,195 |....502,649,329 | ...... 491,621,161 |...5,333,192 | ........ 58,979 |....166,977 | ....... 5225194 | .0 | e 496,846,351 (8,875,996) | ...(8,875,996) XXX
Bonds - Unaffiliated Bank Loans
m 000000 00 O |HCAIncTermLnB-12Nt1....cocoovinivieiririnens .| 12/31/2020. | Redemption ~ 100.0000 36,963 0 03/13/2025.
==x 000000 00 O |Sensata Technologies New #2 1st Lien Ter. .. | 12/31/2020. | Redemption  100.0000.. 29,810 29,937 0 09/20/2026.
:h 08579 BE 1 |Berry Plastics Corp Term Ln X Nt 1. .. [ 12/31/2020. | Redemption ~ 100.0000..........ooccrsmmmmnces | 054838 | 251,838 252792 252 591 0 01/19/2024.
~J| 15018L AE 1 |Cedar Fair LP New Term Ln B Nt 1 .| 04/27/2020. | Redemption ~ 100.0000.. 311535 | ... 1,315,688 | oo 1.313,861 0 04/13/2024.
18449E  AD 2 |Clean Harbors Inc New TermLn 2 Nt 1... .| 12/31/2020. | Redemption ~ 100.0000.. 40,227 0 06/30/2024.
44969C BH 2 |Quintiles IMS Term Ln B-2 Nt 1 .. | 12/31/2020. | Redemption  100.0000.. ..9,574 0 01/18/2025.
44989* AA 1 |IQNavigator Inc 1st Lien TL Nt 1.. .. | 12/31/2020. | Redemption  100.0000.. 21,842 0 .1,135 | 08/20/2024.
44989* AB 9 |IQNavigator Inc Revolver Nt 1..... .| 07/24/2020. | Redemption ~ 100.0000.. 80,407 0 3,954 |08/20/2023.
60367 AA 9 |Community Brands Incremental DD Term Ln......... .| 12/31/2020. | Redemption ~ 100.0000.. 10,673 0 368 | 12/02/2022.
60367 AB 7 |Community Brands Incremental Term Ln Nt.......... .. | 12/31/2020. | Redemption  100.0000.. 55,715 | orererrcceB79 | oo 184 | oo o563 [ oo | e (| 1,919 | 12/02/2022.
70323# AB 5 |Pathway Partners Vet Mgmt LLC New DD Ter....... | . | 03/31/2020. | Redemption  100.0000......oovevvcccceens | 2,329,676 | ... 2,329,676 | ... 2,319,535 | .....oo0. 2,306,380 ] e 2,329,676 0 | 38,471 | 12120/2024.
70324# AC 2 |Pathway Partners Vet Mgmt LLC New Term L....... .. | 03/31/2020. | Redemption  100.0000...........ooooveemmreee | 6,591,413 | ....... 6,591,413 6.525.499 6.525.499 N 6,591,413 0 ... 103,019 | 12/20/2024.
70324# AD 0 |Pathway Partners Vet Mgmt LLC New DD Ter....... | .. [ 03/31/2020. | Redemption  100.0000......c.ccomssiriviwe | | 1,101,055 | ....... 1,101,055 | ....... 1,095,606 | .......... 1,090,044 0o 18,665 | 12/20/2024.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1............ .. [ 12/31/2020. | Redemption  100.0000...........coovcevmvmmc | L 171,545 | ... 171,545 | ... 170,818 171,381 (V1N I 7,409 | 06/30/2021.
71579U AF 2 |Petco Animal Supplies New Term Ln B-1 Nt.......... .. [ 10/30/2020. | Redemption ~ 100.0000.........coovvcvmmmeea | 45173 | oo 45173 | oo 31,734 32,298 | .oovverereiien | 13,439 | 0565 | e 12,874 [ | s 0 | 1,390 | 01/26/2023.
74966U AP 5 |RPIFinance Trust TermLn 6 Nt 1......cc.ccooovceeienes .. | 02/11/2020. | Redemption ~ 100.0000..........ccovevemmvre | 20,888,087 | ..... 20,888,087 | ..... 20,837,612 20,816,764 R 20,888,087 0 ... 91,605 |04/17/2023.
835788 AJ 2 |Sophia LP New Term Ln Nt 1 .| 10/07/2020. | Redemption  100.0000........owvwcscvuueens | 2,185,021 | ....... 2,185,021 | ....... 2,193,712 | ........... 2,188,845 N 2,185,021 0. 80,189 | 09/30/2022.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt. . [ 12/31/2020. | Redemption  100.0000..........ooooovemmmveee | | 3,002,344 | ....... 3,002,344 | ...... 3,025,035 | ........... 3,006,472 0 8,929 | 06/01/2024.
90351H AB 4 |US Foods Inc New Term Ln Nt 1 .. [ 12/31/2020. | Redemption ~ 100.0000........ccoovvcvemeee | 77168 | YKL 77,636 77,361 . (| - 1,283 | 06/27/2023.
000000 00 O |Aray Canada Inc Term Ln Nt 1... A| 04/15/2020. | Stifel Nicolaus & CO INC.....ovvevevsvoescc | 13,692,643 | ....20,746,429 | .....20,538,964 | ......... 16,251,362 |...4,376,072 | 100000 10,257 | ccccorererrccces | 0,386,329 | oo | oo 20,637,692 | oo (6,945,049) | ...(6,945,049) | .....419,950 | 02/09/2023.
000000 00 0 |Array Canada Inc Term Ln Nt 1... A| 03/31/2020. | Redemption ~ 100.0000.. . 140,179 | ... 140179 | .......... 138,777 | oo, 109,807 N 140,179 0 02/09/2023.
000000 00 O |BurgerKing Term Ln B-4 Nt 1 .| A| 12/31/2020. | Redemption  100.0000.. o 817 | .. 8.958 8926 | 32 | e B0 o | e 8) | o | 8,917 0 11114/2026.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1. A| 12/31/2020. | Redemption ~ 100.0000.. 82,224 | oo 82,224 | oo 82,145 82154 | oo oo 7O i o0 il 82,224 0 05/30/2025.
8299999, Total - Bonds - Unaffiliated BaNk LOBNS..........c.cccocivvrisiiiivrnisiiiceiiss o || 52,167,064 | ..... 59,220,850 | ..... 58,901,101 | ......... 54,519,083 |...4,450221 | ... 143,373 0 ] [ REPARKI — 0 | .(6,945,049) | ...(6,945,049) | .....803,296 XXX
8399997. Total - Bonds - Part 4., ....840,557,006 |....835,383,082 |...847,203,717 | ...... 842,283,142 | ..(7,312,443) | ...(1,348,661)  ....418,929 |...... [Tk N—— 0. 833,203,101 | ..o 0 |..3,784,840 |....3,784,840 | 23,505,695 XXX
8399998. Total - Bonds - Summary Item from Part 5...............ccoviiimiriiiiiiins i | 91,739,405 | ..... 93,715,259 | ... 93,286,616 | ......ovveeeeereeereeeenre | veeeeerecereeennne | oo (479,148) | ..2,668,461 | ...... (3,147,609) | ..oovoovsrrvieriins | cvvernens 90,139,009 [ ..oovviiiennnnes .1,549,062 |..... 1,549,062 | ..1,534,458 XXX
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8399999, OBl - BN ..932,206,411 |....929,098,341 |...940,490,333 | ...... 842,283,142 | ..(7,312,443) | ..(1,827,809) | 3,087,390 |....(12,227,642) | ...0.0ccc. 0] 923,342,110 | o 0 |.5333,902 |....5,333,902 | 25,040,153 | XXX
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
23281# 12 4 |Cyprium Parallel Invs V LP Pfrd Units woor | .. [ 10/15/2020. | Redemption ~ 100.0000..........coovvvvemmeea | 529.310 | oo, 52,931 | oo | oo 52,931 52,931 | oo i il 0 XXX
000000 00 0 |WooriBank Jr Sub Nt 4.250% Perpet.. O L L L e 305,000.000 286,182 303475 302,664 811 AR PSP IO <Yy < BN DO (17,204) XXX
