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Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 43,268,848 | .... 18 ... 43,268,848 ..43,268,848 | ................. 1.8
1.02 All Other GOVEIMMENTS.........c..evvrerrerrireiesinsiesssessssesssssssssssssssnsess | covnsesnisinns 1,000,000 |....cccevrenves 0.0 [, 1,000,000 | ..oooovverrrrrrrrireenn | e 1,000,000 | ....cccovvenne 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | .......... 224,714,964 | ....coevnen 92 |....... 224,714,964 | ..o (0] 224.714,964 | ... 9.2
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed.............ccevevcveieeierceeiseee s | cveeiesieians 3,848,595 | ..ccvvrnnnn 02 [ 3,848,595 | oo (V)N 3,848,595 | ..cvcvnana 0.2
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed.............coeuuriemeunreneineeeeeeieeiseissesesssssssenons | cevseiens 112,747,528 | ................. 46 |......... 112,747,528 | ..o (VN I 112,747,528 | ................. 46
1.06 Industrial and MiSCEllaNEOUS...............vverevrirrieneiereeeeieeieeieees | e 1,361,164,222 | ............... 554 .. 1,361,164,222 | ................. 750,000 |....... 1,361,914,222 | ............... 55.5
1.07 Hybrid SECUMLIES.........rvvrveeieeiereiiese s sssssesssssssssssns | covnsiissinns 2,000,000 | .covvrrirrenne (01 [ 2,000,000 | cooovrrririnieni (VN 2,000,000 | .coooverirenen 0.1
1.08 Parent, Subsidiaries and Affiliates...........ccccvrveriereiiereeieeeeiceens | ceveeieeesieerenn (0] I ({0 [ (118 I (118 I (01 [P 0.0
1.09 SVO Identified FUNGS........cooruvriiriinienieiisieeiseiseiesiesssesssesssness | eeseeiseesssssnssssnssness (1N IS 0.0 [ oo (V1 (V1 (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cocorureerieneiircineseineeneseieeneineisesnnenes | sessissssssssssssssessenns (U 0.0 | oo (U [P [ [P U 0.0
1.11 Total Long-Term Bonds............cooeemeeeineinniineiinserneseississsssesesssens | eevenee 1,748,744 157 |............... 712 . 1,748,744 157 | ...occoecee. 750,000 |....... 1,749,494 157 | .............. 71.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).............ccocovernrinrinrinninnrincineinnns | e 2,000,000 | .ooovrririnnes 0.1 [ 2,000,000 | coovvorirriirniei (VN 2,000,000 | .ooovererenne 0.1
2.02 Parent, Subsidiaries and Affiliates...........cccoeeverereeeieceeeececeeeeceee | e (L] 0.0 | oo, (L I (L I (L] 0.0
2.03 Total Preferred StOCK..........cocurivrierierieniieeieeieeieeieeisseeseeisseesseeens | ceveeisenenns 2,000,000 | .cooovrririnne (01 [ 2,000,000 | coooveorirriieiiei (V1N 2,000,000 | .ooovrrerenne 0.1
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | coeeerrereiniinnad 646 | ..o 0.0 [ 646 | oo (01 PR 646 | .o 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........cccooveveiveens | ovirevnnnn. 9,259,903 | ..cveverrnnn 04 [ 9,259,903 | ovovvereiieia (V)N I 9,259,903 | ..ccvverirna 0.4
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........ccccoevvverces | covrerrervircieiiereis (1] I 0.0 [ oo (118 [ (018 [ (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............ccovrenennennicnecns | veveinnisenns (VN I (VX0 I I (V1N IR (V1N IR (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):

4,01 Farm MOMQAgES. ......ccvverreuiiirieieieiesieie st sessssns
4,02 Residential MOMgages. ..o ssssessenns
4.03 Commercial MOMGAQES. ..ot esssians
4.04 Mezzanine Real Estate LOans..........cocvcuvinirnecrniineenersineresnineine
4.05 Total Valuation Allowance .
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
Real Estate (Schedule A):

5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of INCOME............ccovveevcvererererisiiennns
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e
5.04 Total Real Estate....
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieecese e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns
6.03 Short-Term Investments (Schedule DA)...........ccocveevvieereverrerennnn.
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONTACE LONS. .....vuvvereeieieiieiieeiees st
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens

Other Invested Assets (Schedule BA)..........c.ccooveveveereeieeeieeeeee e

. Receivables for SECUMHES..........cvveveueieieisieie e
. Securities Lending (Schedule DL, Part 1)....
. Other Invested Assets (Page 2, LINe 11).....cvvrrrrinrenenrereeneneenseresseseneens

. Total INVESIEA ASSEIES........ceovevecveeeeeeeeeeee e

............ 57,511,104 | .cccovviiennnn2.3 [ i 57,511,104 | 0 57,511,104 | 2.3
............................ 0|00 [0 nnn.57,453,007 | ...........57,453,007 | ...............2.3
............................ 000 [0 e 28 717,412 ) 00 28717412 ) e 12
............ 57,511,104 | ...............23 | ... 57,511,104 | ...........86,170,419 | .......... 143,681,623 | ...............5.9
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Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens 0

2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt 0

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

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt 0

3.2 Totals, Part 3, COIUMN 11 ...ttt 0 0
4. Total gain (10ss) 0N diSP0OSalS, Part 3, COIUMN 18.........c.ciiiiieiiccicie ettt bbb s bbb bR bbbt bbbt nen 0
5. Deduct amounts received on disposals, Part 3, Column 15....................| . 0 . 0
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt 0 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt 0

7.2 Totals, Part 3, COIUMN 10, ..ot ess st 0 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt 0

8.2 Totals, Part 3, COIUMN ...ttt 0 0
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas 0
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt 0
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns 0

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st 436,177,365
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........cccueuiurieieicrcse et 12,050,634

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s 0 12,050,634
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes 43,622

3.2 Totals, Part 3, COIUMN ...ttt bbb ettt 0 43,622
4. ACCTUAL OF QISCOUNL........oeuiieiitiieiie it bbb 0
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O........ouiiiiiiiecie bbb 0

5.2 Totals, Part 3, COIUMN B.........riiiiiiiiieii bbb 0 0
6. Total gain (Ioss) 0N disposals, Part 3, COIUMN 18.............ciuiiiiieieieiesse ettt bbbttt bbb s b s bbb sttt 0
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e 50,171,666
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb 0
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt 0

9.2 Totals, Part 3, COIUMN 13, ...ttt 0 0
10. Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st 0

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st 0 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens 398,099,956
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R 0
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st 398,099,956
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R 0
15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann 398,099,956
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 0)
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et 26,318,953

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0 26,318,953
Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16

3.2 Totals, Part 3, Column 12 0
Accrual of discount...........c.coeevrevens 44,053
Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t 0

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes 0
Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e 0
Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 64,514
Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t 0

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

101 Totals, Part 1, COUMN 15.........viiriciiiriereiee s ress s 0

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 26,298,492
Deduct total NONAAMIEA BMOUNLS. ..ottt 0
Statement value at end of current period (Line 11 minus Line 12) 26,298,492

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying valug, DECEMDET 31 Of PHIOE YBAT..........cvvueverciierieieieisete ettt sttt b s bbb s s ettt s s bt s s bRt bt s sttt s s s sttt ensesetan 1,838,588,519
Cost of bonds and stocks aCqUIrEd, Part 3, COIUMN 7........c..cvcveiieeicieeee ettt ettt s st a st bbb st s et s b s et e st s st et en s s enen 370,776,112
Accrual of discount 811,650
Unrealized valuation increase (decrease):
4.1 Part 1, COIUMN 12...cocoieeiierieeiieecss st 8,987
4.2 Part2, SECtON 1, COIUMN 5.t 0
4.3 Part2, SECON 2, COIUMN 13.......oiieieeictecteee ettt ettt a s a st bt s s s ssnaenas 125,466
A4 Partd, COIUMN Tttt 5,951 140,404
Total gain (10SS) 0N diSPOSAIS, Part 4, COIUMN 19........oiuiuriiieriieie ettt ss st st s SRRt 13,072,717
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.cueuieiieiieeiresee ettt sttt s sa ettt a e 460,372,011
DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 2,143,905
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 5.ttt a ettt bbb s bbb s bt es bbbt n e st 0

8.2 Part2, SECHON 1, COUMN 19.......oiiieieieicee ettt sttt se s bt ssss s ses 0

8.3 Part2, SECON 2, COIUMN 16.........coivieeieiiieieie ettt st bbbttt b s s st e 0

8.4 Partd, COIUMN 5.ttt bt bbb s bbb st b bbb bbbttt 0 0
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14................ 0
9.2 Part2, Section 1, Column 17... 0
9.3 Part2, SECON 2, COIUMN T4........coivieiceceee ettt bbbt bbb sa bt 0
94 P4, COIUMN 13ttt ettt 8 8RR 1,911,600 1,911,600
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.cuveieieviieiieiieieeeee et 1,042,839
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 1,760,004,725
Deduct total NONAAMIEA BMOUNLS. ..ot 0
Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 1,760,004,725
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........covvevmerrvces | crrevveecrincnennns 43,268,847 | ..o 45,649,844 | .......ovvvvcin 43,947,499 | ..o 42,356,310
Governments (Including all obligations 2. €aNAdA......oreerrieirinrieis | e (1 R (0 O (0 RN 0
guaranteed by governments) 3. Other Countries......coooveiviris | covvrerenreissiensenns 1,000,000 | ..oovevireriinns 1,090,377 | oo 1,000,000 | .oovvvreriirrineas 1,000,000
4. TotalS. ..o | v 44,268,847 | ..o 46,740,221 | oo 44,947,499 | .o 43,356,310
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS.coieeiiieiiesicceienes | vveieiiseieninnas 224,714,964 | ..o 241,460,469 | ....ccocvnen 225,102,182 | ..coevrene 224,641,752
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 3,848,595 | oo 4213340 | oo 3,924,778 | oo 3,790,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... 112,747,528 .119,598,936 115,706,968 | ..o 111,829,566
Industrial and Miscellaneous, 8. United States ..1,009,034,941 ..1,089,315,503 ..1,011,254,923 ..1,001,150,646
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada ...45,916,236 ...50,359,856 ...45,797,806 ...44,933,435
and Hybrid Securities (Unaffiliated) 10. Other Countries .308,213,050 333,217,721 .307,955,130 | ..ooocvvreeann 308,475,317
11. Totals......ccoocoe. ..1,363,164,227 ..1,472,893,080 ..1,365,007,859 ..1,354,559,398
Parent, Subsidiaries and Affiliates 12, TOtalS. ..o | cvnrnsrssnssnssnssnssnnnenn0 | onrnnsnssssenen0 | nnsnenn0 | i, 0
13. Total BONGS......ccmeemmmensssnnass | covvirericienns 1,748,744,161 | .coovvvvn, 1,884,906,046 | ..., 1,754,689,286 | ........ccccee.. 1,738,177,026
PREFERRED STOCKS 14. United States..........occvevrmeeees | covrereerirreniinenens 2,000,000 | oo 2,171,200 | oo 2,000,000
Industrial and Miscellaneous (Unaffiliated) 15, Canada........cceveveveeriireiies | e 0 [ oo 0 | oo 0
16. Other Countries........covvneriee | corvnimssnnsnssississesssnenees 0 ] e 0 | i 0
17, TotalS. ..o | onreeseniesneenens 2,000,000 | .oooovireniirininiinnas 2,171,200 | oo 2,000,000
Parent, Subsidiaries and Affiliates 18, TOAIS....ceviieesiceiieeirceies | et 0 | s [0 0
19. Total Preferred Stocks......... | .ccccooevrerernnnnne. 2,000,000 | ....cccoverrrenene. 2,171,200 | oo 2,000,000
COMMON STOCKS 20. United States........c.cveverevererenes | woeerveerineiineeinenes 8,487,746 | oo 8,487,746 | ..oovvveeeens 8,492,428
Industrial and Miscellaneous (Unaffiliated) 21, €anada.......ccoevrveveieieieieiens | e 772,803 | oo 772,803 | oo 647,194
22. Other COUNTIES........vveirerire | i 0 ] e 0 | i 0
23, TOtAlS....oocverrireserieesnescrersennes | v 9,260,549 | ..ooovvrineriiinininns 9,260,549 | .oooviriniriinniinn: 9,139,622
Parent, Subsidiaries and Affiliates 24, TOtAlS.....cvevieieiiesiceericeins | e 0 ] s [0 0
25. Total Common Stocks.....c.u. | c.ovceercrinerieennes 9,260,549 | ..o 9,260,549 | .ooovcriniriiciinn: 9,139,622
26. Total StOCKS...cuerrmsrrsrssmmssrnsns | covverniriiisscrieens 11,260,549 | oo, 11,431,749 | oo, 11,139,622
27. Total Bonds and Stocks...... | ..ccccccveveene. 1,760,004,710 | ...oooovvveenees 1,896,337,795 | .....ovvveenes 1,765,828,908
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SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
U.S. Governments
), 9,9, ORI PR 43,268,847 |...covvivricirinns 25 | 53,081,421 | ..o 2.9
) 0.0 SO [V O 0.0 | o [V O 0.0
) 0.0 GO [0 O 0.0 | o [V O 0.0

GoIS

XXX.. .0
XXX 1,000,000
) 9,9, GO IO 209,919,963
99,9, GO PR 7,430,000
), 9,9, ORI PO 7,365,000
%00 O T 0
)99 O 0
XXXKoiiorinnins | o 0
XXKovorincins [ orieian 224,714,963

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

............................ 0 | XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

............................ 0 [ XXX

4.7 TOMAIS. ..o | errsnisnennens 172,027 | 1,642,049 | oo 589,519 |..oovvvnnnnn. 1,445,000 | ..ovovreniinninninnens 0 [ XXX
U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed

............. 75,133,127 |............15,335,052 | ................964,692 | ...................13,608 | ........XXX

................. 740,000 | ooverreereee 110,000 | oo | 0| XXX

............................ 0 [ ovvrerenrrrereereeenen0 0 0 [ XXX

............................ 0 [ om0 [0 [0 [ XXX

............................ 0 [ o0 [0 [0 [ XXX

............................ 0 [ cvvnennnnnneend0 |0 0 |l XXX

............. 75,873,127 | ........... 15,445,052 | ................964,692 | ...................13,608 | .........XXX




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 66,279,230 |...........156,356,544 |...........156,465,400 rerennnnn.83,351,707 XXXovvvereins [ eerenen.552,586,294 669,019,769 6 |..........153,982,270 |...........398,604,024

6.2 NAIC 2. 44,746,785 | .. 204,207,541 |...........288,810,258 |.. ...105,393,494 XXX ..7122,060,199 |... ..727,830,448 | ... .325,048,777 |...........397,011,422
6.3 NAIC 3. 5,681,183 |.. ..21,605,394 |............ 25,983,949 |.. ..9,588,921 | ......XXX..... ..68,555,482 ...34,731,039 | ... ...43,020,646 |............. 25,534,836
6.4 NAIC 4. ..593,896 |.. 5,462,719 |.... ...6,493,981 ...1,000,650 | ........XXX..... ...13,561,304 | ... 14,726,922 .. 10,777,311 |.... ...2,183,992
................. 671,624 |..............1,924,843 ceevereeeneneenenenennen0 XXX v 2,706,734 e 024,313 ...1,924,843 | ................ 781,891
................. 836,784 | ..o 371,935 | L0 | 485,496 | L XXX 1,694,215 01 ] 326,028 w00 ] 168,078 ... 1,526,137

........... 389,140,606 | ...........480,050,366 | ...........174,841,626 | ...........199,820,267 | .......XXX......ooooee. | ........1,361,164,227 |..................... 778 |.......1,447,158,519 L 190 ........534,921,925 | ...........826,242,301

90IS

9.7 TOtAlS......ccoiieeriiciei e | eerinaa XXX.voivev.

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.

10.7 Totals




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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

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

..... 0; NAIC2$

...... 0; NAIC3S§.

...... 0; NAIC4S.....

...... 0; NAIC5$

........ 0; NAIC6S......

...... 0.

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
111 NAIC T (d)......108,201,851 |........... 276,117,509 | ........... 226,815,003 |........... 191,437,598 |........... 119,794,265 922,366,227 | ..cvovvererrereeennn D27 | e XXX v XX [ s 512,014,813 |........... 410,351,414
44,901,785 |........... 208,717,541 | ........... 292,833,042 |..ooovveenae 80,649,337 |........... 105,393,494 732,495,199 | ..o 1.9 b XXX e e XXX e e 334,478,777 |........... 398,016,422
vreenn5,581,183 | ... .21,605,394 |. 30,983,949 |.. ....9,588,921 . ....15,920,482 ....50,385,646 |.. ...25,534,836
............. 593,896 |...............5,462,719 weenenenn 13,561,304 cevnenenenn 2,183,992
............. 110,267 | .................671,624 rerennnn 2,106,734 ceveneeneennnnn 181,891
........... 1,694,215 1,526,137
(b)....1,748,744,160 .838,994,691
11.8 Line 11.7.858 % 0f COL. 7.vvevveevieersrssiisrisnsnissnssssnnssesnnenes | consnnsrsenssnsnneeend: ] | ivivnisnisninninnnn@id | ovierisninniininnenned32.0 | evvsvennissiininneen 16.0 | o 135 |00 | oo, 100.0 [ oo XXX [ernrereee e XX e [errrrne e XX s | evvvreriniieninnennD2.0 | v 48.0
12. Total Bonds Prior Year
............. 88,638,239 |...........339,962,899 |...........348,386,233 | ...........191,162,779 |.............71,871,721 1,040,021,871 rerrn.D76,288,484 | ...........463,733,390
12.2 NAIC 2 ..52,235,156 |...........235,200,129 |. ..342,983,919 |.. 73,581,574 | ... ..33,404,670 ....137,405,448 313,444,152 | .. 423,961,296
063,829 14,615,254 |. 11,470,312 |.. ..37,096,039 ....29,048,670 |.. .8,047,368
486,605 2,391,566 10,845,269 .14,726,922 . 11,382,407 |.. .3,344,515
..................... 3,326 reereenennnn.15,000 ceenerreenneenen 528,313 | 0
................... 22,742 cernrennnnnn 203,025 e 220,187 | ee.n.....98,840
12.7 TotalS....veveeeirirennes 143,449,897 | .... ..714,404,658 | .. ..930,915,213 | .. .899,185,409
12.8 Line 12.7 as a % of Col. 9. el 8 | 324 | 390 | 146 | 8.2 | 0.0 | b XXX [ XX | i 100.0 [ b XX [ 509 | s 49.1
13. Total Publicly Traded Bonds
13,1 NAIC Tttt | ceeseeeneees 53,796,135 |....ccc.... 136,168,626 |........... 105,855,439 |........... 134,983,272 | ...ccoeveue. 81,211,343 | o0 [ 512,014,815 | oo 29.3 | e 576,288,484 | .....ccccovevn 315 | 512,014,815
Q) B2 NAICZ s s 12,230,767 | ....cvon... 68,009,113 |........... 116,023,744 |............. 43,262,051 |...ccovvnnes 94,953,102 | ..ovoverernrnrrnrennn0 [ 334,478,777 | o191 | 313,444,152 | ool 17 | 334,478,777
— 1,966,183 |.... 14,857,814 |. 17,426,693 |.. 6,546,035 | ... 9,588,921 . ....50,385,646 ..29,048,670 . ....50,385,646 | ..
L TR E R N (o3 Y I 117,233 | .o 3,647,169 |...ooveene 6,002,202 | .oooverienens 10,058 |..eovverenee. 1,000,650 | ..oveoverrenerrnrreenn0 [ 10,777,312 | covvvvrrieeenenn0.6 | 11,382,407 | o086 | e 10,777,312
B Y N oY S DR J BT (VN R 1,924,843 | ..o (U SN O [ om0 e 1,924,843 | 01 | 524,313
............................ 0 [ i 84,848 | o 83,230 | o0 |0 | —y Y
137 TOAIS..cvveceeeereee et snsenns | sresensnees 68,110,318 |........... 222,767,570 | ........... 247,316,151 | ........... 184,801,416 |........... 186,754,016 | ..ooovvvvrvrvereieenn0 [ 1000 909,749,471 | 520 | 930,915,213
13.8 Line 13.7 as a % of Col. 7..... .15 ..24.5 XXX e
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11.........occvvvvevec | covveeeeiieieieeen3.9 | i 127 | el 18 106 | 107 | 00 52,0 [ XXX XXX
14, Total Privately Placed Bonds
............. 54,405,717 | ...........139,948,883 |...........120,959,564 |.............56,454,327 |............38,582,922 | ....ceoovvvnrvniniincn0 [ 1erinnn410,351,413 | 235 |10 463,733,390 | o283 | e XXX | c00e..410,351,413
............. 32,671,018 |...........140,708,428 |...........176,809,297 |.............37,387,287 |............ 10,440,392 | .....cc.ceevrvrrrreinee0 |10 398,016,422 | oo, cerennenn 423,961,296 rerrreeee XX e | erv0enn...398,016,422
3,615,000 |.... ...6,747 581 13,557,255 | .. . ....25,534,836 ....8,047,368 ...25,534,836
................. 491,779 rrvernennnnn2, 183,992 rererneennnnn2, 183,992
................. 781,891 cereneenennenenn 181,891
485496 | .0 [ ..1,526,137 1,526,137
..49,508,810 ..838,994,691 .838,994,691
14.8 Line 14.7 as a % of Col. 7..... s 5.9 | 0.0 [ 100.0 [ .oovereee e XXX e [ e XX e e XK e XKX s [ e 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccceeevvees | covvrveeeriiieninea .2 | i 166 | e 178 | i35 | e 2.8 | o000 | 48.0 | .o XXX v [eeeree e XK v e XK [ v ee XXX | e 48.0
(@) Includes $.....334,583,065 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b)  Includes $.....10,651,195 current year of bonds with Z designations and $.....6,000,000 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on



Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 1A - SECTION 2

ed December 31

Distribution by Type

1 Year
or Less

Maturity Distribution of All Bonds Own
1 2

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

No Maturity
Date

Total
Current Year

, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
4 5 6 7 8

Column7 as a
% of Line 11.08

9
Total from Column
7 Prior Year

10

% from Col. 8

Prior Year

11
Total
Publicly Traded

12
Total
Privately Placed

1.01

1.02

U.S. Governments

Issuer Obligations....
Residential Mortgage-
Commercial Mortgage-Backed Securities.....

acked Securities...

.............. 4,967,190

3,052,805 |.
4,805,193 |.

.............. 2,023,211
..454,906
4,451,418

,845

.7,095,425 | ...

.............. 8,929,212
..7,134,874
.27,204,762

.............. 9,116,628
.12,068,672
.31,896,121

.............. 4,136,132
..7,134,873
27,204,762

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

8.07

4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
@) 4.03 Commercial Mortgage-Backed Securities . .
6 4.04 Other Loan-Backed and Structured SECUties...........ccoevvreeviieeeiiiees | corveeiiisiesisieians (L [ P [ [ PP 0., XXX vveviene | e (O 0.0 | oo, [ P 0.0 | oo, (L 0
OO 405 TotalS. ..ot |connenenenesenens 1125020 | woneinersneens 1,642,049 |, 589,519 | ..o 1,445,000 | .o 0. D0, ST PR 3,848,595 | oo 0.2 [ 4,013,689 | oo 0.2 [iirianas 3,848,595 | .o 0
. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 ISSUET ODIIGAtIONS.........cvvieiriiiiriseiseiese et | evseisnsenees 1,500,621 |....coevnee 2,256,746 5,229,897 | .cooverererrieieennnd0 | v 0 | e b XXX e 8,987,264 | ...ccooovveeiiennnn0.5 | o 9,472,407
5.02 Residential Mortgage-Backed Securities... .16,884,016 |. 63,980,122 | ... .10,215,155 .92,057,593 .97,547,790
5.03 Commercial Mortgage-Backed Securities..... 1,597,829 |. .6,597,067 8,194,896 18,019,997
Other Loan-Backed and Structured Securities.. ..468,583 |. .3,039,192 ...3,507,775 ...3,521,702
............ 20,451,049 |...........75,873,127 v 112,747,528 v 128,561,896
. Industrial and Miscellaneous (unaffiliated)
6.01 1SSUEE OBlIGAtIONS. ........ceveiriciieieseesesee et | cennreeeens 70,651,381 280,169,123 199,701,907 | ..o XXXeotvrvrreen [ 0000 1,133,564,755 | . 648 | 1,179,395,890 | ....ccoovrvvrnnn 844 | ... 495,623,874 | .......... 637,940,882
6.02 Residential Mortgage-Backed Securities... .10,087,275 |. 23,696,324 | ... 138,201 | oo XXX [ 000000 40,332,708 | 2.3 | 56,233,056 ...25,604,771
6.03 Commercial Mortgage-Backed Securities..... 1,998,590 |. 12,158,147 | .. .30,301,123
6.04 Other Loan-Backed and Structured Securities.. 34574115 |. 73,117,013 | ... 181,228,450 .
6.05 TOMAIS........coirieiiiiiieicsctet ettt nsenns | eneeraees 117,311,361 389,140,607 | ..........480,050,365 | ..........174,841,625 | ..........199,820,265 | ....... XXX......c.oo0.. | .......1,361,164,224 | ........cooeeo TT.8 | o 1,447,158,519
. Hybrid Securities
7.01 ISSUET OblIGAtIONS.........cceveevriiriieieieieieieisiese e sssessesenns | evensensessessnsensensesens0 | ovvsrienenns 2,000,000 | .ooververeieeeeeen0 |0 0 | b XXX [ 00000.2,000,000 | 001 [ 2,000,000
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05
. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities . .
8.04 Other Loan-Backed and Structured Securities...........cocvvvvevvvrviecnnins | corvvrvcnnnrieneineennd |0 | e | 0 [0 [k XXX | v (01 0.0 | oo [0 0.0 | v (01 0
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

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

Unaffiliated Bank Loans
10 01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...
10.03 TOtAIS. ...cvvireiisit ettt

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds

............ 85,920,576 |..........316,620,970 |..........483,343,425 | ..........261,267,267 |..........235,892,550 | ... XXX.coooooooinn | 10 1,383,044,789 | ool 7O | XXX [ XK X [ 100 732,361,518 | .........650,693,272
.30,024,096 |. 91,264,764 | ... ...51,809 ...139,525,175 ..113,920,402 |. ...25,604,771

60IS

11.06
11.07
11.08 ,
11.09 Line 11.08 @5 @ % 0Of COL 7...ovvoviviiieieiissieiesssiieesssssnssssenensens | sovsssnienssisniennen 3] | v, 294
12. Total Bonds Prior Year
12.01 ISSUEr OBlIGAtIoNS.........cvvviveireirrieieiece e sseesseesesssenenns | censieeenns 86,887,551 | .......... 395,569,435 | .......... 578,705,629 | ..........233,075,823 | ..........105,045,273 | ....... XXX.cooeroveens [rovrreere XRX e [ XXX | 0000 1,399,283, 711 | i 765 |l 721,725,464 | .......... 677,558,248
12.02 Residential Mortgage-Backed SECUNIES..........covevererercerieieiesieies [ cvviieienns 20,651,819 |............ 74,621,333 |............ 55,932,110 |............13,525,436 |.............1,118,820 | ....... XXX ooovorveves | ceerrece e XXX [ ereeeee e XX s | 0000002, 165,849,518 | i O [ 126,621,022 |............ 39,228,498
12.03 Commercial Mortgage-Backed SecUrities............cccoerveeieerereeeiniens | cviierennns 10,115,346 |............ 30,325,050 |............ 19,924,955 | ...........13,445957 | .............6,405,933 | ........ XXX oooovvveer | cvrreeeee XXX | oo XX | e0000080,217,241 | b4 | 55,547,807 | ..ocvuve 24,669,434

12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans.
12.08 TOtAIS......covviveiicreiece et
12.09 Line 12.08 @5 @ % 0Of COL 9. s

25,795,181 59,841,964 |.

27,020,923 |. 167,729,229

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlIGAtIONS.........cvuvvieeircireieieieieee et ssesseseessesenns | cosnieneens 31,211,819 | .......... 113,731,3% | .......... 225,885,550
13.02 Residential Mortgage-Backed SeCURties..........cccocvvveierereeesiiecnns | cvivereins 22,929,265 |............ 73,665,216 |............ 15,044,248
13.03 Commercial Mortgage-Backed Securities..... 20,915,802 | ... ..4,451,418 |.
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNDS............ccvvrrieereeiereieiceeeesee e seseevesienens | eveiaens ) 0.0
13.06 Affiliated Bank Loans.....
13.07 Unaffiliated Bank LOANS.............ccceurireieiricieicieiesiessssieeisssesssssesessssens | creresseseessinssssnssenes
13.08 Totals.......corvrrrerrerennns 168,110,317 |.
13.09 Line 13.08 @5 @ % Of COL 7....covviveiiieierieieicccesee e sneieienes | eevreseesssiessnseeeens 75
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Sectlon 11

.......... 732,351,519
.......... 113,920,403
.39,103,974

.......... 721,725,464
.......... 126,621,022
.55,547,807

732,351,519
113,920,403
.39,103,974 |.

14, Total Privately Placed Bonds
14.01 Issuer Obligations
14.02 Residential Mortgage-Backed Securities...
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities.. . .
14.05 SVO Identified FUNDS.........ccoeivrieiereeieeeieeesieessssessssenens | ceveeeee XXX i .
14.06 Affiliated Bank Loans. .
14.07 Unaffiliated Bank LOANS........c..cveuiiririeiiisieeieeiseissssssesissiesessenes | srsssesssssssesssssssssns L0
14.08 Totals.......ccooevervrrirereines 91,278,664 |.......... 290,644,003 | ...
14.09 Line 14.08 as a % of Col. 7... ....10.9
14.10 Line 14.08 as a % of Line 11.08, Col.

............ 54,708,757
7,094,830 |.

.......... 257,457,875
..818,430

.......... 650,693,272 | .........cccece.....37.2 | .........677,558,248
.25,604,770 .39,228,498
.24,669,434

650,693,272
...25,604,770
...14,576,331
.148,120,317

49,508,808 | ....
...... 59 .. 0.




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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

0LIS

10.

1.

12.

. Book/adjusted carrying value, December 31 of prior year.

. Cost of short-term investments acquired....................

. Accrual of diSCOUNt.........cocvcvviviieiieecee e

. Unrealized valuation increase (decrease)...................

. Total gain (loss) on diSposals...........cccceeieeririainnns

. Deduct consideration received on disposals

. Deduct amortization of premium.............ccccevvrivrenec.

. Total foreign exchange change in book/adjusted carrying value

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

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

Deduct total nonadmitted amounts............ccccceveeneee
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10.

1.

12

3.1

3.2

3.3

41

42

4.3

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 10, prior year)

Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12..........c.ccccevevveeieieriesieerienens 2,428,949

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14..........ccccocvevrnrrrrsrnrrrrnienns 0

2,328,638

2,428,949

Unrealized valuation increase/(decrease):
3.1 SECHON 1, COMUMN 17 ..ottt ettt bttt b s sttt se s s st st n e 1,347,759
3.2 SECHON 2, COMUMN 19, s sk s bbbt (836,954)

510,805

SSAP No. 108 Adjustments

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

Amortization:
S T Y=o o R T T TSRO 0
7.2 SECHON 2, COIUMN 271 ..iiieiieieieise ettt s8Rttt 0

0

949,044

2,440,728

Adjustment to the Book/Adjusted Carrying Value of hedged item:
8.1 SECHON 1, COIUMN 20........ceieriserieieeeseesee ettt 0
8.2 SECHON 2, COIUMN 23ttt ettt ettt sttt s s st s b b e et et et a et e s st et s s et e an e e st et e s s s et et e se b e s st et s e ses s aneatans 0

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18....ceeeeeeeeeeeeeee ettt ettt ettt ettt e e et et et et et et et e e st st st s e st st st et st et et st et enen s s s s s s enesenenenesene et et et eseeetaeaeans 0
9.2 SECHON 2, COIUMN 20........ureeeiseiiesesiseiseses ettt s st s bbb E bR R s st 0

0

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

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

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

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MinUS...........cccevvveverrecrenereneeesieesenns 0

3.12 Section 1, Column 15, PriOr YEAI..........ccevevevereesieiesesesieeseiesies e 0 0
Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year minus.. 0

3.14 Section 1, ColUMN 18, PriOr YEAI.........ccevercrerreesiereiseveseesee e esee s 0 0 0

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus
3.22 Section 1, Column 17, PriOr YEAI........vvevereerrrreeernreseessssesesessessessssesssessenes 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, prior year plus. .
3.25 SSAP NO. 108 AJUSIMENES.......cvererreririrrerneereieesseeeeseseeeseesessesssesessenens 0 0 0

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

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15).........c.cccccvvurrenne 0

Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17).......... 0

4.22 Amount recognized (Section 2, Column 16).........cccocvevererrerrenierieeireinneenns 0

4.23 SSAP NO. 108 AQJUSIMENLS........cvueeieeeeieiieeireie et 0 0

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

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

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

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

Si11

3,776,708

0

3,776,708




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

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

SI12, SI13



Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN T4......ooeieicecee ettt ettt st s bbb s b a et s s aenee 3,776,708
2. PartB, Section 1, Column 15 plus Part B, Section 1 Footnote-Total Ending Cash Balance..............ccoevivinienninieienesieesessenenne 0
3. TOLAI (LINE 1 PIUS LINE 2)....eeeeeeeeeiieeieeeie sttt sttt 8 5582855858284 E 58S Rt n et ren 3,776,708
4. PartD, SECON 1, COIUMN B......ocooiiiirirr bbb 3,776,708
5. Part D, SECHON 1, COIUMN B......o.voveeeeceeeeceeteees ettt ettt sttt ettt e b a et s s sa s e st st et et s s et et es et en st ee s et et ensstesnsnensnas 0
6. Total (LiNe 3 MINUS LINE 4 MINUS LINE 5).....vuevuiiiiiieiriisiiesseieissiesse e issss sttt sse sttt 8 s8££ R R8sttt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........ouuiiiiiiieiieie bbb 3,776,708
8. Part B, SECHON 1, COIUMN 13........iieiiiceeicece ettt sttt ettt s bt a bt s s et se b st et et e st b s et s s s et et ee bt s et et s snaetanas 0
9. TOAI (LINE 7 PIUS LINE 8)....ecvivectiiiieisiete ettt ettt b bt 4 bbb s 4t b bbb bR s s b b s b b e A bR bR e s bbb bR bR b bbb bRt b st bbb n st s 3,776,708
10, Part D, SECHON 1, COIUMN 8........c.vuieeeiieciee ettt ettt s ettt se st s st s st et e s s et et aetssast e s s ssa et sn et et s s et et nsnaesenaetanas 3,776,708
11, Part D, SECtion 1, COIUMN O......ouiiiiiii bbb bbb 0
12, Total (Line 9 MINUS LiNE 10 MINUS LINE 11)......ouiuitieeieieiie ettt sttt s bt bbb s s sttt st b s bbb b s s 0