P4949B AN 4 | Grupo Bimbo SAB De CV Sub Pfrd Hybrid............ D] 09/21/2020. | DI€C.....ovvsvvvssvvrssvsesssssssssssssssnssns | 350,000.000 | ..........369,250 | oovocccrssccrrsic | e 343,875 KZRX: /- PO D T [ 0 25,375 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred..............cooovuuiiriiiniiviinniniissssissessssssssssssssssisssnns | 708,363 XXX |, 700,281 699 470 811 0 0 811 | o0 ] e 700281 | 0 8.081 XXX
Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred
151327 20 2 | Centaur Funding Corp Pfd Sth........occvvsvsvsss [ C[ 04721/2020. [ Redemption  1000.0000....rccce | 2,000.000 | ......2,000,000 | .o | e 2,099,950 | oo 2,002,469 | .o | o (2,469) | oo | (2,469) | oo | o 2,000,000 0]...72136 | XXX
8599999, Total - Preferred Stocks - Industrial and Miscellaneous Redeemable Preferred....... o - 2,000,000 XK | 2,099,950 | oo 2,002,469 | oo [ — (2,469) 0 (2,469) [ 2,000,000 | ..o [ 0 [ 0 | 72136 | XXX
8999997. Total - Preferred SIOCKS - Part 4.......cvs sttt vttt | 2,708,363 XXX | 2,800,231 | o 2,701,939 | o 811 | (2,469) 0 (1,658) 0 2,700,281 |0 [ 8,081 | o 8,081 | ...105,088 | XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5. ... vssrsrsins vt s s | 730,420 XK | 680,188 | .oovocrcscssonn | oo | oo | s | s (o I 680,188 | oo | 50,232 | ........ 50,232 | ...... 20,105 | XXX
8999999. TOM@ - PrEFRITEA SHOCKS ..ottt ittt ettt | 3,438,783 XXX | 3,480,419 | oo 2,701,939 | s 811 | o (2,469) 0 (1,658) ] — 3,380,469 | ...vvond 058313 | e 58,313 | ... 125,173 | XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
589331 10 7 |Merck & COINC COM....vvvvvvvivvirriieiiis . | 11/2712020. | Class action proceeds...........c.coommwmvvevees | XXX XXX
717081 10 3 |Pfizer Inc Com . | 11/2712020. | Class action proceeds XXX XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded XXX 0 0 0 0 0 XXX
9799997. Total - Common Stocks - Part 4 XXX 0 0 0 0 0 XXX
9799999. Total = COMMON SEOCKS........cvvvvviiieiiisiriisi s bbb | 0 XXX 0 0 0 0 0 XXX
9899999, Total - Preferred and COMMON SHOCKS. ..vvvsvsvrs vttty s | 3,438,783 XXX | 3480419 | ..o 2,701,939 | oo AR — (2,469) 0 (1,658) [ 3,380,469 | ..o | o 58313 | ....... 58,313 | ....128,955 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS........vvsvvsvsotisivtisss ettt ....935,735,194 XXX |..943,970,752 | ...... 844,985,081 | .(7,311,632) | ..(1,830,278) |.3,087,390 |....(12,229,300) | ......00o.. 0 ....926,722,579 5,392,215 |....5,392,215 | 25,169,108 | XXX
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Bonds - U.S. Government
912810 QY 7 |USTreasuryBd 2.750% 11/15/42........ .. | 02/12/2020 | JP Morgan Securities LLC............cc.ouueven. 11/17/2020 | Goldman Sachs & Company...........ccoeeee | v 10,000,000 | ....... 11,257,462 | ....... 12,466,366 | ....... 11,224,341 | s | s (33,121) | v [ e (33,121) | oo [ s 1,242,025 |..1,242,025 |...277,279 |..... 67,995
912828 ZQ 6 |US Treasury Nt 0.625% 05/15/30......... .. | 08/06/2020 | Goldman Sachs & Company.................... 08/07/2020 | Wells Fargo Securities LLC........cc.ccccoeers | v, 20,000,000 | ....... 20,220,393 | ....... 20,136,639 20,220,214 [RA)) I [ [GAS)] TS (TR (83,575) | ..... (83,575) | ...... 29,552 |..... 28,533
0599999. Total - BONAS - U.S. GOVEIMIMENL. ...ttt ieiiiss | aitisisi skt ensnns | criins 30,000,000 | ....... 31,477,855 | ....... 32,603,005 | ....... 31,444,555 | .o 0. (33,300) | ..oveernnens 0 [ (33,300) | oo 0 | o 0 [..1,158,450 |..1,158,450 |....306,831 | ..... 96,528
Bonds - All Other Government
000000 00 0 |Argentina (Republic of) Nt.... . | D] 09/10/2020 | Taxable Exchange 09/18/2020 | Direct 8,773 7,893 8,805 32 ...
000000 00 O |Argentina (Republic of) Nt.... .| D| 09/10/2020 | Taxable Exchange 12/29/2020 | Direct. 88,688 76,240 89,804 | ...ccooviiiriianns | e 1116 |
03846J X5 4 |Arab Republic of Egypt SrNt........cccooeuuee D| 05/22/2020 | Direct 09/18/2020 | Direct 572,375 589,375 572,418 43 | ...
03846J X6 2 |Arab Republic of Egypt SrNt... D| 05/21/2020 | Direct 09/17/2020 | Direct 200,000 209,010 200,000 | ..ooovverrriiinns [ e | e
040114 GW 4 |Argentina (Republic of) Sr Nt... D| 03/17/2020 | Direct 05/15/2020 | Direct 283,603 348,155 343,134 | | 259,531 |
040114 HK 9 |Argentina (Republic of) Sr Nt... D| 03/09/2020 | Direct 07/06/2020 [ DIr€Ct.........oovveeerreeerrienseresnrrenerieneries | cenrrenn1,155,000 | oo 463,380 | ........... 454,301 319,358 R 144,023
040114 HK 9 |Argentina (Republic of) Sr Nt... D| 04/08/2020 | Direct 09/10/2020 | Taxable Exchange...........ccccccovciverinnnes 353,060 518,163 292,022 [ oo | e | o 61,039
07737J AD 5 |Ministry of Finance Belarus Sr Nt D| 06/17/2020 | Direct 06/25/2020 | Direct 255,000 240,975 255,000 | ...oovverniinns [ e | e
105756 CC 2 |Brazil (Republic of) SrNt..... .| D| 06/03/2020 | Direct. 07/07/2020 | Direct 395,908 388,400 395,934 26 | ...
438180 AJ 0 |Honduras Government Sr Nt... D| 06/17/2020 | Direct 06/18/2020 | Direct 150,000 | ..ooovveeeae 150,000 | ............ 153,300 | .ccovvvnnae 150,000 | .oovvoevvenriins | e [ s
74446T 2C 6 |PTT Treasury Centre SrNt.. D| 07/09/2020 | Direct 08/14/2020 | Direct 375,000 | ... 375,000 | ........... 413,700 375,000 [ ..ooovveririinns [ oo | e
T 900123 CA 6 |Turkey (Republic of) Sr Nt... D| 06/11/2020 | Direct 09/24/2020 | Direct .550,000 524,975 517,345 527,427 v 2852 | i | i LY IO [ O (10,082)| ..... (10,082)] ....... 9,186 | ...... 4,072
1099999. Total - BoNdS - All OthEr GOVEMIMENL............ieiie it etk | nniiens 5,819,274 | ........ 3,670,762 | ......... 3,916,857 | ......... 3,528,902 | ..o 0| .o 63,200 |..... 205,062 | ......... (141,862) | .....c.c..... O 0 ... 387,956 |..... 387,956 |...... 48,207 |..... 46,244
Bonds - U.S. Special Revenue and Special A it
3140KD LJ 7 ‘FNMA Pool #BP5728  2.500% 06/25/50. | .. ‘ 05/28/2020 | Bank of America BISD Dealer.................. 12/01/2020 | PaydOWN...........covveirieiiriinrissrissrins | o 1,787,438 | ......... 1,851,325 | ......... 1,787,438 | ........ 1,787,438 | ..ocovvicviciacns | o [(SRXE 10 R IR (63,887) 0 [ 16,734 | ... 3,476
3199999. Total - Bonds - U.S. Special Revenue and SPECial ASSESSMENES ........uiurrusiruiisiieersessaseessessssesesssssssssasssessesssssessess s assssssessasssessessasssessessassssssanssessansssssessanssessessansnns | srssssans 1,787,438 | ......... 1,851,325 | ......... 1,787,438 | ......... 1,787,438 | oo 0] s (63,887) | ooooverrnens [ (63,887) 0 0 0 0 ... 16,734 | ... 3,476
Bonds - Industrial and Miscellaneous
00287Y DC 0 |Abbvielnc SrNt 3.800% 03/15/25......... .. | 05/14/2020 | Tax Free EXChange..........cocvvvveerrnririrnnnne 11/19/2020 | Tax Free EXChange.........ocvveevvnvervennienns | overnns 7,000,000 | ......... 6,997,021 | ......... 6,997,518 | ......... 6,997,518 496 | s | e 496 0 1...180,289 |..... 43,594
Angel Oak Mortgage Trust RMBS Series
03464R  AA 1 |202 01/17/2020 | Nomura Securities Intl LLC.............c........ 12/01/2020 | Paydown 633,458 633,470 633,470 M. 0] ... 9,406 | ......... 998
05453G 3 | Axalta Coating Systems Sr Nt. 03/06/2020 | Various 11/25/2020 | Call ~ 102.4380.........ccccvvervrerervrreccirenes | e 1,800,000 | oo 1,824,750 | ......... 1,843,884 | ........ 1,817,829 | ..o [ s (6,921) | oo [ evvreenerne(8,921) | s [ | (17,829) | ..... (17,829) | ....112,134 | ...... 6,094
110122 CT 3 |Bristol-Myers Squibb Co Sr Nt 07/17/2020 | Tax Free Exchange.... 10/15/2020 [ MatUFitY.......cevvrvrirericrsnerersnisseniien | 00000 5,270,000 | oo 5,283,414 | ........ 5,270,000 | ......... 5,270,000 | ..coovevvrerecrins | e (13,414) 0 ]...104,083 |..... 53,198
14448C  AA 2 | Carrier Global Corp Sr N.... 10/28/2020 | VaIIOUS..........coveververrererreeiseiieeiiecenenas 12/10/2020 | Tax Free Exchange..........ccccccoouvvvvereinans | 20eer..8,500,000 | ......... 8,660,243 8,657,339 8,657,339 (2,904) | ..... 01...150,126 |..... 14,177
17323M  AA 3 [CI 7 7 .. | 03/16/2020 | Citigroup 12/01/2020 | Paydown 698,056 | ............ 701,982 698,056 698,056 | ...covvvviviereis | e (3,927) | oo 0
17326Q AA 1 |Citigroup Mortage Ln Trust Inc RMBS Ser | .. | 03/04/2020 | Barclays Capital Inc. 12/01/2020 | Paydown .800,105 837,297 800,105 800,105 | ...ovvererienns | s (37,192) | .o 0
247361 ZV 3 |Delta Airlines Inc PTC Ser 2020-AA. 03/04/2020 | Morgan Stanley & Co LLC.. 12/10/2020 | Redemption ~ 100.0000 328,867 | ... 328,867 ...328,867 328,867 0
247361 ZW 1 |De nes Inc PTC Ser 2020-A.. 03/06/2020 | Morgan Stanley & Co LLC. 12/10/2020 | Redemption ~ 100.0000.... ...90,359 90,359 90,359 90,359 0 0
59980Y AB 1 |4 o 02/28/2020 | Barclays Capital INC...........ccccrvrrvernrrrirns 12/01/2020 | PaYAOWN..........oourverrrerrrienieereiisniies | oo 1,716,306 | ......... 1,806,010 | ......... 1,716,306 | ......... 1,716,306 | oo | e (89,704) | oo [ s (89,704) 0
New Residential Mtg Ln Tr RMBS Ser
648300 AB 9 [2019- 02/28/2020 | Wells Fargo Securities LLC............ccc..en. 12/01/2020 | Paydown 2,379,095 2,543,773 2,379,095 2,379,095 | ...ovovrririenis | e (164,678) | vvoververrnns | cevevenne (164,678) 0 | 43271 | 562
New Residential Mtg Ln Tr RMBS Ser
648306 AB 2 |2018- 03/13/2020 | Cantor Fitzgerald & CO.........ocvvvvrrerneens 12/01/2020 | PaYAOWN. ... | e 1,046,910 | ......... 1,096,638 | ........ 1,046,910 | ......... 1,046,910 | ..oovvvevvrrriens | s (49,728) | ..o [ e (49,728) 0 ... 17,087 | ... 1,861
New Residential Mtg Ln Tr RMBS Ser
64830T AD 0 |2020- . | 01/09/2020 | Goldman Sachs & Company.................. 12/01/2020 | PaYAOWN. ... | e 1,228,562 | ......... 1,263,537 | ......... 1,228,562 | ........ 1,228,562 | ..ooovvveevrririens | s (34,974) | ..ovvvrri 0 22,619 | ... 5,136
68902V AF 4 |Otis Worldwide Corp Sr Nt 02/19/2020 [ VAHOUS.........ovooervverrreerreieseiiseieeseiins 09/08/2020 | Tax Free Exchange..............cccocuvvurvvnnnns ..3,000,000 2,999,995 2,999,984 2,999,984 (] ... 0 40,826
80386W AA 3 |Sasol Financing USA LLC Sr Nt.. 03/31/2020 | Direct 12/09/2020 | Direct. 215,000 | ............ 132,522 | oo 228,706 | ............ 142,899 | oo | e 10,377 | v | e 10,377 | e
89054X AD 7 |Topaz Solar Farms LLC Nt 04/28/2020 | Tax Free Exchange.... 08/28/2020 | Call  100.0000 ...15,812 16,054 15,812 16,047 (6)] ... (6)
89054X AD 7 |Topaz Solar Farms LLC Nt 04/28/2020 | Tax Free Exchange.... 09/30/2020 | Redemption  100.0000.... ...62,451 63,405 62,451 62,451 (954) | covooevviereins | e (954)
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Towd Point Mortgage Tr RMBS Ser 2018-
89175M AA 1 |3C .. | 03/11/2020 | Bank of America BISD Dealer.................. 12/01/2020 | PaYAOWN. ... | ceveeeeiens 727,261 | oo 767,545 | ............ 727,261 | .oonn 727,261 | oo | s (G002 ) | R DO (40,283) | .vvvvvvrins [ rreirneienins [ ernrieniinniinns | eerieriennnd0 000 12,629 | i 909
92837D AA 5 |Visio RMBS Ser2019-2 CI A1.......ccovvvnnee .. | 03/10/2020 | Citigroup 12/01/2020 | PaydOWN............cvevreeerieeciieneieeniens | oo 642,320 645,933 642,320 642,320 | ..coovverrninn | e (RHCHIC) T SRR PR (3,613) [ ceoevervrinenn | eervrerneriiens | vevverrinerineens | v | 100.8,089 | i 534
335934 AT 2 |First Quantum Minerals LTD Sr Nt........... A| 09/17/2020 | Direct. 10/15/2020 | Direct. ..200,000 | ............ 200,000 | ..ocovrnee 196,000 200,000 | ..o | cereeeiieeniieniees | 0 [ e [ vervsersenns | eeeeer(4,000) | <...c.(4,000) | oo 888 | oo
000000 00 O |Digicel Limited SrNt 6.000% 04/15/21.. | D| 01/17/2020 | Direct 05/22/2020 | Taxable EXchange............cocuovrverirerereens . ..410,000 347,475 246,084 221,400 8,805 |..... 134,880 |......... (126,075) | cvvovvreeree | veerreriieine | s 24,684 | ... 24,684 ... 14,828 6,628
000000 00 O |JBS Investments GMBH Sr Nt.................. D| 05/12/2020 | Direct 08/10/2020 [ Call ~ 101.0420........covemmrverrrrierniiennnes | i 715,000 | ............ 718,498 | ............ 722,450 | ............ 717,353 | o
000000 00 O |TBC Bank JSC SrNt 5.750% 06/19/24. | D| 01/24/2020 | Direct 07/17/2020 | Direct ..275,000 292,050 275,000 290,347