Potential Exposure Check

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

SI14



Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

Sch. E - Pt. 2 Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

SI15, EO1, E02, E03



Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Residential Mortgages - All Other
2226010...ccocvini s | ........... | CAMBRIDGE........ccoviviiniiiiiriniiins | MA....... I 07/13/2018. 472 ... 925,761 | oo 0 0 0 | i 0 1,270,000 |12/31/2019
0399999. Total - Mortgages in Good Standing - Residential MOrGages = All O ...ttt sss etsstassessebssssssessessetsssansesses et essassesnsensessenssssnsansessnssnsenses | eneens 925,761 | oo 0 0 {0 o 0 1,270,000 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
0024913......oirerrerieneieriesiseesesssssenes | e KNOX COUNTY.....c.cvvrrnee TN 10/12/2001. 775 | 188,358 0 0 (VI RN 0 3,110,000 | 12/31/2019
0125745... .... |HOOVER Al 03/26/2015. 429 | .. 1,311,039 0 0 0 3,835,000 | 12/31/2019
0125943... .... |MOUNTAIN BROOK 09/14/2017. 445 | ... 2,269,375 0 0 0 3,405,000 | 12/31/2019
0225839... . | TEMPE 07/06/2016. 413 | ... 1,388,518 0 0 0 3,525,000 | 12/31/2019
0325431 TUCSON.. 12/05/2008. 6.70 1,076,670 0 0 0 2,150,000 | 12/31/2019
0325771... 06/30/2015. 439 |.. 985,173 0 0 0 7,275,000 | 12/31/2019
0325823... . | TEMPE 04/21/2016. 425 | .. 2,979,207 0 0 0 6,685,000 | 12/31/2019
0325824 PHOENIX. 04/26/2016. 4.25 671,479 0 0 0 2,680,000 | 12/31/2019
0325830... .... | TUCSON.. 05/26/2016. 435 | .. 1,377,008 0 0 0 2,255,000 | 12/31/2019
0325836... . | PHOENIX. 06/20/2016. 425 | .. 4,632,677 0 0 0 9,410,000 | 12/31/2019
0325843 TUCSON.. 07/22/2016. 413 1,248,006 0 0 0 2,990,000 | 12/31/2019
0325904... ... |TUCSON.. 05/01/2017. 460 |..... 491,683 0 0 0 | coorerrrerineesrseennieen0 [ 980,000 |12/31/2019
0325940... .... | PHOENIX. 09/12/2017. 450 |.. 1,252,942 0 0 0 5,265,000 | 12/31/2019
0325941... . | PHOENIX. . 09/12/2017. 450 | ... 1,033,671 0 0 0 4,280,000 |12/31/2019
m 0325942 PHOENIX......voivriierierirnrierinerienes 09/12/2017. 450 |... 577,249 0 0 0 2,050,000 | 12/31/2019
) 0325957... ... |TUSCON 11/14/2017. 463 |... 1,339,352 0 0 0 1,425,000 |12/31/2019
B 0325964... . | COTTONWOOD.. 12/18/2017. 452 | .. 3,775,665 0 0 28,743 . 7,640,000 | 12/31/2019
0326022 CHANDLER 08/22/2018. 5.05 | . 3,351,558 0 0 (VI RN 0 4,385,000 |12/31/2019
0326115... v | SCOTTSDALE. ..o 11/08/2019. 3.90 ... 4,196,328 0 0 0 5,520,000 | 12/31/2019
0326130... . | TEMPE 02/19/2020. 400 |..... 808,861 0 0 0 X 1,680,000 |01/29/2020
0425997 .....ooieierierieerieesessissienees | ceerieees LITTLE ROCK 05/11/2018. 490 | ... 2,639,569 0 0 (VI RN 0 5,950,000 | 12/31/2019
0426092... ... |FAYETTEVILLE.........ccoeeenn. 07/31/2019. 428 | .. 1,582,981 0 0 0 3,665,000 | 12/31/2019
0426098... . | RUSSELLVILLE 07/31/2019. 428 | ... 2,079,141 0 0 0 X 4,505,000 |12/31/2019
0426099.......00cvuerreririenisieseersniseienes | e ROGERS.......cocoovrmrrrirnns 07/31/2019. 428 | ... 1,370,341 0 0 (V1 OO 0 2,275,000 | 12/31/2019
0426100... .... | SPRINGDALE 07/31/2019. 428 .. 2,391,016 0 0 0 4,315,000 |12/31/2019
0525522... veverneeees | DANAPOINT oo 08/19/2011. 550 |.... 626,986 0 0 0 X 2,230,000 | 12/31/2019
0525583........courierrerrierienirseiseinnrnenes | e VICTORVILLE. ..o 11/02/2012. 475 | ... 166,557 0 0 (V1 RN 0 12,605,000 |12/31/2019
0525805... .... |HAYWARD 12/14/2015. 438 |... 4,643,498 0 0 0 8,130,000 | 12/31/2019
0525849... | DEL MAR ..ot 08/30/2016. 485 | .. 2,042,539 0 0 0 X 3,605,000 | 12/31/2019
0525863 LOS ANGELES 11/01/2016. 420 | ... 2,341,427 0 0 (V1 RN 0 5,465,000 | 12/31/2019
0525952... ... | SAN YSIDRO 10/24/2017. 438 | ... 3,096,288 0 0 0 0 5,810,000 | 12/31/2019
0625722... .... | GREENWOOD, 12/15/2014. 4.00 |...... 339,544 0 0 0 0 2,990,000 | 12/31/2019
0625761... [ GOLDEN......couiiiciierieeieeieeeiseeisnias 05/22/2015. 417 | 2,806,819 0 0 0 0 9,975,000 | 12/31/2019
0625901 BROOMFIELD 04/18/2017. 4.67 1,367,088 0 0 0 .0 1,815,000 | 12/31/2019
0625917... v [WESTMINISTER. ... 06/29/2017. 469 |... 957,186 0 0 0 .0 1,275,000 |12/31/2019
0626026... . | FALCON 09/11/2018. 473 | ... 3,210,262 0 0 0 0 5,870,000 | 12/31/2019
0826027 MIDDLETOWN.... 09/11/2018. 5.01 2,019,504 0 0 0 .0 3,535,000 | 12/31/2019
1025286... .... | FORT LAUDERDALE 12/18/2006. 6.33 | ....... 1,585,159 0 0 0 0 1,060,000 |12/31/2019
1025363... | CORAL SPRINGS.......ouutirriiiiiriieissisie st ssessns 12/20/2007. 6.60 |...... 699,926 0 0 0 0 3,175,000 | 12/31/2019
1025434 POMPANO BEACH. 02/17/2009. 5.10 683,925 0 0 0 .0 1,310,000 |12/31/2019
1025485... . | GROVELAND 01/26/2011. 5.65 | ... 1,388,944 0 0 0 .0 4,635,000 |12/31/2019




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
1025489........orivvriireeseeississieesienis | e ORLANDO.....ccooorerrrrriinnns FLooiii 03/24/2011. 591 [..... 459,454 0 0 (VI RN 0 3,720,000 | 12/31/2019
1025495........oovvvirierieceneeieesesriesienens | e ST PETERSBURG.......evvtuerriarierieseeeiesiss e siesss st ssessssens s FLutioes [ v 04/07/2011. 5.69 |.... 389,138 0 0 0 2,760,000 | 12/31/2019
1025503... .... |JACKSONVILLE............. FLooiii 05/27/2011. 5.63 |..... 723,321 0 0 0 5,150,000 | 12/31/2019
1025515... . | KISSIMMEE 07/07/2011. 573 |.. 576,557 0 0 0 X 1,900,000 |12/31/2019
1025528.......coovvirirerieineeissiserseniesens | cneeienens ORLANDO.....coccorrererrrernnas 09/29/2011. 550 |... 488,308 0 0 (VI RN 0 1,745,000 |12/31/2019
1025565... ... | TAMPA 07/03/2012. 488 | .. 1,949,513 0 0 0 8,150,000 | 12/31/2019
1025575... .... | TITUSVILLE 09/26/2012. 5.00 |..... 251,487 0 0 0 1,420,000 |12/31/2019
1025581... . | MARIANNA 10/26/2012. 488 |.... 882,593 0 0 0 3,425,000 | 12/31/2019
1025622 BRADENTON.. 05/13/2013. 4.63 732,065 0 0 0 3,175,000 | 12/31/2019
1025647... 08/29/2013. 445 |.... 838,225 0 0 0 3,315,000 | 12/31/2019
1025666... . | MIRAMAR BEACH 12/02/2013. 438 | ... 605,190 0 0 0 5,470,000 | 12/31/2019
1025687 INDIAN HARBOUR BEACH 05/28/2014. 4.00 300,468 0 0 0 1,780,000 | 12/31/2019
1025691... <. |ORLANDO.......covvrrirrirrirnne 07/23/2014. 495 | .. 1,037,798 0 0 0 1,920,000 | 12/31/2019
1025695... . |NICEVILLE 08/08/2014. 5.05 |.... 809,891 0 0 0 1,485,000 | 12/31/2019
1025698 OCALA. 09/03/2014. 4.75 1,203,121 0 0 0 2,820,000 | 12/31/2019
1025703... .... |NAPLES 09/19/2014. 490 | .. 1,038,052 0 0 0 3,280,000 | 12/31/2019
1025736... v [LIVE OAK..coovvieriiines 01/20/2015. 4.00 |... 2,042,114 0 0 0 6,220,000 | 12/31/2019
1025740... . | DORAL 02/26/2015. 4.08 | ... 1,580,357 0 0 0 X 5,140,000 | 12/31/2019
g 1025784.......ooovvrerirnrieriseriesienins | e CLEARWATER 08/18/2015. 425 | .. 2,033,189 0 0 (VI RN 0 4,600,000 |12/31/2019
#1025817... .... |NAPLES 02/19/2016. 425 | .. 4,491,056 0 0 0 7,005,000 | 12/31/2019
'_‘1025819... vevevneriee | PORT ST LUCIE.....oiviiiienrcriens 03/14/2016. 438 | ... 314,121 0 0 0 X 1,030,000 |12/31/2019
1025878......ccoueveerireeneeseeisesiesieeeseenas LS...... ORLANDO.....coccorvererrrrrnnas 01/05/2017. 410 | ... 3,731,400 0 0 (VI RN 0 9,735,000 | 12/31/2019
1025885... v | SHALIMAR ..o 01/30/2017. 4.30 | ... 3,335,242 0 0 0 19,975,000 | 12/31/2019
1025931... . | TALLAHASSEE 07/28/2017. 458 | .. 1,790,682 0 0 0 . 3,490,000 | 12/31/2019
1025963.......courvvrirrieirseeissisersenienins | e BRADENTON.....ccoorirririreiieireinns 12/15/2017. 5.08 |.... 211,997 0 0 (VI RN 0 3,175,000 | 12/31/2019
1026111... .... | POMPANO BEACH. 10/10/2019. 415 | ... 4,744,926 0 0 0 6,965,000 | 12/31/2019
1125905... . | SNELLVILLE 05/01/2017. 483 |... 965,002 0 0 0 X 1,395,000 |12/31/2019
1125969......covveirieiereessiseensinnns | e GRIFFIN. ..o 12/21/2017. 434 | ... 669,348 0 0 (01 0 1,775,000 | 12/31/2019
1126028... . | SAVANNAH 09/27/2018. 495 | ... 1,861,404 0 0 0 2,470,000 | 12/31/2019
1126031... 10/25/2018. 5.88 | ... 1,527,258 0 0 0 3,845,000 |12/31/2019
T126042........oovvrerereereerenienis | e MACON......cooiviriririeiiesresi e 12/14/2018. 510 | ... 2,402,079 0 0 0 2,195,000 | 12/31/2019
1126082... .... | SAVANNAH 06/20/2019. 455 | ... 1,779,979 0 0 0 3,725,000 | 12/31/2019
1126103... . | BRUNSWICK........cccooriirrianes 09/06/2019. 425 | .. 2,913,455 0 0 0 X 3,255,000 | 12/31/2019
1126129, | s WOODSTOCK 01/08/2020. 377 | 4,862,564 0 0 (V1 RN 0 8,610,000 | 11/27/2019
1325938... ceoo [ IDAHO FALLS.....oooiiiiiseiesiee s ID......... 08/25/2017. 440 | ... 1,960,094 0 0 0 .0 2,490,000 | 12/31/2019
1425429... ... | LINCOLNWOOD IL 12/01/2008. 4.9 | .. 1,205,235 0 0 0 0 3,730,000 | 12/31/2019
1425618... [ NORTHFIELD.......cvitiriieiaeiie it IL 05/03/2013. 450 |.... 522,303 0 0 0 0 2,985,000 | 12/31/2019
1425631 FRANKLIN PARK.... IL 06/20/2013. 4.75 741,729 0 0 0 0 2,245,000 | 12/31/2019
1425632... .... | CHICAGO IL 06/20/2013. 475 |...... 741,729 0 0 0 .0 3,115,000 | 12/31/2019
1425650... [ LAKE ZURICH. ...t IL 09/06/2013. 495 | ... 754,787 0 0 0 .0 1,420,000 | 12/31/2019
1425673 CHICAGO IL 01/24/2014. 5.38 946,816 0 0 0 .0 1,845,000 | 12/31/2019
1425697... .... NORTHBROOK IL 09/03/2014. 487 |.... 944,822 0 0 0 0 2,965,000 | 12/31/2019
1425704... .... | CICERO IL 09/25/2014. 440 | ... 1,752,528 0 0 0 0 3,295,000 | 12/31/2019
1425860... . | DEERFIELD.... IL 09/29/2016. 425 ... 855,251 0 0 0 .0 2,240,000 | 12/31/2019
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

¢'v03

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
1425873 | e NORTHBROOK IL 12/20/2016. 413 | ... 1,950,718 0 0 (VI RN 0 3,925,000 | 12/31/2019
1425946.........oovvorierieeseeesserenienins | e BARRINGTON.....ccoorermrirrierirrerennns IL 09/27/2017. 457 |... 761,337 0 0 0 1,440,000 |12/31/2019
1425953... .... |HINSDALE... IL 10/30/2017. 455 | .. 1,995,876 0 0 0 6,970,000 | 12/31/2019
1426023... . | LOMBARD... IL 08/28/2018. 5.05 | . 2,374,004 0 0 0 . 5,350,000 | 12/31/2019
1525499 CARMEL [\ 04/28/2011. 587 ... 698,435 0 0 (VI RN 0 1,455,000 |12/31/2019
1525573... v | GRIFFITH. oo IN... 09/11/2012. 5.00 | ... 1,096,633 0 0 0 3,545,000 | 12/31/2019
1525629... reie | GREENFIELD......couviuiieniiiiieeeicsisise it snsens IN... 06/14/2013. 450 | ... 1,266,006 0 0 0 3,690,000 | 12/31/2019
1525677... . | MOORESVILLE... IN... 02/18/2014. 426 | ... 273,697 0 0 0 3,595,000 | 12/31/2019
1525696 BLOOMINGTON.. IN 08/21/2014. 458 |... 531,376 0 0 0 1,380,000 | 12/31/2019
1525718... .... | ZIONSVILLE.... IN... 11/21/2014. 400 |..... 466,298 0 0 0 2,410,000 | 12/31/2019
1525783... . | INDIANAPOLIS........ccovvrrrrnns IN... 08/04/2015. 428 |.. 2,429,748 0 0 0 4,900,000 |12/31/2019
1525807 FORT WAYNE 12/22/2015. 428 |.... 659,941 0 0 0 1,530,000 |12/31/2019
1526001... ... | FISHERS, 06/15/2018. 488 | .. 1,517,190 0 0 0 1,890,000 | 12/31/2019
1526076... . | FISHERS 05/28/2019. 464 | ... 3,890,759 0 0 0 5,740,000 | 12/31/2019
1526109 FISHERS . 109/30/2019. 4.16 |. 1,598,697 0 0 0 2,235,000 | 12/31/2019
1825599... <. |MIDDLETOWN......ccovvvrnnne 01/30/2013. 463 |... 778,511 0 0 0 4,215,000 |12/31/2019
1825646... ... |LEXINGTON 08/22/2013. 442 ... 903,415 0 0 0 1,980,000 |12/31/2019
1825699... . | LOUISVILLE 09/05/2014. 402 |.... 819,039 0 0 0 2,510,000 | 12/31/2019
1825708 LEXINGTON 10/10/2014. 3.99 | ... 1,594,605 0 0 0 8,885,000 | 12/31/2019
1825780... ... |LEXINGTON 07/28/2015. 429 ... 1,459,146 0 0 0 3,700,000 | 12/31/2019
1825822... . | LEXINGTON 04/07/2016. 432 | .. 3,445,657 0 0 0 . 8,050,000 | 12/31/2019
1826049 RICHMOND........ocvoerererrniinnas 02/14/2019. 495 | ... 3,408,559 0 0 (VI RN 0 11,630,000 |12/31/2019
2125621... .... | ABERDEEN 05/10/2013. 450 | ... 439,299 0 0 0 1,830,000 |12/31/2019
2125749... . | DISTRICT HEIGHTS MD........ 04/30/2015. 413 | ... 1,475,989 0 0 0 5,100,000 | 12/31/2019
2126003 ELKTON.....vvurireeieieineniseiieniees MD........ 06/22/2018. 481 | ... 2,002,873 0 0 0 2,685,000 | 12/31/2019
2126046... ve |CROFTON..ccooviiericirine MD........ 12/21/2018. 528 | ... 1,414,684 0 0 0 2,335,000 | 12/31/2019
2126053... . | SILVER SPRING v [MDeccs [ 02/21/2019. 488 | .. 3,278,027 0 0 0 6,170,000 | 12/31/2019
2225506 BURLINGTON.....oovvreririrnrnieirieinnns MA........ 06/09/2011. 563 |.... 709,039 0 0 0 4,905,000 |12/31/2019
2225809... ... | BRAINTREE MA........ 12/29/2015. 441 | ... 2,333,188 0 0 0 2,875,000 | 12/31/2019
2325307... . |PLYMOUTH TWP MI 03/01/2007. 6.32 |...... 297,318 0 0 0 4,375,000 |12/31/2019
2325669 ST CLAIR SHORES.........coviiiireiiiieiesisisesesie st ssenes Ml 12/17/2013. 5.00 |.... 661,357 0 0 0 3,405,000 | 12/31/2019
2325674... .... | CLARKSTON 01/28/2014. 5.00 |... 698,680 0 0 0 4,625,000 |12/31/2019
2325683... vevverenees |AUBURN HILLS ... 04/17/2014. 498 | ... 624,028 0 0 0 X 3,155,000 | 12/31/2019
2825725....coeeseeeirnereriesieeesissnenes | s MADISON HEIGHTS............ MI 12/17/2014. 435 | .. 1,061,981 0 0 (V1 RN 0 4,160,000 |12/31/2019
2325789... cee | SHELBY TOWNSHIP.....coitiiiiiiieeiseese st MI 09/09/2015. 450 | ... 1,517,925 0 0 0 0 2,995,000 | 12/31/2019
2325870... ree [YPSILANTE ...ttt M [ v 12/12/2016. 410 |...... 893,157 0 0 0 .0 2,815,000 | 12/31/2019
2325887... . | ROCHESTER HILLS MI 02/09/2017. 367 | 1,532,905 0 0 0 0 10,315,000 |12/31/2019
2325888 NOVLI.... MI 02/10/2017. 383 |. 1,204,105 0 0 0 .0 4,135,000 |12/31/2019
2325924... .... |NEW HUDSON Ml 07/12/2017. 465 | ... 2,493,617 0 0 0 .0 5,310,000 | 12/31/2019
2326085... . |ROCHESTER HILLS Ml 06/26/2019. 465 | .. 5,554,393 0 0 0 .0 14,290,000 | 12/31/2019
2425368 ST PAUL.. 12/21/2007. 395 |. 1,959,681 0 0 0 .0 2,655,000 | 12/31/2019
2425507... .... | GOLDEN VALLEY... . MN........ 06/14/2011. 5.69 |.... 831,676 0 0 0 0 2,120,000 | 12/31/2019
2425572... . | MAPLE GROVE........ccccomrivmrinirianns MN........ 09/04/2012. 475 | ... 1,016,268 0 0 0 0 1,415,000 | 12/31/2019
2425585 EDEN PRAIRIE 11/29/2012. 450 |.... 436,295 0 0 0 .0 3,390,000 | 12/31/2019
2425812... | BUFFALO......oiiiieiiiseieeieess s 01/14/2016. 445 | .. 1,915,133 0 0 0 .0 4,290,000 |12/31/2019
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2425962........cooeirierieese s | s ST PAUL...oovoiririeieecnne 12/15/2017. 411 | ... 936,706 0 0 (VI RN 0 2,055,000 | 12/31/2019
2425966.........oeveeireierieeeeeennnenes [ s WEST SAINT PAUL 12/19/2017. 459 |... 933,279 0 0 0 1,645,000 | 12/31/2019
2525738... veee [RIDGELAND......coouimieiisieiieeise e 02/05/2015. 415 | ... 582,255 0 0 0 2,075,000 | 12/31/2019
2525867... . | MADISON 11/21/2016. 4.00 |..... 858,323 0 0 0 X 1,860,000 |12/31/2019
2625831 STLOUIS....ooieeerieeiierienieinns 05/27/2016. 420 | ... 1,563,820 0 0 (VI RN 0 3,230,000 | 12/31/2019
2825293... ... |OMAHA 12/28/2006. 6.33 |...... 165,514 0 0 0 2,835,000 | 12/31/2019
3225235... ... |ROSWELL 05/04/2006. 764 |... 191,888 0 0 0 10,475,000 |12/31/2019
3225728... . |ALBUQUERQUE 12/19/2014. 425 |..... 906,816 0 0 0 2,570,000 | 12/31/2019
3225932 ALBUQUERQUE . | 08/04/2017. 458 |. 1,787,851 0 0 0 3,305,000 | 12/31/2019
3226008... .... | PORTALES 07/11/2018. 493 | ... 1,192,002 0 0 14,879 2,210,000 | 12/31/2019
3226077... . | SANTAFE.. 05/31/2019. 478 | ... 1,890,949 0 0 0 2,575,000 | 12/31/2019
3325115 MORAVIA. 12/22/2004. 6.97 |...... 345,388 0 0 0 2,055,000 | 12/31/2019
3325194... ... |MINEOLA.... 11/18/2005. 5.85 |.... 360,172 0 0 0 7,095,000 | 12/31/2019
3325853... . | DUNKIRK. 09/15/2016. 408 | .. 1,194,069 0 0 0 2,480,000 | 12/31/2019
3325859 CENTERPORT. 09/28/2016. 420 |.... 729,106 0 0 0 .785,000 |12/31/2019
3325974... ... |MASSAPEQUA.... 01/25/2018. 432 .. 2,213,810 0 0 0 5,530,000 | 12/31/2019
3326015... .... | PORT WASHINGTON. 07/31/2018. 513 | 1,592,687 0 0 0 2,270,000 | 12/31/2019
3326043... ceveneee. | RONKONKOMA 12/18/2018. 5.03 |.. 637,021 0 0 0 1,085,000 | 12/31/2019
g3326089 .............................................................. FARMINGDALE 07/30/2019. 475 | ... 562,219 0 0 0 1,200,000 |06/24/2019
#3425457... weee |CHARLOTTE. ... 07/13/2010. 6.38 |...... 657,826 0 0 0 4,730,000 |12/31/2019
'003425582... seveeneen. | MONROE 10/26/2012. 450 |.. 1,106,975 0 0 0 . 5,320,000 | 12/31/2019
3425753 | s GARNER.......coorinrierierieenns 05/01/2015. 400 |.... 1,066,120 0 0 (VI RN 0 4,145,000 |12/31/2019
3425802... .... |ASHEVILLE 11/23/2015. 377 | 1,729,984 0 0 0 8,180,000 | 12/31/2019
3425806... veverneeees | DURHAM. s 12/18/2015. 425 | .. 1,071,896 0 0 0 X 2,695,000 | 12/31/2019
B42584B........cooeveierieee s | s ALBEMARLE 08/11/2016. 400 | ... 1,656,577 0 0 (VI RN 0 2,715,000 | 12/31/2019
3425862... .... |MADISON 09/29/2016. 424 | ... 529,677 0 0 0 2,100,000 | 12/31/2019
3425881... veverneenns | HUNTERSVILLE. ..o 01/19/2017. 417 | ... 942,093 0 0 0 X 1,410,000 |12/31/2019
342591 s | s WAXHAW 06/07/2017. 460 | .. 1,980,250 0 0 (V1 OO 0 6,365,000 | 12/31/2019
3426036... .... | ASHEVILLE 11/29/2018. 518 | . 1,995,357 0 0 0 3,830,000 | 12/31/2019
3426104... vevcrneeens | CHARLOTTE oo 09/13/2019. 408 | .. 2,873,679 0 0 0 4,705,000 |12/31/2019
3426117 ..o [ e GREENSBORO 11/20/2019. 454 | ... 4,044,185 0 0 0 7,430,000 | 12/31/2019
3426169... ... |JACKSONVILLE.................. 12/23/2020. 400 |... 1,210,634 0 0 0 2,475,000 | 12/16/2020
3625274... . | GROVE CITY 10/31/2006. 6.60 |...... 426,911 0 0 0 X 1,980,000 | 12/31/2019
3625283 BROOK PARK 12/05/2006. 6.50 |....... 139,379 0 0 (V1 RN 0 1,755,000 | 12/31/2019
3625361... veee | CINCINNATL oo 12/11/2007. 6.25 22,323 0 0 0 .0 3,395,000 | 12/31/2019
3625388... .... | CARROLLTON 03/24/2008. 6.10 |....... 442,108 0 0 0 .0 4,825,000 |12/31/2019
3625534... . | FOREST PARK.......cooomrireririrciiniins 10/27/2011. 538 [ ... 670,793 0 0 0 0 2,025,000 | 12/31/2019
3625607 SPRINGBORO. 03/18/2013. 4.00 |.... 272,906 0 0 0 0 2,820,000 | 12/31/2019
3625615... veee | CLEVELAND.......cctvtiviriireriseiseeieniesescenns 04/30/2013. 475 |...... 672,959 0 0 0 .0 3,975,000 | 12/31/2019
3625627... . | CENTERVILLE 06/05/2013. 425 | .. 1,168,626 0 0 0 .0 3,220,000 | 12/31/2019
3625645 CINCINNATI.... 08/13/2013. 465 |. 1,342,303 0 0 0 .0 2,565,000 | 12/31/2019
3625672... .... | SPRINGBORO 01/09/2014. 513 [ 612,012 0 0 0 0 1,575,000 |12/31/2019
3625694... ... | BEACHWOOD. 08/05/2014. 450 | ... 1,748,960 0 0 0 0 6,350,000 | 12/31/2019
3625726... . | CINCINNATI.... 12/18/2014. 450 | ... 2,530,700 0 0 0 .0 1,705,000 |12/31/2019
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3625785, | s KETTERING 08/26/2015. 457 |... 724,565 0 0 (VI RN (V1 O 970,000 |12/31/2019
3625827 ....cooeeeeirnrienienieeiseiesnrenes | s LORAIN....ccooerirrirnnne 04/29/2016. 430 |.... 987,244 0 0 0 1,250,000 |12/31/2019
3625923... .... | COLUMBUS 07/10/2017. 458 |.. 1,797 475 0 0 0 1,580,000 |12/31/2019
3625936... wevceneeee | NORTH ROYALTON.... 08/24/2017. 479 .. 1,096,241 0 0 0 2,355,000 | 12/31/2019
3625970........ceeerrrreerierienieesenisenenes | s FAIRBORN 12/21/2017. 437 | ... 938,425 0 0 0 1,565,000 |12/31/2019
3625975... ... |BEACHWOOD.........ccosvvrerrrans 01/25/2018. 461 | ... 1,547,930 0 0 0 3,130,000 | 12/31/2019
3625982... ... |OTTAWA 03/14/2018. 450 |.... 794,799 0 0 0 | cooreemreeeienesesieriiesneen0 [, 940,000 |12/31/2019
3626005... . | YOUNGSTOWN 06/26/2018. 489 | ... 861,938 0 0 0 1,325,000 | 12/31/2019
3626030 GARFIELD HEIGHTS.. 10/05/2018. 4.84 1,485,815 0 0 0 5,955,000 | 12/31/2019
3626057... .... | CINCINNATI 03/11/2019. 488 | .. 1,033,683 0 0 0 2,590,000 | 12/31/2019
3626065... . | MASON 04/15/2019. 470 | ... 3,050,809 0 0 0 4,515,000 |12/31/2019
3626072 BROOK PARK 04/30/2019. 479 |. 1,942,503 0 0 0 2,585,000 | 12/31/2019
3626074... .... | STREETSBORO 05/02/2019. 488 |.. 3,104,570 0 0 0 4,960,000 |12/31/2019
3725532... . | TULSA 10/20/2011. 550 |.... 724,156 0 0 0 1,765,000 | 12/31/2019
3725944 TULSA . 109/15/2017. 3.95 |. 1,087,251 0 0 0 2,985,000 | 12/31/2019
3825553... .... |PORTLAND 05/07/2012. 538 [...... 644,677 0 0 0 3,715,000 | 12/31/2019
3825732... weee | SPRINGFIELD.....vvemirrierierireeireenne 12/29/2014. 445 | ... 1,856,433 0 0 0 9,555,000 | 12/31/2019
3925244... . | CASTLE SHANNON BOROUGH . . o |PA 06/15/2006. 6.39 |.... 265,775 0 0 (01 OO B ISP 980,000 |12/31/2019
3925289 PITTSBURGH.........cccvvrvnrrierirns PA.....cc. 12/21/2006. 6.38 |...... 119,046 0 0 0 3,280,000 | 12/31/2019
3925551... .... |PITTSBURGH. PA......... 04/30/2012. 475 |...... 330,768 0 0 0 2,285,000 | 12/31/2018
3925552... . | PITTSBURGH. . PA......c.. 04/30/2012. 475 |..... 227,466 0 0 0 2,060,000 | 12/31/2019
4125449 GREENVILLE SC.ovirne 06/03/2010. 6.00 83,380 0 0 0 1,915,000 |12/31/2019
4125536... ... |FORT MILL.. 10/31/2011. 550 |.... 642,379 0 0 0 3,275,000 | 12/31/2019
4125742... . | GAFFNEY.... . 03/17/2015. 3.88 |........ 2,973,817 0 0 0 X 6,320,000 | 12/31/2019
4125898 CHARLESTON. ...ttt sttt SO IS 03/30/2017. 473 | ... 2,439,884 0 0 (VI RN 0 4,170,000 |12/31/2019
4125918... wrie [ CONWAY s 06/28/2017. 450 | ... 2,215,068 0 0 0 5,760,000 | 12/31/2019
4225864... . | BELLE FOURCHE....... 11/08/2016. 430 | ... 1,724,398 0 0 0 2,565,000 | 12/31/2019
4325727 LAKELAND.........ooovirrrnieirninieiseninenns 12/19/2014. 425 | .. 1,052,811 0 0 0 3,410,000 | 12/31/2019
4325756... .... | FRANKLIN e [ TN | s 05/11/2015. 438 |... 596,157 0 0 0 2,780,000 | 12/31/2019
4325959... . [ COLLIERVILLE........oovreiirriiniisrireciienns TN 11/20/2017. 450 | ... 1,405,366 0 0 0 3,940,000 | 12/31/2019
4326034 CHATTANOOGA oo [ TN | e 11/27/2018. 5.04 | ... 1,079,830 0 0 0 1,780,000 | 12/31/2019
4326055... .... | CHATTANOOGA v [ TN | e 02/27/2019. 470 | ........ 2,307,952 0 0 0 3,820,000 | 12/31/2019
4326063... vevineees | CORDOVA. ... 03/29/2019. 495 | ... 1,484,165 0 0 0 1,890,000 | 12/31/2019
4425058........cooveeeireerieriesisesnisenenes | s ABILENE..........oocormrirnnne 02/27/2004. 6.23 | ... 2,208,785 0 0 0 7,955,000 | 12/31/2019
4425222... teit [CONROE.......cotmiiiiiiieriesieeiseisesssssssssssssisssessssssssssesnsessssssesssssssenss | T umreveees [ roesennesinneens 03/28/2006. 6.17 | .. 1,018,691 0 0 0 2,920,000 | 12/31/2019
4425228... ceee [ TEMPLE e 04/06/2006. 6.15 | ... 679,957 0 0 0 3,000,000 | 12/31/2019
4425299... [ CONROE.......oocveveceecessesevessee e sesssesssse s ssssssssssssssssessesssssnss | Tevonseies | covviessseensinns 01/19/2007. 6.61 |..... 417,139 0 0 0 0 | 900,000 |12/31/2019
4425369 SUGAR LAND 12/21/2007. 6.30 |...... 721,423 0 0 0 0 2,715,000 | 12/31/2019
4425393... reee [ TEMPLE . 05/12/2008. 6.58 |....... 627,130 0 0 0 .0 1,765,000 | 12/31/2019
4425462... . |HOUSTON 09/15/2010. 575 | ... 524,394 0 0 0 0 2,660,000 | 12/31/2019
4425493 DALLAS . | 04/07/2011. 568 |... 606,314 0 0 0 .0 5,615,000 | 12/31/2019
4425554... .... |PORTLAND 05/14/2012. 475 | ... 911,820 0 0 0 0 2,840,000 | 12/31/2019
4425571... .... |EL PASO. 08/28/2012. 513 [ 869,595 0 0 0 .0 2,870,000 | 12/31/2019
4425592... . |LYTLE.. 12/20/2012. 450 |.... 283,846 0 0 0 .0 3,830,000 | 12/31/2019
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BA25641 ... | s HOUSTON 08/02/2013. 450 | ... 1,379,280 0 0 (VI RN 0 4,165,000 |12/31/2019
B4256B5.........ooverrrierieneseinenenes | s LAREDO.....oourirririeieiseisesiessesssenssssssesssessssssensssssssssssssssssessesssssssssssens | Denernee | seriesssesesneees 11/26/2013. 471 | ... 594,372 0 0 0 2,420,000 | 12/31/2019
4425685... ... | SAN ANTONIO. 05/23/2014. 460 |... 996,954 0 0 0 3,300,000 | 12/31/2019
4425715... . |ELPASO 10/30/2014. 450 | ... 870,956 0 0 0 X 1,945,000 | 12/31/2019
BADET24........oooeeeeseeeessineens | s FREDERICKSBURG...........c.c..... 12/16/2014. 413 | ... 867,130 0 0 (VI RN 0 2,525,000 | 12/31/2019
4425735... ceee | SAN ANTONIO. ... 01/09/2015. 420 | ... 468,016 0 0 0 .0 2,055,000 | 12/31/2019
4425737.... veee [ADDISON.....ueviirierieriesieeiesissssesiesssessensssessessesssensenssssssssssnssnensenes | D uervinees [ eoerenensnnnens 01/20/2015. 5.00 |..... 769,735 0 0 0 .0 1,750,000 |12/31/2019
4425741.. . [NORTH RICHLAND HILLS........cooviiiriininiiinieiinsinniienssiessesissiessensiens | Wi | o 03/13/2015. 445 | .. 1,781,855 0 0 0 .0 4,210,000 |12/31/2019
4425755 HOUSTON 05/07/2015. 3.88 |... 519,484 0 0 0 .0 4,645,000 |12/31/2019
4425767... veee | SAN ANTONIO......oieirieiieieeeiesiserienienes 06/15/2015. 439 | .. 2,750,586 0 0 0 0 4,730,000 |12/31/2019
4425774... | RED OAK...coiieie e 07/10/2015. 425 | .. 1,168,422 0 0 0 .0 2,155,000 | 12/31/2019
4425852 DALLAS 09/13/2016. 4.00 |. 2,513,149 0 0 0 0 5,435,000 | 12/31/2019
4425879... v | SAN ANTONIO. ... 01/11/2017. 416 | ... 1,839,699 0 0 0 0 4,040,000 |12/31/2019
4425891... | ELPASO...ooiriirierieris 03/06/2017. 425 | ... 608,061 0 0 0 0 ] 810,000 |12/31/2019
4425894 ROCKWALL 03/21/2017. 480 |. 1,404,968 0 0 0 0 2,600,000 | 12/31/2019
4425903... ... |VICTORIA 04/27/2017. 484 | ... 1,511,223 0 0 0 0 2,490,000 | 12/31/2019
4425907.... ... |SAN ANTONIO.... 05/12/2017. 460 |.... 799,345 0 0 0 .0 2,650,000 | 12/31/2019
4425914... . |HORIZON CITY... . 06/21/2017. 465 | .. 1,910,010 0 0 0 .0 4,670,000 |12/31/2019
g 4425928.........oovvveinrieeenesnenes [ e EL PASO.....coovimireririirinniisiins 07/18/2017. 457 | ... 4,865,898 0 0 0 7,695,000 | 12/31/2019
N 4425945... .... |PFLUGERVILLE 09/20/2017. 453 | ... 2,685,830 0 0 0 4,915,000 |12/31/2019
EJI 4425981... | ELPASO...coiiierineriens 03/09/2018. 452 | .. 3,731,415 0 0 0 X 5,475,000 | 12/31/2019
4425984 ... [ s HOUSTON 03/28/2018. 444 | ... 912,037 0 0 (VI RN 0 2,870,000 | 12/31/2019
4426060... roe [MCALLEN. ...t 03/26/2019. 480 | ... 2,164,240 0 0 0 5,155,000 | 12/31/2019
4426061... [ SWEETWATER.....cotviiiirieriericeississsiesiesssessenssssssessssssssnsessssnesssssssssees | Wevnenens | oveensrsneriens 03/27/2019. 460 | ... 2,604,672 0 0 0 3,320,000 | 12/31/2019
B42608T ... | s NEW BRAUNFELS.........c..co.. 07/15/2019. 5.03 | . 1,250,545 0 0 0 2,870,000 | 12/31/2019
4426106... .... |HOUSTON 09/19/2019. 414 | .. 1,746,802 0 0 0 2,175,000 | 12/31/2019
4426110... . | FORT WORTH 10/10/2019. 4.00 | ... 3,500,579 0 0 0 5,125,000 | 12/31/2019
4525380 01/31/2008. 6.28 |...... 404,184 0 0 0 5,800,000 | 12/31/2019
4525637.... 06/27/2013. 475 |..... 741,729 0 0 0 2,470,000 | 12/31/2019
4525711... 10/21/2014. 5.00 |..... 567,426 0 0 0 1,285,000 | 12/31/2019
4525744 03/26/2015. 425 | .. 1,250,044 0 0 0 2,865,000 | 12/31/2019
4526025... ... | SALT LAKE CITY.... 09/04/2018. 513 | 2,102,002 0 0 0 2,895,000 | 12/31/2019
4526136... . | OREM 03/30/2020. 375 | 2,164,121 0 0 0 X 4,200,000 |02/27/2020
4720658 GLEN ALLEN.......ovtrmririeinnisereriserinesnensssessesissssessensssssssssssssonssesnnens | VAo [ 03/13/2019. 481 | ... 3,036,956 0 0 (V1 RN 0 4,165,000 |12/31/2019
4725237... ... |MECHANICSVILLE................... 05/15/2006. 6.17 |..... 152,957 0 0 0 .0 1,710,000 | 12/31/2019
4725546... .... |ROANOKE 02/27/2012. 5.63 | . 1,114,451 0 0 0 0 5,055,000 | 12/31/2019
4725634... . [ VIRGINIA BEACH......ccooierineiieiieiseeiseieeieees 06/26/2013. 413 | ... 448,369 0 0 0 0 3,390,000 | 12/31/2019
4725706 WOODBRIDGE 09/30/2014. 3.80 1,028,847 0 0 0 .0 4,420,000 |12/31/2019
4725720... ... |MIDLOTHIAN 12/03/2014. 463 |... 832,669 0 0 0 .0 1,660,000 |12/31/2019
4725721... | YORKTOWN. ...ooeviirinieriniersseeenissssssiensssesesssssessesssesssnssesssssnsensens | VA | e 12/10/2014. 425 ... 832,056 0 0 0 .0 1,685,000 | 12/31/2019
4725960 NORFOLK... 11/22/12017. 440 |. 2,699,719 0 0 0 .0 7,085,000 | 12/31/2019
4725983... ... | VIRGINIA BEACH... 03/16/2018. 431 | ... 1,861,670 0 0 0 0 4,570,000 |12/31/2019
4726029... . | FARMVILLE 09/27/2018. 5.00 ... 5,833,340 0 0 0 0 9,645,000 | 12/31/2019
4726162 STERLING... 11/12/2020. 363 |. 2,650,000 0 0 0 .0 4,100,000 |10/14/2020
4825719... JTUKWILA s | WAL i 11/21/2014. 425 | .. 1,213,391 0 0 0 .0 6,745,000 | 12/31/2019
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4825759.......coeieiiniecreeeee e [ e RICHLAND.......coiiiiieiiiereieieississieninies 05/21/2015. 425 | ... 3,477,766 0 0 0 | s 0 13,670,000 |12/31/2019
AB25TT5....cooveeeeeeieerierieniseesssissrnenes | e SILVERDALE.........ccoovverirrirrnnne 07/13/2015. 430 | ... 2,432,289 0 0 0 6,885,000 | 12/31/2019
4825838... v [AUBURN....cootiesene 06/29/2016. 403 | .. 1,420,592 0 0 0 3,660,000 | 12/31/2019
4825861... vevinener | TACOMA 10/04/2016. 4.00 |..... 725,238 0 0 0 X 1,250,000 |12/31/2019
4825916........eeeerrreeieniereeenissienns | s BELLINGHAM 06/28/2017. 455 | .. 2,748,430 0 0 (VI RN 0 7,155,000 | 12/31/2019
4826050... .... |BURIEN 02/15/2019. 508 | ... 1,837,164 0 0 0 4,025,000 |12/31/2019
4925383... .... |HEDGESVILLE 02/11/2008. 6.24 |.... 602,824 0 0 0 5,645,000 | 12/31/2019
5025890... . [BURLINGTON.....ccoooiriririiciriiciiens 03/03/2017. 463 |.... 600,622 0 0 0 1,290,000 |12/31/2019
5026067 ARCADIA . | 04/17/2019. 4.80 . 751,703 0 0 0 1,195,000 | 12/31/2019
5026068... s | CASHTON 04/17/2019. 4.80 |...... 703,419 0 0 0 1,130,000 |12/31/2019
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other..... .. . ..396,735,647 0 0 43,622 ...1,042,075,000 XXX
0899999. Total - Mortgages in Good Standing......... ..397,661,408 0 0 43,622 ...1,043,345,000 XXX
Restructured Mortgages - Commercial Mortgages - All Other
1425450......coreresesessresse [ [ GURNEE [ I 07/22/2010. 613 [ 438,547 0 0 0 1,815,000 | 12131/2019
1399999. Total - Restructured Mortgages - Commercial Mortgages - All Other... .. ettt s 438,547 0 0 0 1,815,000 XXX
1699999. Total - RESIIUCIUNEA MOMGAGES. ... v teuieie ettt ettt b eh et fee1eheeeesee s et beeE e b ettt b bt en et ansenensnienses | basees 438,547 | . . 0 0 0 . 1,815,000 XXX
3399999, TOAIS........urvverereerseeseiseieeesieesi it ertseessesssse s s st f SRR EHLE LR LRttt | eeteniaees s 398,099,955 | ...ocvvrrerriireiieriens 0 0 0 43,622 | oo (V] [ 1,045,160,000 XXX

m General Interrogatory:

1. Mortgages in good standing $..........0 unpaid taxes $.. 0 interest due and unpaid.

2. Restructured mortgages §.......... 0 unpaid taxes $.......... 0 interest due and unpaid.
. 3. Mortgages with overdue interest over 90 days not in process of foreclosure §.......... 0 unpaid taxes §.......... 0 interest due and unpaid.
o 4. Mortgages in process of foreclosure §.......... 0 unpaid taxes §$.......... 0 interest due and unpaid.