000000 00 O |Vendanta Resources Plc SrNt................ D| 03/02/2020 | Direct 09/22/2020 | Direct . ..225,000 | .....co...e. 188,438 | ..ccceveen. 160,988 | ..ocoveveee 192,178 | oo
000000 00 O |Banco Do Brasil (Cayman) Sr Nt.............. D| 01/09/2020 | Direct 12/04/2020 [ DIFECL.......vevverercrerieeriserierienieeesneeis | vvernerins 795,000 841,110 820,710 836,391
000000 00 O |YPF Sociedad Anonima Sr Nt.. D| 02/27/2020 | Direct 03/04/2020 | Direct 711,000 | ............ 614,660 | ............ 635,436 614,807
000000 00 O |NexaResources SA SrNt . 02/20/2020 | Direct 10/15/2020 | Direct, . ..590,000 634,545 623,925 | ............ 630,920 | ....ovverrirnene
000000 00 O |BBVA Banco Continental Sub Nt.............. D| 05/21/2020 | Direct 09/17/2020 [ DIFECL.........cvvoveeerecreerieeeieeeeseeseiessieens | cviesieenns 550,000 | ............ 583,186 | ..oooncc.. 602,250 580,916
000000 00 O |Centrais Eletricas Bras Sr Nt 03/03/2020 | Direct 09/10/2020 | DIFECE........uvvrreeiecrierierierissesseisniines | cvveerienens 255,000 262,331 259,335 262,023
000000 00 O |Intl Airport Finance SA 1st Lien... . 03/12/2020 | Direct 09/15/2020 | Redemption  100.0000. 301 235 301 301
000000 00 O |Office Cherifien Des Pho Sr Nt................. D| 05/26/2020 | Direct 11/06/2020 [ DIFECL......vvovveverereeeseiseiissieeseeesseenesnees | eervessseen 240,000 272,100 310,800 271,831
02109T AE 2 |Alrosa Finance SA St Nt......cccoovvrnciinienne D| 06/17/2020 | Direct 09/22/2020 | Direct ..750,000 | ............ 750,000 | ...oonee. 754,738 | oo 750,000 | ..covvvericrinans
05609A AA 9 |B2W Digital Lux SrNt 4.375% 12/20/30 | D| 11/18/2020 | Direct 11/19/2020 | Direct, . ..240,000 239,990 242,700 239,990
059626 AC 5 |Banco Nacional De Panama Sr Nt............ D| 08/04/2020 | Direct 09/08/2020 [ DIFECL........uvvrreeeircrierirerieeisseesseissines | cevsesesees 200,000 | ....ccoooee. 199,824 | ........... 202,000 | ...ccoonee 199,825
059710 2C 0 |Banco De Credito Del Peru Sub Nt. D| 06/26/2020 | Direct 08/17/2020 | Direct 238,210 241,320 238,230
05971V 2A 2 |Banco De Credito Del Peru Sr Nt.... D| 04/14/2020 | Direct 09/09/2020 [ DIr€Ct.........cvvureerrcreereeriseerssrissnineres | eeereeeenen50,000 | coviivnccs 429,750 | ..oovvvvnes 468,450 | ............ 431,361 | oo
10552T AH 0 |BRF-Brasil Foods SA SrNt. . |D| 09/16/2020 | Direct 10/02/2020 | DIr€Ct........vvvvvererreiseienrieerserienissiissnies | verrenrrni 200,000 | oviecnee 196,494 | ............ 198,720 | wocvvrnee 196,496
12642K  AB 0 |CSN Islands XI Corp Sr Nt.. .. | D| 01/23/2020 | Direct 05/19/2020 | Direct 345,000 226,838 345,000
15236F AB 6 |Centrais Eletricas Brasilier Sr Nt. . | D| 01/31/2020 | Direct. 04/29/2020 [ DIreCt........cvvvveererrerrerererenresrresniserines | ervreerereni200,000 | coviiinees 200,000 | ...coovonee 170,200 200,000
22530E  AA 0 |Credicorp Ltd SrNt 2.750% 06/17/25.... | D| 06/10/2020 | Direct 06/11/2020 | Direct ....198,918 198,918 | oo
25381X AA 1 |Digicel Intl Finance 1st Lien. ..| D| 05/22/2020 | Taxable Exchange 05/28/2020 | Direct 139,387
25381X AB 9 |Digicel Intl Finance Sr Nt .. | D| 05/22/2020 | Taxable Exchange... ...| 05/28/2020 | Direct 67,499
25381X AC 7 |Digicel Intl Finance Sub Nt.. . | D| 05/22/2020 | Taxable Exchange... .| 05/28/2020 | Direct 41,354
25381Y AB 7 |Digicel Group 0.5 Ltd Sr Nt.. ..|D| 11/13/2020 | Interest Capitalization.. 12/21/2020 | Direct. 4,073
25381Y AB 7 |Digicel Group 0.5 Ltd SrNt.. ..| D| 06/23/2020 | Taxable Exchange .| 12/21/2020 | Direct 31,560 97,262 36,130 61,133
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK............ | D| 06/22/2020 | Direct 09/30/2020 [ DIFEC.........oveeveeeveeeeerrereereessessieenseins | evveenneenn 140,000 | oo, 95,900 | ..coovveneee 107,275 94,362 (1,538) [ covvereerreins [ e (RS E:) T IR USRI I 12913 | ... 12913 | ... 7,039 | .o
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PI .| D] 10/01/2020 | Interest Capitalization.. .. | 10/01/2020 | Direct 14,361 11,004 14,361 0 (3,357) (3,357)
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK............ | D| 06/22/2020 | Taxable Exchange .| 10/01/2020 [ DIf€Ct.........ooeveeeereeeereceeeerceeercenereeneries | ereerenn 145,639 | oo 92,862 | ...cconee. 111,596 91,663 | .ooocvverenceiene | e (1,199 [ [ [QIEES) T IR
279158 AN 9 |Ecopetrol SASrNt 6.875% 04/29/30..... | D | 04/24/2020 | Direct 09/18/2020 | Direct 302,292 369,355 302,368 | ..ovvvcrirerieees | eerrerreennnn T8 [ [ 78 s [,
29246Q AE 5 |Empresa De Transporte ME Sr Nt... D| 05/05/2020 | Direct 05/05/2020 | Direct ....197,432 ..202,000 ....197,432
302406 AC 7 |First Bank of Nigeria Sr Nt ..| D 10/20/2020 | Direct. 10/22/2020 | Direct. 311,875 311,063 311,875
373196 AA 2 | Georgia Global Utilities Sr Nt.............c...... D| 07/23/2020 | Direct 10/16/2020 | Direct, 250,000 252,188 250,000
40053F AC 2 |Grupo Aval Ltd Sr Nt  4.375% 02/04/30.. | D| 01/28/2020 | Direct 05/05/2020 | Direct . . 298,296 253,500 298,331 | oo | eerrerireennnn3D [ o35 [ s
591555 AG 2 |Metinvest BV SrNt 7.650% 10/01/27.... | D| 09/17/2020 | Direct 10/15/2020 [ DIFECL......vvvvrercercereiserisserierieniesessseis | veeseeinns 200,000 | ....ccoooee. 196,858 | ...ccvvvve 197,500 | .ovvvrnees 196,875 | .ovovvevrrvernee | evrrrverineen 1T | [ 17 L |
71647TN  AA 7 |Petrobras Global Finance Nt . | D| 03/09/2020 | Direct 05/13/2020 | Direct ..315,000 337,680 272,475 337,612 | oo | e (88) [ i | e (B8) s [,
71647N  BD 0 |Petrobras Global Finance Sr Nt... .. | D| 04/02/2020 | Direct 06/04/2020 | Direct . ..275,000 264,000 293,563 264,025
71647TN  BE 8 |Petrobras Global Finance Sr Nt................ D| 09/17/2020 | Tax Free EXChange...........ccvveevniviirnnnne 10/20/2020 | DIFECL......vvvvvereeieieieisieieeieseiseissiesieis | eviesinians 580,000 | ............ 610,962 | ............ 619,165 610,758 | ..oovevereeiees | ereeeeenea(204) [ e | e (204) | s [ e