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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

0326130. TEMPE 02/19/2020........ccoevvrres [ e 4.00 840,000 | cvvoocveeereeeeeeere e esneseenerennneenn0 | o 1,680,000
1126129. WOODSTOCK 01/08/2020..........comrvrers | oo 3.77 5,150,000 | wevororrveeeeeeeeereseeeeesseseesesessesseesesnesrersessennQ | e 8,610,000
3426169. JACKSONVILLE NC 12/23/2020.......ccvvevreres | e 4.00 I ST OO ) B DO 2,475,000
4526136. OREM uT 03/30/2020.......cocerrvs | e 3.75 P30 0110 0 OO | B 4,200,000
BT26162......cociieeieieeeie s STERLING VA 11/12/2020........oovveeers | e 3.63 2.650.000 | ceoeeeeeee 0 4,100,000
0599999. Total - Mortgages in Good Standing - Commercial MOrgages = All OtET..............cuurreeermrrreessneesesssssesssssnsssessssnessessnenees 12,050,634 ....21,065,000
0899999. Total - Mortgages in Good Standing 12,050,634

3309999, TOMAIS.......v1oeerevsseiess st s8R0 LSRR 12,050,634

G043




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE B - PART 3

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

903

1 Location 4 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 8 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Disposal | Excluding Accrued | Unrealized Valuation Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Type Date Interest Prior Year | Increase (Decrease) Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

Mortgages Closed by Repayment
0024884... ..|LOUISA . | 04/29/2020. 192,191 0 0 0 .0 0 0 ....18,638 0 0
0024922 .. | BIRMINGHAM .107/13/2020. | .. 1,632,227 0 0 0 0 0 0 .1,306,567 .1,306,567 0 0
0125488... .. | BIRMINGHAM.... .1 04/01/2020. .58,964 0 0 0 ] 0 0 ...14,822 14,822 0 0
0125523... ..|FORT PAYNE . | 04/15/2020. 655,460 0 0 0 .0 0 0 602,502 ....602,502 0 0
1025519 ..|DESTIN . [11/03/2020. 2,128,811 0 0 0 0 0 0 2,017,740 0 0
1125483... .. | SAVANNAH . 101/09/2020. | .. ....765,645 0 0 0 .0 0 0 .756,857 0 0
1125597... ..|MACON . | 08/19/2020. | .. 157,187 0 0 0 .0 0 0 ...19,918 0 0
1125999 .| ATLANTA... . 1 05/29/2020. 774,305 0 0 0 0 0 0 .766,832 0 0
1425458... . 1 06/26/2020. | .. 492,717 0 0 0 .0 0 0 465,956 0 0
142559... .1 11/20/2020. | c.oovovvinne 758,386 0 0 0 .0 0 0 719,715 0 0
1425750 . | 12/31/2020. 646,463 0 0 0 0 0 0 .626,004 0 0
1425989... . 109/02/2020. | ... 1,756,095 0 0 0 .0 0 (V1 I 1,692,260 0 0
1525707... . . | 06/25/2020. 2,525,511 0 0 0 .0 0 (VN I 2,466,720 0 0
1625278... .. | ELLSWORTH . [ 05/15/2020. | ...ovorrerninns 402,039 0 0 0 .0 0 0 373,274 0 0
2325902.....cvririiniieriis ROMULUS......covvvinrnrinerinrineensssenisnsienennes | Ml [ . 109/11/2020. | ..o 427,381 0 0 (V1 TN 0 0 0 373,728 0 0
2625165... .| LEE'S SUMMIT. . | 08/31/2020. .99,348 0 0 0 0 L1137 0 0
2725206... . [ 04/22/2020. | ..o 412,033 0 0 0 0 .256,140 | .. 0 0
2825151 . | 04/02/2020. 57,176 0 0 0 0 32,803 | i 32,803 0 0
2925600... .. |LAS VEGAS . 102/07/2020. | ..o 760,362 0 0 0 0 753,464 ....753,464 0 0
3225187... .| ALBUQUERQUE............cocmiieriirniirieniens . | 12/01/2020. 329,215 0 0 0 0 27,921 | . 27,921 0 0
3325129 AUBURN........coonvvinrrerrnrnncnnninernennnennennnee | NY oo | s . | 02/07/2020. 385,130 0 0 0 0 374907 | oo, 374,907 0 0
3625166... ..| COLUMBUS. . | 09/08/2020. 68,659 0 0 0 0 7,557 7,557 0 0
3625294... . |[WEST CHESTER......ccotvviiririeieiniseierenieines . | 03/06/2020. 399,624 0 0 0 0 354,405 | ....ooveiinne 354,405 0 0
3625616........ceoerriirininns CINCINNATI . | 05/01/2020. 51,464 0 0 0 0 ...10,301 0 0
3925682... .. | PHILADELPHIA. . 111/10/2020. 510,155 0 0 0 0 .380,448 0 0
4425602... ..| CARROLLTON... . . | 09/23/2020. 518,691 0 0 0 0 479,845 0 0
4425604..........oeis HOUSTON......cooririnrineirerieeiseninsnesenseneeee | T [ v . [10/26/2020. | ... 443,575 0 0 0 0 .335,245 0 0
4525163... .| SANDY . | 06/05/2020. 516,593 0 0 0 0 478,184 0 0
4525977... L [11/13/2020. | ... 2,189,433 0 0 0 (VN I 2,127,895 0 0
4625461........covvveervererinnen | BARRE e | VT | . [ 10/29/2020. 2,313,063 0 0 0 (VI IO 2,195,684 0 0
4725131... ..| STERLING . [ 04/01/2020. | ....oonvernnne 110,471 0 0 0 0 ....36,990 0 0
4725134... o [MIDLOTHIAN. ..ot . | 03/30/2020. 50,241 0 0 0 0 ...20,112 0 0
4725450... .| VIRGINIA BEACH . [ 06/30/2020. | ....covvernvene 106,637 0 0 0 0 ....15,445 0 0
4725467... ..|PORTSMOUTH.. . [ 08/22/2020. 670,294 0 0 0 0 614,642 0 0
0199999. Total - Mortgages Closed by Repaymen 23,265,546 0 0 0 0 20,734,658 0 0
Mortgages With Partial Repayments
0024884 ..|LOUISA 192,191 0 0 0 0 0 0
0024913... .. | KNOX COUNTY. 379,424 0 0 0 0 0 0
0024922... | BIRMINGHAM........ooovvnerrmrirmninenneirsernnnninenens | AlLici | cevinees [ 04/09/2002. | oo | v 1,632,227 0 0 0 0 0 0
0125488 .. | BIRMINGHAM... .58,964 0 0 0 0 0 0
0125523... ..|FORT PAYNE 655,460 0 0 0 0 . ..52,958 0 0
0125745, HOOVER......cooneeminnrinernneineenseinseisersennnnnes | AL | cevinee | 0312612015, | oo | e 1,424,143 0 0 (V1 T 0 0 0 (V18 113,104 | oo 0 0 0




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1°903

1 Location 5 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 8 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Temporary Total Change in Total Foreign Investment Foreign Exchange
Date Excluding Accrued | Unrealized Valuation Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Acquired Interest Prior Year | Increase (Decrease) Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

0125943 09/14/2017. 0 0 (V1 TN 0 0 0 0 0 0
0225839... ..|07/06/2016. | . 0 0 0 .0 0 0 0 0 0
0325431 12/05/2008. 0 0 0 0 0 0 0 0 0
0325771... ... | 06/30/2015. | . . 0 0 0 ] 0 0 0 M 0 0
0325823... ..| 04/21/2016. 3,069,581 0 0 0 .0 0 0 0 ..90,374 0 0
0325824 04/26/2016. 701,689 0 0 0 0 0 0 0 ..30,210 0 0
0325830... ...| 05/26/2016. | . 1,478,281 0 0 0 .0 0 0 0 ...101,273 0 0
0325836... ..| 06/20/2016. | . 4,770,600 0 0 0 .0 0 0 0 ....137,923 0 0
0325843 07/22/2016. | . 1,285,527 0 0 0 0 0 0 0 ..37,520 0 0
0325904... ...|05/01/2017. 523,723 0 0 0 .0 0 0 0 0 0
0325940... ..|09/12/2017. |. .1,301,660 0 0 0 .0 0 0 0 0 0
0325941 09/12/2017. .1,073,865 0 0 0 0 0 0 0 0 0
0325942... ...|109/12/2017. 599,694 0 0 0 .0 0 0 0 0 0
0325957... . | TAA2017. | i | 1,412,833 0 0 0 .0 0 0 0 73,481 0 0
0325964... ..|COTTONWOOD .| 12118/2017. 3,898,587 0 0 0 .0 0 0 0. ....151,666 0 0
0326022.......corirriiriieriis CHANDLER 08/22/2018. | ..o | e 3,465,461 0 0 (V1 TN 0 0 0 (V18 113,903 0 0
0326115... .| SCOTTSDALE oo | 1110812019, [ coooircins | i 4,291,514 0 0 0 0 0 0 ..95,186 0 0
0326130... . ..102/19/2020. 0 0 0 0 0 0 0 31,139 0 0
0425997 ... LITTLE ROCK 05/11/2018. | oo | v 2,789,049 0 0 0 0 0 (V18 149,480 | .ooovervrriiiri 0 0 0
0426092... ..|FAYETTEVILLE. .| 07/31/2019. |. .1,652,484 0 0 0 0 0 0 0 0
0426098... .| RUSSELLVILLE ..[07/31/2019. | . . 2,170,427 0 0 0 0 0 0 0 0
0426099 ROGERS......ovirimrieiierineeieniesesseeisssssniens 07/31/2019. | .eovorveevnee | v 1,430,508 0 0 0 0 0 0 0 0
0426100... | SPRINGDALE........cooovviiriieirniiseieerienireens .| 07/31/2019. |. 12,495,992 0 0 0 0 0 0 0 0
0525522... .. | DANA POINT ..|08/19/2011. | . ....717,266 0 0 0 0 0 0 0 0
0525583......ccemeirerirerinnniens VICTORVILLE.........evuurimerierineeresiseesseinsinns 11/02/2012. 325,491 0 0 0 0 0 (V18 158,934 0 0
0525805... . ... [ 12114/2015. | . .4,768,371 0 0 0 0 0 0 124,873 0 0
0525849... ..|DEL MAR ..| 08/30/2016. | . . .2,104,811 0 0 0 0 0 0 62,272 0 0
0525883.......cceueireiiiireninns LOS ANGELES........ccniverieeiierieirseiiseisniies 11/01/2016. | oo | e 2,416,189 0 0 0 0 0 0 0 0
0525952... ..| SAN YSIDRO 10/24/2017. | . .3,199,304 0 0 0 0 0 0 0 0
0625722... .| GREENWOOD... 12/15/2014. | . ....492,480 0 0 0 0 0 0 0 0
0625761 GOLDEN 05/22/2015. 2,944,935 0 0 {1 RN 0 0 0 0 0 0
0625901... +o | BROOMFIELD......cvvmrirrereereierierieseecereens 0471812017 | .oovorverevernee | v 1,421,245 0 0 0 .0 0 0 0 0 0
0625917... .. | WESTMINISTER 06/29/2017. 991,471 0 0 0 .0 0 0 0 0 0
0626026... ..|FALCON 09/11/2018. 3,373,496 0 0 0 .0 0 0 0 0 0
0826027 ..|MIDDLETOWN.. 09/11/2018. .2,128,993 0 0 0 0 0 0 0 0 0
1025286... .. | FORT LAUDERDALE 12/18/2006. |. .1,680,896 0 0 0 ] 0 0 0 95,737 0 0
1025363... ..| CORAL SPRINGS 12/20/2007. 844,541 0 0 0 .0 0 0 0 144,615 0 0
1025434 ..|POMPANO BEACH... 02/17/2009. 705,936 0 0 0 0 0 0 0 22,011 0 0
1025485... .| GROVELAND 01/26/2011. |. 1,619,172 0 0 0 .0 0 0 0 130,229 0 0
1025489... . 03/24/2011. 530,692 0 0 0 .0 0 0 0 0 0
1025495 ..| ST PETERSBURG 04/07/2011. 535,242 0 0 0 0 0 0 0 0 0
1025503... o [ JACKSONVILLE.........ccooirviiereriieirerierieeiiens 05/27/2011. 832,495 0 0 0 .0 0 0 0 0 0
1025515, KISSIMMEE...........cooiiiniieiieneisseiseienienes 07/07/2011. 660,333 0 0 (V1 T 0 0 0 0 0 0




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

1025519, DESTIN ] FLes 0712712011, | oo | s 2,128,811 0 0 (V1 TN 0 0 0 0 0 0
1025528... 09/29/2011. 557,427 0 0 0 .0 0 0 0 0 0
1025565 07/03/2012. |. .2,070,682 0 0 0 0 0 0 0 0 0
1025575... . . 09/26/2012. 365,020 0 0 0 .0 0 0 0 0 0
1025581... o [MARIANNA........ooomiirienirieeseieere e 10/26/2012. 987,367 0 0 0 .0 0 0 0 0 0
1025622 ..|BRADENTON 05/13/2013. 811,908 0 0 0 0 0 0 0 ..79,844 0 0
1025647... ..|OCOEE 08/29/2013. 926,873 0 0 0 .0 0 0 0 ..88,648 0 0
1025666... .. | MIRAMAR BEACH 12/02/2013. | . 0 0 0 .0 0 0 0 ...179,446 0 0
1025687 .| INDIAN HARBOUR BEACH.. 05/28/2014. 0 0 0 0 0 0 0 112,078 0 0
1025691... . . 07/23/2014. | . . 0 0 0 .0 0 0 0 43,210 0 0
1025695... o [NICEVILLE. ... 08/08/2014. 839,923 0 0 0 .0 0 0 0 0 0
1025698 .| OCALA 09/03/2014. | . 11,281,223 0 0 0 0 0 0 0 0 0
1025703... 09/19/2014. |. 11,138,359 0 0 0 .0 0 0 0 0 0
1025736... 01/20/2015. |. 12,147,210 0 0 0 .0 0 0 0 0 0
1025740... 02/26/2015. |. . .1,660,564 0 0 0 .0 0 0 0 0 0
1025784.........ccocconvveveernrrennnes | CLEARWATER....coooviciniinnieeieeseisneinnns | FLoies [ 08/18/2015. | ..ccvovverriraee | v 2,130,300 0 0 (V1 TN 0 0 0 0 0 0
T 1025817... . 02/19/2016. | ..ccvvvverries | v 4,618,807 0 0 0 0 0 0 0 0
8 1025819... .| PORT ST LUCIE FL..... 03/14/2016. 365,313 0 0 0 0 0 0. 0 0
m 11025878.......coovieiinniins ORLANDO.......ccevvureirirrirriieiiessiesienissesenien FLovooo [ 01/05/2017. 3,901,727 0 0 0 0 0 (V18 170,327 0 0
N 1025885... ..| SHALIMAR FL..... 01/30/2017. |. .3,438,518 0 0 0 0 0 0 ....103,276 0 0
1025931... .| TALLAHASSEE FL..... 07/28/2017. | . .1,904,278 0 0 0 0 0 0 ....113,595 0 0
1025963........oovvvrrrierirerireens BRADENTON FLowooo [ 12/15/2017. 234,655 0 0 0 0 0 (V18 22,658 0 0
1026111... ..|POMPANO BEACH... .| FL..... 10/10/2019. | . 4,906,810 0 0 0 0 0 (V18 161,884 0 0
1125483... .| SAVANNAH 12/22/2010. |. . ....165,645 0 0 0 0 0 0 8,788 0 0
1125597 ..o MACON GA.... [ 0112212013, [ oo | e 157,187 0 0 0 0 0 0 0 0
1125905... .| SNELLVILLE .| GA.. 05/01/2017. | . 1,002,675 0 0 0 0 0 0 0 0
1125969... 12/21/2017. | . . ...751,732 0 0 0 0 0 0 0 0
1125999......ccovvvvererinniens |ATLANTA e | GALL [ 05/17/2018. | ..o [ e 774,305 0 0 0 0 0 0 0 0
1126028... . 09/27/2018. | . 11,917,205 0 0 0 0 0 0 55,801 0 0
1126031... .| GAINESVILLE GA.... 10/25/2018. | . . .1,637,570 0 0 0 0 0 0. ...110,312 0 0
1126042........oovvvrerins MACON........ovvrrineierieeneeneisersssienssnennees | GAvet | v 1211412018. | covooveni | e 2,481,052 0 0 (V1 TN 0 0 0 (V1 78,973 0 0
1126082... ..| SAVANNAH... 06/20/2019. | ..o | i 1,872,623 0 0 0 .0 0 0 0 92,644 0 0
1126103... .. | BRUNSWICK. 09/06/2019. 2,983,056 0 0 0 .0 0 0 0 0 0
1126129... .| WOODSTOCK... 01/08/2020. 0 0 0 0 .0 0 0 0 0 0
1325938 08/25/2017. 2,037,591 0 0 0 0 0 0 0 0 0
1425429... 12/01/2008. |. 0 0 0 ] 0 0 0 0 0
1425458... 07/16/2010. |. 0 0 0 .0 0 0 0 0 0
1425459 07/22/2010. 0 0 0 0 0 0 0 0 0
142559... 12/26/2012. | . 0 0 0 .0 0 0 0 0 0
1425618... 05/03/2013. 657,096 0 0 0 .0 0 0 0 . 0 0
1425631 06/20/2013. 821,115 0 0 0 0 0 0 0 ..79,387 0 0
1425632... 06/20/2013. 821,115 0 0 0 .0 0 0 0 ..79,387 0 0
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

1425650.........cocvoverereeinerennes | LAKE ZURICH. oo | Il i 09/06/2013. 810,737 0 0 (V1 TN 0 0 0 0 0 0
1425673... 01/24/2014. 995,010 0 0 0 .0 0 0 0 0 0
1425697 . 09/03/2014. 991,572 0 0 0 0 0 0 0 0 0
1425704... .. | CICERO 09/25/2014. | .oovvvvrerivns | v 1,842,623 0 0 0 .0 0 0 0 0 0
1425750... o [INORTHFIELD.....coouvvivmerieeiecerseeiseierienies 04/30/2015. 646,463 0 0 0 .0 0 0 0 0 0
1425860 .. | DEERFIELD 09/29/2016. 892,359 0 0 0 0 0 0 0 0 0
1425873... ..|NORTHBROOK 12/20/2016. | ooooovene | s 1,992,879 0 0 0 .0 0 0 0 0 0
1425946... ..|BARRINGTON 0912712017 [ oo | e 790,731 0 0 0 .0 0 0 0 0 0
1425953 .|HINSDALE 10/30/2017. 2,052,490 0 0 0 0 0 0 0 0 0
1425989... 0412412018 | ..o | v 1,756,095 0 0 0 .0 0 0 0 0 0
1426023... 08/28/2018. | . 0 0 0 .0 0 0 0 0 0
1525499 . 04/28/2011. 0 0 0 0 0 0 0 0 0
1525573... ..|GRIFFITH ...|09/11/2012. |. 0 0 0 .0 0 0 0 0 0
1525629... ..| GREENFIELD ...| 06/14/2013. |. . 0 0 0 .0 0 0 0 0 0
1525677... ..|MOORESVILLE ..|02/18/2014. |. ....465,430 0 0 0 .0 0 0 0 0 0
1525696........cocrvvriiriireirens BLOOMINGTON NG | s 08/21/2014. 579,674 0 0 (V1 TN 0 0 0 0 0 0
M 1525707... . ...| 10/10/2014. 2,525,511 0 0 0 0 0 0 0 0
8 1525718... .. | ZIONSVILLE. IN.... .| 11/21/2014. 571,708 0 0 0 0 0 0 0 0
m 11525783 INDIANAPOLIS NG | s 08/04/2015. 2,515,048 0 0 0 0 0 0 0 0
c"’1525807,.. .| FORT WAYNE IN.... ... | 12/22/2015. 697,456 0 0 0 0 0 0 0 0
1526001... IN.... . [06/15/2018. | ..o | i 1,586,892 0 0 0 0 0 0 0 0
1526076 NG | s 05/28/2019. 3,957,061 0 0 0 0 0 0 0 0
1526109... . IN...... 09/30/2019. |. .1,668,625 0 0 0 0 0 0 0 0
1625278... o | ELLSWORTH. ...t IA...... 11/28/2006. | . . ....402,039 0 0 0 0 0 0. . 0 0
1825599......ccvurvrrrierieriens MIDDLETOWN. .ccooviemrerereeneeieeseeseesiennnnens [ P 01/30/2013. | oo | v 1,070,498 0 0 0 0 0 (V18 291,987 0 0
1825646... .. |LEXINGTON.. v [ 0812212013, | oo | e 1,038,465 0 0 0 0 0 0 ....135,050 0 0
1825699... .| LOUISVILLE... ..|09/05/2014. 941,212 0 0 0 0 0 0. ..122,173 0 0
1825708 LEXINGTON 1011072014, | ccooovrcee | e 1,972,100 0 0 0 0 0 (VI I 377,495 0 0
1825780... .. |LEXINGTON.. oo | 0712812015, | ..o | i 1,529,126 0 0 0 0 0 0 69,980 0 0
1825822... .. |LEXINGTON.. ..| 04/07/2016. 3,599,660 0 0 0 0 0 0. ....154,002 0 0
1826049.........covveririins RICHMOND 02/14/2019. 3,553,864 0 0 (V1 PR 0 0 0 (V18 145,305 0 0
2125621... .. | ABERDEEN ...|05/10/2013. |. ....496,230 0 0 0 .0 0 0 0 56,930 0 0
2125749... .. | DISTRICT HEIGHTS......ovvrrieerieriecinniiciins MD.. ... | 04/30/2015. | . 11,549,449 0 0 0 .0 0 0 0 0 0
2126003... ..|ELKTON ..| 06/22/2018. 2,087,225 0 0 0 .0 0 0 0 ..84,352 0 0
2126046 ..| CROFTON 12/21/2018. .1,456,563 0 0 0 0 0 0 0 41,879 0 0
2126053... .. | SILVER SPRING ..102/21/2019. | . .3,407,180 0 0 0 .0 0 0 0 ....129,153 0 0
2225506... ..|BURLINGTON 06/09/2011. 814,196 0 0 0 .0 0 0 0 0 0
2225809 .. | BRAINTREE 12/29/2015. | . .2,439,807 0 0 0 0 0 0 0 0 0
2226010... ..| CAMBRIDGE 07/13/2018. 958,579 0 0 0 .0 0 0 0 0 0
2325307... ..|PLYMOUTH TWP 03/01/2007. 518,909 0 0 0 .0 0 0 0 0 0
2325669 .. | ST CLAIR SHORE! 12/17/2013. |. 0 0 0 0 0 0 0 0 0
2325674... ..| CLARKSTON . 01/28/2014. |. . 0 0 0 .0 0 0 0 0 0
2325683.....coeeeieiiiieniis AUBURN HILLS.. Ml [ 041712014, | oo | s 709,103 0 0 (V1 T 0 0 0 0 0 0
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1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

2325725 12712014, | oo | e 1,144,133 0 0 (V1 TN 0 0 0 0 0 0
2325789... 09/09/2015. | ..o | v 1,588,350 0 0 0 .0 0 0 0 0 0
2325870 12/12/2016. 949,160 0 0 0 0 0 0 0 0 0
2325887... 02/09/2017. | oo | v 1,579,729 0 0 0 ] 0 0 0 0 0
2325888... 02/10/2017. |. 11,371,456 0 0 0 .0 0 0 0 0 0
2325902 . ML 04/19/2017. |. 427,381 0 0 0 0 0 0 0 0 0
2325924... ..|NEW HUDSON MI..... 07/12/2017. 2,590,553 0 0 0 .0 0 0 0 0 0
2326085... .. |ROCHESTER HILLS........oeirrinrinericriecireenns MI..... 06/26/2019. 5,871,966 0 0 0 .0 0 0 0 0 0
2425368 .. | ST PAUL 12/21/2007. 2,091,747 0 0 0 0 0 0 0 0 0
2425507.... ..| GOLDEN VALLEY. ... | 06/14/2011. 887,428 0 0 0 .0 0 0 0 0 0
2425572... ..|MAPLE GROVE ..|09/04/2012. |. 0 0 0 .0 0 0 0 0 0
2425585 ..|EDEN PRAIRIE.. 11/29/2012. 0 0 0 0 0 0 0 0 0
2425812... .. |BUFFALO. ...|01/14/2016. | . . . 0 0 0 .0 0 0 0 ..86,544 0 0
2425962... .| ST. PAUL . . o | 1211512017, | oo [ i 1,048,370 0 0 0 .0 0 0 0 111,664 0 0
2425966... o |[WEST SAINT PAUL......vvorereerrinerierirenereens MN.. .| 12119/2017. 957,166 0 0 0 .0 0 0 0. . 23,887 0 0
2525738....covvirieiiniieniins RIDGELAND MS.... [ 02/05/2015. 662,225 0 0 (V1 TN 0 0 0 (V1 79,971 0 0
T 2525867... . 11/21/2016. 895,892 0 0 0 0 0 0 ..37,568 0 0
8 2625165... .. |LEE'S SUMMIT MO.. 08/22/2005. .99,348 0 0 0 0 0 0. ..88,211 0 0
B 12625837 .. STLOUIS......ccovvvrireierneririseivennnrnennene | MOuii | e 05/27/2016. | ..o | e 1,679,922 0 0 0 0 0 (V18 116,101 0 0
B 2725206... .| BOZEMAN. 02/08/2006. | .....ooovvvnrves | o 412,033 0 0 0 0 0 0 ....155,894 0 0
2825151... . 06/29/2005. 57,176 0 0 0 0 0 0. 24,373 0 0
2825293.......cccovvrenrrnernernene | OMAHA e | NEovi | s 12/28/2008. | ...oovvverrrers | v 475,196 0 0 0 0 0 (V18 309,683 0 0
2925600... .. |LAS VEGAS [ 01/30/2013. | oo | s 760,362 0 0 0 0 0 0 6,898 0 0
3225187... .| ALBUQUERQUE............coonrimriieriririreniens .. [ 11/09/2005. 329,215 0 0 0 0 0 0 0 0
3225235 ROSWELL......ccorverrrenerneriereneerssninerssenenennes | NMacis [ 05/04/2006. 554,738 0 0 0 0 0 0 0 0
3225728... ..|ALBUQUERQUE.... ... 12/19/2014. 986,936 0 0 0 0 0 0 0 0
3225932... .| ALBUQUERQUE.... .| 08/04/12017. | c.oovverrcrrs | v 1,888,876 0 0 0 0 0 0 0 0
3226008..........cccoooevveervennnn [ PORTALES ..o | NMe |, 07/11/2018. | covoccvve | v 1,214,003 0 0 0 0 0 0 0 0
3226077... ...| 05/31/2019. |. 11,964,514 0 0 0 0 0 0 0 0
3325115... . .| 12/22/2004. | . ....416,081 0 0 0 0 0 0 0 0
3325129...cis AUBURN.......cooomvrirrrrrinrineinneseinnsnnenennnee | NY oo | s 03/22/2005. 385,130 0 0 (V1 TN 0 0 0 0 0 0
33251%4... .| MINEOLA ...| 11/18/2005. 631,293 0 0 0 .0 0 0 0 0 0
3325853... . 1| 09/15/2016. | ..oovvrvecis | i 1,246,721 0 0 0 .0 0 0 0 52,652 0 0
3325859... ..| CENTERPORT ..|09/28/2016. | . ....758,075 0 0 0 .0 0 0 0 28,969 0 0
3325974 .. |MASSAPEQUA.. 01/25/2018. 455,759 0 0 0 0 0 0 0 241,949 0 0
3326015... ..|PORT WASHINGTON ...|07/31/2018. |. 11,632,643 0 0 0 .0 0 0 0 39,956 0 0
3326043... .. | RONKONKOMA. .| 12/18/2018. 670,634 0 0 0 .0 0 0 0 33,613 0 0
3326089 ..|FARMINGDALE 07/30/2019. 590,777 0 0 0 0 0 0 0 28,559 0 0
3425457 ... .|CHARLOTTE 07/13/2010. [ oo [ e 777,659 0 0 0 .0 0 0 0 119,833 0 0
3425582... 10/26/2012. | . 0 0 0 .0 0 0 0 0 0
3425753 05/01/2015. 0 0 0 0 0 0 0 0 0
3425802... 11/23/2015. | . 0 0 0 .0 0 0 0 0 0
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1 Location 4 5 7 Change in Book Value/Recorded Investment 14 16 17 18
2 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Excluding Accrued | Unrealized Valuation| ~ (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City Type | Acquired Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Disposal on Disposal Disposal

3425806..........ccveerverrinernnes | DURHAM. e | NG |, 12/18/2015. | covooveviinees | e 1,155,316 0 0 (V1 TN 0 0 0 0 0 0
3425846..........cococovrrinerrerneee |ALBEMARLE. ..o | NG | i, 08/11/2016. | e | v 1,745,202 0 0 0 .0 0 0 0 0 0
3425862. 09/29/2016. 547,701 0 0 0 0 0 0 0 0 0
3425881. [HUNTERSVILLE.........ccceoeveveeeeeieeerereesenenene [NCot [ 01/19/2017. 985,746 0 0 0 .0 0 0 0 0 0
3425911 ... | WAXHAW e | NG |, 06/07/2017. 2,032,718 0 0 0 .0 0 0 0 0 0
3426036..........cccoemvveervennnns [ASHEVILLE ..o | NG | 1172972018, | oo | e 2,100,320 0 0 0 .0 0 0 0 0 0
3426104. woe |CHARLOTTE........covovieirinernernnencnnenenernenes [ NGt | i 09/13/2019. 3,025,321 0 0 0 .0 0 0 0 0 0
3426117. .| GREENSBORO.......cccourvmrrierineemnrisseinnrnernns |[NCuit [ i 11/20/2019. | covovvveen | e 4,400,000 0 0 0 .0 0 0 0 0 0
3625166..........cccveerrverirenrens | COLUMBUS......ociicsrinciceninsineneen | OHues |, 08/30/2005. .68,659 0 0 (V1 TN 0 0 0 0 0 0
3625274. we [GROVE CITY ..oovovrrrerirenernerinernerirseeseeenes | OHes | i 10/31/2008. | ...ooovvrieis | v 495,463 0 0 0 .0 0 0 0 0 0
3625283. ... | BROOK PARK... v |OHuc [ 12/05/2006. 250,104 0 0 0 .0 0 0 0 0 0
3625294. .. [WEST CHESTER........cccoeuvimermmrrmnnenninerirenenns | OHeis | e 12/28/2006. 399,624 0 0 0 .0 0 0 0 0 0
3625361.......ceeereeerrrerneeennee | CINCINNAT L. | OHes [ 12/11/2007. 282,167 0 0 0 .0 0 0 0 0 0
3625388.........ccccveerrrerirerirees | CARROLLTON. cccoovvicreniserivenierisseenns | OHuces [, 03/24/2008. 599,395 0 0 (V1 OO 0 0 0 0 0 0
3625534. .| FOREST PARK......ccocovvvrerririnernerirnrenennennnee | OHucis [ 1072772011, | oo | i 737,037 0 0 0 .0 0 0 0 0 0
3625607........cceeremrieerrerernns | SPRINGBORO. ... | OHts |, 03/18/2013. 382,317 0 0 0 .0 0 0 0 0 0
3625615........ccnereerrrerireneree | CLEVELAND. ccovviceniecerineinenienineenee | OHuces [, 04/30/2013. | oo [ e 746,932 0 0 0 .0 0 0 0 0 0
3625616........ccnereeerrrerrerennee | CINCINNAT L. | OHeis [, 05/01/2013. 51,464 0 0 0 .0 0 0 0 0 0
3625627........covvveerrrerirenennns | CENTERVILLE e | OHues [, 06/05/2013. | ... 1,296,548 0 0 0 .0 0 0 0 0 0
3625645. 08/13/2013. | ... 1,446,453 0 0 0 0 0 0 0 0 0
3625672.......cccoeeveiveenninees [ SPRINGBORO.........ovieivicieiieeerieeisieeeees | OHe | 01/09/2014. 643,789 0 0 0 .0 0 0 0 0 0
362569%4..........oocveerrverirereree | BEACHWOOD.....couvevveeicricenernenienenennee | OHced | e, 08/05/2014. | ..o | e 1,838,870 0 0 0 .0 0 0 0 0 0
3625726.........comcveeereeerneennee | CINCINNAT L. | OHees [ 12/18/2014. 2,656,667 0 0 0 .0 0 0 0 0 0
3625785.......cccoveeverivrereans | KETTERING ..o | OHe | e 08/26/2015. | .... ...182,240 0 0 0 ..0 0 0 0 0 0
3625827. 04/29/2016. 1,060,823 0 0 0 0 0 0 0 0 0
3625923. o [COLUMBUS.........coovvvinrivciinrineirenisniseiennne | OHs | i 07/10/2017. | ... 1,849,396 0 0 0 .0 0 0 0 0 0
3625936. .|NORTH ROYALTON.......cccrvvemrrermnrrerirererneninee | OHucte i 0812412017 | ..o | v 1,194,780 0 0 0 .0 0 0 0 0 0
3625970. v |[FAIRBORN.......cooovrvrnrieirnnrinneiserineriseessnennes | OHees | s 12/21/2017. 996,151 0 0 0 .0 0 0 0 0 0
3625975. .| BEACHWOOD.......coosevevrinrrercrinrinenirenesnennnes | OHucts i 01/25/2018. | .oooovvvvis | e 1,640,674 0 0 0 ()} 0 0 0 0 0
3625982. 03/14/2018. 847,406 0 0 0 0 0 0 0 0 0
3626005. ... | YOUNGSTOWN.... v | OHects [, 06/26/2018. 910,346 0 0 0 .0 0 0 0 0 0
3626030. .| GARFIELD HEIGHTS......cocovevrrveernerrsnerserrenenes | OHucts i 10/05/2018. | .... 1,566,688 0 0 0 .0 0 0 0 0 0
3626057 ..........cocveerrenrirernans | CINCINNAT L. | OH |, 03/11/2019. | .... 1,074,117 0 0 0 .0 0 0 0 0 0
3626065. e [IMASON.....oovvvrirrnrinnninninerirerenseesnisernenenee | OHis | e 04/15/2019. 3,210,339 0 0 0 .0 0 0 0 0 0
3626072. ... | BROOK PARK... v |OHece [ 04/30/2019. | ..o | e 2,043,357 0 0 0 .0 0 0 0 0 0
3626074.......covivreirciriennns STREETSBORO.........cccovrvrrvrrrrirneirerinnrneerennnnns | OHuci | v 05/02/2019. | ..cvorevirerinns | e 3,192,888 0 0 0 0 0 0 0 0
3725532....ccvvvnereerrnernernnne | TULSA e | QK [ e, 10/20/2011. 807,931 0 0 0 0 0 0 0 0
3725944.......ooovvveeiveneicnan | TULSA s | OKe [, 091512017, | oo | s 1,223,202 0 0 0 0 0 0 0 0
3825553.......conereerrnerirenineee | PORTLAND .cooviccscsninerierineensssinennenns | ORues [ i, 05/07/2012. 695,358 0 0 0 0 0 0 0 0
3825732. v | SPRINGFIELD.......ovvvvevicrieeirneerseisernsenineenes | ORus | i 1212912014, | oo | e 1,949,218 0 0 0 0 0 0 0 0
3925244........oovviii CASTLE SHANNON BOROUGH..........cccovuveren [ PAc | e 06/15/2006. 304,221 0 0 0 0 0 0 0 0
3925289. 12/21/2006. 221,952 0 0 0 0 0 0 0 0
3925551. 04/30/2012. | ..ocvovvricns | e 417,918 0 0 0 0 0 0 0 0
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8 10 11 12 13
Book Current Year's Book
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Investment Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Excluding Accrued | Unrealized Valuation Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number Type | Acquired Interest Prior Year | Increase (Decrease) Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Disposal on Disposal Disposal

3925552......ccccmerenerenerineeennee | PITTSBURGH. oo | PAGL |, 04/30/2012. 287,373 0 0 (V1 TN 0 0 0 0 0 0
3925682... .| 04/17/2014. 510,155 0 0 0 .0 0 0 0 0 0
4125449 06/03/2010. 203,265 0 0 0 0 0 0 0 0 0
4125536... e [ 1073172011 | s [ v 731,837 0 0 0 .0 0 0 0 0 0
4125742... ..|03/17/2015. 3,075,248 0 0 0 .0 0 0 0 0 0
4125898 03/30/2017. 2,515,346 0 0 0 0 0 0 0 0 0
4125918... ...| 06/28/2017. 2,303,035 0 0 0 .0 0 0 0 0 0
4225864... . 11/08/2016. | . 1,797,796 0 0 0 .0 0 0 0 0 0
4325727 12/19/2014. 145,843 0 0 0 0 0 0 0 0 0
4325756........covvreevernerrereren | FRANKLIN s ...| 05/11/2015. |. ....738,753 0 0 0 .0 0 0 0 0 0
4325959... L[ 11/20/2017. | . 11,459,243 0 0 0 .0 0 0 0 0 0
4326034 11/27/2018. 1,115,797 0 0 0 0 0 0 0 0 0
4326055... ... 02/27/2019. 2,361,474 0 0 0 .0 0 0 0 0 0
4326063... ...|03/29/2019. |. .1,560,906 0 0 0 .0 0 0 0 0 0
4425058... ..|02/27/2004. | . . .2,489,255 0 0 0 .0 0 0 0 0 0
4425222 03/28/2008. | ...vooverrirne | v 1,087,857 0 0 (V1 TN 0 0 0 0 0 0
4425228... ...| 04/06/2006. | . 782,612 0 0 0 0 0 0 0 0
4425299... ..|01/19/2007. |. . 0 0 0 0 0 0 0 0
4425369 1212112007, | ..o | i, 791,170 0 0 0 0 0 0 0 0
4425393... ... 05/12/2008. 672,587 0 0 0 0 0 0 0 0
4425462... .. 09/15/2010. 615,938 0 0 0 0 0 0 0 0
4425493 0410712011, | oo [ s 723,809 0 0 0 0 0 0 0 0
4425554... oo | 0511412012 | oo [ i 1,028,832 0 0 0 0 0 0 0 0
4425571... .| 08/28/2012. 946,419 0 0 0 0 0 0 0 0
4425592 1202012012, | oo | e 410,981 0 0 0 0 0 0 0 0
4425602... ... | 02/11/2013. 518,691 0 0 0 0 0 0 0 0
4425604... 030172013, | oo | i 443,575 0 0 0 0 0 0 0 0
4425641 08/02/2013. | ..ccovvirriees | e 1,524,781 0 0 0 0 0 0 0 0
4425665... .| 11/26/2013. |. ....726,312 0 0 0 0 0 0 0 0
4425685... . .| 05/23/2014. |. .1,085,213 0 0 0 0 0 0 0 0
4425715, 10/30/2014. 931,404 0 0 (V1 TN 0 0 0 0 0 0
4425724... .| FREDERICKSBURG........c.couevverrrericririririeiinns ...| 12/16/2014. 944,997 0 0 0 .0 0 0 0 0 0
4425735... ...|01/09/2015. 568,694 0 0 0 .0 0 0 0 0 0
4425737.... ..|01/20/2015. 834,353 0 0 0 .0 0 0 0 0 0
4425741 03/13/2015. .1,845,923 0 0 0 0 0 0 0 0 0
4425755... ... | 05/07/2015. | . ...713,619 0 0 0 .0 0 0 0 0 0
4425767.... ..| 06/15/2015. 2,882,371 0 0 0 .0 0 0 0 0 0
4425774 07/10/2015. | . .1,205,669 0 0 0 0 0 0 0 0 0
4425852... ...|09/13/2016. 2,624,715 0 0 0 .0 0 0 0 0 0
4425879... 0112017, | e | i 1,897,431 0 0 0 .0 0 0 0 0 0
4425891 03/06/2017. 648,987 0 0 0 0 0 0 0 0 0
44258%... 0312172017, | oo | i 1,591,058 0 0 0 .0 0 0 0 0 0
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Date Excluding Accrued | Unrealized Valuation Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number Acquired Interest Prior Year | Increase (Decrease) Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal

4425903........coovvvevvnnrinennens [ VICTORIA e 0412712017 | oo | e 1,582,062 0 0 (V1 TN 0 0 0 0 0 0
4425907.... ..|05/12/2017. 850,933 0 0 0 .0 0 0 0 0 0
4425914 06/21/2017. |. .1,982,592 0 0 0 0 0 0 0 0 0
4425928... ... | 07/18/2017. 5,092,528 0 0 0 .0 0 0 0 0 0
4425945.........oococovvvnerinercnens | PELUGERVILLE.......ocvoce 1109202017, | cooovvericris | i 2,789,941 0 0 0 .0 0 0 0 0 0
4425981 03/09/2018. 3,834,024 0 0 0 0 0 0 0 0 0
4425984... ...|03/28/2018. 946,248 0 0 0 .0 0 0 0 0 0
4426060... .| 03/26/2019. 2,277,471 0 0 0 .0 0 0 0 0 0
4426061 03/27/2019. 2,693,200 0 0 0 0 0 0 0 0 0
4426087... | 0711512019, | oo [ i 1,280,466 0 0 0 .0 0 0 0 0 0
4426106... . 09/19/2019. | ..o | i 1,889,782 0 0 0 .0 0 0 0 0 0
4426110 10/10/2019. 3,684,964 0 0 0 0 0 0 0 0 0
4525163... ...| 08/15/2005. 516,593 0 0 0 .0 0 0 0 0 0
4525380... | 01/31/2008. | ..o | s 713,115 0 0 0 .0 0 0 0 0 0
4525637.... + | SALT LAKE CITY...ooerimrereriieinerneriessieeienns ..| 06/27/2013. 821,115 0 0 0 .0 0 0 0 0 0
452571 s 10/21/2014. 647,848 0 0 (V1 TN 0 0 0 0 0 0
4525744... ...| 03/26/2015. | . 0 0 0 0 0 0 0 0
4525977... ..|02/07/2018. |. . . 0 0 0 0 0 0 0 0
4526025 09/04/2018. | ...ooovvverris | cevviinriinna 2,172,350 0 0 0 0 0 0 0 0
4526136... ... | 03/30/2020. 0 0 0 0 0 0 0 0 0
4625461... . .. 08/26/2010. 2,313,063 0 0 0 0 0 0 0 0
4720658...........ccoovrvrerrerrene | GLEN ALLEN ..ot 03/13/2019. | .oovorvererernee | v 3,105,865 0 0 0 0 0 0 0 0
4725131... o[ 03/30/2005. | ..o | v 110,471 0 0 0 0 0 0 . 0 0
4725134... oo | MIDLOTHIAN. ....cocviiiriiiiniccccsieeie .. | 04/28/2005. .50,241 0 0 0 0 0 0 ..30,129 0 0
4725237.....cvvevvvevernerinernene [MECHANICSVILLE.......cvvvecceinne 05/15/2006. 278,410 0 0 0 0 0 (V18 125,454 0 0
4725450... v [ 06/07/2010. | cvvovervrrieris [ v 106,637 0 0 0 0 0 0 91,192 0 0
4725467 ... o |[PORTSMOUTH. ...oocvvmrvmririerirscerseisnrieniens ..| 10/27/2010. 670,294 0 0 0 0 0 0 55,652 0 0
A725546.......coeeieiseis 02/27/2012. | covovvrerees | v 1,203,840 0 0 0 0 0 0 0 0
4725634... ...| 06/26/2013. 609,573 0 0 0 0 0 0 0 0
4725706... .. [WOODBRIDGE.........c.coovueirrrinriericrieeireeens . |09/30/2014. | ..oovvrrcins | i 1,253,510 0 0 0 0 0 0 0 0
4725720........ccomvvceerrneiinerenene | MIDLOTHIAN ..o 12/03/2014. 873,691 0 0 (V1 TN 0 0 0 0 0 0
4725721... ...| 12/10/2014. 905,582 0 0 0 .0 0 0 0 0 0
4725960... ... | 11/22/2017. 2,804,239 0 0 0 .0 0 0 0 0 0
4725983... .| 03/16/2018. | ... | i 1,973,687 0 0 0 .0 0 0 0 0 0
4726029 09/27/2018. 6,031,246 0 0 0 0 0 0 0 0 0
4825719... e [ 112172014 | e | i 1,321,814 0 0 0 .0 0 0 0 0 0
4825759... ..| 05/21/2015. 3,559,821 0 0 0 .0 0 0 0 0 0
4825775 07/13/2015. 2,548,863 0 0 0 0 0 0 0 0 0
4825838... o | 06/29/2016. | ..o [ i 1,464,049 0 0 0 .0 0 0 0 0 0
4825861... [ 10/04/2016. | ..o | v 777,212 0 0 0 .0 0 0 0 0 0
4825916 06/28/2017. 2,857,033 0 0 0 0 0 0 0 0 0
4826050... . 0211512019, | oo | i 1,931,979 0 0 0 .0 0 0 0 0 0
4925383.......ccconvverrrerineninane |[HEDGESVILLE. ... 02/11/2008. 844,865 0 0 (V1 T 0 0 0 0 0 0
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5025890........ceuireriiireriis BURLINGTON Wi | 03/03/2017. 658,386 0 0 0 0 0 [ oo D764 | 0 e 0 0
5026067... .|ARCADIA... 04/17/2019. |. 0 0 0 0 0 [ oorrrerrenerenn2,135 | a0 | 0 0
5026068... .. | CASHTON.. 04/17/2019. 0 0 0 0 0 0 0
0299999. Total - Mortgages With Partial Repayments..........ccvuiiiininiiininiecsenenenes e .436,177,365 0 0 0 0 0] iene29,437,009 |0 i 0 0
0599999,  TOtAl MOMGAGES...........vvvererrerrreirerieieeeeiseeiseeiseesesseesssesi e ssesnsies aeeisssssssssessessssssssssssssssessesssssssssssssnnenes | ievesneees 459,442,911 0 LU [T | [ ST 0 0 0 20,734,658 | .............50,171,666 | ......ccccorsvrirurireini0 | 0 0

8903
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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 | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
R.W. ALLSOP AND ASSOCIATES ll........ccccoocosurrernncs ‘ ......... ‘ CEDAR RAPIDS....... | A....... | VENTURE CAPITALLP.......cccoooviniiianiicnii, | 0. oo 04/30/2001] ........ N {0 0. 0 0 0 0 0 20 [ 0 0 ... 1.690
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated............cc.couiiniiiniiniiiiiiinis | e (] 0]. 0 0 0 0 0 0 . 0 0 XXX
Surplus Debentures - Unaffiliated
30958Q AA 9 [FARMERS EXCHANGE CAP Il 144A........coooiriimanns | o | vrmrireneiseseieseisnnniins | ceveiienns FARMERS EXCHANGE CAP IIl 144A............... 2AFE.... 02/07/2018] ......... 0 | oo 1,054,080 | ........... 1,231,680 | ......... 1,033,622 | ...coovvvinn. [V (16,366) 0 0 L0 54,540 0| . 0.000
309601 AE 2 |FARMERS INS EXCH 144A ..|FARMERS INS EXCH 144A 10/12/2017| ...c..0 | o 3,518,025 3,776,920 3,474,860 | .....oocccvvvennnc (V18 IO (41,924) 0 0 20 166,145 | ...coovvvecrens 0] .. 0.000
401378 AB 0 | GUARDIAN LIFE INSURANCE 144A.. .| GUARDIAN LIFE INSURANCE 144A, .| 04/18/2018| ........0 | ..ccco...e. 1,059,390 | ...........1,336,030 1,058,355 0 (421) 0 0 0. 48,750 0 .. 0.000
575767 AJ 7 |MASS MUTUAL LIFE 144A.........coovvvmrrnnrrnnnrrinnnns MASS MUTUAL LIFE 144A........oocoommmrrrnnrrrnns 10/19/2018 ......... 0 | oo 1,627,920 | ........... 1,935,045 | ......... 1,620,928 | ...coovvvirnnenne (U A (3,319) 0 0 L0 80,625 0| . 0.000
638671 AJ 6 |NATIONWIDE MUTUAL INSURANCE 144A. ..| NATIONWIDE MUTUAL INSURANCE 144A...... 1.GFE....... 12/03/2008 .... 4,499,820 0 56 0 0 20| 140,896 | ..o 0] .. 0.000
668138 AA 8 | NORTHWESTERN MUTUAL LIFE 144A.... RTINS I oo | serveree. [NORTHWESTERN MUTUAL LIFE 144A........... 1.CFE....... 02/09/2018| ... 1,909,944 | ...cooovviinnnenn. (VI I 1,821 0 0 L0 77,000 0| . 0.000
707567 AA 1 |PENN MUTUAL LIFE INSURANCE CO 144A.........ccc. | covovans | coviinmeiinnisniiisnniinns [ o PENN MUTUAL LIFE INSURANCE CO 144A.... | 1.F FE......... 08/26/2011] .........0 | ...........1,070,930 | ...........1,284,650 | ......... 1,052,899 | ..coovviinnnnns (V] I (2,484) 0 0 L0 66,500 0. 0.000
878091 BF 3 | TEACHERS INSUR & ANNUITY 144A. ..| TEACHERS INSUR & ANNUITY 144A.. 1.DFE........ 05/05/2017] ........0 | ..........1,998,640 | ..........2,505,220 | ......... 1,998,750 0 25 0 0 0. 85,400 0. 0.000
905641  AA 4 |UNION CENTRAL LIFE 144A v [ e wee | evereees [UNION CENTRAL LIFE 144A. 1.GFE......... 12/16/2020 .... 3,679,292 (V10 IO 41,684 0 0 20 | 164,000 | ..oovocririinnad 0] .. 0.000
95765P  AA 7 | WESTERN & SOUTHERN LIFE 144A........cccoooooiviiiins [ | e | i WESTERN & SOUTHERN LIFE 144A............... 1.FFE..... 01/17/2019] ... 5,970,023 0 467 0 0 L0 309,000 0 ... 0.000
2799999. Total - Surplus Debentures - Unaffiliated . . . s ..26,169,706 ..31,325,367 26,298,493 0 (20,461) 0 0 .0 ..1,192,856 XXX
4899999. Subtotal - Unaffiliated. .......ccorvurriisriiissiis s s . | n..26,169,706 31,325,367 | ....... 26,298,493 0 (20,461) 0 0 .0 1,192,856 | .. . XXX
5099999, TOAIS........oorveeeeeeceesereiee e SLebe e | i 26,169,706 | ......... 31,325,367 | ....... 26,298,493 0 (20,461) 0 0 20 ] 1,192,856 | ...cooovrerirniinand 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A e 0 1B 0 1C i 1,909,944 D s 4,678,033 1B s 0 1F ....7,022,922 16 ... 8,179,112
2A 4,508,482 2B 0 20 ) 0
BA 0 3B 0 3C 0
A ) 0 4B 0 4C 0
5B 0 5C ..




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Surplus Debentures - Unaffiliated
30958Q  AA 9 |FARMERS EXCHANGE CAP IIl 144A FARMERS EXCHANGE CAP IIl 144A, 02/07/2018.
309601 AE 2 |FARMERS INS EXCH 144A. FARMERS INS EXCH 144A..... 10/12/2017.
401378  AB 0 |GUARDIAN LIFE INSURANCE 144A................... GUARDIAN LIFE INSURANCE 144A 04/18/2018.
575767  AJ 7 [MASS MUTUAL LIFE 144A......... oottt MASS MUTUAL LIFE 144A........oomiririeeiieiseeriesisessssissisessesssessessnsens 10/19/2018.
638671 AJ 6 |NATIONWIDE MUTUAL INSURANCE 144A........coniiimiiimiinrineiineiseiissiesssessssissessssinns NATIONWIDE MUTUAL INSURANCE 144A..........coocmniinmrirnrinnnns 12/03/2008.
668138  AA 8 [NORTHWESTERN MUTUAL LIFE 144A........ccomiiiriiieiierineeiesiseise st essssesssssssssessesssesessnien NORTHWESTERN MUTUAL LIFE 144A.........cccooovvmirririrennns . |02/09/2018.
707567  AA 1 |PENN MUTUAL LIFE INSURANCE CO 144A.... PENN MUTUAL LIFE INSURANCE CO 144A................. .| 08/26/2011.
878091 BF 3 [TEACHERS INSUR & ANNUITY 144A........ccoconnimiriiinrinns TEACHERS INSUR & ANNUITY 144A.........coooirmriniirniinerinrinnins . | 05/05/2017.
905641  AA 4 [UNION CENTRAL LIFE T44A........ooiiiiieiieineine ettt UNION CENTRAL LIFE 144A.........ooiiriiieeineisee s esssssssssssenes 12/16/2020.
95765P  AA 7 |WESTERN & SOUTHERN LIFE 144A. ... ..ottt WESTERN & SOUTHERN LIFE 144A ..ot seissssisnisens 01/17/2019.

2799999. Total - Surplus Debentures - Unaffiliated

26,318,953

4899999. Subtotal - Unaffiliated

....26,318,953

5099999. Totals

26,318,953

803




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

CUSIP Identification

Name or Description

Location
3 4
City State

Showing Other Long-Term Invested
5 6 7

Name of Purchaser or Nature
of Disposal

Date
Originally
Acquired

Disposal
Date

8

Book/Adjusted
Carrying Value
Less

Prior Year

Change in Book/Adjusted Carrying Value

Encumbrances,

9

Unrealized
Valuation
Increase

(Decrease)

10

1

Current Year's | Current Year's
(Depreciation) | Other-Than-

or

Temporary

(Amortization) |  Impairment
| Accretion | Recognized

12

Capitalized
Deferred
Interest and
Other

13

Total Change in
BJ/ACV.
(9+10-11+12)

14

Total Foreign
Exchange
Change in
BJ/A.CV

Book/Adjusted
Carrying Value
Less
Encumbrances
on Disposal

Consideration

Foreign
Exchange Gain
(Loss) on
Disposal

Realized Gain
(Loss) on
Disposal

Total Gain
(Loss) on
Disposal

20

Investment
Income

603

NONE




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
[} 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
233244 AD 4 |US DEPT OF TRANSPORTATION 144A LEASE FXD.....ccovevvnvrvnerinnrrnenns | vevns | oo | vevveviins 1B e | s 2,841,210 |...105.110 | covvvrneees 3,153,300 | cooovvverneens 3,000,000 3,014,686 (U I (14,937) 0 0 [ 6.001 |...... 5.524 | MON. 12/08/2004. | 12/07/2021.
36235* AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L... 1B.. ...115.455 2,053,243 1,778,394 0 0 0 0 [ 4730 |..... 4.777 |MON.. 09/09/2010. | 06/15/2030.
912810 EJ 3 |US TREAS BOND ...102.910 1,836,944 | ....ccooounee 1,785,000 0 (386) 0 0 | 8.125 |..... 8.055 |MN...... 03/23/1992. | 05/15/2021.
912810  EJ 3 |US TREAS BOND.......cooiiiuriureieereniseinsessesssesssenssssssessssssssssesssesssssssans | eeens ...102.910 0 3 0 0 | 8.125 |..... 8.055 |MN...... 03/23/1992. | 05/15/2021.
912810  EM 6 |US TREAS BOND.....c.oviiiieriieieieierisiesssssissnsssessss e ssssssesssssssansns SD.. . ...111.556 0 (3,097) 0 0. 7.250 |..... 6.886 |FA....... 01/21/1999. | 08/15/2022.
912828 V9 8 |US TREASURY NOTES C.... ..1,073,273 |...110.523 0 2,778 0 0 2.250 |...... 2.550 |FA....... 01/12/2018. | 02/15/2027.
912828  XB 1 |US TREASURY NOTES SD.. | e [ LA i | s 247,383 |..107.945 | .................269,863 | ..o 250,000 | oo 248,628 0 330 0 0 [ 2125 |..... 2.259 |MN...... 03/28/2017. | 05/15/2025.
0199999. U.S. Government - IsSUEr OblIgatioNS. ........cuuureesirsseissnissinserisssesserssssssenssenesssessnessnsenas 8,794,652 XXX 8,929,213 () (15,315) 0 0] XXX XXX XXX XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
38373V PY 0 | GNMA 2002-64 ZH .....99.998 1,226,780 0 216 0 0].....6.000 |...... 6.130 | MON... 11/25/2002. | 09/16/2032.
38377G  S7 5 |GNMA2010-89 PD ...105.806 . 874,445 0 (5,942) 0 0].....4.000 |...... 3.189 |MON... | ... 04/16/2014. | 07/20/2040.
38377T GE 5 |[GNMA2011-2HG.....ccoccevvvcviirirne ...110.500 2,390,080 2,162,973 | . 2,225,408 (1 I (43,078) | ..o (V1 0].....4.000 |...... 2.725 |MON... | ... 10/09/2012. | 01/20/2041.
38377T LL 3 |[GNMA2011-3 QP. ...104.724 1,403,512 | oo 1,340,200 | ..coocvvvnnee 1,357,009 | oo (U I (18,069) 0 0....4.000 ... 2.638 |MON... | ... 08/06/2012. | 06/20/2040.
383777 SC 6 | GNMA 2011-30 BL......cveerercriiririnns ...103.489 1,490,314 1,440,073 ...1,451,231 (10,078) | ..ovvvrreerin (V] I 01....4.000 |...... 2.974 [MON... | ... 06/13/2014. | 06/20/2040.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX 7,432,481 | oo 7,041,513 7,134,873 (76,951) 0 0 XXX XXX XXX XXX
U.S. Government - Commercial Mortgage-Backed Securities
36194S PD 4 |GN AU4920 GN AU4920 ...108.262 3,823,409 3,531,619 | ..... 3,575,399 0 (4,591) 0 0 | 3.020 |...... 2.894 [MON... | ..o 4,740 | ... 106,655 | 08/23/2016. | 09/15/2041.
36197J ZL 2 | GOVERNMENT NATIONAL MTG ASSOC GN AZ6147.. ..111.464 849,823 4,351,017 | oo 4,450,986 | ...cooovrrrirnrinnnd (U IO (13,056) | ..oocvvevrinnan (VI OO 0 ... 3.940 |...... 3.636 |[MON... | .........14,286 | ....... 171,430 | 01/26/2017.| 03/15/2037.
36230T B2 7 |GN 758157.....cccccuvenee ...110.250 5,147,312 | . 5,589,329 0 (23,603) 0 0 | 4.550 |...... 3.494 |MON... | ... 01/12/2015. | 05/15/2038.
38373M  2F 6 | GNMA 2008-80 10........ccoumrermrineimniieiineeseeisseisessessisessessssesessssssssssnnes. | seens 176,495 | ... 8.716 | oo 222,745 | o0 | i 166,991 0 (818) 0 0 | 1.587 |...21.540 |MON...| ... 11/17/2009. | 04/16/2050.
38376G  2H 2 |GNMA2011-92 C...oovvvvrrrrines CFo | [ [ LA i | e 1,090,754 |..104.223 | ..............1,158,908 | .............. 1,111,950 | oo 1,106,699 0 4,920 0 0 [ 3.775 |...... 4.005 | MON... 07/20/2011. | 04/16/2052.
38376G U2 4 | GNMA 2011-77 Duvveereeceieieieeseissisessesisessssssssse s sssenes | sreeens ..103.406 | ..ooovvrrrr. 371,407 | 359,173 | 358,003 0 (256) 0 0 [ 4.149 |...... 4.299 [MON... | ... 06/09/2011. | 10/16/2045.
38377G  T9 0 |GNMA2010-89 BE ...100.037 49,475 | ..... 49,435 0 (229) 0 0. 4.000 |...... 3.391 |MON... | .... . .1,979 | 03/27/2014. | 05/20/2039.
38378N  3J 0 | GNMA 2014-67 DE ...103.566 | ..............3,131,625 | .............. 3,023,706 3,017,555 0 7,811 0 0 | 3.700 |...... 3.813 [MON... | ...........9,323 | ........ 111,846 | 05/21/2014. | 11/16/2046.
38378X SU 6 |GNMA2014-150 C . ...103.102 5,000,000 5,044,643 (1 I [RIRCHLS) N (V1 IR 0 | 3.400 |...... 2.928 [MON... | ... 14,167 | ........ 170,000 | 03/26/2015. | 12/16/2049.
38378X VL 2 | GNMA 2014-155 VA......oooiiiiniiiiiiiiisnisieisesissississnsssnsenssssisssnssssssssnsenens | seveens ...3,900,308 |...108.074 | .............4,119,945 | .............. 3,812,152 3,845,722 0 9,179 0 0 [.. 3.000 |...... 2.661 [MON...| ...........9,530 | ........ 114,365 | 04/06/2016. | 03/16/2037.
0399999. U.S. Government - Commercial Mortgage-Backed Securities ..27,572,072 XXX 27,204,762 0 (57,462) 0 0 XXX XXX XXX .....1,008,134 XXX XXX
0599999. Total - U.S. GOVEIMMENE.....cvuiveiriisieisiriinsssisssrsssssssns s ..43,947,499 XXX 43,268,848 | ..o 0 ] s (149,728) 0 0] XXX XXX XXX | o 177121 ] 1,827,383 XXX XXX
All Other Gover ts - Issuer Obligations
465136 8M 2 [STATE OF ISRAEL......cviiiiiieiisistississsssens e | ....... |C| ............ | TEFE i | s 1,000,000 {...109.038 | .....ccoccoens 1,090,377 [ coovovrnens 1,000,000 | ..ooovnnenee 1,000,000 0 0 0 0 [ 4.000 |...... 4.001 |MN....o. | oo 6,685 | ....oo.... 40,110 | 07/01/2014. | 07/01/2024.
0699999. All Other Governments - Issuer Obligations XXX 1,090,377 1,000,000 0 0 0 0| XXX XXX XXX | e 6,685 | e 40,110 XXX XXX
1099999. Total - All Other Governments....... XXX 1,090,377 | oo 1,000,000 0 0 0 0 XXX XXX XXX | oerernn06,685 | oo 40,110 XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
01026C AD 3 |ALABAMA ECON SETTLEMENT AUTH B, ...119.084 3,572,520 3,000,000 3,000,000 0 0 0 0 | 4.263 |...... 4.263 MS...... | oo 37,657 | ........ 127,890 | 12/02/2016. | 09/15/2032.
011770 2D 5 | STATE OF ALASKA ...104.633 1,046,330 | .......cc..... 1,000,000 | ..coovrrenee 1,000,000 0 0 0 0 | 3.858 |...... 3.858 |FA...cco.| woovrrnnee 16,075 | cooceveees 38,580 | 01/16/2013. | 08/01/2037.
040484 GP 6 | ARIZONA BOARD OF REGENTS UNIV ARIZONA SY... . . 117.623 1,758,464 1,495,000 0 0 0 0 | 3.912 |..... 3.912 [ D | e 4,874 | 58,484 | 12/20/2012. | 06/01/2034.
040507 NB 7 |ARIZONA ST HLTH FACS AUTH BANN ...1,000,000 |...116.184 | .. 1,161,840 | .coooovvrnneee 1,000,000 ...1,000,000 0 0 0 0 | 4.162 |...... 4162 [ | 020,810 | e 41,620 |10/18/2012. | 01/01/2030.
043000 AD 2 |ARTINSTITUTE OF CHICAGO.......ccnvvuuirierirerrcrireeneeisesssensenssssesssnsnes | wvenens | oo | revenneenns 1D FE.s | v 2,000,000 |...113.050 | ..ovcvereee. 2,261,000 | ..oovvvenneen 2,000,000 2,000,000 0 0 0 0 | 3782 |...... 3.782 [MS......| 0025213 | e 75,640 | 10/11/2012. | 03/01/2027.
059231 W7 1 |BALTIMORE MD REVENUE...........ccccommimiieiniininisnivenienisssississiins | v | e | oevirenens T 1.CFE s | i, 3,350,000 |...104.270 | ......ccoccoes 3,493,045 | .....cccc..... 3,350,000 3,350,000 0 0 0 0 | 2.864 | ... 2.864 | JJooirs | e 1729 | 0 | 11/19/2020. | 07/01/2043.