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71647N  BF 5 |Petrobras Global Finance Sr Nt... .. | D| 04/30/2020 | Direct 09/17/2020 | Tax Free Exchange...........ccccoucevvervcvenees | 0000 200,000 | oo 182,500 | ..o 183,015 | cocovvennae 183,015 515 | ... L5158 | s [ [ e | 0| 6,847 | ...... 3,084
71654Q AZ 5 |Petroleos Mexicanos Sr Nt.. D| 06/02/2020 | Direct 10/15/2020 | Direct. 317,058 329,700 317,762 22414 | ... 11,308
716743 AP 4 |Petronas Cap Ltd Sr Nt . | D| 04/14/2020 | Direct 09/11/2020 | DIr€Ct.......ocvvrevereerierererencerssniessrsernes | eevnereneni200,000 | oo 197472 | e 225,680 | ............ 197,557 | covveevevvevenns | e85 [ |88 s e | 228,123 | ..28,123 | L 2,800 | .o
716743 AR 0 |Petronas Cap Ltd SrNt......ccooovvvvvreriis D| 04/14/2020 | Direct 04/15/2020 | Direct 305,000 317,963 305,000
74365P AD 0 |Prosus NV SrNt 4.027% 08/03/5 07/27/2020 | Direct 09/18/2020 | Direct 200,000 210,000 200,000 1,096
785712 AG 5 |Sable Intl Finance Ltd Nt . 02/25/2020 | Direct 1201712020 | DIFECL........vvveverreieeneesssnireseissniieneies | ereennrrnn 960,000 | i 1,020,796 | ......... 1,021,813 | ......... 1,011,382
80414L  2M 6 |Saudi Arabian Oil Co Sr Nt............cccoeeeene. 11/17/2020 | Direct. 12/23/2020 | DIFECL........cvvvrrrerrrerncresnnressersennessnenes | eevnenennn 200,000 | i 197,668 | ............ 203,000 | ............ 197,670
918212 AA 9 |VF Ukraine PAT SrNt 6.200% 02/11/25 | D | 02/03/2020 | Direct. 02/06/2020 | Direct 500,000 508,750 500,000
92334V AA 3 |Veon Holdings BV SrNt........cccccoevvvnnnen. 01/30/2020 | Direct 11/19/2020 | Direct. 644,825 651,310 641,002
G9420R AA 4 |Valaris Plc SNt 4.875% 06/01/22........ 02/26/2020 | Tax Free Exchange...........cc.coucvwvecevinnnns 09/23/2020 | Jefferies & Company Inc................ ...2,650,000 2,687,908 212,000 357,750 RV P 30,503
N01008 AB 2 | AES Andrs/Dmcn Pwr/ltabo Sr Nt............ 01/22/2020 | Direct 04/14/2020 | Direct . 580,000 | ........... 622,050 | ............ 499,235 618,831 e | e | (119,59) | ...(119,596) | ...... 9,853 | ...... 9,350
3899999. Total - Bonds - Industrial and MISCEIANEOUS. ... it | criias 54,390,419 | ....... 54,576,586 | ....... 51,715,730 | ....... 51,661,739 | .0 | (451,445) | ..2,463,399 | ...... (2,914,844 0 0 1,154,144 |...282,759
Bonds - Unaffiliated Bank Loans
000000 00 O |Vistra Operations Co LLC Incremental Ter|.. | 12/23/2020 | Credit Suisse Securities LLC.................... 12/31/2020 | Redemption ~ 100.0000 21,096 21,279 21,279 183 [ oeeeciees | e 183 27
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1...... .. | 03/04/2020 [ VAOUS.........oocorvverrrierrriireiieneiiereiis 12/31/2020 | Redemption  100.0000. 23,489 23,438 23,438 (6572 1 RO ISP (52)
24702N  BE 9 |Dell International LLC Term LnB-1 Nt 1.. |..| 12/10/2020 | Credit Suisse Securities LLC.. 12/15/2020 | Redemption ~ 100.0000.... 78,497 78,532 78,532 35 | e [ e 35
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1.... | .. | 08/07/2020 | Goldman Sachs & Company... .. | 12/31/2020 | Redemption ~ 100.0000.... 64,730 64,730 64,730 | .ovvrvrirens | v [
45778E  AG 9 |Innophos Holdings Term Ln Nt 1.............. .. | 02/13/2020 | RBC Capital Markets LLC............cccovvuuvne 12/31/2020 | Redemption ~ 100.0000 15,671 15,750 15,750 £ I O ISR 79
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1.............. .. | 04/30/2020 | Direct. 12/31/2020 | Redemption  100.0000 862 871 871 I
552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26...... .. | 02/27/2020 | Direct 12/31/2020 | Redemption  100.0000. ..9,831 10,016 10,016 185 | oo | e 185
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter .| 01/24/2020 | Direct 01/31/2020 | Tax Free Exchange.. 92,540 92,542 92,542 1] 223
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 01/23/2020 | Direct 01/31/2020 | Tax Free EXchange...........cc.ccoevvevereecvenens | coveriiian 85,709 85,280 85,282 85,282 1] 235
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 02/24/2020 | Direct 02/28/2020 | Tax Free EXchange...........cc.coevvevereecverens | coveriiians 57,857 57,568 57,568 57,568 | ...ooovvveerrries | e [ e 39
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 03/27/2020 | Direct 03/31/2020 | Redemption ~ 100.0000..........cccocvumveres | woverrii 11,761 | e 111,202 | oo 11,761 | e 111,761 559 | oo [ 559 | s [ [ | 0| 216 | oo
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 03/10/2020 | Direct 03/31/2020 | Redemption ~ 100.0000...........cccoovumveres | ovrrriire 116,791 | oo 116,207 | ..o 116,791 | oo 116,791 584 | i [ 584 | s [ [ | 0| s 375 | e
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 01/21/2020 | Direct 01/31/2020 | Tax Free Exchange.. ....37,575 37,387 37,388 37,388 1]
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 03/06/2020 | Direct 03/31/2020 | Redemption ~ 100.0000...........ccocmerveree | worerrriran 89,791 89,342 89,791 89,791 449 | e | e A49 | e | e [ [0 | 344 | s
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 03/17/2020 | Direct 03/31/2020 | Redemption ~ 100.0000..........cccoovumveree | woverrienacd 306,450 304,918 306,450 306,450 | .....vvoirrrianns | e 1,532 | s [ 1,532 697
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 03/02/2020 | Direct 03/31/2020 | Redemption ~ 100.0000..........cccoccvumveres | ovvriiiae 104,464 | .......... 103,942 | ........... 104,464 | ............ 104,464 522 | oo [ 522 | oo v [ | i | s 512 | oo
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 03/13/2020 | Direct 03/31/2020 | Redemption ~ 100.0000...........ccoccvumveiee | wovririiirnn 64,125 63,804 64,125 64,125 321 | o [ s 321 | s i [ |0 | 176 |
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 02/14/2020 | Direct 02/28/2020 | Tax Free Exchange.. ...77,946 77,557 77,559 77,559 2 ..
Pathway Partners Vet Mgmt LLC New DD
70324# AD 0 |Ter 02/28/2020 | Tax Free Exchange..............cccocvvvurevianens 03/31/2020 | Redemption ~ 100.0000..........cccoocvumvecres | wovirrienacd 352,093 350,339 352,093 352,003 | ..o | e 1754 | s | s 1754 | s s e | 0| 3410 | ......... 293