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1'0L3

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

[} 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
167593 U2 6 | CHICAGO IL O'HARE INTERNATIONA et [ - 1.FFE. .2,000,000 |...101.291 ....2,025,820 ...2,000,000 | . 2,000,000 0 0 0 (V) 3.006 |...... 3.006 |JJ....... . 14,028 09/25/2020. | 01/01/2038.
235036 7A 2 | DALLAS-FORT WORTH AIRPORT AIRPORT.........cooumerirreriernincrsersinnns | reeens - 14,000,000 |...102.942 | .. 4,117,680 | ... ...4,000,000 | ..ocoonnens 4,000,000 0 0 0 0 | 2919 | ... 2.919 |MN...... v 19,460 | ... 5,622 | 07/31/2020. | 11/01/2050.
246395 YC 5 |DELAWARE STHSG AUTH REV 2013-1......ccoiciiiiiiiniiniccieciesicniins | s e 2| LA FE i | i 860,000 |...103.524 | .......cc........ 890,306 | .....ccccovnnu. 860,000 | .....ccoouvnue 860,000 0 0 0 0 ... 2.750 |...... 2.750 |MON... | oo 1,971 | i 23,650 | 02/07/2013. | 12/01/2041.
249170  AG 8 |DENVER TAX REVENUE 2016B.........cccccnirerrinirierierieeissiserienieneseenns | cveens .3,000,000 |...111.053 ....3,331,590 ...3,000,000 | . 3,000,000 0 0 0 0 | 3.818 |..... 3.818 |FA....... .114,540 | 03/24/2016. | 08/01/2032.
249218 BA 5 | DENVER COLORADO PUBLIC SCHOOL DISTRICT C....coovvvvnvrnerircereens | e . .2,200,000 |...112.662 | .. ..2,478,564 | ... ...2,200,000 | . 2,200,000 0 0 0 0 3.598 | ... 3.598 |JD....... ...79,156 | 04/18/2013. | 12/15/2027.
249218 BC 1 |DENVER COLORADO PUBLIC SCHOOL DISTRICT C.....ccoovvrrvrerrrrsrirenis | cervae . 1,000,000 |..121.447 | .............. 1,214,470 | .covvvne 1,000,000 | ..o 1,000,000 0 0 0 0 [ 4242 |...... 4242 |JD....... 04/18/2013. | 12/15/2037.
25477P NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A....ccevvuvvmerierenceisineeiseniens | seees .1,405,286 |...104.076 ....1,462,565 ...1,405,286 .1,405,286 0 0 0 0 | 3.875 |..... 3.875 | MON... 05/19/2014. | 06/15/2045.
29270C YV 1 |ENERGY NORTHWEST RO . .1,000,000 |...114.912 | .. 1,149,120 | ... ...1,000,000 | .... .1,000,000 0 0 0 0 ... 3.603 |...... 3.603 |JJ....... . 08/15/2012. | 07/01/2027.
36005F DU 6 |FULTON CNTY GA DEV AUTH REVENU HIGHER ED.......ccccoovvvmmirirerirniens | veveee . 2,000,000 |.....98.804 | .............. 1,976,080 | ..coovvvenee 2,000,000 | . 2,000,000 0 0 0 0 | 3.135 |...... 3.135 |AO...... | wovvrrene 15,675 08/16/2019. | 10/01/2041.
372546 AS 0 | GEORGE WASHINGTON UNIVERSITY....cooiririmirrneriererneesnsinneesssrsenes | reeens .1,000,000 |...121.886 ....1,218,860 ...1,000,000 .1,000,000 0 0 0 0 | 4.363 |...... 4.363 |MS...... 12,847 02/05/2013. | 09/15/2043.
392274 N4 4 |GTR ORLANDO FL AVIATION AUTH A.... RO . .7,505,000 |...101.812 | .. ...7,640,991 | ... ...7,505,000 | ... .7,505,000 0 0 0 0 3.594 | ... 3.592 |AO...... 67,432 09/30/2016. | 10/01/2039.
419792 KM 7 | STATE OF HAWAIL.....ooiviiiiiiiiinieieiiesiseeiensssesesssssssessessssssssssssssnens | seeien . 3,000,000 |...110.031 | ..ovvvrnnees 3,300,930 | cooovverrnens 3,000,000 | .oocrernes 3,000,000 0 0 0 0 | 2,902 |...... 2.902 [AO...... | wovvernnee 21,765 04/01/2016. | 10/01/2028.
434682 AA 8 |HOKE CNTY NC LMTD OBLIG TXBL QUALIFIED S........cccovvvuniimmiiniiiens | e .1,000,000 |...126.235 ....1,262,350 ...1,000,000 .1,000,000 0 0 0 0 | 4914 | ... 4.914 06/21/2012. | 06/01/2032.
45201Y  YJ 0 |ILLINOIS ST HSG DEV AUTH REV 2012-A......ccovvvvmrrmerinrineeieersnniserinens | weens . .1,459,196 |...102.833 | .. ...1,500,635 | ... ...1,459,196 | .... 11,459,196 0 0 0 0 | 2625 |..... 2.625 11/06/2012. | 12/01/2042.
452152 6G 1 [ILLINOIS ST GOV OBLIGATION GENERAL OBLIG.........covereereerrrineriens | sevenne . 1,000,000 |...112.207 | ..ccovvvrncee 1,122,070 | oo 1,000,000 | ..cooovrvnnee 1,000,000 0 0 0 (1 I 5.500 |...... 5.500 05/14/2020. | 05/01/2024.
452152 QV 6 [ILLINOIS ST GOV OBLIGATION.......cctviuireerirmrirenierissisesiessiensenisenenns | seveens - .1,000,000 |...103.572 ...1,000,000 .1,000,000 0 0 0 0 | 5.010 |..... 5.010 04/02/2013. | 04/01/2028.
452227  FP 1 [ILLINOIS ST SALES TAXREVENUE......... [SSSTRRRR BUO - ...770,000 |...101.805 770,000 ....770,000 0 0 0 0 3.231 |..... 3.231 05/10/2012. | 06/15/2024.
462590 MH 0 [IOWA ST STUDENT LOAN LIQUIDITY STUDENT L...cvvoivvirriererinririennin | e e .1,500,000 |...103.308 ...1,500,000 .1,500,000 0 0 0 0]...2.989 |... 2.989 10/09/2019. | 12/01/2039.
469466 EV 4 | JACKSONVILLE PORT AUTHORITY .1,032,760 |...106.905 1,000,000 .1,006,969 0 (3,597) 0 0 |....4500 |.... 4.101 09/13/2012. | 11/01/2031.
472149 BE 2 |JACKSONVILLE ELECTRIC AUTHORIT. ....250,000 |...102.844 250,000 | ...... 250,000 0 0 0 0]....5.050 |...... 5.050 03/19/2010. | 10/01/2021.
47659 AA 9 |JERSEY CITY, NEW JERSEY CTL.. .2,017,800 |...113.341 ...2,000,000 | . 2,017,287 0 (513) 0 0]....3.600 |...... 3.566 ...3,200 02/10/2020. | 09/15/2052.
485429  Z3 1 |KANSAS ST DEV FIN AUTH REV......... 1,277,100 |...120.538 1,290,000 | .... 11,281,704 0 952 0 0 {..4.191 |...... 4.295 11,413 08/13/2015. | 04/15/2028.
49130N DN 6 |KENTUCKY ST HGR EDU STUDENT LO 3,771,697 |...109.706 ..3,795,000 | . 3,776,471 0 1,404 0 0f...4.000 |.... 4.058 12,650 05/03/2017. | 06/01/2031.
49130T PQ 3 |KENTUCKY ST HSG CORP HSG REV 2012 SERIES ....7195,000 |...101.661 795,000 ....7195,000 0 0 0 0...4268 |... 4.268 06/06/2012. | 01/01/2028.
544525 NV 6 |LOS ANGELES DEP WATER & POWER .1,000,000 |...102.255 1,000,000 1,000,000 0 0 0 0]...5.081 |.... 5.081 11/20/2009. | 07/01/2021.
544712 2E 1 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S ....500,000 |...101.593 500,000 | ...... 500,000 0 0 0 0]....4.280 |...... 4.280 11/05/2010. | 06/01/2021.
544712 2F 8 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S......ccovevvivrvnerirerineens [ e .1,000,000 |...105.781 ...1,000,000 .1,000,000 0 0 0 0 |...4530 |... 4.530 11/05/2010. | 06/01/2022.
54628C MX 7 |LOUISIANA ST LOCAL GOVT ENVRNM WATER........ccovvvvrmrrrerinnrnrirennnes | v .4,000,000 |.....99.159 | .. ....3,966,360 | ... ...4,000,000 | .... .4,000,000 0 0 0 0f....2637 |... 2.637 07/31/2020. | 02/01/2048.
56052F BC 8 |MAINE HOUSING TAXABLE . CF.. [ |2 | 1.BFE s | i, 3,000,000 |...106.997 | ...cccconnee. 3,209,910 | cooocvvernees 3,000,000 | . 3,000,000 0 0 0 0....3589 |... 3.589 02/04/2015. | 11/15/2030.
574218 NU 3 |MARYLAND ST HLTH & HGR EDUCTNL FACS AUTH......cccoommmvvrmnririnnies | e 11,035,290 |...107.461 1,074,610 ...1,000,000 | ............. 1,010,153 0 (3,630) 0 0]....4.000 |...... 3.591 03/14/2013. | 08/15/2028.
574300 JN 0 | MARYLAND TRANS AUTHORITY BUILD AMERICAB.... IO I . ....500,000 |...110.298 500,000 | ...... 500,000 0 0 0 0]...5.164 |..... 5.164 |JJ....... 12,910 07/14/2010. | 07/01/2025.
57563R  JN 0 | MASSACHUSETTS EDL ING AUTH ED LN REV SER.......cccoovrvrmmrnerirneins | s |2 | LF FE i | i 977,438 |..102.517 | .o 999,541 | e 975,000 | ..oovvrrrrrnnns 975,157 0 (301) 0 0]....5.500 |...... 5467 |JJoves | i 26,813 07/21/2011.| 07/01/2026.
57563R  KE 8 | MASSACHUSETTS EDL ING AUTH ED LN REV SER.......c.cocovvvrmirrvrnirens [ rvnene ....330,000 |...101.995 330,000 | ...... 330,000 0 0 0 0f...4.800 |.... 4.800 |JJ....... . 06/01/2012. | 07/01/2027.
57587A ZM 3 |MASSACHUSETTS ST HSG FIN AGYHS e |CFL | .2,000,000 |...108.166 | .. 2,163,320 | ... ...2,000,000 | . 2,000,000 0 0 0 0]....4.400 |...... 4.400 |JD....... . 05/31/2018. | 12/01/2043.
58506Y AP 7 |MEDSTARHEALTH INC.....ccocoiiiiiiiiiiiciieinsiceisrississiesiesienisniins | criies e e | TF FE i | 2,000,000 |...108.226 | .............. 2,164,520 | .............. 2,000,000 | . 2,000,000 0 0 0 0....359 |... 3599 |FA...... 01/29/2015. | 08/15/2029.
592250 DX 9 |MET PIER & EXPOSITION AUTH ILR GENERAL........cccocovuvirreririnniirerienns | s .5,000,000 |...100.352 ....5,017,600 ...5,000,000 | . 5,000,000 0 0 0 0]....3.955 |..... 3.955 | JD....... . 09/03/2020. | 12/15/2026.
59333N V5 9 | MIAMI-DADE CNTY FL SPL OBLIG . ISR PR . 6,085,140 {...102.399 | .. ...6,143,940 | ... ...6,000,000 | ..ccooneee. 6,085,140 0 0 0 0 {2736 |...... 2570 |AO...... . 12/16/2020. | 10/01/2036.
59333P W2 0 |MIAMI-DADE CNTY FL AVIATION RE.......ccoviririerieriririrriissinerienireninns | seves e e 2 | LF FE i | 3,000,000 |...106.755 | .............. 3,202,650 | ..oovverecs 3,000,000 | . 3,000,000 0 0 0 0]....3.856 |...... 3.856 |AO...... | woovrvenee 28,920 | ........ 115,680 | 08/04/2016. | 10/01/2041.
59447T  H9 7 |MICHIGAN ST FIN AUTH REVENUE...........ccoomiiiririserierieeseesssissniens | seve .5,000,000 |...104.054 ....5,202,700 ...5,000,000 .5,000,000 0 0 0 01....3.267 |...... 3.267 |JD....... 13,613 ...20,873 | 10/09/2020. | 06/01/2039.
59447T KB 8 |MICHIGAN ST FIN AUTH REVENUE..........ccoosiiiiiniiniiiciieinininniiens | e 14,000,000 |...113.470 ....4,538,800 ...4,000,000 14,000,000 0 0 0 0...3585 |... 3.585 |MN...... .23,900 .143,400 | 07/29/2016. | 11/01/2035.
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594610  7A 9 [MICHIGAN STATE......ccoovirimiieierniissiesssersissssessssssessssssssessssssssesssssnnss | cessns 2,495,075 |...101.210 ....2,530,250 ...2,500,000 2,499,285 0 529 0 (U 4.650 |...... 4.673 |AO...... .116,250 |04/14/2011. | 04/15/2022.
594654 MV 4 |MICHIGAN ST HSG DEV AUTH SF MT......cconivimrrerierineereessninsersenisenens | reeens .1,500,000 |...105.249 ..1,678,735 | ... ...1,500,000 | ..cceonee. 1,500,000 0 0 0 0 3.565 3.565 |JD....... 10/30/2020. | 06/01/2051.
59465M  C8 6 |MICHIGAN ST HSG DEV AUTH 2012 B-2......cocoovvrrrrirerineenseinneenerinneernenns | vvees | oo | eervveeenn2 | 1.0 FEiviiis | v 1,745,000 |...104.665 | .............. 1,826,404 | .............. 1,745,000 | ............. 1,745,000 0 0 0 0. 5372 |..... 5.373 |AO...... 02/08/2012. | 10/01/2028.
59465M  C9 4 |MICHIGAN ST HSG DEV AUTH 2012 B-2.......ccoovvrmeriereriereriseeecriesineens | reeens ...148,500 |...102.475 ....148,888 0 58 0 0 | 5622 |...... 5.704 |AO...... 02/08/2012. | 10/01/2036.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E.....oovvvuevrrenerreriseerienins [ s ...805,000 |...101.426 . ....805,000 0 0 0 0 [ 4450 |...... 4.450 |JJ....... . 08/26/2011.| 07/01/2031.
605360 SE 7 |MISSISSIPPI STHOSP EQUIPMENT.........ocovvvrremrierinnneirernnnseerennnissnnns | veniee | oo | cervneeren T | 2ZAFE s | v 2,000,000 |...107.132 | ..covvvvrnen 2,142,640 | .....cooec. 2,000,000 2,000,000 0 0 0 0 [ 3.720 |...... 3720 [MS......| oo 24,800 09/16/2016. | 09/01/2026.
605580  6J 3 | STATE OF MISSISSIPPL.......ccorivmiierireeiiriseinerissssessesssssessessssssssssenes. | oeeens .2,000,000 |...103.093 ....2,061,860 ...2,000,000 | . 2,000,000 0 0 0 0 3.931 |..... 3.931 |MN...... .13,103 10/21/2010. | 11/01/2021.
605581  FF 9 | STATE OF MISSISSIPPL.......ccooviiiiieririiieineinerissesesssessssessessssssssssenes. | oseens .7,000,000 |...122.826 ...8,597,820 | ... ...7,000,000 | ............. 7,000,000 0 0 0 0. 3.729 |..... 3.729 |AO...... 65,258 02/04/2015. | 10/01/2032.
60636Y HL 8 |MISSOURI ST HSG 2012 SERIES 1........cccovvvenrrrerirmrencnenenernesnsnnnenins | wevenee | oo [ evverenen2 | TB FEiiiiiis | v 575,000 |...102.998 | .....ccccoonnee. 592,239 | ..o 575,000 | ..coovvirernns 575,000 0 0 0 0 | 3723 | ... 3723 | Jers | v 10,704 10/17/2012. | 07/01/2028.
63607V AB 2 |NATIONAL FIN AUTH NH FEDERAL L.....cccovivuiiirieirenineieiieseseesseins | seve .4,000,000 |...103.144 ....4,125,760 ...4,000,000 14,000,000 0 0 0 0 | 3.278 |..... 3.278 |AO...... .10,927 11/19/2020. | 10/01/2037.
644690 WP 2 | NEW HAMPSHIRE HOUSING..........ccostvumrrierieririiieisninenieniesesseisnines | cvieens .1,255,000 |...104.467 1,311,061 | . ...1,255,000 | ... .1,255,000 0 0 0 0 3.855 |...... 3.854 01/16/2015. | 07/01/2030.
646080 MV 0 |NEW JERSEY ST HIGHER ED ASSIST 2011-1...ccoovvvervmerrereneernninnennnenes | cvevee | oo | sevvveeeeni | TF FEuvviiii | e, 575,319 |...104.615 | ..cccovvvrnnecn 606,767 | ....occcvvvnnee. 580,000 | ..ovvoererns 578,251 0 391 0 0 | 5.375 | ..... 5.462 06/08/2011. | 12/01/2024.
646080 UN 9 |NEW JERSEY ST HIGHER ED ASSIST STUDENT L.....cccconivnirveiinrininis [ s ...994,060 |...103.125 ....1,031,250 ...1,000,000 ....994,378 0 212 0 0. 3.250 |...... 3.290 06/05/2019. | 12/01/2039.
646108 QL 7 |NEW JERESEY HOUSING 2015 SERIES E......c.oovvvvvereicrierieeiscenseins | s . ...995,000 |...108.682 ...1,086,820 | ... ...1,000,000 | .... ....996,480 0 282 0 0 | 4.272 |...... 4.316 08/11/2015. | 11/01/2030.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012 B-3.....ccccoumrvrermeinermseeseesnensnnes | eveeen | oo | reveneeens 2[1BFE. i | o 1,160,000 |...102.100 | .....ccooence 1,184,360 | ..coovvvnnc 1,160,000 | ..cocvvvenee 1,160,000 0 0 0 0 [ 3.550 |...... 3.550 08/15/2012. | 09/01/2032.
64763H FJ 9 |NEW ORLEANS LA AVIATION BRD......ccotvurrimirierirerieiesinerienienesssesns | creeens 4,916,757 |...113.212 ....5,043,595 ...4,455,000 4,664,338 | ..o (V8 I (47,682) 0 0 | 5.000 |...... 3.725 03/04/2015. | 01/01/2035.
64966Q RV 4 |NEW YORK NY GENERAL OBLIGATION........cccmtrerrvmerirerireessesnenissensenes | eeens .5,000,000 |...101.923 ....5,096,150 ...5,000,000 .5,000,000 0 0 0 0 | 2423 | ... 2423 12/18/2020. | 08/01/2036.
64971W G2 0 |NYC NY TRANSITIONAL FIN AUTH......ccvviiiiiininniieieniesississiveiiienns | s 14,000,000 |...106.266 ....4,250,640 ...4,000,000 14,000,000 0 0 0 0]...2.960 |..... 2.960 04/13/2016. | 02/01/2028.
64972C 3V 3 |NY HSG DEV CORP MF HSG REV... .|CF.. .7,000,000 |...110.659 7,746,130 7,000,000 .7,000,000 0 0 0 0|...4253 |... 4.253 06/13/2018. | 11/01/2035.
649902 S7 9 | THE DORMITORY AUTH OF STATE NY BUILD AME...........covvoneermneineinens | e .2,001,000 |...105.280 ....2,105,600 ...2,000,000 2,000,126 0 (100) 0 0..4750 |...... 4.745 07/14/2010. | 03/15/2022.
64990G JY 9 |NEW YORK ST DORM AUTH REVENUES HIGHER ED.........cccccvuvrimmrvenes [ renens .3,000,000 |...111.676 3,000,000 0 0 0 0]...42% |... 4.294 02/13/2019. | 07/01/2044.
658289 B7 7 |NORTH CAROLINA ST UNIVERSITY... 500,000 |...118.946 ....500,000 0 0 0 0...3825 |... 3.825 02/13/2013.| 10/01/2033.
67756D  FE 1 |UNIVERSITY OF DAYTON.....coormiivimimrimerireniessesesnssessesessssssssssssesnnss | oeeees .3,035,000 |...115.458 3,035,000 0 0 0 0]....4.335 |... 4.335 03/04/2015. | 12/01/2035.
678553 AS 7 | OKLAHOMA CITY ECONOMIC DEV 2013A .1,000,000 |...106.366 .1,000,000 0 0 0 0...3.804 |... 3.804 03/27/2013. | 03/01/2027.
678553 AU 2 | OKLAHOMA CITY ECONOMIC DEV 2013A .1,000,000 |...106.515 .1,000,000 0 0 0 0{...3.997 |...... 3.997 03/27/2013. | 03/01/2028.
678553 AV 0 | OKLAHOMA CITY ECONOMIC DEV 2013A .1,000,000 |...106.530 .1,000,000 0 0 0 0...4.097 |.... 4.097 03/27/2013. | 03/01/2029.
67910H NR 7 | OKLAHOMA ST MUNI PWR AUTH 2013 SERIES B.......ceccovvvmerierinerrrenens | coens .2,147,460 |...109.381 2,036,119 (1 I (17,002) | .oovvvrirrirne (V1 I 0]......5.000 |...... 4.051 07/24/2013.| 01/01/2026.
68608E MW 9 |OREGON HSG MULTIFAM 2012 SER B......ccovvvrririreinrineirerisisisnierinnnns | cereees 90,000 |...101.316 ....90,000 | ..... 90,000 0 0 0 01...4125 | ... 4.125 10/04/2012. | 07/01/2043.
686343 CQ 5 |ORLAND IL FIRE PROTECTION DIST......ocemvvrrerierirmrernenrsnesnensnnseneseens | vveens | oo | eeerivereni2 | 1.0 FEiviiis | v 1,038,996 |...106.325 | .....ccooonce 1,121,729 | oo 1,055,000 | ..coovvvnnee 1,047,920 0 1,273 0 0{....3750 |..... 3.900 12/20/2012. | 12/15/2025.
708796 P2 7 | PENNSYLVANIA HSG FIN AGY....cooiiiiiriiieineriseissiiesississessssisssiens CF.. .2,520,000 |...106.383 ....2,680,852 ...2,520,000 2,520,000 0 0 0 0]....3.950 |...... 3.950 02/12/2015. | 10/01/2033.
73358W UG 7 |PORT AUTH OF NY & NJ..ovouiiiirieririceissiseiiesiesesseesssisssssesiesssennns | cvveens .2,700,000 |...109.320 ..2,951,640 | ... ...2,700,000 2,700,000 0 0 0 0 {..3.771 |...... 3.77 10/29/2014. | 10/15/2027.
735000 SX 0 |PORT OF OAKLAND CA.....ccovvvimrineirrrineinerieriseessensssesensesssssssesssnsens | ovnvens | oo | eervvneeenn2 | TAFE s | e 23,300 |...105.278 | ...occcccveeennn.26,320 | oo 25,000 | ..... 23,511 0 95 0 0]...4.500 |...... 5.202 09/18/2018. | 05/01/2032.
735000 SY 8 |PORT OF OAKLAND CA.....ooiviriiirriiisienieisisssiessssssssessssssssesssssssssensns | oessens .3,238,741 |...105.552 ...3,475,000 13,268,010 [ ..o (V1 I 13,138 0 0f...4500 |.. 5.202 09/18/2018. | 05/01/2032.
76221R  RB 1 |RHODE ISLAND HSG & MTG FIN COR SERIES 63.........ccccrnverirereircriinns | crrene ...180,163 |...102.359 170,000 | .... ...170,964 0 (1,258) 0 0|....4.000 |... 3.225 10/11/2012. | 10/01/2040.
762315 QK 8 |RHODE ISLAND ST STUDENT LOAN......cccommvvemrvirnrrirnnriennnrinnnsinensinns | evvene | oo [ evireenenn2 | T.C FEiiiii | i 125,000 |...102.526 | .................128,158 | ....cccccevvnuee 125,000 | coooovvirnianes 125,000 0 0 0 0].....3.800 |...... 3.800 04/06/2017. | 12/01/2031.
769059 YA 8 |RIVERSIDE CA UNIF SCH DIST......oviumiuiirirriririnriineeieninnessessssesesienes | eeens .3,750,000 |...110.755 ...4,153,313 ...3,750,000 | . 3,750,000 0 0 0 0]....4.250 |...... 4.250 .159,375 | 04/27/2016. | 08/01/2036.
783186  NF 2 |RUTGERS ST UNIV NJu.oouioriciieiieieeieeiseesseisesiessesiseesssisessensenes | eeens .1,000,000 |...101.089 ...1,010,890 | ... ...1,000,000 | ..occooneee. 1,000,000 0 0 0 0]..4.126 |..... 4.126 v 41,260 | 11/04/2010. | 05/01/2021.
79467B  CM 5 | SALES TAX SECURITIZATION CORP.........coovvvermerirerirnrennrineinnsrenrneens | veveee oo | cviverena T [ 1D FEciiiii | v 1,000,000 |...118.252 | .............. 1,182,520 | ..oocovrvene 1,000,000 | .....co..ccc. 1,000,000 0 0 0 0]....4.637 |... 4.637 | | 023,185 | e 46,370 |01/17/2019. | 01/01/2040.
79765R P60 | SAN FRANCISCO CITY & CNTY CA P...ccecovrvrerrneenrrinnnrnerirenenensnsnissninnns | evvnene | o | evnereennnn2 | TD FEuviiviins | o, 3,341,928 |..113.011 | oo 3,842,374 | ..ooooonne. 3,400,000 | ... 3,354,662 0 3,351 0 0]....3.550 |...... 3.701 120,700 | 11/30/2016. | 11/01/2031.
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797669 UQ 9 | SAN FRANCISCO CA BAY AREA 2012 SER B (R....covevvvereriieisrieiisnens | ceres .2,000,000 |...105.761 ....2,115,220 ...2,000,000 | . 2,000,000 0 0 0 ... 4.287 |...... 4.287 |JJ....... . 42,870 09/21/2012. | 07/01/2042.
79766D TK 5 | SAN FRANCISCO CALIF CITY &CNTY AIRPORT... IO I . 4,250,000 |.....99.707 | .. ..4,237548 | ... ...4,250,000 | ..ocornnens 4,250,000 0 0 0 | 2.958 |...... 2.958 |MN...... v 45,746 | L. 08/06/2020. | 05/01/2051.
798186  YY 2 | SAN JOSE CA UNIFIED SCHOOL DIS ELECTION.......ccooovvveeviiiiirinrinns [ s . 3,000,000 |...108.514 | .............. 3,255,420 | ....ccoonuee. 3,000,000 | . 3,000,000 0 0 0 [ 4.469 |...... 4469 |FA.....| oo 55,863 | ........ 134,070 | 01/17/2013. | 08/01/2034.
799017  KY 3 | SAN MATEO CA UNION HS DISTRICT......cccstvemrrmerirreierienereesssseerienes | reeens - .1,000,000 |...109.476 ....1,094,760 ...1,000,000 | ..ccoonee. 1,000,000 0 0 0 3.220 3.220 |MS...... 10,733 | ..........32,200 | 10/25/2012. | 09/01/2024.
843146 3Q 2 | SOUTHERN ILLINOIS UNIV 2012B-2........ccoomeremmrrmerirrireeserisessenisenesseenns | reeens - . .2,365,000 |.....88.898 | .. ..2,102,438 | ... ...2,365,000 | . 2,365,000 0 0 0 [ 4.400 |...... 4.400 |AO...... .26,015 .104,060 | 12/06/2012. | 04/01/2035.
843375 ZM 1 | SOUTHERN MINNESOTA MUNICIPAL POWER AGENC........ccccovvvvervvreis | cerna . EFE i |l 935,000 |...106.471 | .ccvvvrivrnncnd 995,504 | .....ccvveune 935,000 | .covvrennennd 935,000 0 0 0 ... 4324 |...... 4324 | Jocis | e 20,215 | v 40,429 |10/14/2010. | 01/01/2023.
86768M  AS 1 | SUNRISE FL SPL ASSMNT......ocvuuiimerimrireesenieiseesesssssssessssessessssssnnes | eeens .2,660,000 |...105.170 ...2,797,522 ...2,660,000 | . 2,660,000 0 0 0 | 5.300 |...... 5.298 |MN...... v 23,497 .140,980 | 02/26/2015. | 05/01/2037.
875301  FH 1 | TAMPA-HILLSBOROUGH CNTY FL EXP.......ccccoovivirimriiciniicniicnniicniecins [ s . .1,000,000 |...104.010 | .. ...1,040,100 | ... ...1,000,000 | ............. 1,000,000 0 0 0. 3.790 |...... 3.790 | J....... v 18,950 12/13/2012. | 07/01/2025.
875301  FJ 7 | TAMPA-HILLSBOROUGH CNTY FL EXP.......ceoovirerimrercrserierierirenineees | reeens . 1,000,000 |...103.748 | .............. 1,037,480 | ..coccvvvene 1,000,000 | ..coovrrenee 1,000,000 0 0 0 | 3.840 |...... 3.840 | JJovers | i 19,200 12/13/2012. | 07/01/2026.
87638T EG 4 | TARRANT CNTY EDU FACS FIN CORP........ovverierrienerierissirneesseisneninns | seve ...500,000 |...124.284 ...621,420 ..500,000 | ..coovvernene 500,000 0 0 0 | 4.366 |...... 4.366 |MN...... 09/27/2012. | 11/15/2047.
88271H FL 8 | TEXAS ST AFFORDABLE HSG CORP 2013A........coovivirinrierivenirenersieis | s . ....535,000 |...100.188 | .. ...536,006 | ... ..535,000 | ...... 535,000 0 0 0 . 2.700 |...... 2.700 | MS...... . 02/01/2013. | 09/01/2041.
882722 VK 4 | TEXAS TRANSPORTATION COMMISSIO.....ccovvvrrrereeririneimerserissenennns | reeens . 2,000,000 |...107.657 | ..ovcvvnecen 2,153,140 | covvrrnneen 2,000,000 | . 2,000,000 0 0 0 | 3.823 |..... 3.823 |AO...... | woovrrenee 19,115 | (e 76,460 | 09/22/2010. | 04/01/2023.
914072 K4 4 |UNIV OF ARKANSAS AR UNIV REVEN FSSSTTTRRRIRN BRI o .2,000,000 |...108.668 ....2,173,360 ...2,000,000 | . 2,000,000 0 0 0. 3.166 |...... 3.166 |MS...... .18,644 10/06/2016. | 09/15/2031.
914072 K5 1 |UNIV OF ARKANSAS AR UNIV REVEN ST RRRIRN DR - .3,000,000 |...108.713 | .. 3,261,390 | ... ...3,000,000 | . 3,000,000 0 0 0 | 3.288 |...... 3.288 10/06/2016. | 09/15/2032.
91412G QL 2 |UNIVERSITY OF CALIFORNIA.........cooumieieirirerineiineeieseseessessssssssssenes | eeens . 3,691,853 |...107.152 | ..cccooneee. 3,937,836 | ..oovevnnenn 3,675,000 | . 3,680,933 (2,345) 0 0 [ 4.062 |...... 3.990 12/03/2015. | 05/15/2033.
91417K N3 1 [UNIV OF COLORADO CO ENTERPRISE ceerereese s | s - .2,500,000 |...109.014 ...2,500,000 | . 2,500,000 0 0 0 | 3.039 |...... 3.039 01/16/2015. | 06/01/2027.
92428C  JD 7 | VERMONT STUDENT ASSISTANCE COR.......ccovvvurrvrrrrrerienierersersnriinns | wereees - ...533,498 |...106.974 540,000 | ..ooovrrrrns 537,095 589 0 0 3.625 |...... 3.757 05/29/2014. | 06/15/2025.
92812U Q4 3 | VIRGINIA HOUSING DEV AUTH 2014-A A CF.. 11,995,345 |...106.127 ...1,995,345 11,995,345 0 0 0f....3.500 |.... 3.493 11/21/2014. | 10/25/2037.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH.. CF.. .1,086,925 |...105.171 1,086,925 .1,086,925 0 0 01....3.125 |...... 3.125 05/24/2017. | 11/25/2039.
928181 GY 6 |VIRGINIA RES AUTH WTR & SEWER.. JOVN I .2,000,000 |...118.888 . 2,000,000 0 0 0].....3.820 |...... 3.820 11/07/2012. | 11/01/2029.
92818M D3 1 |VIRGINIA RES AUTH INF REV BND SERIES 20..........cccconivimrrnerirerirnnes 34,546 |...100.287 | ...................35,100 | ...................35,000 | ..... 34,792 107 0 0..4130 |..... 4.472 08/24/2018. | 11/01/2022.
93265P BT 5 | WALNUT ENERGY CENTER AUTHORITY . - .1,008,050 |...100.000 .1,000,000 (964) 0 0]....5.200 |...... 5.100 05/21/2010. | 01/01/2021.
93978P KP 1 |WASHINGTON ST HSG FIN COMMN SERIES 2011A.......cooveviernrrerriiinns | cerees e .1,558,519 |...102.101 .1,545,837 (1,617) 0 01...4750 |.... 4.639 08/12/2011. | 07/01/2029.
93978P LL 9 |WASHINGTON ST HSG FIN COMMN SERIES 2012... 1,325,000 |..115.754 | .............1,533,741 | ............. 1,325,000 | ............. 1,325,000 0 0 01.....3.700 |...... 3.700 05/31/2012. | 07/01/2030.
93978 ML 8 | WASHINGTON ST HSG FIN COMMN SERIES 2012 .2,000,000 |...102.943 . 2,000,000 0 0 0]....3.500 |...... 3.500 11/07/2012. | 07/01/2030.
93978X EM 8 | WASHINGTON ST HSG FIN COMMN 2011 SERIES... - ...570,000 |...100.750 | ...cccvveeerrnn 574,275 | 570,000 | i 570,000 0 0 0]...4.600 |..... 4.600 08/24/2011.| 10/01/2033.
940094 AL 9 |WASHINGTON ST UNIV REVENUES SO BT - .2,075,000 |...115.705 . 2,075,000 0 0 0]...4.070 |...... 4.070 10/24/2018. | 10/01/2032.
977100  CV 6 |WISCONSIN STATE.......cooriieiiiieierieiesssieessssssesssssesssssssssessssssssessnses | oessens e » .1,000,000 |...103.455 | ..............1,034,550 | ..............1,000,000 | ............. 1,000,000 0 0 0f...4.019 |... 4.019 11/06/2012. | 05/01/2031.
977100 EL 6 |WISCONSIN STATE.....c.iiuuiuumirnnesensssesssnsssssssssssenssesssssessssssssssssnsenssssesas | eseens . CFE i | v 505,440 |..112.139 | .................560,695 | .................500,000 | ...... 503,742 (514) 0 01...395 |... 3.820 04/25/2017. | 05/01/2036.
1199999. U.S. States, Territories & Possessions - Issuer Obligations..............cccccccu. . 225,102,182 XXX ...241,460,469 | .........224,641,752 | ........ 224,714,964 (57142) | o, (] [ 0 XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). .. s . 225,102,182 XXX ....241,460,469 | .........224,641,752 | ......... 224,714,964 ...(67,142) 0 0 XXX XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
213248 BB 2 |COOK CNTY IL SALES TAX REV.....cvoivvinrirriierseieienns B e 2[1DFE..... .1,445,000 |...108.224 . .1,445,000 0 0 0 (U 5.354 |..... 5.354 07/12/2013. | 11/15/2035.
623040 HH 8 |MT SAN ANTONIO CA CMNTY CLG DI 2013 SERL.......ccconvrermerrerirererieens | s - ....750,000 |...109.719 750,000 | .... ....750,000 0 0 0 0 | 4.103 |...... 4.103 07/10/2013. | 08/01/2023.
736688 FN 7 | PORTLAND COMMUNITY COLLEGEDIS.........cocoieiiniiiiiinnissiicniisniiienes | s e [ TBFE i [ 1,729,778 |..114.521 | ............1,826,610 | .............. 1,595,000 | ...ccoovenee 1,653,595 0 (8,760) 0 0 [..... 4.810 |...... 3.744 01/30/2014. | 06/01/2027.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obl|gat|on< PO RROPRPR VTR 3,924,778 XXX ....4,213,340 ...3,790,000 | . 3,848,595 0 (8,760) 0 0 XXX XXX XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions . 3,924,778 XXX ...4,213,340 ...3,790,000 | . 3,848,595 0 (8,760) 0 0 XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
076523 AA 7 |CITY OF BEDFORD VIRGINIA LESSEE - APPALA.. 2A. .1,005,000 |...117.855 ...1,184,445 ...1,005,000 | ..ccoonee. 1,005,000 0 0 0 0 | 7.810 |..... 7.811 |MN...... ...78,491 | 06/07/1996. | 05/01/2026.
313373 KN 1 |FEDERAL HOME LOAN BANK .3,105,480 |...120.122 ....3,603,660 ...3,000,000 | . 3,045,241 0 (7,483) 0 (V) 4.375 | ... 4.057 | AO...... .131,205 | 06/22/2011. | 04/28/2026.
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33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC........cccevvervrvrrnviniirns | rveene 3,978,016 |...112.334 ....4,377,010 ...3,896,425 3,937,023 0 (3,992) 0 (V) 3.666 |...... 3.461 | MON.. 10,316 142,843 | 12/16/2014. | 08/05/2030.
452024  HF 2 |ILLINOIS MUNICIPAL ELEC AGENCY.......cocuiiriimirnirisnsississsmsssssssrsssnesness | seneens .1,000,000 |...100.307 | .. ...1,003,070 | ... ...1,000,000 | ..o 1,000,000 0 0 0 0 5.599 5.599 |FA....... 23,329 | ..........55,990 | 11/19/2010. | 02/01/2021.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... . 9,088,496 XXX [ e 10,168,185 | ..ooovvnens 8,901,425 8,987,264 (U (11,475) | oo (V)] I 0 XXX XXX XXX | e 69,696 | ........ 408,529 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
31358P  HV 2 [FNMA REMIC G92-35 EB........cocostvrrimerinriieeieniseenenssensnensenssssesssssnssnns | oeveene | oo | seesnseean AL1A s | s 1,809 |...102.726 1,796 0 (1) 0 | o0 007,500 | ..o 7.556 | MON.. 05/07/1993. | 07/25/2022.
31358Q EU 5 |FNMA REMIC 1992162 D.....ovvuvrrvriiereierinsiesesisiesssssssssssesessssssensnnes | nosvene | oo | aeerersenes A11A i | 12,339 [...103.560 | ...coocoviereen 13,186 | i 12,733 | 12,650 0 1 0 [ evervrennenn0 .....7.000 ... 7.335 | MON.. 03/04/1996. | 09/25/2022.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB 1A. ....261,613 |...100.756 ...256,303 | .................254,380 | ...... 254,326 0 (866) 0 | oveverrerrnennd0 |10 4.000 | ... 3.544 | MON... 02/07/2014. | 09/25/2040.
3136A6 P9 9 [FNR2012-76 VG.....ccccoovvvvrrrns A1TA L 11,309,937 |...102.048 | .. 1,237,745 | ... 21,212,904 | ...coonee. 1,221,652 | cooovvvrricrinens (1 I (14,215) | vvvvcriciin 0 | cooevvervenrnennd0 | 104.000 | ... 2.731 |MON... 09/02/2014. | 03/25/2029.
3136A6  TH 7 |FNR2012-63 MW.......ovvorreiririrerierincernsnissnienienessensssnsenssensensnensnns | OFu [ oo | vevvninan AL1A i | e 9,463,866 |...110.283 | .............. 9,259,361 | ..vvvvernes 8,396,000 8,745,761 0| s (100,524) 0 | ovviverrerrnend0 |10 4.000 | ... 2.753 |MON... | .........27,987 | ........ 335,840 | 08/03/2012. | 05/24/2034.
3136A8 DP 2 |FANNIE MAE 2012-104 V 1A. 6,069,618 |...103.931 ....5,824,087 ...5,603,802 5,652,333 (1 I (42,285) | ..cvoeririnnn 0 | ooeverrerrnennd0 10,3500 | ... 2.490 [MON...| ..........16,344 | ........ 196,133 | 08/06/2012. | 02/25/2038.
3136A9 2W 7 [FNR2012-118 VB AI1TA L .5,200,000 |...103.181 | .. ....5,159,050 | ... ...5,000,000 | . 5,038,895 0 (32,223) 0 | vivireirinnnn0 ].....3.000 | ... 2.552 |MON... | .........12,500 | ........ 150,000 | 10/15/2012. | 10/25/2032.
3136A9  LC 0 [FNR2012-114 VG....ooiooecvereceeeeeeissvesseesssesessssssssssssessssssssssssssssses | CFu [ | ceiieiiian A11A s | s 3,218,438 |...103.900 | ...cccovneee. 3,117,000 | coovvvrnnens 3,000,000 | .oocrernes 3,028,334 | ..o (1 I (43,271) | ovvverierind 0 | ovvverreernend0 10,3500 | ... 2.623 [MON...| ..ccee...8,750 | ... 105,000 | 10/17/2012. | 09/25/2029.
3136A9 V7 0 |[FNR2012-124 VM 1A. .3,740,287 |...108.716 ....3,771,358 ...3,469,000 3,552,182 0 (47,526) | oo, 0 [ ooverinninend0 103,500 | ... 2.693 [MON...| .......10,118 | ....... 121,415 | 12/18/2012. | 10/25/2029.
IT] 3136AA 3R 4 | FANNIE MAE 2012-149 LV 1A. .3,755,027 |...106.725 | .. ...3,890,828 | ... ...3,645,658 3,660,187 0 ..(15,146) 0 | o0 |..0..3.000 | ... 2.634 [MON... | ..cc......9,114 | L 109,370 | 01/10/2013. | 03/25/2036.
= 3136AB P9 8 |FANNIE MAE 2013-6 VN 1A e | e, 2,127,500 |...108.142 | .............. 2,162,840 | coovvrrnnens 2,000,000 2,035,889 0 (21,961) 0 | o0 1003500 | ... 2.814 |MON...| ..c......5,833 | oo 70,000 | 01/25/2013. | 01/25/2030.
_° 3136AB  YJ 6 | FANNIE MAE 2013-1 VB.....cooiieiririiieniiesieniscsssisssiesiesesesesssseensens 1A. 5,131,250 |...105.189 ....5,259,450 ...5,000,000 | . 5,025,885 0 (20,584) 0 | ooviverinrinennd0 |..0..3.000 | ... 2.700 [MON...| ..........12,500 | ........ 150,000 | 01/10/2013. | 02/25/2033.
> 3136AB  ZF 3 | FANNIE MAE 2013-1VD 1A. .3,892,820 |...101.414 ....3,829,393 ..3,776,000 | ..ccoonee. 3,781,613 0 (23,656) 0 | ieeriierienn0 |......3.000 | ... 2.593 [MON... | ...........9,440 | ........ 113,280 | 01/24/2013. | 01/25/2033.
3136AE  TT 4 |FANNIE MAE 2013-54 BA 1A.. 11,943,207 |...106.693 ....2,003,760 ...1,878,062 1,900,633 | ..o (V1 N (11,297) | v 0 [ 0 .....3.000 ... 2.644 04/26/2013. | 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV. 1A. .1,758,542 | ...103.602 1,833,415 1,769,672 1,764,636 0 863 0 | ooieeriieriennnc0 {03500 | ... 3.582 08/14/2013. | 07/25/2033.
3136AJ PY 6 |FANNIE MAE 2014-19 VK 1A. .2,152,500 |...105.982 ....2,119,640 ...2,000,000 2,034,128 0 (28,481) 0 | coovrverrerrnennd0 04500 | e 3.464 04/17/2014. | 04/25/2034.
3136AJ W7 7 |FANNIE MAE 2014-29 VG 1A. 1,678,593 |...102.046 ...1,817,439 ...1,781,000 1,754,976 0 34,003 0 | oovverierinennd0 {102,300 | ... 3.812 05/15/2014. | 02/25/2033.
3136AR YV 4 |FNR2016-21 BV. 1A. 10,568,572 |...105.851 ..10,960,871 .10,355,000 10,438,700 ...(64,021) 20 | 0103000 e 2.706 03/31/2016. | 06/25/2039.
3137AG DP 2 |FHR 3947 PB. 1A. 1,447,425 | ..123.214 ....1,679,516 ...1,363,084 1,416,176 0 (6,331) 0 [ oevervrenenn0 [ ...4.500 | ... 4.060 03/14/2012. | 10/15/2041.
3137AR WS 1 |FHR4073HC 1A. .3,933,329 | ...104.104 ....3,784,862 ...3,635,659 3,665,177 (1 I (41,331) 0 | o0 10,3500 | ... 2.508 | MON... .127,248 | 08/06/2012. | 03/15/2035.
3137B2 PC 8 |FHR4212CB.. 1A. .2,103,750 |...101.712 2,034,244 2,000,000 2,005,717 0 (23,539) 0 | coovrververrnend0 | 104.000 | ... 3.182 0,000 | 05/21/2014. | 02/15/2039.
3137BC  UR 7 |FREDDIE MAC 4376 VD 1A. 2,634,965 |...104.454 ....2,790,697 ...2,671,701 2,657,942 0 9,082 0 | .oieeriieriennn0 |......3.000 | ... 3.184 . . verenr.80,151 | 08/27/2014. | 09/15/2027.
3137BM Q6 6 |FREDDIE MAC 4543 VJ 1A. 8,427,440 |...108.648 ....9,085,617 ...8,344,000 18,389,890 | ..ouvvrreririnad (1 I (15,370) | weovvrrerrerne 0 | oveverrerrnend0 |.0..3.000 | ... 2.895 | MON.. 1,125 | e 250,320 | 04/21/2016. | 02/15/2038.
3137BN BP 8 |FHR 4557 VB A1A L .6,077,499 |...106.730 | .. ....6,354,677 | ... ...5,954,000 | ... .6,006,662 0 (34,134) 0 [ evervrenenn0 ......3.000 ... 2.720 |MON.. 14,885 | ... 178,620 | 03/31/2016. | 05/15/2039.
313920 2B 7 [FNMA 2002-59 ZB.......ccosvverirrerierireemsniserseriesssseesssssssssesssesssssssssssenss. | avennee | oo | svverenens A11A s | i 1,028,983 |...118.058 | ...........c.. 1,263,752 | .ovovrrrne 1,070,450 | .....coovonee 1,057,867 0 3,199 0 | oeverrnnernenn0 | ....8.000 | ... 6.338 | MON. 08/27/2002. | 09/25/2032.
31392R WT 4 [FHLMC 2492 Z......oiieietieeeeeieeise s isseesssisssssnienes | seseees 1A. 291,795 | .. 113126 | oo 365,850 | oo 323,400 | i 314,148 0 (187) 0 | cooeveerverrnennd0 |10.5.500 | ... 6.261 | MON.. 08/19/2002. | 08/15/2032.
31393A 5P 8 [FNMA 2003-43 PE........ccoiviiimirieiiieiieeisineeiessesssesssessssssssessessssenssenens. | sevees 1A. ..629,753 |..116.196 | ....cccooern. TA5,137 | e 641,276 | . 637,143 0 1,755 0 | oovververrnennd0 |100.5.500 | ... 5.687 | MON.. 09/19/2003. | 05/25/2033.
31393N  4A 4 |FHLMC 2589 GM A e | e 856,311 |...115.599 | .................997,680 | .................863,053 | ...cccoevurrns 859,895 0 138 0 | oovvverrerrnennd0 1005500 | ... 5.610 | MON. 04/11/2003. | 03/15/2033.
31398Q TQ 0 |FREDDIE MAC 3747 HX 1A. .3,628,405 |...103.241 ....3,544,418 3,461,914 0 (32,080) 0 [ oevervrernenn0 [ ..4.500 ... 3.713 | MON.. 12,874 .154,492 11/01/2013. | 11/15/2039.
31398Q UG 0 | FREDDIE MAC 3747 PW. 1A. 1,725,212 |...104.450 | .. L A,749,492 | 1,674,963 | 1,680,486 | ..o () (13,657) 0 [0 104,000 |...... 3.575 |MON... ..5,583 | ..........66,999 | 12/18/2013. | 10/15/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... ettt esensenenens | areisiesens 95,070,785 XXX | e 96,893,522 | ............ 91 130,747 92,057,593 0 (583,635) | vvvvrrriernes 0 XXX XXX | ... 252,518 | ... 3,147,037 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Commercial Mortgage-Backed Securities
3137B1  KJ 0 |FHLMC MULTIFAM STRU PASS THRU 4194 VM........coconerimierieiieiriniins (01 R IO A11A i | e 2,282,651 |...107.460 | .............. 2,581,184 | ..cccoonee. 2,402,000 2,353,041 0 22,619 0 0 | 3.000 |...... 3.594 | MON... 05/19/2014. | 02/15/2030.
3137B3 AW 5 [FHRA21I5 LV it sienes CF. [ [ AL1A s | e 2,092,097 |...105.197 | ...cccooneve. 2,210,149 | .o 2,100,961 2,096,978 0 754 0 0 | 3.500 |...... 3.564 | MON... 08/21/2013. | 04/15/2033.
3138L4 EQ 2 | FANNIE MAE AM3742.... CF.. 1A. 11,802,729 |...109.573 ....2,109,110 ...1,924,836 .1,886,801 0 8,760 0 0 | 3.150 |...... 3.935 | MON... 08/15/2013. | 09/01/2025.
3138L4 J3 8 | FANNIE MAE AM3881.... CF.. 1,841,772 | ..111.694 ....2,088,229 ...1,869,597 .1,858,076 0 1,724 0 0 [ 3.830 |...... 4.014 |MON... 09/05/2013. | 08/01/2025.
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2799999. U.S. Special Revenue - Commercial Mortgage-Backed Securities........ .. .. 8,019,249 XXX | i 8,988,672 | ....cooennns 8,297,394 8,194,896 0 33,857 0 0 XXX XXX XXX | o 17,982 | ........ 280,038 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of A and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
3137F5 BD 0 IFHR A792 VBt |CFA. || ........... 4| 1A i | s 3,528,438 |...101.387 | ..o 3,548,557 3,507,775 0 | s (13,927) | ovvvvcrinind (V1] I 0 [ 4.000 |...... 3.744 [MON...| ... 11,667 | ....... 140,000 | 09/18/2018. | 08/15/2038.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 3,528,438 XXX ....3,548,557 3,507,775 0 ...(13,927) 0 0 XXX XXX XXX | e 11,667 | e 140,000 XXX XXX
3199999. Total - U.S. Special Revenue & Special AssessSment OblIGatioNS. ... eweieririsiissrissersiessensssesssrssss s | ceneenes 115,706,968 XXX 119,598,936 | .........111,829,566 | ......... 112,747,528 | ..o 0 .(575,180) | ..vveirrerinn 0 s 0 XXX XXX XXX | ........351,863 | ..... 3,975,604 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00003# AB 9 |A&E TELEVISION NETWORKS LLC.......coocoevvrerererirsriesisssiesssessessiesssens | avvi .2,000,000 |...105.052 . 2,000,000 0 0 0 0....3.630 |... 3.630 08/22/2012. | 08/22/2022.
001010 AF 3 |ADT CORP......coviiiiiiisciccciessssssi s | oenies ...733,056 |...102.812 800,000 | ..ccoocovvvrnee 786,579 0 8,234 0 0....3.500 ... 4.643 06/25/2013. | 07/15/2022.
00122@ AA 9 |AES SOUTHLAND ENERGY LLC SENIOR SECURED...........ccocommrrmerrenes | corvene 8,000,000 |..111.599 | ..............8,927,905 | .............. 8,000,000 8,000,000 0 0 0 0]....4.500 |..... 4.525 02/28/2019. | 02/29/2040.
00139P  AA 6 |AIG SUNAMERICA GLOBAL FIN IX 144A.........coeverimeiiriseiseiiissiseinenn | sevine ...150.750 ...113,063 ...75,000 | ..... 81,726 0 (417) 0 0]....6.900 |...... 5.800 11/30/2004. | 03/15/2032.
00182@ AA 6 |AZ ROMULUS MI LANDLORD LLC......coovivmriiirierirrirreissrieiieneesesnseins | cveens .2,909,165 |...112.399 | .. 3,269,869 | ... 2,909,165 | . 2,909,165 0 0 0 0]...3497 |..... 3.522 .101,733 | 12/01/2017. | 10/31/2038.
00184*  AA 6 |AZ RANDALL OH LANDLORD LLC.......ovvimrererrnnineiserineeseissesssersensenes | seveee 3,072,474 |..113.181 | oo 3477461 | ............ 3,072,474 | .ooevonne 3,072,474 0 0 0 0...3610 |.... 3.637 [MON... | ..cccceerr..308 | .o 110,916 | 01/01/2018. | 03/31/2039.
00194@ AA 2 |APH FINANCE 1 LLC SENIOR SECURED GUARANT.........cccoommiummircmninens [ crrens .2,000,000 |...111.592 ....2,231,850 ...2,000,000 | . 2,000,000 0 0 0 0....4770 |...... 4.770 ...95,400 | 06/10/2019. | 07/07/2029.
00206R  BH 4 [ATETINC....cooiiiiricriericeiesieesecsessiesiesssseessssssssensensssesssssssssnsenes | aviens .1,170,530 |...116.816 | .. ...1,168,160 | ... ...1,000,000 | ..ccoonve. 1,168,255 0 (2,275) 0 0[....4.300 |... 3.209 rerennen21,500 | 07/27/2020. | 12/15/2042.
00206R  BK 7 [ATAT INC....cooiiieiieiieeineiiesise ittt esssssesssssssssnsnnes | svsees 1,492,647 |..115.542 | ...cccvuence 1,502,046 | ..coccovvnne 1,300,000 | ..cooovrrnnee 1,490,127 0 (2,520) 0 0]...4.350 |...... 3.448 | Do | 2,513 | 28,275 | 06/30/2020. | 06/15/2045.
00206R JZ 6 |AT&TINC ...127,943 |...107.970 680,000 ...127,753 0 (190) 0 0]....3.500 |..... 3.028 16,049 | 11/30/2020. | 06/01/2041.
00206R JZ 6 |AT&TINC 1,413,067 |...107.970 ...1,320,000 1,412,697 0 (369) 0 0].....3.500 |...... 3.028 11/30/2020. | 06/01/2041.
00206R KE 1 |AT&TINC 11,378,200 |.....99.153 ...1,379,000 1,378,204 0 3 0 0f....3.300 |.... 3.303 07/27/2020. | 02/01/2052.
00206R KE 1 |AT&TINC .1,620,060 |.....99.153 1,621,000 .1,620,064 0 4 0 0....3.300 |...... 3.303 07/27/2020. | 02/01/2052.
002254 AA 3 |AMZN (GR MI) CTL Pass-Thru Tru CTL - LEA. .2,093,276 |...118.639 ...2,093,276 2,093,276 0 0 0 0]...4.09 |...... 4.129 11/16/2018. | 09/30/2039.
00226@ AA 4 |ATC HOLDING LLC SENIOR NOTES.......c.covuumirierirrinninerieriensssessseis | creens .2,000,000 |...110.000 2,000,000 0 0 0 0]...4.180 |...... 4.180 12/20/2018. | 12/20/2025.
00228# AA 0 |AV CINGULAR LLC CTL - CINGULAR WIRELESS.. 919,382 |...103.054 878,664 0 (3,775) 0 0]...7.450 |...... 6.873 12/16/2005. | 08/15/2021.
00287Y  BX 6 |ABBVIEINC.....ccccorvrrrrneen 1,015,416 |...112.183 11,015,230 0 (185) 0 0f...3.200 |.... 2.999 11/19/2020. | 11/21/2029.
00287Y CA 5 |ABBVIEINC.......cccorvurunnc .1,189,790 |...120.975 .1,189,483 0 (307) 0 0]....4.050 |...... 2.732 12/16/2020. | 11/21/2039.
009098 A* 5 |AMAZON FORT WORTH TX LEASE COL 1,851,416 |...122.794 1,851,416 0 0 0 0...449 |.... 4.536 05/10/2019. | 11/10/2039.
00914A AA 0 |AIR LEASE CORP. ....243,533 |...108.570 ....244,422 0 467 0 0]...4.250 |...... 4.475 01/15/2019. | 02/01/2024.
00914A  AA 0 [AIRLEASE CORP.......cevtieiieirineiieeisesiesississsssessssssssesssesssssssssssssssens | sesies 1,736,407 |...108.570 ...1,754,000 1,742,752 0 3,330 0 0[...4250 |... 4.475 01/15/2019. | 02/01/2024.
00914A  AE 2 [AIRLEASE CORP........eoriririiiniieisinsississisiessssiesssssssesessssssssessssssnsns | avseses ....988,830 |...105.994 | .. ....1,059,940 | ... ..1,000,000 | .... ....990,079 0 972 0 01...3250 |...... 3.382 09/09/2019. | 10/01/2029.
00914A  AG 7 |AIRLEASE CORP........ceooiririmeimerieiriesiessssissessssssssssess s sssesassssnees LS... 1,069,112 |...102.765 | .....cccoonce 1,122,194 | oo 1,092,000 | ..coovrrnnee 1,071,012 0 1,901 0 0].....3.000 |...... 3.246 01/07/2020. | 02/01/2030.
00914A  AG 7 |AIRLEASE CORP........cccoimiiiiiiirinticciisiceissisississsissiesisasssssssiens | sriiens .3,826,088 |...102.765 ....4,016,056 ...3,908,000 | . 3,832,890 0 6,802 0 0]....3.000 |...... 3.246 01/07/2020. | 02/01/2030.
018522 E# 5 |ALLETEINC ceererr s | e .1,000,000 |...109.222 | .. ...1,092,220 | ... ...1,000,000 | ..ccoonne. 1,000,000 0 0 0 0].....3.200 |...... 3.200 |JJ....... ceevenen 14,756 07/02/2012. | 07/15/2026.
018522 J* 4 |ALLETE INC...ovouiiiriiiciireseiieniesieetseise sttt sisssssstsssssssnns. | eeens 2,000,000 |...110.000 | ...cocvvneee. 2,200,000 | cooovvrrnnes 2,000,000 2,000,000 0 0 0 01...3.740 |...... 3.740 [MS......| v 22,024 09/16/2014. | 09/15/2029.
018522  K* 2 |ALLETE INC FIRST MRTGE BONDS........cccsvueiriirrnirirneiersisssiessssseenes | cernens .3,000,000 |...110.000 ....3,300,000 ...3,000,000 | . 3,000,000 0 0 0 0]....3.860 |...... 3.860 |MS...... .34,097 09/24/2015. | 09/16/2030.
018522 L* 1 |ALLETE INC FIRST MORTAGE BOND..........cecuuerirmrrrerirerireeneeinerienienes | reeens .1,000,000 {...110.000 | .. ....1,100,000 | ... ...1,000,000 | ..cceoneee. 1,000,000 0 0 0 0]....4.080 |...... 4.080 [MS...... .13,600 03/01/2019. | 03/01/2029.
02005N AV 2 [ALLY FINANCIAL INC.......ccvimiiiiriniiniiieiissiesississiiesiissiesie s LS. [ [ e [ 2.8 FEuiiiii | e 680,710 |...115.363 | .....ccccoonuve. 800,619 | ..ccovvvvernnes 694,000 | ..ccoocoerennc 688,190 0 1,369 0 01...5125 |..... 5.375 |MS...... 09/24/2014. | 09/30/2024.
02005N AV 2 [ALLY FINANCIAL INC.......vvirriiriririneiienieseiesisesisseiisesssssssessesesssssssinns | sveeees ....7190,565 |...115.363 806,000 ....199,253 0 1,590 0 0]...5.125 |..... 5.375 |MS...... 09/24/2014. | 09/30/2024.
022098 BE 2 [ALTRIA GROUP INC.....cooiiiiiireineiieiiesiineesssiseisesssssssessesssssessssssssens | sesee .1,995,300 |...131.761 ...2,000,000 | .... .1,995,549 0 136 0 0].....5.800 |...... 5.820 |FA....... 02/12/2019. | 02/14/2039.
023770  AA 8 | AMERICAN AIRLINES 2015-1 A.....coevvomrimiieirienieniceiseiseiisesiensscsseninns | eeens 1,243,973 |....94.102 | ............ 1,162,907 | .....ccooouce 1,235,795 | oovcvrrenee 1,241,294 0 (655) 0 01...3.375 |..... 3.274 |MN...... 04/21/2016. | 05/01/2027.
023770  AB 6 | AMERICAN AIRLINES 2015-1 B......cevoourvurrnerierireereesssiseisessesssesssnenns | reeens ...514,859 |.....83.823 514,859 | ..o 514,859 0 0 0 0]....3.700 |...... 3.698 |MN...... 03/02/2015. | 05/01/2023.
02377A  AA 6 |AMERICAN AIRLINES 2014-1 APT TRUST.....ccovtirirrmrririrnnierinineiernnes | ceeees 2,369,674 |.....94.368 ...2,369,674 2,369,674 0 0 0 0....3.700 |...... 3.700 |AO...... 09/02/2014. | 10/01/2026.
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02380# AA 0 |AMERICAN AIRLINES 2012-1B(R) EETC . I .2,105,556 |.....88.996 ....1,873,854 ...2,105,556 2,105,556 0 0 0 (V) 3.530 |...... 3,529 |AO...... .18,582 ...75,358 | 09/26/2019. | 10/01/2024.
02401@ AA 7 |AMERICAN ASSETS TRUST LP SNR UNSEC NOTES.........ccccnmverermveinnes | corvene e .3,000,000 |...101.793 | .. ..3,063,777 | ... ...3,000,000 3,000,000 0 0 0 0 [ 4.040 |...... 4.040 |JAJO. .20,537 121,200 | 10/31/2014. | 10/31/2021.
025537 AP 6 | AMERICAN ELECTRIC POWER CO.......coovvvemrrvimnrrimseirnnnirnsnrirnnseiseneins | evvins | oo [ evevennens T 2AFE i | oo 2,541,395 |...106.479 | .............. 2,661,975 | ...cccvenee. 2,500,000 2,540,981 0 (414) 0 0. 3.250 |...... 3.162 [MS......| e 27,083 | .. 39,722 | 06/30/2020. | 03/01/2050.
025676 AM 9 | AMERICAN EQUITY INVESTMENT.......ccovvvimmrrinrirereeienineriensssensenens | reeens .3,615,845 |...113.057 3,956,995 ...3,500,000 | . 3,581,274 (U I (11,107) 0 0 | 5.000 |...... 4.566 .175,000 | 11/08/2017. | 06/15/2027.
025816 BJ 7 | AMERICAN EXPRESS.......cstimiierierieineeississesiesiessssessssissesssesssssssenss. | veeens .1,000,000 |.....99.500 ...1,000,000 | ..oocoonee. 1,000,000 0 0 0 (N I 3.708 |...... 5.200 coer 45,808 | 11/05/2014. | 01/01/9999.
025816  BL 2 | AMERICAN EXPRESS........cccovvirrnrirernnnirernsissesnnenssnssssensssssssessssnsnens. | oveviee | oo | cervnreren | 208 FEvvvins | vovvivennns 1,000,000 |.....97.587 | .....cc..cc.....975,870 | cevrrirenene 1,000,000 | ..o 1,000,000 0 0 0 0 [ 3.502 |...... 4.900 |MJSD. | ..........1,653 | .......... 52,920 | 02/25/2015. | 01/01/9999.
025932 AK 0 | AMERICAN FINANCIAL GROUP........cocomiimerierineerseissinseriesiesesessssises | reeens .3,837,640 |...109.213 13,882,439 | .o 0 | v 18,121 | v (V1 0 | 3.500 |...... 4.088 .140,000 | 10/02/2018. | 08/15/2026.
025932 AP 9 | AMERICAN FINANCIAL GROUP.........ccocoviiiiiiiiiiinississ e | s ...986,250 |...123.912 ...987,047 0 797 0 0. 5.250 |...... 5.430 03/26/2020. | 04/02/2030.
026609 AC 1 |WYETH DEBENTURES..........cooimiririiririnirierieseseesseissssessessssssssniens | eeens 114684 | ................86,013 | .....e.nr. 75,000 | . 76,373 0 (576) 0 0 | 7.250 |...... 6.330 11/30/2004. | 03/01/2023.
029163 AD 4 |MUNICH RE AMERICAN CORP SENIOR NOTES SER.......c.cccoomiurmmrirnenns | rneens 137461 | ... 103,096 | ... 75,000 | ... 76,942 0 (256) 0 0 | 7450 |...... 6.912 11/30/2004. | 12/15/2026.
03027X  AY 6 | AMERICAN TOWER CORP.........c.cetvumiririrririeinniesiierieneeesesisssssesienes | seveen VA .3,369,270 |...113.631 . 3,368,332 0 (938) 0 0 | 3.700 |...... 3.049 |AO...... 23,433 | ... ...0 | 11/18/2020. | 10/15/2049.
03063# AA 2 |AMERICOLD REALTY OPERATING PRT GUARANTEE..........ccocommurmmrirnne | covrne [ oo | veirnvrins 1{2.BFE s | v, 1,000,000 |...112.549 | .............1,125,495 | .............. 1,000,000 | ..coovvnnee 1,000,000 0 0 0 0 | 4.680 |...... 4680 [Jooiee | 022,490 | e 46,800 | 12/04/2018. | 01/08/2026.
031100  P* 5 |AMETEKINC SERIES W SENIOR NOTE........cccoomiuimmiimmiinninciiinniciienins | s .3,000,000 |...111.726 3,351,792 ...3,000,000 3,000,000 0 0 0 0 | 4.180 |...... 4.180 .125,400 | 12/13/2018. | 12/13/2025.
IT] 037411 AW 5 |APACHE CORP.........ccoccrmmmmssssssnnnenn LS... ...835,903 |...107.437 795,000 | ...... 827,914 0 (1,035) 0 0 | 5.100 |...... 4.768 08/25/2011. | 09/01/2040.
mmb 037411 AW 5 |APACHE CORP........ccooovirrrinrrenereinneenneesnsessssssssnsssnssessnssssnsssnnsssns | svnnee | oo | oveeneenen | SAFE i | o 5,257 |...107.437 5,000 5,207 0 7 0 (1 I 5.100 |..... 4.768 08/25/2011. | 09/01/2040.
_° 037411 BF 1 |APACHE CORP.......ccoevuvrrmirrnrircrienns LS. .1,996,380 |...105.187 ...2,000,000 .1,996,875 0 285 0 0 | 4.250 |...... 4.271 06/05/2019. | 01/15/2030.
O) 038413  AA 8 |AQUA FINANCE TRUST 2020-AA A.......coovosvvcversssnssessssnsseesssssssesssnns | oo .1,376,750 |...100.563 1,377,005 | ... 11,376,811 0 60 0 0 | 1.900 |...... 1.920 08/19/2020. | 07/17/2046.
038413  AB 6 | AQUA FINANCE TRUST 2020-AA Bi.....covvviereriiirierieiseinsierssiseesessssiees | covees ...999,690 |...101.964 ...1,000,000 | ...cvvrrenen. 999,712 0 21 0 0f....2.790 |...... 2.812 08/19/2020. | 07/17/2046.
03842 BU 9 |AQUA PENNSYLVANIA INC.. .2,000,000 |...112.176 2,000,000 0 0 0 0]....3410 |..... 3.410 12/20/2019. | 01/01/2053.
039483 AT 9 | ARCHER-DANIELS-MIDLAND.........ccovuurrereimmeireirsriansesessssssseesssssssssnnes | oseens 144962 | ... 108,722 | ............... 75,000 | ... 76,045 0 (61) 0 0]....5.935 |..... 5.770 12/16/2005. | 10/01/2032.
03968@ AJ 1 |ARCTIC SLOPE REGIONAL CORP SENIOR NOTE.........ccoovumerimrmreriririenns | crvens .3,000,000 |.....96.649 3,000,000 0 0 0 0]....3.620 |...... 3.620 .108,600 | 12/21/2016. | 12/21/2026.
03980@ AB 2 |ARDENT MILLS LLC.. .2,000,000 |...111.836 . 2,000,000 0 0 0 0 [....3.940 |..... 3.940 8,800 | 12/14/2017. | 12/14/2029.
042735 BF 6 | ARROW ELECTRONICS......c.coviirrriiirerisisiresisississsisesssssiesssssssssessssinns | cevens 11,991,500 |...112.786 | ..............2,255,720 | ..............2,000,000 | ............. 1,994,025 0 725 0 0f...3.875 |... 3.924 ...77,500 | 06/01/2017.| 01/12/2028.
04317@ AF 5 |ARTHUR J GALLAGHER & CO SERIES H......cccovtvuvirerierinceeineiseniienes | s 4,000,000 |..106.894 | .............4,275,760 | .............4,000,000 | ........... 4,000,000 0 0 0 0...4580 |... 4.580 .183,200 |02/27/2014. | 02/27/2024.
04317@ BJ 6 |ARTHUR J GALLAGHER & CO SENIOR NOTES. .2,000,000 |...108.596 . 2,000,000 0 0 0 0]...4.850 |...... 4.850 7,000 | 02/13/2019. | 02/13/2026.
04621W  AC 4 |ASSURED GUARANTY. ...997,950 |...114.447 | ............ 1,144,470 | ..............1,000,000 | ..oovrrrrrnnes 999,174 0 21 0 0].....5.000 |...... 5.026 <ver..50,000 | 06/17/2014. | 07/01/2024.
05279# AH 2 |AUTOLIV ASP INC SER D GTD SR NT .3,000,000 |...107.100 | ..............3,213,000 | ..............3,000,000 | ............. 3,000,000 0 0 0 0...4.740 |..... 4.240 |AO...... | .........26,860 | ........ 133,325 | 04/23/2014. | 04/23/2026.
05279%# AJ 8 |AUTOLIV ASP INC SER E GTD SR NT.....vvvirriierriieneesisieniersnseesenes .2,500,000 |...109.080 2,500,000 0 0 0 0f....4.940 |.... 4.440 04/23/2014. | 04/23/2029.
053611  AG 4 | AVERY DENNISON CORP........c.covvrmirirerieerrensnnserierienesensssssssssssensensns | ovevene | oo | sevvenerenee | 2B FEvviiins | v 599,388 |...104.422 | ................626,532 | .................600,000 | ...... 599,843 0 65 0 0 3.362 04/03/2013. | 04/15/2023.
05369A AH 4 |AVIATION CAPITAL GROUP 144A .1,980,780 |...110.785 ...2,000,000 .1,982,546 0 1,766 0 0]....5.500 |...... 5.750 07/07/2020. | 12/15/2024.
05526D BT 1 | BAT CAPITAL CORP. ...549,912 |...104.523 533,000 | .... ....549,880 0 (32) 0 0...3734 | ... 3.506 12/09/2020. | 09/25/2040.
05526D BT 1 | BAT CAPITAL CORP. 1,513,548 |...104.523 1,467,000 | ..cocvvennee 1,513,460 0 (88) 0 0]..3.734 |.... 3.506 12/09/2020. | 09/25/2040.
05590# AA 9 |BPHQ 2017 CTL Pass-Through Tru CTL... 1,743,169 [..110.971 | ............. 1,934,412 | 1,743,169 | e 1,743,169 0 0 0 0f...3.540 |..... 3.566 11/21/2017. | 11/15/2032.
059438 AH 4 | BANK ONE CORP SUB DEBENTURES.... ..136.968 | ..o 102,726 | oo, 75,000 | .o 80,768 0 (812) 0 0...7.625 |... 6.030 . 11/30/2004. | 10/15/2026.
06051G  GM 5 |BANK OF AMERICA.................. 2123195 | . 1,198,687 e 973,000 | e 973,000 0 0 0 0|...4244 | ... 4121 [AO..cco. | v 7,885 | o 41,294 | 04/19/2017. | 04/24/2038.
06051G  GM 5 | BANK OF AMERICA... 2123195 | 33,263 | 27,000 | e 27,000 0 0 0 0]...4244 |... 4121 |AO.cc. | o213 | s 1,146 | 04/19/2017. | 04/24/2038.
06051G  JE 0 |BANK OF AMERICA... bbb | criees .3,102,330 |...104.347 3,102,068 0 (262) 0 01...2.676 |...... 2.439 . 12/08/2020. | 06/19/2041.
070101 G@ 3 |BASIN ELECTRIC POWER COOP 2015 SERIES C.......cccveverevvneriirinerinns | vvrere | oo | cerriveen ] | LG FE i | i 5,000,000 |...115.876 . 5,000,000 0 0 0 0]....4.740 |...... 4.740 |JD....... | ......... 10,533 | ....... 237,000 |07/07/2015. | 06/15/2044.
072863 AE 3 |BAYLOR SCOTT & WHITE HOLDING.........ccovvurerrrireererinsesnensesesseessnnns | eveeen | oo | vevereeens T 1D FEiis | s 4,000,000 |...108.459 | ........c..... 4,338,360 | ...coooueenn 4,000,000 | ..coooneens 4,000,000 0 0 0 0]....2.650 |...... 2.649 |MN......| .........13,544 | ....... 106,000 | 04/06/2016. | 11/15/2026.
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072868 AC 6 |BAYLOR UNIVERSITY. .2,000,000 |...120.903 ....2,418,060 ...2,000,000 2,000,000 0 0 0 0f...4.019 |... 4.019 .26,793 02/08/2018. | 03/01/2038.
080807 AA 8 |BELROSE FUNDING TRUST 144A.. .3,000,000 |...103.074 ...3,092,220 | ... ...3,000,000 3,000,000 0 0 0 0 2.330 25,824 | ... 08/11/2020. | 08/15/2030.
092113 AM 1 |BLACK HILLS CORP........cccoovsrimriiniinniicieninnisnicssisesienississssississiiinns | onnes | oo | cenveenens ] | ZAFE i | i 1,499,235 |...108.883 | .............1,633,245 | ............. 1,500,000 | .....ccooeece 1,499,509 0 73 0 0....3.150 |..... 3456 | | o 21,788 | .......... 47,250 | 08/10/2016. | 01/15/2027.
099738 4 | BORGER ENERGY ASSOCIATED LP.. ...335,294 | .....99.750 335,294 | ...... 335,294 0 0 0 0]...7.260 |...... 7.258 ...24,806 | 06/11/1998. | 12/31/2022.
10240  AA 7 |BOWIE ACQUISITIONS LLC .3,828,283 |...106.127 3,828,283 | ..... 3,828,283 0 0 0 0....3.920 |..... 3.919 .156,322 | 12/16/2019. | 09/30/2038.
10623  AA 4 |BRAZOS SANDY CREEK ELEC COOP.........cccrurvirrvemrirernnirnninerinirseerennnens | venine | oo [ ervvrerenne | TF v | e 2,220,833 |..116.126 | .............2,578,958 | ............. 2,220,833 | . 2,220,833 0 0 0 0f...6.540 |.... 6.540 11/04/2009. | 06/30/2024.
10806C 6 |BRIDGE HOUSING CORP .3,000,000 |...100.069 ...3,000,000 | .....cceees 3,000,000 0 0 0 01....3.250 |...... 3.250 ..6,229 12/01/2020. | 07/15/2030.
110122 CW 6 |BRISTOL-MYERS SQUIBB ...926,125 |...104.787 920,000 | ...... 924,823 0 (1,302) 0 0]....3.250 |...... 2.917 .11,296 07/17/2020. | 08/15/2022.
110122 CW 6 |BRISTOL-MYERS SQUIBB ..104.787 | ...................83,830 | ...................80,000 | ..... 80,419 0 (113) 0 0....3250 |...... 2917 07/17/2020. | 08/15/2022.
110122 DE 5 |BRISTOL-MYERS SQUIBB ...118.423 ...819,824 0 (146) 0 0{....3.900 |...... 3.840 07/17/2020. | 02/20/2028.
110122 DE 5 |BRISTOL-MYERS SQUIBB 1,187,300 |...118.423 ..1,183,000 | ... 1,187,088 0 (211) 0 0{....3.900 |..... 3.840 07/17/2020. | 02/20/2028.
11043X  AA 1 |BRITISHAIR 19-1 AAPTT 144A......ooiiriiriinneieniisnnecseneissneiseneinenens | evvene | oo [ eveveneen T LF FE | i 1,238,904 |...100.191 | ............ 1,187,126 | ..ccccooennce 1,184,863 | ............. 1,232,981 0 (5,357) 0 0].....3.300 |...... 2.689 |MJSD. | .o 1,738 | oo 39,100 | 11/22/2019. | 12/15/2032.