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 5

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

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
83549# AA 8 |Sonny's Enterprises LLC Term Ln Nt 1..... | .. | 08/07/2020 | Direct 12/31/2020 | Redemption  100.0000. 5,945 .5,826 5,945 5,945 19 |... . () 194 |,
8299999. Total - Bonds - Unaffiliated BANK LOMS. ..........uiireiiiieiiiiiesisiiiis | oiiisisissessss stk | snniiias 1,718,128 | ........ 1,710,088 | ......... 1,716,375 | ........ 1,716,375 | oo 0 [ o 6,284 | oo 0].. 0 0 0 0]....8542 | ... 293
8399998. TORAL = BOMAS..... e et E R | crieaa 93,715,259 | ....... 93,286,616 | ....... 91,739,405 | ....... 90,139,009 | ..oooocvrennec 0. (479,148) | ..2,668,461 | ...... (3,147,609) | .........cc 0 [ 0 |..1,549,062 |..1,549,062 |.1,534,458 | ...429,300
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
23281# 12 4 |Cyprium Parallel Invs VV LP Pfrd Units...... .. | 08/13/2020 | Direct 10/15/2020 | Redemption ~ 100.0000..........cccccocvurvr | voverernnenn 653.000 65,300 65,300 65,300 | ..o [ e | e 0 . 0] 707 |
000000 00 O |WooriBank Jr Sub Nt 4.250% Perpet.... | D | 01/22/2020 | Direct. 04/16/2020 [ DIFECE.........ouverevererireenrieerieessiseniies | e 165,000.000 | ............ 166,238 | ........... 154,820 | ... 166,238 | oo | e | s 0 [ [ e | e (11,418) | ..... (11,418)] ....... 3818 | ...... 2,143
000000 00 O |Emirates NBD Bank PJSC Jr Sub Nt........ D| 05/01/2020 | Direct 09/17/2020 [ Call - 100.0000...........vrvrererrereerrrrrennes | o 210,000.000 | ............ 199,500 ..210, 200199,500 | 1oovevreienies [ e | e (V1 [UPOUPIORROPIEN IUPPIURIRRIOREN IO 10,500 | ...... 10,500 | ... 6,694 | ..... 1,785
000000 00 0 |Banco Mercantil De Norte Jr Sub Nt......... D| 03/19/2020 | Direct 05/22/2020 | DIreCt. ... | neee 330,000.000 249,150 300,300 249,150 | ...oooviiiiiienns | | 0 [ | | o 51,150 | ...... 51,150 | ...... 8,886 | ...... 4,853
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred 680,188 ...130,420 680,188 0 0 0 0 0 ... 50,232 | ...... 50,232 |...... 20,105 | ...... 8,781
8999998. TORA = PrEFEITEA SHOCKS. ...tttk et E R R EE ALk rebteseb st 680,188 ...730,420 680,188 0 0 0 0 0 ... 50,232 | ... 50,232 |...... 20,105 | ... 8,781
9899999. Total - Preferred and Common Stocks............ 680,188 | ........... 730,420 680,188 0 (V) 0 0 0 0 ... 50,232 | ... 50,232 |...... 20,105 | ... 8,781
9999999. Total - Bonds, Preferred and COMMON SHOCKS...............riuiiiiiis ittt | oniies 93,966,804 | ....... 92,469,825 | ....... 90,819,197 | oo 0 ... (479,148) | ..2,668,461 | ...... (3,147,609) | ............. (O 0 ]..1,599,294 |..1,599,294 |.1,554,563 |...438,081

€GL3




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

913

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Non-Insurer Which Controls Insurer

63862@ 10 3 | Nationwide COMpOTlion...........ewe [, [00000.........| 31-4416546..... | 8biii | NO 328,264,143 649510000 | ooovore 48
1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer. 0. 328,264,143 0 XXX XXX
Common Stocks - Other Affiliates

G753 10 9 |Retention Altematives, LTD......... [..D.....[00000......... | 82-0549218..... 8biv | NO 26,244,623 [ ... 26,244,623 120,000,000 ..o 100.0
1799999. Total - CommON StOCKS = OEr AffIlIAIES. ... ..cvviriirsieriieiie st 0 26,244,623 | ..ooooiisiianninnd 26,244,623 XXX XXX
1899999, TOAI = COMMON SHOCKS. ... .v.rvrresrestiserserss st es stttk E 0ttt 0]. 354,508,766 ..26,244,623 XXX XXX
1999999. Total - Preferred and Common Stock.............cc.coevuviinriicniianes 0. 354,508,766 ..26,244,623 XXX XXX
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....2,154,002,673.
2. Total amount of intangible assets nonadmitted $.......... 0.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding
Common Stocks
INationwide FINANCIAI SEIVICES, INC.....etiie ettt e Nationwide Corporation...........cccoewerireeienrenes e 4.760 48

0299999, TOAI = COMIMON SHOCK. ... 1v1tvsttsttsersttseeserstessesestsers sttt stttk E 8848842460808 1408448814048 8848808 £ 1oL £ E 884848 E 840888 eeEeeE o0t e  He8EeeEoeEseLE oo L eE 8oL L oLt eE b E oL f oL oeE 8L 80 E L8 eL L eE o084 E 0L 1oL b E 8L E oL L84 E 8oL 810 E 80 E L1 L8 eE L0 8L E o0 E e E 1L R e b8 btk etk nen st ane | oedsenb et n bbb 0 XXX XXX
0399999. Total - Preferred @aNd COMMON SEOCK.............cuuiurureriiieieietieii ettt ee e s e bne | S4seeeeRses et e et e st ee s e s b s ee bR s e ee e s e st eE e R ee 8 LR e e s E e s e R R e E b1ttt enienes | ceressessanesest e s e en e eess e es e snesenen 0 XXX XXX




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
5 6 7

L3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19

r Amount Due

0 Current Year's and Accrued

r Unrealized Other-Than- | Total Foreign December 31

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

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

Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1B .. 1D i 0 1E e 0 TF 0 16
2B
3B ..
4B 0
5B 0 5C s 0