1248EP CE 1 |CCO HLDGS LLC/CAP CORP 144A.. 54,590 |...106.250 | ......ccoeevrree56,313 | 53,000 | e 54,450 0 (140) 0 0]....4.500 |..... 4.054 .1,173 | 03/05/2020. | 08/15/2030.
1248EP  CE 1 |CCOHLDGS LLC/CAP CORP 144A.. ...460,410 |...106.250 | .................474,938 | ................ 447,000 | ................ 459,233 0 (1,177) 0 0...4500 |.... 4,054 coeeenn9,890 | 03/05/2020. | 08/15/2030.
12527G AH 6 |CF INDUSTRIES INC 144A.........ccooooirvmmrrmnneieneirnneeneneissnesnssessssennnns | evivene | oo | cvereenen] | 20 FEuviiiiiis | s 1,002,500 |...118.539 | .............1,185,390 | ..............1,000,000 | ............. 1,001,922 0 (278) 0 0]...4.500 |...... 4463 |ID..coo. | v 3750 | e 45,000 | 08/16/2018. | 12/01/2026.
125896 BV 1 |CMS ENERGY CORP.. .3,000,000 |...102.295 ....3,068,850 ...3,000,000 | . 3,000,000 0 0 0 01....3.750 |...... 3.482 11,250 11/19/2020. | 12/01/2050.
12610# AA 1 |CBRE U.S. CORE PARTNERS LP .3,000,000 |...107.274 ...3,218,211 ...3,000,000 | .....ceeees 3,000,000 0 0 0 0....3.380 |..... 3.380 17,182 10/30/2019. | 10/30/2029.
126104 AC 7 |CBRE U.S. CORE PARTNERS LP SENIOR UNSECU.........ccocovivrvernririrnns .2,000,000 |...102.247 ....2,044,938 ...2,000,000 2,000,000 0 0 0 0]...2.840 |...... 2.840 11/04/2020. | 11/04/2030.
12636Y AA 0 | CRH AMERICA FINANCE INC 144A 1,985,420 |...111.589 2,000,000 .1,990,164 0 1,362 0 0....3.400 |..... 3.487 05/02/2017. | 05/09/2027.
126408 HT 3 |CSX CORP. 4,706,001 |.....99.333 4,744,000 | .... 4,706,045 0 44 0 0....2500 |...... 2.538 12/01/2020. | 05/15/2051.
126408 HT 3 |CSXCORP. ...253,949 | .....99.333 256,000 | ...... 253,952 0 2 0 0]....2.500 |...... 2.538 12/01/2020. | 05/15/2051.
126650 CY 4 |CVSCORPCTL 1,984,170 |...126.340 2,000,000 0 524 0 0]...4.780 |...... 4.842 03/07/2018. | 03/25/2038.
126650 DP 2 |CVS CORP. ...101.320 0 (33) 0 0....2.700 |...... 2.610 11/30/2020. | 08/21/2040.
126650 DP 2 |CVS CORP. ...101.320 0 3) 0 0....2.700 |...... 2.610 11/30/2020. | 08/21/2040.
12673P  AE 5 |CAINC.... ...107.198 ....998,583 0 498 0 0 |...4500 |.... 4.558 08/13/2013. | 08/15/2023.
127055 AK 7 |CABOT CORP 3,127,968 |...108.343 3,133,181 0 2,515 0 0]....3.400 |...... 3.501 07/23/2018. | 09/15/2026.
127097 D* 1 |CABOT OIL & GAS CORP .1,000,000 |...100.152 .1,000,000 0 0 0 0|....5420 |... 5.420 12/30/2010. | 01/15/2021.
14040H BH 7 |CAPITAL ONE FINANCIAL CORP. .1,000,000 |.....99.661 ...996,610 .1,000,000 0 0 0 0]...4.025 |... 4.062 05/11/2015. | 01/01/9999.
14040H  BJ 3 | CAPITAL ONE FINANCIAL CORP..........ccoovvmmmrirnmerrenerrnneereneersnensennnenns | LSuis [ 2 | 28 FEiiiis | i 862,931 |..114.176 | ...cccooooennee 985,339 | .................863,000 | .....cccccco... 862,963 0 7 0 0....4.200 |...... 4.201 10/26/2015. | 10/29/2025.
14040H BJ 3 | CAPITAL ONE FINANCIAL CORP. ...136,989 |...114.176 ...156,421 ..137,000 ....136,994 0 1 0 0]....4.200 |..... 4.201 10/26/2015. | 10/29/2025.
14040H CE 3 | CAPITAL ONE FINANCIAL CORP. ...875,658 |...114.648 1,005,463 ..877,000 | .... ...875,767 0 109 0 0....3650 ... 3.675 05/06/2020. | 05/11/2027.
14040H CE 3 | CAPITAL ONE FINANCIAL CORP..........oovrviiriiinceiiereiieseeieceieesesiesenenas 114648 | 141017 | 123,000 122,827 0 15 0 0....3.650 |..... 3.675 05/06/2020. | 05/11/2027.
141781 AE 4 |CARGILL INC 144A SENIOR NOTES. ..130.287 | ... 476,850 | ................366,000 | ...coooirrenne 417,172 0 (7,791) 0 0f....7500 |.... 4.653 ...27,450 | 08/06/2014. | 09/01/2026.
14313*  AB 9 | CARMAX AUTO SUPERSTORES INC ...110.000 3,000,000 0 0 0 0 |...4170 |..... 4.170 125,100 |06/22/2016. | 04/27/2026.
149123  BF 7 |CATERPILLAR INC 2133307 [ 99,980 [ . 75,000 79,391 0 (456) 0 0]...6.625 |.... 5.660 11/30/2004. | 07/15/2028.
156686 ~AJ 6 | CENTURYTEL INC SENIOR NOTES SERIES D 3,235,406 |...111.514 . 3,166,103 0 (6,822) 0 0]...7.200 |...... 6.880 08/18/2004. | 12/01/2025.
165087 AN 7 |VERIZON VIRGINIA INC FORMERLY BELL ATLAN 7,740,013 |...106.909 | .. ...6,875,000 | ............. 6,958,378 | ...cvvverriiens (U IO (UL T4 — (U OO 0...7.875 |..... 6.646 07/27/2004. | 01/15/2022.
166754 AP 6 | CHEVRON PHILLIPS CHEM CO 144A..........ccoooiirviiinniicnniinnciisnniisnniinns | connee | oo | v T 2ZAFE i | 996,370 |..112.522 | ............c. 1,125,220 | ..cooooveee 1,000,000 | ..coovvernneee 997,715 343 0 0]....3.400 |...... 3.443 11/18/2016. | 12/01/2026.
166754 AS 0 | CHEVRON PHILLIPS CHEM CO 144A ....996,965 |...114.359 ....1,143,590 ...1,000,000 ....997,657 270 0 0]....3.700 |...... 3.736 02/28/2018. | 06/01/2028.
166754 AS 0 | CHEVRON PHILLIPS CHEM CO 144A ...996,965 |...114.359 ....1,143,590 ...1,000,000 270 0 01....3.700 |...... 3.736 02/28/2018. | 06/01/2028.
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167885 A@ 1 |CHICAGO PARKING METERS INC SENIOR SECURE...........cccoovvvierinnns ..112.285 3,000,000 0 0 0 0 | 4.930 |...... 4.930 |MJSD. | .o 411 | i, 147,900 | 01/30/2019. | 12/30/2025.
171232 AE 1 |CHUBB CORP DEBENTURES....... ..146.055 | ................109,541 | ..................75,000 | ..... 79,310 0 (273) 0 0 [ 6.800 |...... 6.070 [MN......| covvereern852 | i 5,100 | 11/30/2004. | 11/15/2031.
172062  AF 8 | CINCINNATI FINANCIAL CORP DEBENTURES... ...131.907 75,000 | ..... 77,854 0 (297) 0 0 ... 6.920 |...... 6.267 05/09/2005. | 05/15/2028.
172967 UM 4 | CITIGROUP INC SERIES P. ...109.500 | .. ..2,500,000 2,500,000 0 0 0 0 | 5.950 |...... 5.950 04/20/2015. | 01/01/9999.
172967 MK 4 | CITIGROUP INC.....ovorrerrrinineieesiiesiesisseesessssssess s ssssssssesssessssens 2102946 | 243982 | .................237,000 | ...... 237,000 0 0 0 0 [ 4.700 |...... 4.700 01/15/2020. | 01/01/9999.
172967 MK 4 |CITIGROUP INC.... ...102.946 785478 | .o 763,000 | oo 763,000 0 0 0 0 [ 4.700 |...... 4.700 01/15/2020. | 01/01/9999.
17308C C5 3 |CITIGROUP INC.... ...110.160 203,200 . 2,000,000 0 0 0 0 | 2976 | ... 2.861 10/28/2019. | 11/05/2030.
18055# AM 4 | CLARION LION PROPERITES FUND. ...109.499 189,978 2,000,000 2,000,000 0 0 0 0 . 4.600 |...... 4.600 02/14/2014. | 02/14/2024.
18055# BB 7 | CLARION LION PROPERITES FUND SENIOR NOTE.........cccovvvumirierirenes 117128 2,000,000 2,000,000 0 0 0 0 [ 4.390 |...... 4.390 02/01/2019. | 02/01/2030.
184692 C# 6 |CLEARBRIDGE ENERGY MLP FUND INC ...108.328 559,610 0 0 0 0 | 3.460 |...... 3.460 06/11/2015. | 06/11/2025.
195674  J# 4 | COLONIAL GAS COMPANY SENIOR UNSECURED NO.. ...107.533 ..1,000,000 0 0 0 01....3.130 |...... 3.130 10/05/2017. | 10/05/2027.
195869 AG 7 |COLONIAL PIPELINE CO 144A SENIOR NOTES ...145.263 86,573 0 (712) 0 01...7.630 |...... 5.753 11/30/2004. | 04/15/2032.
20030N BU 4 |COMCAST CORP. 115,097 [ 817,189 | 710,000 | s 815,325 0 (331) 0 0].....3.400 |...... 2.591 11/18/2020. | 07/15/2046.
JT] 20030N BU 4 |COMCAST CORP. ...115.097 2,629,709 0 (1,066) 0 0....3400 |...... 2.591 11/18/2020. | 07/15/2046.
== 20030N DH 1 |COMCAST CORP ...120.490 716,273 0 (133) 0 01...3.750 |...... 2.454 12/18/2020. | 04/01/2040.
_° 200340 AQ 0 |COMERICA INC ...113.766 ..1,000,000 ...1,000,250 0 (40) 0 0].....3.800 |...... 3.795 07/18/2014. | 07/22/2026.
OO0 20605P AH 4 |CONCHO RESOURCES INC 114313 3,000,000 | . 2,898,978 0 | s 12,659 | ..o (V1 IR 0{...3.750 |...... 4.331 06/13/2018. | 10/01/2027.
20605P AK 7 | CONCHO RESOURCES INC. ...118.248 1,182,480 1,000,000 | ..coocvvvnnece 997,360 0 287 0 0]....4.300 |...... 4.341 06/14/2018. | 08/15/2028.
209115  A* 5 | CONSOLIDATED EDISON INC.......oeverivrmrrreriserierienes ...110.889 3,852,382 3,474,076 3,474,076 0 0 0 0...8710 |..... 8.709 06/27/2008. | 06/30/2022.
210518 E* 3 | CONSUMERS ENERGY COMPANY FIRST MORTGAGE ...108.401 2,168,020 2,000,000 2,000,000 0 0 0 01....3520 |...... 3.520 09/28/2017. | 09/28/2037.
210518  F* 2 |CONSUMERS ENERGY COMPANY First Mortgage. ...108.393 3,251,790 ..3,000,000 3,000,000 0 0 0 0 3.520 11/15/2017. | 11/15/2037.
210795 QB 9 | CONTINENTAL AIRLINES 2012-2 A EETC ...101.410 2,407,155 2,373,686 | . 2,390,274 0 (3,412) 0 0].....4.000 |...... 3.770 02/05/2014. | 04/29/2026.
21871@ AA 8 |CORESITE L.P. SENIOR UNSECURED NOTES........ccccrmvmirrmerrrierriiririrenns ...106.278 1,062,781 | .oovvvrene 1,000,000 | ..o 1,000,000 0 0 0 0f...4190 |.... 4.190 06/15/2016. | 06/15/2023.
21871@ AB 6 |CORESITE L.P. SENIOR NOTE ...107.012 2,140,240 | ... 2,000,000 2,000,000 0 0 0 0....3910 |... 3.906 04/20/2017. | 04/20/2024.
21871@ AC 4 |CORESITE L.P. SERIES A SENIOR NOTE. ...110.358 2,207,170 2,000,000 2,000,000 0 0 0 0 {..4.110 |...... 4.107 04/17/2019. | 04/17/2026.
22279% AE 4 |COUSINS PROPERTIES INCORPORATE SENIOR NO . L 111.394 5,569,722 | ..oovvvnnee. 5,000,000 5,000,000 0 0 0 01....3.950 |...... 3.950 06/19/2019. | 07/06/2029.
22541L  AE 3 | CREDIT SUISSE FB USA INC......c.ovviuiimeiirrrerieriseisesissssessesiseesssias 155258 | oo 116,444 | oo 75,000 | ..... 82,676 0 (454) 0 0 {..7125 |...... 5.890 11/30/2004. | 07/15/2032.
22822R  BD 1 |CROWN CASTLE TOWERS LLC 144A.. ...107.983 2,483,609 | .....ccoocc.. 2,300,000 | . 2,310,591 0 (3,468) 0 0f...3.663 |.. 3.501 05/06/2016. | 05/15/2025.
22822R  BH 2 |CROWN CASTLE TOWERS LLC 144A.. ...115.636 1,156,360 | .....ccooeec 1,000,000 | ..coovvvenee 1,000,000 0 0 0 0|...4241 |... 4.241 06/26/2018. | 07/15/2028.
22822V AP 6 |CROWN CASTLE INTL CORP........... ..118.418 2,368,360 2,000,000 2,309,894 0 (446) 0 0]....4.000 |...... 3.168 12/04/2020. | 11/15/2049.
22970 AA 8 |BGS BNSF CTL - Series 2015-1 PT......c.ovrurrerereererissrienieseseessseennnens . 117.383 | . 7,471,860 | oo 6,365,377 | . 6,365,377 0 0 0 0]....4.070 |...... 4.105 03/12/2015. | 05/15/2034.
23157# AG 4 |CURTISS-WRIGHT CORPORATION........oevtrreerrerirsireniseisnersesiseseseenns ..108.462 | ..o 1,952,316 | .coooovrerne 1,800,000 | ..cooovrvnnee 1,800,000 0 0 0 0].....3.850 |...... 3.850 02/26/2013. | 02/26/2025.
23204G  AC 4 |CUSTOMERS BANCORP INC... 102187 | 2,043,740 | e 2,000,000 | ....ccorenne 1,998,560 0 917 0 0f....3.950 |...... 4.000 06/28/2017. | 06/30/2022.
233835 AQ 0 |DAIMLER FINANCE NALLC . ..1568.149 | ............ 7,907,450 | .............. 5,000,000 5,387,984 0 (25,308) 0 0].....8.500 |..... 7.392 08/05/2002. | 01/18/2031.
23386# AR 3 |DAIRY FARMERS OF AMERICA INC SENIOR NOTE........cccovuurirnriiirnrines ..112.422 ...1,000,000 0 0 0 0[...4.660 |... 4.656 01/03/2019. | 01/03/2026.
24736X AA 6 |DELTA AIRLINES 2015-1 AA ...103.053 782,953 0 0 0 0]...3.625 |.... 3.625 08/10/2015. | 07/30/2027.
24736Y AA 4 |DELTA AIRLINES 2015-1 A. ...102.798 782,962 | ..oooovons 782,962 0 0 0 01....3.875 |..... 3.875 08/10/2015. | 07/30/2027.
24737*  AA 8 |DELTA AIRLINES 2019-1B EETC ...102.693 893,333 | .. 893,333 0 0 0 0].....8.000 |..... 7.998 04/22/2020. | 04/25/2023.
249030 AC 1 |DENTSPLY INTERNATIONAL ...101.256 1,000,000 | ...ccoooernee 999,739 0 406 0 0]..4125 |...... 4.168 08/16/2011. | 08/15/2021.
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250847  H* 4 |DETROIT EDISON COMPANY 2011 SERIES D....c..ccovvrvrvveriniersireiernnes | cevvs - 14,000,000 |...109.619 ....4,384,760 ...4,000,000 | ............. 4,000,000 0 0 0 (U 4.310 |...... 4.310 |MS...... 57,467 | ........ 172,400 | 09/01/2011. | 09/01/2023.
25179M AL 7 |DEVON ENERGY CORPORATION........ USRI IO - .2,107,500 |...122.301 | .. ...2,446,020 | ... ...2,000,000 | . 2,088,921 0 (2,464) 0 0 | 5.600 |...... 5.239 | WJ....... veeennD1,644 | L 112,000 | 08/24/2011. | 07/15/2041.
253890 AT 3 | DIGITAL REALTY TRUST LP....coiiiiiiieireiineineiieeiseissessssisesssessseesssssns | oeeens | e T 2B FE i | i 1,997,040 |...120.331 | .ccooovrvrnce 2,406,620 | ...oocovnne. 2,000,000 | .ooocvenees 1,997,722 0 249 0 0 [ 4.450 |...... 4468 |JJ..oooe. | v 41,039 | ......... 89,000 | 06/14/2018. | 07/15/2028.
254687 GA 8 |WALT DISNEY COMPANY (THE).......ccvumrrerirrireerreinirierieneseessesnenees LS..|..|. ...998,570 |...127.059 ...1,270,590 ...1,000,000 ....998,580 0 10 0 0 | 3.800 |...... 3.807 |MN...... 05/11/2020. | 05/13/2060.
256677 AG 0 | DOLLAR GENERAL CORP........coocurirvmerieriresiseesssisssssesssessssessssesssssaees | reeens - ...999,330 |...114.917 | .. . 1,149170 | . ...1,000,000 | .... 0 42 0 (N I 3.500 |...... 3.508 |AO...... 04/01/2020. | 04/03/2030.
260543  BA 0 |DOW CHEMICAL CO....ccvvrirririireriniieesesisissiresississssiessssssssessssssssessnses. | oeseens e |28 FE i [ 95,998 |..101.692 | ...cooovvririnne 76,269 | ..ovvvvercanee 75,000 | ..... 75,496 0 (1,950) 0 0 ... 9.000 |...... 6.241 |AO...... 11/30/2004. | 04/01/2021.
26078)  AE 0 | DUPONT DE NEMOURS INC......ccoovemrimirmerirerirneessesssissessesesesssesssssesaes | reeens - .1,000,000 |...135.445 ....1,354,450 ...1,000,000 .1,000,000 0 0 0 0 | 5319 | ... 5.319 |MN...... 11/14/2018. | 11/15/2038.
26439R  AK 2 |ENBRIDGE INC SENIOR NOTES........ccccostiurirmrerenineineesessssssesesssssseeses | ceeees o 4,724,600 |..120.974 | .. ...6,048,700 | ... ...5,000,000 | .... 4,829,434 0 9,739 0 0 ... 6.750 |...... 7.201 |FA....... 06/12/2002. | 02/15/2032.
26442C AR 5 |DUKE ENERGY CAROLINAS........c.covverieriririreriereesesensssisssssesssesssenses | cveeens e T LF FE i | e 979,160 |...123.098 | .....ccccoeuue 1,230,980 | ..cooovvvnne 1,000,000 | ...occovvvene. 980,271 0 448 0 0 | 3.875 |..... 4.000 [MS...... 07/13/2018. | 03/15/2046.
26444G  AC 7 |DUKE ENERGY FL PROUJ FIN.....cvuuiiririmeineriseiineiieniseisessssessessesssssenns | eeens .2,999,880 |...108.214 ....3,246,420 ...3,000,000 0 0 0 0 | 2538 |..... 2.538 |MS...... 06/15/2016. | 09/01/2029.
268648 AN 2 |EMC CORP. JROOR . ...961,020 |...105.045 | .. ....1,050,450 | ... ...1,000,000 | .... ...988,990 0 4,273 0 0 | 3.375 |...... 3.857 |JD....... ..2,813 | ..........33,750 | 08/19/2013. | 06/01/2023.
268840 A@ 8 |EPRPROPERTIES SERIES B GTD SENIOR NOTES.......ccoseemveenerirnirrenes [ corens . 7,500,000 |...101.660 | .....ccovee... 7,624,500 | .............. 7,500,000 | .oocvvrees 7,500,000 0 0 0 0 | 5.810 |..... 4.560 |FA.....| oo 148,019 | ........ 349,177 | 08/22/2016. | 08/22/2026.
268858 AB 6 |EQT MIDSTREAM PARTNERS LS..|..|. ...991,910 |...100.906 | .. 1,009,060 ...1,000,000 | .... ....994,868 0 750 0 0 | 4125 |...... 4.224 11/01/2016. | 12/01/2026.
26986* AA 1 |EAGLE SOLAR LLC SENIOR SECURED NOTE.........cccouveummrrmeriererncerninins | ceveee - . ...913,198 |...105.391 | .. 913,198 | ... ...913,198 0 0 0 0 | 4.820 |...... 4.819 11/01/2018. | 12/31/2042.
277432 AN 0 | EASTMAN CHEMICAL CO....cooumirmriririerirerirneeseeiseissessesesssssessssisssssanss | vseens . LCFE i | v 797,29 |..104.492 | .................835,936 | ..ccccovrrren. 800,000 | ..covvrrrrrnns 799,513 0 286 0 0 [ 3.600 |...... 3.639 05/30/2012. | 08/15/2022.
278058 AM 4 | EATON CORP DEBENTURES........coovuiiirieinnisiiesiesisssississssssssesssssnnss | veeens - 94,793 |..111.642 | ...cccc000eer...83,732 | o 75,000 | .. 77,737 0 (1,568) 0 0 | 8.100 |...... 5.711 11/30/2004. | 08/15/2022.
28501*  AY 1 |ELECTRIC TRANSMISSION TEXAS LL LLC SENIO......cccovvvmerirerirneirrinins | cevie - .3,000,000 |...109.816 | ..............3,294,480 | ..............3,000,000 | ............. 3,000,000 0 0 0 (N P 3.900 |...... 3.900 03/17/2016. | 03/17/2036.
28501* BB 0 |ELECTRIC TRANSMISSION TEXAS LL SENIOR UN........cccovvuviiemiimirirenis | crvieae .1,000,000 |...110.000 1,000,000 | ....ccovveuee 1,000,000 0 0 0 0]....3.550 |...... 3.550 06/12/2019. | 06/12/2029.
292480 AH 3 |ENABLE MIDSTREAM PARTNER. ...102.288 85,000 84,814 0 51 0 0....3.900 |..... 3.970 12/22/2015. | 05/15/2024.
292480 AH 3 |ENABLE MIDSTREAM PARTNER. ..102.288 | ................935935 | ................915,000 | ................ 912,995 0 546 0 01....3.900 |...... 3.970 12/22/2015. | 05/15/2024.
29278N  AG 8 |ENERGY TRANSFER OPERATNG L 116781 | ... 1,062,707 e 910,000 908,308 0 159 0 0]....5.250 |...... 5.278 .10,086 01/08/2019. | 04/15/2029.
29278N  AG 8 |ENERGY TRANSFER OPERATNG ..89,810 |...116.781 89,833 0 16 0 0]...5.250 |...... 5.278 .997 01/08/2019. | 04/15/2029.
29364W BD 9 |ENTERGY LOUISIANA LLC 4,178,210 |...106.768 | ..............4,270,720 | ..............4,000,000 | ............. 4,177,709 0 (501) 0 0f....2.900 |.... 2.682 .34,156 11/10/2020. | 03/15/2051.
29379V BN 2 |ENTERPRISE PRODUCTS OPERATING s .2,000,000 |...101.523 2,000,000 0 0 0 0....5250 |..... 4.029 .39,375 08/07/2017. | 08/16/2077.
29379V CA 9 |ENTERPRISE PRODUCTS OPERATING s 4,961,650 |...101.979 4,961,952 0 302 0 0]....3.200 |...... 3.239 64,000 07/30/2020. | 02/15/2052.
30251B  AD 0 [FMRLLC T44A. ...t .1,013,470 | ...134.666 .1,009,610 0 (574) 0 0]...4.950 |..... 4.844 .20,625 01/31/2013. | 02/01/2033.
30288* AA 8 |FLNGLIQUEFACTION 2 LLC SENIOR SECURED N.......ccocommrirmrermnineinnes | ceveee ...047,600 |...116.678 ....947,600 0 0 0 0]...4.540 |...... 4.541 .10,875 11/29/2016. | 03/31/2038.
30571# AA 0 |FAIRVIEW HEALTH SERVICES TAXABLE BNDS SE..........ccocomivvvmmrerinnes | coreees R e 7,177,165 |...110.000 L TATT165 | . 7,177,165 0 0 0 0f...4.160 |.... 4.160 .38,151 09/02/2015. | 11/15/2043.
316773 DB 3 |FIFTH THIRD BANCORP........ccccosiviiriirimiierieesiensseissesesssssssessesessenas LS. [ [ w2 [ BAFE s | v 366,000 |...106.600 | .................390,156 | ..ovvrrcrirnces 366,000 | ...... 366,000 0 0 0 0]...4.500 |...... 4.500 07/27/2020. | 01/01/9999.
316773 DB 3 | FIFTH THIRD BANCORP........cooovuimriiiriiiereiiereieeseiiesesiesessesssiesssiennnes | arevens o .1,634,000 |...106.600 ...1,634,000 | ............. 1,634,000 0 0 0 0]....4.500 |...... 4.500 07/27/2020. | 01/01/9999.
31953* AL 6 |BNSF RAILWAY COMPANY SERIES A ceerer s | s - ...589,416 |...116.530 589,416 | ...... 589,416 0 0 0 0....5960 |... 5.959 10/16/2007. | 10/15/2027.
31953* AM 4 |BNSF RAILWAY COMPANY SERIES B JSSSTRTRRRRI PO e e [ 10 i | 58,454 |..116.530 | ...coccoerrerenn88,116 | oo 58,454 | ..... 58,454 0 0 0 0].....5.960 |...... 5.959 10/16/2007. | 10/15/2027.
31953* AN 2 [BNSF RAILWAY COMPANY SERIES C.....cocovvrrirnriiererieiierneississssseennnes | cereees ....368,367 |...116.530 ..368,367 | ...... 368,367 0 0 0 0f...5960 |... 5.959 10/16/2007. | 10/15/2027.
31953* AP 7 |BNSF RAILWAY COMPANY SERIESD.... [T . ...150,195 |...116.530 150,195 | oo 150,195 0 0 0 0....5.960 |... 5.959 10/16/2007. | 10/15/2027.
31953*  AQ 5 |BNSF RAILWAY COMPANY SERIES E ceetere et | s e [ 1C i | i 199,866 |...116.530 | .................232,903 | .ccoovviirrnaae 199,866 | ...ccooocvvvenee 199,866 0 0 0 0]....5.960 |...... 5.959 10/16/2007. | 10/15/2027.
32055R  A@ 6 |FIRST INDUSTRIAL LP SERIES A GTED SENIOR......cccovevemriiriirineiinnns | v .1,000,000 |...112.202 ...1,122,016 ..1,000,000 | ......cccc... 1,000,000 0 0 0 0]...4.300 |...... 4.300 04/20/2017. | 04/20/2027.
32055R  B# 3 |FIRST INDUSTRIAL LP SERIES E GTED SENIOR......ccorreerireirsrirnerinnes | cerens . .2,000,000 |...111.604 | .. 12,232,076 | ... ...2,000,000 | . 2,000,000 0 0 0 01....3.970 |...... 3.970 | W....... 07/23/2019. | 07/23/2029.
32055R  B* 7 |FIRST INDUSTRIAL LP SERIES C GTED SENIOR........cccovvuemerimirrrerirerins | v e e T 2B FE i | e 2,000,000 |...109.935 | .............. 2,198,706 | ..........c... 2,000,000 | . 2,000,000 0 0 0 0].....3.860 |...... 3.860 |FA....... 02/15/2018. | 02/15/2028.
337358 BD 6 |FIRST UNION CORP (WACHOVIA) SUB DEBENTUR.........coccommvemerrerienes [ s ..140.045 | .................105,034 | ..................75,000 | ..... 79,978 0 (207) 0 0]....6.550 |...... 5.872 |AO...... 11/30/2004. | 10/15/2035.
33972P  AA 7 |FLNG LIQUEFACTION 2 LLC 144A.......ccoovirniririnirernncesneississsissenens | cereees 298550 | .o 4,702,806 | ....eend,772,000 | oo 4,772,000 0 0 0 0..4125 |... 4125 |MS...... .196,845 | 07/12/2016. | 03/31/2038.
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341081  FQ 5 |FLORIDA PWR & LT CO..oovvviirirrieinirsieisssciesssisssesssesssssssssssssssenss | oevens - AN ....994,600 |...130.639 | .. ....1,306,390 ..1,000,000 | ..covvrernnes 994,884 0 103 0 (V) 3.950 |...... 3,981 [MS...... 13,167 02/26/2018. | 03/01/2048.
341099 CR 8 |DUKE ENERGY FLORIDA LLC.....ccoiviriiririnirierieriseeseeississesienieseseenes | eeens - AFFE | e .2,406,900 |...119.798 | .. 2,395,960 | ... ...2,000,000 | . 2,406,037 0 (863) 0 0 | 3.850 |...... 2.605 |MN...... ..9,839 12/08/2020. | 11/15/2042.
343498  AB 7 | FLOWERS FOODS INC.......ooiiuuiimimiiniireiseesseesesissssssssesssssessssssssssens | oeeens . . 1,985,000 |...111.585 | ............2,231,700 | ...occvvnnce 2,000,000 | .ooocvenees 1,990,221 0 1,509 0 0 | 3.500 |...... 3.595 05/31/2017. | 10/01/2026.
34490@ AF 1 |FOOTBALL CLUB TERM NOTES 2020 SENIOR SEC..........cccocoomerirerernennns | worvens - AFFE | e .1,000,000 |.....99.175 ...1,000,000 .1,000,000 0 0 0 0 | 3.850 |...... 3.850 10/02/2020. | 10/05/2040.
345397 WW 9 |FORD MOTOR CREDIT cevvenen [ s - | 3. .6,500,000 |...102.802 ...6,500,000 | ... 6,500,000 0 0 0 (N I 3.664 | ... 3.664 09/03/2014. | 09/08/2024.
361448 AW 3 | GATX CAPITAL CORPORATION.......ovvviereriiirerninnines o LS| . 664,857 |...109.841 | ..coeriernnn 738,132 | i 672,000 | ..ooovrrenennd 668,734 0 706 0 0 3.250 |...... 3.374 02/03/2015. | 03/30/2025.
361448 AW 3 | GATX CAPITAL CORPORATION.......cvvermrrmrirerirnrienes IO - .1|2BFE.. ...324,513 |...109.841 328,000 | .......... 326,406 0 344 0 0 3.250 |...... 3.374 02/03/2015. | 03/30/2025.
36150J  AE 0 |GBGLLC 144A. ... | areiins o AFFE | .5,000,000 |...111.904 | .. 5,595,200 | ... ...5,000,000 | . 5,000,000 0 0 0 0 . 4.100 |...... 4.135 09/22/2020. | 09/01/2050.
36164Q 6M 5 | GE CAPITAL INTL FUNDING......cccovverirmerirerinrerceissrseriesieseseesssisneniens | eeens . . 2,233,852 |..111.349 | ..ovcvrneee. 2,499,785 | ...cccoonne. 2,245,000 | . 2,238,792 0 1,153 0 0 | 3.373 | ... 3.435 07/08/2016. | 11/15/2025.
369550 AR 9 | GENERAL DYNAMICS......oovuiiimiireirinriseiieeiesiseesssissisessesssseessssssssns | eeens - .2|1.FFE.. ...998,350 |...101.019 | .. 1,010,190 ..1,000,000 | coovvrrrinne 999,894 0 191 0 0 | 3.875 |..... 3.895 07/05/2011. | 07/15/2021.
37045V AH 3 | GENERAL MOTORS CO LS..|..|. VA .. ...307,026 |...120.514 | .. ..359,132 | ... 298,000 | ...... 305,555 0 (364) 0 0 | 5.000 |...... 4.753 07/21/2016. | 04/01/2035.
37045V AH 3 | GENERAL MOTORS CO.....otvuuuemmrirrireesneiseisesssessesssessssesssssssssensenes | seveen . . 723,264 |..120.514 | .................846,008 | .....cccoonnee. 702,000 | ..oovvrrirns 719,798 0 (858) 0 0 | 5.000 |...... 4.753 07/21/2016. | 04/01/2035.
37045X BG 0 | GENERAL MOTORS FINL CO LS..|..|. VA ...490,224 |...117.968 .492,000 | ...oocovennns 490,968 0 170 0 0. 5.250 |...... 5.297 02/25/2016. | 03/01/2026.
37045X BG 0 | GENERAL MOTORS FINL CO...vvvrrrermermermerierieniseesenissssessesssssesenians | seeven - VA ....506,166 |...117.968 ..508,000 | ...... 506,935 0 175 0 0 5.250 5.297 02/25/2016. | 03/01/2026.
37045X  CA 2 | GENERAL MOTORS FINL CO...vvvrririrmeenerieisesineesenissisessesssessssnians | sevees . . 1,000,000 |...104.250 | .............. 1,042,500 | ..coovrvnne 1,000,000 | ..cooovrvnnee 1,000,000 0 0 0 (1 I 5.750 |..... 5.750 09/13/2017.| 01/01/9999.
38141G  XG 4 |GOLDMAN SACHS GROUP INC... N - NIRK reverene [ .1,999,300 |...107.683 .1,999,356 0 56 0 0 . 2.600 |...... 2.604 02/05/2020. | 02/07/2030.
38148Y AA 6 | GOLDMAN SACHS GROUP INC... N - W12 .1,000,000 |...122.037 .1,000,000 0 0 0 0 | 4.017 |...... 3.929 10/24/2017. | 10/31/2038.
391210 A* 1 |GREAT RIVER ENERGY 2009B........c.cooniveriiiririiiiinnisisisssiesessseeensnes ...102.611 0 0 0 0 [ 5810 |...... 5.810 09/02/2009. | 07/01/2021.
39121  AE 0 | GREAT RIVER ENERGY 144A - ...121.309 ....145,937 0 1,534 0 0 6.254 |...... 7.239 08/12/2008. | 07/01/2038.
39138Q AA 3 | GREAT-WEST LIFECO FIN 18 144A.........cooiiiinrineinreseiiseiieseseessnins | reeens o . . . 117.259 2,001,659 0 (184) 0 0 | 4.047 |...... 4.034 05/22/2018. | 05/17/2028.
39138Q AC 9 | GREAT-WEST LIFECO FIN 18 144A..........ccooirniriinnincrerisnisesiieninenes | e - AFFE | e .1,999,660 |...136.702 .1,999,693 0 6 0 0 | 4.581 ... 4.582 05/22/2018. | 05/17/2048.
404119 BQ 1 |[HCAINC . - .1,055,770 |...116.814 .1,040,346 0 (8,434) 0 0 5.250 |..... 4211 02/14/2019. | 04/15/2025.
404119 BT 5 [HCAINC B e A2 .1,042,500 |...118.456 .1,031,850 0 (5,619) 0 0 [ 5.250 |...... 4.525 01/17/2019. | 06/15/2026.
404119 BX B [HCAINC ..ottt esssssssssaes | sevien ...116.076 11,991,249 0 847 0 0|...4125 | ... 4.187 06/05/2019. | 06/15/2029.
40414L AN 9 |HCPINC LS. .. 113.571 210,337 0 (71) 0 0].....4.000 |...... 3.959 05/29/2015. | 06/01/2025.
404141 AN 9 [HCP INC....ooovirieireicieiiesieeiesisesess sttt esssssssssaes | sesien . . L3571 e 45,428 | .ll.40,000 | 40,064 0 (13) 0 0]....4.000 |..... 3.959 05/29/2015. | 06/01/2025.
41242 BV 3 |NBAHARDWOOD FUNDING LL SERIES RR SENIOR N - RIRK .1,000,000 |.....99.585 .1,000,000 0 0 0 0{...3.190 |...... 3.190 06/30/2020. | 06/07/2030.
418056 AV 9 |HASBRO INC e e L2 1,973,341 |...108.986 | .. .1,980,748 0 2,494 0 0f....3.500 |.... 3.663 12/11/2017. | 09/15/2027.
418056  AZ 0 [HASBRO INC......cooeririeiiinirieriesieeisie sttt LS. . . 996,800 |...113.362 | ..ccovvvrenee 1,133,620 | .oooovrrrne 1,000,000 | ..coooeernnene 997,099 0 268 0 0]....3.900 |...... 3.939 11/13/2019. | 11/19/2029.
42234Q AD 4 |HEARTLAND FINANCIAL USA........cooiiiiiimiieiieeineissiisssisessesiseesssssnes | oeeens - 2|2 .1,035,000 |...105.505 ....1,055,050 ...1,000,000 | ..occoonne. 1,017,986 0 (4,225) 0 01...5.750 |..... 5.217 08/05/2016. | 12/30/2024.
42251 AU 8 |HEB GROCERY COMPANY SENIOR UNSECURED NOT.. JROT - RINK .5,000,000 |...111.668 | .. ...5,583,390 | ... ...5,000,000 | . 5,000,000 0 0 0 0]....3.540 |...... 3.540 03/30/2016. | 03/30/2031.
42824C AW 9 |HEWLETT-PACKARD ENTERPRISE CO.......ceoomrriirierieireireniseiseriens LS. .. . 1,346,374 | .. 117139 | .o 1,582,548 | ......ccccco.. 1,351,000 | .coooovrennee 1,348,191 0 509 0 0]...4.900 |...... 4.949 12/30/2016. | 10/15/2025.
42824C AW 9 |HEWLETT-PACKARD ENTERPRISE CO RPN e L2 ....148,490 |...117.139 149,000 | .oovvvrrrnee 148,690 0 56 0 0f...4.900 |.... 4.949 12/30/2016. | 10/15/2025.
431282 AS 1 |HIGHWOODS REALTY LP. . [T I - W12 .2,992,350 |...105.916 | .. ...3,000,000 | . 2,993,137 0 630 0 0].....3.050 |...... 3.079 09/04/2019. | 02/15/2030.
44107T AW 6 |HOST HOTELS & RESORTS LP.... [SSSTTRROPN BN . . 498,400 |...109.625 | ......cccouuuuus 548,125 | ..ccoovvvinnn. 500,000 | ..ccooverinnns 499,101 0 154 0 0]....4.500 |..... 4.540 10/08/2015. | 02/01/2026.
44891A  AK 3 |HYUNDAI CAPITAL SERVICES 144A.........cccovvimirrerierniesinissiserieninenes | s - W12 ...877,270 |...106.262 ....1,062,620 ...1,000,000 911526 | 0 | s 13,260 0 0]....2.750 |...... 4.519 04/25/2018. | 09/27/2026.