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f Current Year

8L

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exchange
Foreig
n
Pay Fixed GBP Receive Fixed Curren 4.44 USD
USD Cross Currency Swap AFS Bond - G1745*AGB............. D-1........ cy Citibank NA......... E570DZWZ7FF32TWEFAT6.. [03/13/2013]04/17/2023 | ............... ....14,920,000 (4.05 GBP)| ..o [ornrnciinninninins | v 145,227 | oo 1,250,000 |..... 21,422,099 [ | (413,000) | coovvvverininins | e | v 112,968 | ..o 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange. 0 0. . 145,227 ...1,250,000 |XXX|....1,422,099 | ....cccccceo.....0 [ .o (413,000) | oo |0 | 112,968 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108.............. 0 0] e 145,227 ...1,250,000 |XXX]....1,422,099 | ...ccccoeeeenl0 | oo (413,000) | ..ovvovvevrnnn0 | v | 112,968 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange. 0 [V 145,227 ...1,250,000 |XXX|....1,422,099 | .....ccoooeerel0 | oo (413,000) | voovvovrerrnnn0 | v | 112,968 XXX XXX
1409999999. Total-Swaps 0 0] . 145,227 ...1,250,000 |XXX|...1,422,099 | .....ccocec.....0 | ..o (413,000) | cooovivvevean0 | viiiennn0 | 112,968 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108.........ccccovvviivivrninnenns 0 0. . 145,227 ...1,250,000 |XXX|....1,422,099 | ....cccccceel0 [ e (413,000) | oo |0 | e 112,968 XXX XXX
1759999999. TOTAL 0 0 . 145,227 ...1,250,000 |XXX|....1,422,099 | .................0 | ..... (413,000) | ..cvovveerann0 | v | 112,968 XXX XXX
(a) Code Description of Hedged Risk(s)
1 REBALANCES PORTFOLIO DURATION
2 MANAGES CASH FLOW RISK
3 HEDGES THE EQUITY RISK OF A LIABILITY
4 HEDGES THE INTEREST RATE RISK OF AN ASSET
5 HEDGES THE INTEREST RATE RISK OF A LIABILITY
6 HEDGES THE CREDIT RISK OF AN ASSET
7 REPLICATION OF AN INDEX
8 HEDGES THE CURRENCY RISK OF AN ASSET
9 HEDGES THE CURRENCY RISK OF A LIABILITY

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

QL Qualitative Approach for Assessing Hedge Effectiveness




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 2

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

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

Total Written Options

613

TOTALS

NONE
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Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in Change in
Variation Variation Hedge
Margin Gain Cumulative Margin Gain Effectiveness
Description of Item(s) Hedged, | Schedule /| Type(s) of Date of Cumulative Deferred (Loss) Used to Variation (Loss) at Inception
Ticker Number of Notional Used for Income Generation or Exhibit Risk(s) Maturity or Trade Transaction Book/Adjusted Variation Variation Adjust Basis of | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol Contracts Amount Description Replicated Identifier (a) Expiration Exchange Date Price Reporting Date Price]  Fair Value | Carrying Value Margin Margin Hedged Item | Other Hedges | Current Year Exposure end (b) (1) Point
Beginning | Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
wvs 235,200 | ..... (235,200)] ...
TORBI INEE CASH DBPOSIES. ... eeeeeereereeseeteeee e e ees et e eesesse et eeeeseeseeseseesee et seseeseeeeseseeseeeeeeseeseEeEseseeseeseeeeseeeeantne | oeseEseeesessessesaesesseesesseseeseesesaeseeseeseeseseeoeeaeeeeEoeaeE oo e eeseEeEaeE o0 8 eEAeEseEoeAeE e EeEE 421 S EeEHeEeeAeE e e eeEeeeeaeEseseemeesesaese | 401ee1etaeseesesntseseesee et eeseeseEaeEeeheeseeseEeeEee e e aeEeesee et res st es et et eesen et et entennnantennes | serien 235,200 | ..... (235,200) ] ..
(a) Code Description of Hedged Risk(s)
1 HEDGES THE EQUITY RISK OF A LIABILITY
2 HEDGES THE INTEREST RATE RISK OF A LIABILITY
3 REBALANCES PORTFOLIO CURRENCY EXPOSURE
4 REBALANCES PORTFOLIO DURATION
5 HEDGES THE EQUITY RISK OF AN ASSET
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
QL Qualitative Approach for Assessing Hedge Effectiveness




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 2

Futures Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 Change in Variation Margin 19 20
16 17 18
Hedge
Schedule / Type(s) Date of Indicate Exercise, | Cumulative Variation Gain (Loss) Gain (Loss) Used to Effectiveness at
Number of Description of Item(s) Hedged, Used for Exhibit of Risk(s) Maturity or Trade Transaction Termination Termination Expiration, Maturity Margin at Recognized in Adjust Basis of Inception and at | Value of One (1)
[Ticker Symbol]  Contracts Notional Amount Description Income Generation or Replicated Identifier (a) Expiration Exchange Date Price Date Price or Sale Termination Current Year Hedged Item Deferred Termination (b) Point
Short Futures
Hedging Other
US Treasury 5-Yr T-Note Future
FVHO........ | e 336 | ........ 33,600,000 | Mar 2020 Bond Portfolio Hedge D-1 Interest Rate.... | 03/15/2020. | CBT........cccovveurnenne 549300EX04Q2QBFQTQ27 12/15/2019] ........... 119.0500 |03/15/2020 ........... 120.8281 | Sale (597,442) (597,442) 04 1,000
US Treasury 5-Yr T-Note Future
FVMO....... | oo 33 .. 31,300,000 |Jun 2020 Bond Portfolio Hedge D-1 Interest Rate.... | 06/15/2020. | CBT.......ccccovevurnenne 549300EX04Q2QBFQTQ27 03/15/2020| ........... 121.2811 |06/15/2020| ........... 125.6524 | Sale.......covvervrvrres [ e (1,368,206) | ........... (1,368,206) 04 1,000
US Treasury 5-Yr T-Note Future
FVUO........ | oo Vi) 29,700,000 | Sep 2020 Bond Portfolio Hedge D-1 Interest Rate.... | 09/15/2020. | CBT.......cccovverrnenne 549300EX04Q2QBFQTQ27 06/15/2020| ........... 125.4792 |09/15/2020| ........... 125.6484 | Sale (50,241) (50,241) 04 1,000
US Treasury 5-Yr T-Note Future
FVZ0....... [ 278 |....... 27,800,000 | Dec 2020 Bond Portfolio Hedge D-1 Interest Rate.... | 12/15/2020. | CBT......cccoovvcennenne 549300EX04Q2QBFQTQ2709/15/2020] ........... 125.7611 [12/15/2020] ........... 125.7969 | Sale (9,959) (9,959) 04 1,000
1609999999. Total-Short Futures-Hedging Other. (2,025,848) (2,025,848) 0 XXX XXX
1649999999. Total-Short Futures, (2,025,848) (2,025,848) 0 XXX XXX
Totals
1709999999. Total-Hedging Other. (2,025,848) (2,025,848) 0 XXX XXX
1759999999. TOTAL (2,025,848) (2,025,848) 0 XXX XXX

T4

(a) Code

Description of Hedged Risk(s)

HEDGES THE EQUITY RISK OF A LIABILITY

HEDGES THE INTEREST RATE RISK OF A LIABILITY

REBALANCES PORTFOLIO CURRENCY EXPOSURE

REBALANCES PORTFOLIO DURATION

o | |w N

HEDGES THE EQUITY RISK OF AN ASSET




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable | Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Over-the-Counter NAIC 1 Designation
Citibank NA.... E570DZWZT7FF32TWEFATS...... | Y.. ..1,595,836 ..1,250,000 0 1,422,099 112,968
0299999999. Total NAIC 1 DeSignation.............ocueuiuuiiiniinniiieniississnississsiissieenes 1,595,836 | ... 1,250,000 0 0 1,422,099 . ...112,968
0999999999, GIOSS TOAIS.......ouvvrrereressessresesseasseniseesse s st et es bbbkt 041 Es bRt s bbbttt | eeenten e 1,595,836 | ..oovvverrrerins 1,250,000 0 0 1,422,009 | o0 | s (U TR 112,968 | oo
1. Offset per SSAP No. 64
2. Net after right of offset per SSAPNo.64 e e 1,250,000 | oo 0

¢cd




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

Collateral Pledged by Reporting Entity

Citibank NA- OTC.......... E570DZWZTFF32TWEFATB.. | CASN.....0oors s | P P T T e Ve,

0199999999, TOAIS.........cvveveoeeeeeeeeeeeeeeeeeeeeseee et eseeesseeeeseeseseeeeeseeesseessseseseseseses e esseesssesess eoetesesseesseesssesesesee e et eeesseessseeeseses et eeeeseeeseeeeseeesaees e eeseesseeesseseseses st teesseees e eseeeeseesseeesses eeeteees e eeeeeee et e et eet ettt e et e s et er et et e et e et es e er e er e essesereesrer s er e ensessiesessessereesssiessessrisssers | eeerrerieseeeneesseeseeersenean 0. 0 XXX XXX

Collateral Pledged to Reporting Entity

Citibank NA - OTC........ E570DZWZTFF32TWEFATE.. | Ca5.0.c.csercsessestsessesessesesesesesessesesesesre | I 1,595,836 | oovercsrrssssss X Lo | Ve,

0299999999, TOAIS.......euvvrerersessesseissersseeeseeeseessebsse bbb s8R R ees S8 e84 RS R 8 eLER R RS R R E R R R R R R84 E RS RE R R AR e ER e HieeE LR R e R R R AR E R LR R LRt | ettt 1,595,836 | ovourvrrricrreririrerieninnd 0 XXX XXX XXX

€c3




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART E

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

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

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

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

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

ve3

NONE




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE 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 & Miscell: (Unaffiliated) - Residential Mort Backed Securities
362351  AA 6 | GSAA Home Equity Tr RMBS S€r2008-20 Cl.........cvurumrrmirririererisisiisieisssissessssssesessssssssessesssssessessssssenses B I 218,530 12/25/2046.......
590212  AB 2 | Merrill Lynch Mortgage Tr RMBS Ser 2006-...........c.ovuuevererermieiereniereneineiesissiessessessesssensesinsenes 66,392 06/25/2037.......
81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser.......ccccccovurnne. ettt enens | neresesseeneas 1D FM.iiinins [ v, 1,456,814 05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..........vvrerrirerreeieseieinrissi s 1,741,736 . XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)...........ccirririiriiiiiisiinnississsrsssse e 1,741,736 | oo 1,779,009 XXX
Totals
6499999. Total - Residential Mortgage-Backed SECUMHIES. ........cvviiiriiriniiiiieissse e .. 1,741,736 | oo 1,779,009 XXX
7099999.  Subtotal - BONMS. ...ttt 1,741,736 | .o 1,779,009 XXX
Cash Equival (Schedule E Part 2 Type)
000000 00 0 | Overnight Repos SEC LENDING ONLY.......iiiiiiiuimiirniesieerssrsssessnsssssensssssenssssssesenssssssnsenssssssssssssensensssssenssnssse | sosenssersessae TA i [ e 1,343,603 1,343,603
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......covvrirriniriisranisrsnines 1,343,603 | .o 1,343,603 XXX
9999999, TOMAIS. ... veuierieieieieii e 3,085,339 3,122,612 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....(26,872,206)  Book/Adjusted Carrying Value $.....(26,881,799)
2. Average balance for the year: Fair Value §.....5,349,423  Book/Adjusted Carrying Value $.....5,414,971
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A bbb 1,343,603 1B e 0 1C e 0
Do 1,779,009 TE 0
TF s 0 16 0
2A 2C 0
3A
4A
5A
6
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Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

1 2 4 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity
CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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
Bank of New York Mellon NEW YOrK, NY ..o ssssnsssssnnes | coseeees 588,446 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX (4,129) | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 584,317 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 584,317 | XXX
0599999. Total Cash XXX XXX 0 0 584,317 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January 494,884 | 4. April 1,311,179 | 7. July. 6,205,970 | 10. October. 558,895
2. February 189,843 | 5. May. 775,599 | 8. August 303,939 | 11. November 402,482
3. March 733,998 | 6. June. 634,351 | 9. September. 241,057 | 12. December 584,317
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Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

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
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 IS/T Investment Co Treasury Trust (AIM) | |12/31/?07ﬂ ..... I 0.010 | .......... 3,502,568 28 588
8599999. Total - Exempt Money Market Mutual Funds as 1dentified DY the SVO...............iie b Shds e b s eEb AL | 3,522,568 28 588
Other Cash Equivalents
[ Nationwide Cash Management Co.........uw v | [12/31/2020....cos | 0467 | 288,182,650 17,378
8799999. Total - Other Cash Equivalents............. 288,182,650 | ooovoeeoeeoeeeeree () 17,378
8899999. Total - Cash Equivalents 291,705,218 28 17,966
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 1B s 0 1C e D s 0
1E 0
2A 0
3A 0
4A 0
5A 0
6 0




Annual Statement for the year 2020 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMA.. .o AL | it [ e
2. Alaska
3. ANZONA......
4. ArKaNSas.........ocouvreveinieneiiiieienan For protection of State's Ph'S.........cervierineieieeesessnies 151,881 | oo 178,598
5. California... Workers compensation 2,548,506 | .......cconve 3,213,665
6.  Colorado.... LCO |
7. ConNECHCUL........cveveciererircrinns CT | cioerrrne | e
8. Delaware. . | Workers compensation 143,326 | .cooovviiienn 171,578
9. District of Columbia .
10, FIOMAA.. oo L | it [ o
11.  Georgia . | For protection of state's ph's 178,067 | ..o 209,391
12.  Hawaii
13, 1daho....e For protection of all ph's 29,827 34,848
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | oot | et
20.  Maine..... ME|..
21, Maryland.......ooooveeenireinencis MD .. .
22.  Massachusetts...........ccocveernrenes MA]|..... Buooo [ MUIIPIE. ... 188,542 | ..o 221,708
23.  Michigan....
24, Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.... . | Workers compensation 32,574 | oo 38,995
28, NEDIrasKa.........ooveevrerrrirrrrencrelNE s [
29.
30.  New Hampshire.
31 NEW JETSEY .t NU | s | e
32.  New Mexico... For protection of state's Ph's..........ccoueverirerirneresceesereeeeees 313,189 ....365,905
33, New YOrK.....oooooovenrcnervcrrenn NY [ i ST.. | Workers Compensation 10,000 | .oocovvciienirnnes 10,000
34.  North Carolina... For protection of state's ph's 390,890 ....467,939
35.  North Dakota.
36. . | For protection of all ph's 2,618,633 3,079,275
37.  Oklahoma..
38.  Oregon... . | Workers compensation. 707,031
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. . | For protection of state's ph's 651,483 ....779,898
56.  Northern Mariana Islands...........
57, €anada......cooovercreererened CAN | it | e
58.  Aggregate Alien and Other. XXX XXX 0 0 12,752,402 .12,881,927
59.  Total.irrirrirrerins XXX XXX 2,648,460 3,114,123 18,067,891 ..19,371,008
DETAILS OF WRITE-INS
5801. United States.........ccoovvvreererrnns | conee B.... | Workers Compensation 216,269 ....278,408
5802.  Firm/Individual............cocovvevrvrveans | cons B.... [ Collateral for Stacr. 12,536,133 | oo 12,603,519
BB03. i | et | e
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above).......ccovverernriniirerinnes XXX XXX 0 0 12,752,402 | oo 12,881,927
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