44891A  BG 1 |HYUNDAI CAPITAL SERVICES 144A........ccomvrmireriereneeissinssiserisesineens | ceeees - W12 .1,993,980 |...108.813 | .. ...2,176,260 | ... ...2,000,000 | .... .1,994,678 0 698 0 0].....3.000 |...... 3.048 02/05/2020. | 02/10/2027.
44929@ AK 0 |ICRE REIT HOLDINGS SENIOR NOTE DUE 2028...........ccoovvermvinrieerienns | e [P 2A s | e 4,000,000 |...110.368 | .....cc.co.... 4414732 | o 4,000,000 | ...cooonees 4,000,000 0 0 0 0]....3.760 |...... 3.760 01/05/2016. | 01/05/2028.
457187  AC 6 |INGREDION INC.... [T - ...998,080 |...110.210 ...1,102,100 ...1,000,000 ...998,196 0 116 0 0]....2.900 |...... 2.922 05/08/2020. | 06/01/2030.
457187 AD 4 |INGREDION INC......cooomiiiiiiniiiiiiiisrissiissieeiesissesnsisssiesiesiesisnsins | sriiens ...985,510 |...119.670 ....1,196,700 ...1,000,000 0 183 0 0]....3.900 |...... 3.983 05/08/2020. | 06/01/2050.
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46132F  AB 6 [INVESCO FINANCE PLC.......coviiiireriiiirinieisissiensssssiensssissssesssssssssnens | avreees .1,491,200 |...109.864 | ..............1,647,960 | ..............1,500,000 | ............. 1,497,021 0 891 0 (U 4.000 |...... 4.069 |JJ....... . 11/06/2013. | 01/30/2024.
46284V AN 1 |IRON MOUNTAIN INC 144A.. 89,000 |..104.875 | ...ccovvrrerrn93,339 | ciiviiiiin..89,000 | .o 89,000 0 0 0 0 [ 4.500 |...... 4.500 [FA....... reveneeennnn 1,480 08/10/2020. | 02/15/2031.
46284V AN 1 |IRON MOUNTAIN INC 144A........cccoovimiemimneinnrnnrinennnsisseessssisssssssnesens | svenes | o0 | eveeereens 1] 3.C FEuviviiins | i 911,000 |...104.875 | ..o 955411 | 911,000 | oo 911,000 0 0 0 0 [ 4.500 |...... 4.500 |FA.....| oo 15,145 08/10/2020. | 02/15/2031.
46647P BV 7 |JP MORGAN CHASE & CO......oovvvrreirierieriereneeissisesisesieeesessssssssiens | aveeens .5,000,000 |...102.944 ....5,147,200 ...5,000,000 5,000,000 0 0 0 0 2525 |...... 2491 |MN...... 14,729 11/12/2020. | 11/19/2041.
47715 AA 5 | JETBLUE AIRWAYS 2013-1 CLASS A EETC....ccoovvvririreererinenierineennenins | cerens .2,537,395 |...105.010 | .. ....2,664,510 | ... ...2,537,395 | . 2,537,395 0 0 0 0 [ 4420 |...... 4420 |MS...... .36,138 03/05/2014. | 03/05/2023.
48121@ AJ 0 |JRD Holdings LLC Senior Unsecured NOtes..........cocvrvvervennieernersnserinnnees | vevvene | oo | evvveeens ] [ 2B Plicciiins | s 4,000,000 |...100.309 | .....cooeene 4,012,360 | ..oovvrnnee 4,000,000 | ...ocvuvee 4,000,000 0 0 0 0 [ 2.730 |..... 2.730 [MN..oo.| oo 13,043 11/18/2020. | 11/18/2032.
48128B  AG 6 |JPMORGAN CHASE & CO......... LS... .1,964,000 |...103.375 | ..............2,030,285 | ..............1,964,000 | ............. 1,964,000 0 0 0 0 [ 4.600 |...... 4.600 [FA....... 01/15/2020. | 01/01/9999.
48128B  AG 6 | JPMORGAN CHASE & CO......ccooriiriiireiieeiieseiesesiessisessissssieseins | oneees 36,000 |...103.375 ...36,000 | ..... 36,000 0 0 0 0 . 4.600 |...... 4.600 01/15/2020. | 01/01/9999.
48128B  AH 4 |JPMORGAN CHASE & CO......... LS. [ o2 | 2BFE s | v 1,500,000 |...101.687 | .....ccoo..ce 1,625,305 | ..ooovvvene 1,500,000 | ..coovrvenee 1,500,000 0 0 0 0 [ 4.000 |...... 4.000 02/19/2020. | 01/01/9999.
48305Q AA 1 | KAISER FOUNDATION HOSPITALS........coveurerireerenseineeseesesessesssnenns | reeens ...991,940 |...103.901 ...1,039,010 ..1,000,000 | coovvrrrinne 998,828 0 905 0 0 | 3.500 |...... 3.597 04/03/2012. | 04/01/2022.
485170 BB 9 |KANSAS CITY SOUTHERN.......cccoviimiriirirritiinsiissriesiesisssesssiesssiesienens | seveens .2,996,640 |...126.106 | .. ...3,783,180 | ... ...3,000,000 | . 2,996,778 0 57 0 0 | 4.700 |...... 4.707 04/30/2018. | 05/01/2048.
486606 K# 2 |KAYNE ANDERSON MLP INV CO SER KK SR UNSE..........cocoonmvmmermnnnnens | wevrnee [ oo [evvverinees | TAFE i | v 154,808 |...108.814 | ......cccovvvunne 168,454 | ..ccovvvviene 154,808 | .ooovvvvrrrnnee 154,808 0 0 0 0 3.930 |...... 3.931 04/30/2014. | 07/30/2024.
487312  AD 2 |KEENAN FT DETRICK ENERGY 144A.........ccooovimiiriririnnicsiineiscsiesi | s .3,849,000 |...104.436 ...4,019,742 ...3,849,000 | . 3,849,000 0 0 0 0 | 4.166 |...... 4.165 04/03/2019. | 11/15/2048.
487836 BW 7 |KELLOGG CO ...986,495 |..119.814 | .............1,186,159 | ........ec0.ne.990,000 | ovoovrevninnes 987,278 0 307 0 0 | 4.300 |...... 4.344 05/07/2018. | 05/15/2028.
487836  BW 7 |KELLOGG CO....ccoovrererreierierineirensseessenssssssesssssssessesssssssssssssssssssessas | seseens | oo | svnsenen] [ 2B FEuiiiiins | v 9,965 |...119.814 9,973 0 3 0 0 [ 4.300 |...... 4.344 05/07/2018. | 05/15/2028.
491386 E* 5 |KENTUCKY POWER COMPANY SENIOR UNSECURED........ccccouvievermiunns | crvenne 14,000,000 |...110.000 | ..............4,400,000 | ..............4,000,000 | ............. 4,000,000 0 0 0 0 3.350 3.350 09/12/2017. | 09/12/2027.
491674  BM 8 |KENTUCKY UTILITIES......ccoimiririreeririnirmeriesiseesssessssssessessesssessssines | seesen 2,819,025 |...113.329 . 2,818,602 0 (423) 0 (N P 3.300 |...... 2.665 12/09/2020. | 06/01/2050.
49427R AL 6 |KILROY REALTY LP. 11,052,770 |...112.269 1,000,000 | ..ovvvreeee 1,027,936 0 (5,612) 0 01...4375 |... 3.696 03/31/2016. | 10/01/2025.
49725V AB 8 |KIOWA POWER PARTNERS LLC 144A SNR SECUR ...100.376 82,254 | ..... 82,263 0 (33) 0 0 ...5.737 |..... 5.711 01/11/2005. | 03/30/2021.
49803# AB 8 |KITE REALTY GROUP LP SERIES B SENIOR NOT.......oovoniiiriieiiniienes | cevee ...109.507 5,000,000 5,000,000 0 0 0 0]...4470 |..... 4.470 09/10/2015. | 09/10/2025.
501044 CQ 2 |KROGER CO ...103.156 ...1,000,000 0 718 0 0].....3.400 |...... 3.477 1,178 04/10/2012. | 04/15/2022.
50540R AL 6 |LABORATORY CORP OF AMERICA HLD .1,012,680 |...104.633 1,000,000 0 (1,435) 0 01....3.750 |...... 3.595 .13,333 08/21/2012. | 08/23/2022.
50587K  AA 9 |LAFARGEHOLCIM FINANCE US 144A..........ccccovininniniieinineiierssiresssinnes | coreees ....999,160 |...110.035 ...1,000,000 ....999,484 0 80 0 0f....3.500 |.... 3.510 ...35,000 | 09/15/2016. | 09/22/2026.
521865 AY 1 |LEARCORP... 2,971,830 |...112.236 ...3,000,000 2,979,325 0 2,599 0 0....3.800 |...... 3.916 .114,000 |02/14/2018. | 09/15/2027.
521865 BB 0 |LEAR CORP 2,163,320 |...109.524 2,000,000 2,162,600 0 (720) 0 0].....3.500 |...... 2.503 12/14/2020. | 05/30/2030.
530715 AD 3 |LIBERTY MEDIA CORP DEBENTURES RN 5,955,013 |...111.856 ...6,000,000 5,974,493 0 1,959 0 0].....8.500 |...... 8.571 01/09/2002. | 07/15/2029.
53359# AC 6 |LINCOLN ELECTRIC HOLDINGS INC SERIES C.......ovververeeieirerineinens | seve .2,000,000 |...110.701 ...2,000,000 | . 2,000,000 0 0 0 0....3610 |... 3.610 04/01/2015. | 04/01/2035.
534187  BH 1 |LINCOLN NATIONAL CORP.......cccovirmiiernireirerinsisseresssisssssesesssssssesesssssnees | cevens 1,249,750 |...115.780 | .. ..1,447.250 | ... ..1,250,000 | ........c.... 1,249,793 0 30 0 0f...3.800 |... 3.803 02/08/2018. | 03/01/2028.
53621@ AB 2 |LION INDUSTRIAL PROPERTIES LP SR UNSEC N......ccovvvmevermeenmrinnernes [ ervveee | o [ervrrennns | 20 o | e, 1,000,000 |..111.341 | .ccocvvrrrneee 113414 | . 1,000,000 | ..coovvvenee 1,000,000 0 0 0 0 |...4.200 |...... 4.200 09/28/2015. | 09/28/2025.
53621@ AL 0 |LION INDUSTRIAL PROPERTIES LP SENIOR GUA..........cccooovvvmeiierinri [ o .1,000,000 |...110.020 ....1,100,198 ...1,000,000 | ............. 1,000,000 0 0 0 01....3.700 |...... 3.700 01/16/2018. | 01/16/2028.
53621@ AM 8 |LION INDUSTRIAL PROPERTIES LP SR GUARANT........ccocverimrvreriinin | corens .2,000,000 |...115.713 | .. 2,314,257 | ... ...2,000,000 2,000,000 0 0 0 0|...4420 |... 4.420 07/26/2018. | 07/26/2028.
54233* AB 2 |LONE STAR TRANSMISSION LLC SERIES B........ccoeseeneremmernerirerencenneins | eeveee oo | eevvernnee | 1F Pl | v 2,000,000 |...107.130 | ..ccooooneve 2,142,594 | ............. 2,000,000 2,000,000 0 0 0 0]....3520 |...... 3.520 [ Do | 3,129 | e 70,400 | 07/17/2014. | 06/15/2024.
54233  AF 3 [LONE STAR TRANSMISSION LLC SENIOR NOTE S.......c.cocovumrrrernirires | cerrne .2,000,000 |...104.349 ....2,086,980 ...2,000,000 2,000,000 0 0 0 0f....3.440 |...... 3.440 |JD....... ..69,373 | 12/12/2019. | 12/15/2049.
542690 3P 5 |LONG ISLAND NY POWER AUTHORITY.......ccccomrummrimermerirerernensnneseessens | reeens N .2,500,000 |...116.735 | .. ..2,918,375 | ... ...2,500,000 2,500,000 0 0 0 0.4133 | ... 4133 |MS...... .103,325 | 12/04/2014. | 09/01/2026.
546676  AX 5 |LOUISVILLE GAS & ELEC.......ccoccoviiniivciiniiveinrisnicnicsnisenienisnisnsienns | vnres | oo | eonveeeen ] | T FE i | 3,903,024 |...126.390 | .............. 3,918,090 | ..covveneve. 3,100,000 3,902,155 0 (869) 0 0]..4.375 |.... 2.884 |AO...... 12/16/2020. | 10/01/2045.
55266C XM 3 | MB FINANCIAL BANK NA.........ovvimiiiimiierieniresnnseessisssieneesesssssssinns | cveeees .2,000,000 |...103.109 2,062,180 ...2,000,000 | . 2,000,000 0 0 0 0]...4.000 |.... 3.151 | JD....... 11/14/2017. | 12/01/2027.
552676 AT 5 |MDC HOLDINGS INC LS... ...635,000 |...111.368 635,000 | ..covvrrrrnne 635,000 0 0 0 0].....3.850 |...... 3.850 |JJ....... 01/06/2020. | 01/15/2030.
552676 AT 5 |MDC HOLDINGS INC......coorvvirirernirrerinnrierierirneeinsnissrenienessssssnsssssnenes | cvevee | oo | sevvennee ] [ SAFE s | oo 365,000 |..111.368 | ...............406,493 | ................ 365,000 | ...... 365,000 0 0 0 0].....3.850 |...... 3.850 |JJ....... 01/06/2020. | 01/15/2030.
559080 AL 0 |MAGELLAN MIDSTREAM PARTNERS.........ccocumrvmirierirneennsinersersseninnens | reeens ...987,620 |...115.519 ...1,000,000 ....988,582 0 239 0 0]...4.250 |...... 4324 |MS...... 09/06/2016. | 09/15/2046.
559080 AP 1 |MAGELLAN MIDSTREAM PARTNERS, LS... ....568,369 |...112.924 515,000 0 (57) 0 0....3.950 |...... 3.383 |MS...... 12/11/2020. | 03/01/2050.
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559080 AP 1 |MAGELLAN MIDSTREAM PARTNERS, .6,053,411 |...112.924 ...5,485,000 .6,052,799 0 (612) 0 (V) 3.950 |...... 3.383 72,219 12/11/2020. | 03/01/2050.
565404 AA 3 | MAPLELEAF MIDSTREAM INVESTMENT SENIOR NO.. ....860,308 |...103.410 860,308 | .... ....860,308 0 0 0 0 [ 4.560 |...... 4.559 19,179 9,230 | 09/28/2018. | 09/30/2025.
565849  AB 2 | MARATHON OlL....ciiiiriniinriieriseinsrineieesiesiseessesssssissnsessssssesssnsnnens | LS [ oo | vevvniinns [ 28 FEuviiis | e 278,692 |..123.247 | .o 314,280 | i, 255,000 | ...... 269,228 0 (865) 0 0 . 6.800 |...... 6.105 12/08/2003. | 03/15/2032.
565849 AB 2 | MARATHON OIL ...240,440 |...123.247 220,000 | ...... 232,275 0 (747) 0 0. 6.800 |...... 6.105 12/08/2003. | 03/15/2032.
573284 AQ 9 |MARTIN MARIETTA MATERIAL 2,494,440 |...112.103 | .. ...2,500,000 | . 2,496,238 0 515 0 (N I 3450 |...... 3.476 05/18/2017. | 06/01/2027.
574754 AL 1 |MASHANTUCKET WESTERN PEQUOT 144A........cccovvminvrnniernennrerinnns [ veiee | oo [ eerveirene |80 Zovviivviivis | e 98,840 |.....16.000 | ..cocvvvrneeee 210,858 | ..ccvvvnee 1,317,864 | ..... 98,840 0 0 0 0 [ 7.350 |....85.454 03/31/2017. | 07/01/2026.
579780 AH 0 |MCCORMICK & CO......cccoormrrrnncer ...996,460 |...100.989 ....1,009,890 ...1,000,000 | cooovvrrirnnne 999,773 0 409 0 0 | 3.900 |...... 3.943 17,983 | ..........39,000 | 07/05/2011. | 07/15/2021.
581760 AS 4 |MCLAREN HEALTH CARE CORP.......cccovvumiireieireiinienesiseiseissssissins .3,000,000 |...118.727 | .. ...3,561,810 | ... ...3,000,000 3,000,000 0 0 0 0 . 4.534 | ... 4.534 v 17,380 .136,020 |03/18/2015. | 05/15/2038.
59048@ AA 6 |MESA AIRLINES 2015-1 A....oovomririarieriiesieniscessessssiesiessseessesssnens 2,301,277 |....94.009 | ..........c... 2,163,401 | coovvvennees 2,301,277 2,301,277 0 0 0 0 [ 4.750 |...... 4748 | | s 50,404 | ........ 109,311 | 12/14/2015. | 07/15/2029.
59156R  CA 4 |METLIFE INC.. .3,081,000 |...105.750 3,258,158 ...3,081,000 .3,081,000 0 0 0 0 | 3.850 |...... 3.850 .36,574 ....0 [ 09/08/2020. | 01/01/9999.
59156R  CA 4 |METLIFE INC.. . ...919,000 |...105.750 ..971,843 | ... 919,000 | ... ....919,000 0 0 0 0 3.850 |...... 3.850 .10,909 09/08/2020. | 01/01/9999.
591894 CC 2 |METROPOLITAN EDISON CO 144A.......cccovvvmrereennrinerrneenerinseernensssensens | evevns | oo | sevmneien] [ BAFE s | v, 998,780 |...113.277 | covvrvvrenne 1,132,770 | oo 1,000,000 | ..ocovvernnet 998,987 0 103 0 0 | 4.300 |...... 4315 [ | s 19,828 01/07/2019. | 01/15/2029.
59447#  AK 9 |MICHIGAN ELECTRIC TRANSMISSION .2,000,000 |...102.837 ....2,056,732 ...2,000,000 2,000,000 0 0 0 0. 3.020 |...... 3.020 12,919 10/14/2020. | 10/14/2055.
59531# AB 6 |MID-AMERICA APARTMENTS SERIES B........oocooevmiimerieriericenneinenis . .2,000,000 |...102.271 | .. ...2,045,428 | ... ...2,000,000 | . 2,000,000 0 0 0 0 | 5.400 |...... 5.403 .36,300 .108,000 |07/29/2011.| 07/29/2021.
600404 AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N.......ccccosvemmermmeenernneens | weernee [ oo [ evvrrinenes | .G PLuvciiii | v 398,531 |...111.416 [ ..ccoovrrrnnces 444,029 | oo 398,531 | ovveverins 398,531 0 0 0 (1 I 5.330 |..... 5.365 |MJSD. | .coovvrrrrinnes 59 | v 21,242 | 08/26/2010. | 06/30/2027.
615369 AB 1 |MOODYS CORPORATION.... ....505,830 |...105.657 500,000 | ...... 501,150 0 (654) 0 0 | 4.500 |...... 4.355 08/16/2012. | 09/01/2022.
615369 AT 2 |MOODYS CORPORATION.... 1,479,315 |...111.319 ..1,500,000 | ........cc.. 1,479,567 0 252 0 0 3250 |...... 3.323 05/12/2020. | 05/20/2050.
617446 8U 6 | MORGAN STANLEY .8,000,000 |...100.650 ...8,000,000 8,000,000 0 0 0 0]..1.79%4 |..... 1.739 11/09/2020. | 02/13/2032.
617734  A* 9 | MORONGO BAND OF MISSION INDIAN SENIOR SE. .1,000,000 |...113.489 1,000,000 .1,000,000 0 0 0 0...5410 |.. 5.409 10/31/2018. | 10/24/2028.
617734 A@ 7 |MORONGO BAND OF MISSION INDIAN SENIOR SE. ...500,000 |...114.849 500,000 ....500,000 0 0 0 0]....5.460 |...... 5.459 03/28/2019. | 03/28/2029.
61945C  AD 5 [ MOSAIC CO....oourirririiceininsiiesissiiessesess s sisenes .3,145,650 | ...124.540 ...3,000,000 3,121,830 0 (6,974) 0 0]...5450 |...... 5.006 05/03/2017. | 11/15/2033.
623115 AD 4 |MT SINAI HOSPITAL.. .5,000,000 |...113.755 5,000,000 .5,000,000 0 0 0 0...3.981 |... 3.981 12/14/2017.| 07/01/2048.
62927@ AA 6 |NHL US FUNDING LP SR SECURED.. .2,000,000 |...108.909 ...2,000,000 2,000,000 0 0 0 01....4.180 |...... 4.202 09/29/2014. | 09/29/2024.
62927@ AH 1 |NHL US FUNDING LP SR SECURED.. .3,000,000 |.....95.938 ...3,000,000 3,000,000 0 0 0 0....3390 |..... 3.404 08/13/2020. | 08/13/2032.
62952E  AD 9 |NYU HOSPITALS CENTER .1,000,000 |...106.497 1,000,000 .1,000,000 0 0 0 0]...4.168 |...... 4.168 05/23/2017.| 07/01/2037.
62957H AH 8 |NABORS INDUSTRIES INC 144A............. ....105,487 |.....95.000 104,000 ....105,441 0 (46) 0 0]....9.000 |...... 8.464 12/01/2020. | 02/01/2025.
62963# AJ 0 |NRP (OPERATING) LLC SERIES | No RI 16 .1,689,440 |.....86.734 ...1,689,440 11,689,440 0 0 0 0|....5.030 |..... 5.031 04/20/2011. | 12/01/2026.
63636# AB 2 |NATIONAL HOCKEY LEAGUE SENIOR SECURED NO. .1,000,000 |...102.705 | .. ...1,027,053 | ... ...1,000,000 | .... .1,000,000 0 0 0 0f...3610 |.... 3.611 08/10/2017. | 08/10/2027.
63730 AB 1 |NATIONAL RAILROAD PASSENGER SENIOR SECUR 1,502,357 |...112.569 | ... 1,691,195 | ...cccooeae 1,502,357 | .ovovrrnnee 1,502,357 0 0 0 0....3.600 ... 3.600 12/06/2016. | 11/15/2033.
64116# AB 9 |NETRALITY PROPERTIES LP SERIES B SENIOR.. .3,000,000 |...103.782 ....3,113,462 ...3,000,000 | . 3,000,000 0 0 0 0]....4.960 |... 4.960 04/06/2017. | 04/06/2022.
64116# AE 3 |NETRALITY PROPERTIES LP SENIOR NOTE . 14,000,000 |...106.881 | .. 4275247 | .. ..44,000,000 | ..ocoonnes 4,000,000 0 0 0 0...4.080 |.... 4,080 10/08/2019. | 10/08/2024.
647124 AB 7 |NEW MEXICO GAS INTERMEDIATE INC SR UNSEC.......ccccovvmerermremnnnnes | wevnee [ oo [ crrverienns 2B s | e 4,000,000 |...109.345 | .............. 4,373,800 | ..oovorenns 4,000,000 | ..ovornens 4,000,000 0 0 0 0]....3.640 |...... 3.640 09/02/2014. | 07/30/2024.
651229 AM 8 |NEWELL RUBBERMAID INC. ....498,205 |...103.375 500,000 | ..ovverererennn 499,693 0 201 0 0f...4.000 |.... 4.044 06/12/2012. | 06/15/2022.
654740 G* 4 |NISSAN MOTOR ACCEPTANCE SENIOR NOTE SERI . .2,000,000 |...102.605 | .. 2,052,100 | ... ...2,000,000 2,000,000 0 0 0 0|....2670 |.... 2.670 15,575 09/16/2019. | 09/16/2022.
654894  AF 1 |NOBLE AFFILIATES INC SENIOR NOTES . R VORI VR O 2.CFE... 10,725,066 |...134.829 | ............ 14,022,216 | ..ccovonneee 10,400,000 | ........... 10,543,882 | ...ooovvvirrrin (U IO (17,572) | oo (V18 I 0].....8.000 |..... 7.715 208,000 11/30/2004. | 04/01/2027.
662352 A* 4 |NORTH SHORE LONG ISLAND JEWISH HEALTH CA......c.cooecnivinrrrerinns .1,926,440 |...110.000 ....2,119,084 ...1,926,440 .1,926,440 0 0 0 0]...4.200 |...... 4.200 .13,485 ...80,910 | 10/08/2014. | 05/01/2030.
665859 AS 3 |NORTHERN TRUST CORP.......cccostrrmrirrrierirrrerenes . . 4,505,790 |{...109.702 | .. ...4,936,590 | ... ...4,500,000 4,455,796 | oo (1 I (44,692) | ..ocvvnririnnn (V1 01....3.375 |.... 2.779 .22,359 .151,875 | 11/03/2017. | 05/08/2032.
667274 AB 0 |NORTHWELL HEALTHCARE INC ceevererennessrneneneens | e | o [ e T 1.GFE s | v, 2,000,000 |...104.187 | .............. ,083,740 | ..ovveevaae ,000,000 | . 2,000,000 0 0 0 0 3.391 [MN......| woorreenee 11,303 | .........d 67,820 | 09/19/2017. | 11/01/2027.
674599 DE 2 | OCCIDENTAL PETROLEUM CORP.........ccootvumirmerirrereniseinnerssssnsesenssnes | eneeen | oo | veveneeens 1|3.CFE i | v 3,373,572 | .. 111.937 | covvvreen. 3,358,110 | coovvvrrnens 3,000,000 | ..... 3,345,552 0 (21,981) 0 0]...7.875 |.... 6.374 |MS......| ovrenne 69,563 | ........ 236,250 | 09/19/2019. | 09/15/2031.
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675553 A# 8 | OCHSNER CLINIC FOUNDATION SERIES C SENIO........cccovivvrreireririinnns | cervs - 123257 | 4,930,281 | e 4,000,000 | ...couvene 4,000,000 0 0 0 (U 4.320 |...... 4.320 06/25/2020. | 05/15/2046.
679574 AH 6 | OLD DOMINION ELEC FIRST MORTGAGE [SSTTRRRRRN DR - 116999 | ...........2,325,553 | oo 1,987,669 | . 2,002,561 0 (1,422) 0 0 | 5.676 |...... 5.476 12/16/2005. | 12/01/2028.
680223 AK 0 |OLD REPUBLIC INTL CORP. ...114.982 166,000 | ..oooovvvvernnee 165,816 0 29 0 0. 3.875 |..... 3.897 08/23/2016. | 08/26/2026.
680223 AK 0 | OLD REPUBLIC INTL CORP. ...114.982 rervreenennn834,000 | ... 833,076 0 144 0 0 | 3.875 |..... 3.897 08/23/2016. | 08/26/2026.
680665 AJ 5 |OLINCORP.......ccccoen. 2104739 | 1,047,390 | e 1,000,000 0 1,036 0 0 [ 5125 |..... 5.277 04/06/2018. | 09/15/2027.
682441 AB 6 | ONEAMERICA FINL PARTNERS 144A ...108.218 1,082,180 | oo 1,000,000 0 (206) 0 0 [ 4.250 |...... 4.013 09/15/2020. | 10/15/2050.
682680 AN 3 |ONEOKINC ...122.631 1,226,310 1,000,000 0 (1,817) 0 0 [ 6.000 |...... 5.581 . 03/17/2017. | 06/15/2035.
682680 AS 2 |ONEOKINC 111617 1,116,170 1,000,000 0 1,449 0 0 . 4.000 |...... 4.196 18,667 03/01/2018. | 07/13/2027.
68268N AP 8 |ONEOK PARTNERS LP. el . 113.779 1,137,790 | oo 1,000,000 0 212 0 0 [ 4.900 |...... 4.927 14,428 , 03/17/2015. | 03/15/2025.
690742  AF 8 | OWENS CORNING......cooumiimrireimiinerineeieeieesssisssse st ssssssssssssssenes | eeens - ...110.535 3,316,050 3,000,000 0 1,183 0 0 | 3.400 |...... 3.449 38,533 08/03/2016. | 08/15/2026.
693475 AQ 8 | PNC FINANCIAL SERVICES GROUP ...109.500 1,642,500 ..1,500,000 ...1,537,500 0 0 0 0].....5.000 |...... 4.878 2,500 | .. , 05/16/2017.| 01/01/9999.
708696 BY 4 | PENNSYLVANIA ELECTRIC CO 144A........ (ST R . ...106.689 2,667,225 2,500,000 | . 2,497,452 0 310 0 01....3250 |...... 3.266 23,924 , 09/05/2017. | 03/15/2028.
708696 BZ 1 |PENNSYLVANIA ELECTRIC CO 144A........ SRR DR - ...109.632 1,096,320 1,000,000 0 165 0 0]....3.600 |...... 3.623 05/28/2019. | 06/01/2029.
709599 BH 6 | PENSKE TRUCK LEASING 144A..........oooovivrrinirerirerineenssississesisessssens | eeens - ...109.008 | ..............4,360,320 | .....c....c... 4,000,000 0 (4,658) 0 0].....3.350 |...... 2435 11/03/2020. | 11/01/2029.
713448 EG 9 |PEPSICO INC......oiieciiieieieiieeiseesseissise e sssssssinas | eeens - ...145.362 0 (463) 0 0]....7.000 |...... 5.959 01/04/2019. | 03/01/2029.
718172 AU 3 | PHILIP MORRIS INTERNATIONAL. . . 117.750 . 0 (2,579) 0 0]...3.875 |..... 2.998 11/10/2020. | 08/21/2042.
718546 AK 0 | PHILLIPS BB..........coouieecrierireeiseesseisesiesiesiseessssssssessesssessesssssissnsanns | eeens - 2121195 | 272,689 | e........225,000 | e 235,913 0 (600) 0 0]....4.650 |...... 4173 11/03/2016. | 11/15/2034.
718549  AF 5 |PHILLIPS 66 PARTNERS LP LS... ...108.578 1,000,000 ...1,000,941 0 (113) 0 0f....3.750 |...... 3.735 10/11/2017. | 03/01/2028.
718549 AH 1 | PHILLIPS 66 PARTNERS LP.......oiviiriiiririiierierieeiseesssissensesieseseenas | eeens . ...104.179 1,041,790 | ..ooovvvene 1,000,000 998,146 0 299 0 0....3.150 |..... 3.174 09/03/2019. | 12/15/2029.
720186 AM 7 | PIEDMONT NATURAL GAS CO....coouiirrirrinrineiiseiesisessssissessssssssseses | oeeens o L A11.745 3,553,491 3,180,000 | . 3,628,462 0 (616) 0 0].....3.350 |...... 2.649 12/09/2020. | 06/01/2050.
72147K  AE 8 [PILGRIM'S PRIDE CORP 144A..... LS. |. ...108.586 1,085,860 ..1,000,000 0 (4,247) 0 0]...5875 |.... 5.195 02/28/2020. | 09/30/2027.
73020  AK 9 |PNG COMPANIES LLC SENIOR SECURED NOTES.........ccocmmurmeremiernenins | seree - ...108.672 1,086,715 1,000,000 0 0 0 0]....3.380 |...... 3.380 12/18/2017. | 12/18/2027.
736508 S* 4 |PORTLAND GENERAL ELEC CO FIRST MORTGAGE.........cccoouvvnrirernnes | cereae e .....99.998 1,999,966 | ....ccovvue 2,000,000 | . 2,000,000 0 0 0 0f...2320 |... 2.320 12/10/2020. | 12/10/2032.
737662 B@ 4 |POTOMAC EDISON.....coiiiiririeririereeiesieeriesisesesseessssssessenssesessssssninns | eeens - ...101.506 1,015,060 | ..coovvvrneee 1,000,000 | ..coovrrenee 1,000,000 0 0 0 0]....3430 |...... 3.430 06/29/2020. | 06/15/2051.
741503 BC 9 |BOOKING HOLDINGS INC LS..|..|. ...115.202 1,152,020 1,000,000 | ..coovvernncne 968,009 0 3,760 0 01.....3.550 |...... 4.067 08/08/2018. | 03/15/2028.
74151  AK 4 |PRICEWATERHOUSECOOPERS LLP SERIES M........cocooomrvmirirmrirnieiinins | vevee - ..109.473 | .. 5,473,647 | c.ovvvennen 5,000,000 | . 5,000,000 0 0 0 0]...4.530 |..... 4.530 02/10/2014. | 02/09/2024.
74170+ AC 3 |PRIME PROPERTY FUND LLC I . LA13.819 [ 1,138,194 | .ooovvnne 1,000,000 | ..cooorvnnee 1,000,000 0 0 0 0]...4610 |... 4.610 08/22/2013. | 08/22/2025.
74170 AD 1 [PRIME PROPERTY FUND LLC I e ...108.640 2,172,806 | .....co.c.... 2,000,000 | . 2,000,000 0 0 0 0f...3.880 |.. 3.880 07/18/2014. | 07/30/2024.
74170 AU 3 |PRIME PROPERTY FUND LLC SENIOR UNSECURED...........ccoccmvvermernes | cereene - ...120.121 1,201,208 | ..coovvvnne 1,000,000 | ..coovvvenee 1,000,000 0 0 0 0]....4.480 |...... 4.480 11/08/2018. | 11/08/2030.
74251V AE 2 |PRINCIPAL FINANCIAL GROUP........ccoiiiiriireirneiseiieiieseseesseississssnnes | aevi - ...104.976 1,049,760 1,000,000 | ..coovvernnne 999,294 0 397 0 0]....3.300 |...... 3.343 09/05/2012. | 09/15/2022.
74256L EH 8 | PRINCIPAL LFE GLB FND Il 144A.........oovviririneeneinnrserseseeessenisniines | reeens - .....99.306 | .. 5,958,360 | ...ovvvrnes 6,000,000 | . 5,998,338 0 18 0 0]...1.625 |..... 1.628 11/12/2020. | 11/19/2030.
74273@ AB 9 |PRIT CORE REALTY HLDGS LLC ceevierenenns | s . ..105.018 | oo 2,100,363 | ..oovvvrnnens 2,000,000 | . 2,000,000 0 0 0 0].....3.850 |...... 3.850 |FA...cooo| wovvrennee 29,303 02/14/2013. | 02/14/2023.
74273@ AD 5 |PRIT CORE REALTY HLDGS LLC [RTRRRRT B e ...105.457 2,109,137 | oo 2,000,000 | . 2,000,000 0 0 0 0f....3.070 |...... 3.070 [FA..ooo| s 23,707 02/12/2020. | 02/12/2030.
74275# AB 5 |PRISA Il LHC LLC SENIOR UNSECURED NOTES........ccoseremmrrrerirrernenins | sevvene - ...100.133 4,005,334 | ....ooovevennn 4,000,000 | ..covrneens 4,000,000 0 0 0 0].....3.650 |...... 3.650 |FA...coo.| oo 37,7117 09/28/2020. | 11/17/2030.
74340  AM 6 |PROLOGIS TGTD US LOGISTICS FD SERIES 202..........ccvveorrinrrirnnrins [ e o ...106.079 5,303,932 5,000,000 | . 5,000,000 0 0 0 0]....3.040 |...... 3.040 | JJcis | i 73,889 01/07/2020. | 01/06/2030.
744320 AW 2 | PRUDENTIAL FINANCIAL INC.......cvvoirinirierieriieeissisenienieseesesessssnns | eeees - ...110.938 2,218,760 | ..ovvvereee. 2,000,000 | . 2,000,000 0 0 0 0]...4.500 |...... 3.498 |MS......| covveenee 26,500 09/12/2017. | 09/15/2047.
744542  AC 5 |PUBLIC SERVICE CO OF NEW MEX ...108.348 2,166,960 2,000,000 | . 2,065,953 (1 I (14,014) | ovvvere (V1 0].....3.850 |...... 3.033 |FA..cooo| v 32,083 10/03/2016. | 08/01/2025.
74986@ AX 9 |RREEF AMERICA REIT Il INC SENIOR UNSECUR.. ...115.464 1,154,641 ..1,000,000 0 0 0 0]...4.140 |...... 4.140 08/31/2018. | 08/31/2029.
74992  AF 2 |RXRREALTY LLC SENIOR SECURED NOTES.........cocomiuieemerereriererneenns | seree . ...105.460 | .. 3,163,812 | .... 3,000,000 0 0 0 0|....5250 |..... 5.253 07/16/2020. | 07/17/2025.
75513E  AC 5 |RAYTHEON TECH CORP......coosiiriiniiriiicnisinissiseiesiesissnsississiiens | eriiens . 110274 | 1,654,110 | ..coccevvaneee 1,500,000 0 115 0 0....3125 | ... 3442 | Jeiirs | 029,036 | oo 0 | 05/14/2020. | 07/01/2050.
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758203  AA 1 |REED ELSEVIER 144A........coiiiiiniiieseceissiesssisssssssssssssssssssses | censns . |2.AFE.. L A116.931 | 86,948 | .l 75,000 76,166 0 (375) 0 0 .. 6.625 |...... 6.010 |AO...... 1,049 4,969 | 11/30/2004. | 10/15/2023.
75820Q AC 6 |REED ELSEVIER CAPITAL MTN.....oviuiierrimeemeriensiensensssseseessssssssenes. | eeens .. |2AFE.. 124801 93,601 | i 75,000 78,936 0 (765) 0 0 | 7.500 |...... 6.113 |MN...... . 719 | ............5,625 | 11/30/2004. | 05/15/2025.
75884R  AX 1 |REGENCY CENTERS LP....ccoviiiiriiiiinrineiieiieeineesssisessessesessessssissnsns | avnnee | oo [ eevseinenns 1|2.AFE L1421 | 1,141,210 e 1,000,000 | e 998,768 0 144 0 0 [ 4125 | ... 4.145 |MS...... | oo 12,146 | ......... 41,250 |02/28/2018. | 03/15/2028.
759509 AG 7 |RELIANCE STEEL & ALUMINUM CO......coovvvrierriirieriererneesenisseneerssenes | eeens 2BFE...... .1,994,440 ...102.902 ....2,068,040 ...2,000,000 11,994,649 0 209 0 0 | 2.150 |...... 2.181 |FA....... 17,678 07/28/2020. | 08/15/2030.
75970E  AA 5 |RENASANT CORP.......coouieriereieiiesiesiessssissessssssssssssessesisssessssssssens | seseen 2.BFE........ .1,000,000 |...100.708 | .. ...1,007,080 | ... ...1,000,000 .1,000,000 0 0 0 0 [ 5.000 |...... 2.811 |MS...... .16,667 08/17/2016. | 09/01/2026.
76169% AG 8 |REYES HOLDINGS LLC SERIES 2012A.........corvviiirennieisesniersniseirennne | avvens | oo | cvrerinnees 2APL | 800,000 |...103.882 | ..c.ccvvvrrnns 831,060 | ..o 800,000 | ...... 800,000 0 0 0 (U 5.130 |...... 5130 [Jeiee | v 17,214 08/07/2012. | 07/31/2022.
76169 AJ 2 |REYES HOLDINGS LLC SENIOR SECURED NOTE........ccccosmuummeermrinernens | sereee 2.APL. .2,000,000 |...108.955 ....2,179,107 ...2,000,000 | . 2,000,000 0 0 0 0 | 3.710 | ..... 3.710 |AO...... .15,252 10/17/2017. | 10/17/2028.
76169# AL 7 |REYES HOLDINGS LLC........ccooiiiiiinriniiciisiccissisnicssissiicsiesiiniis | srviens W 2APL | e .1,000,000 |...112.014 | .. . 1,120,142 | L. ...1,000,000 | ............. 1,000,000 0 0 0 0 ... 4410 |..... 4.410 |JD....... 12/13/2018. | 12/13/2025.
771367 CE 7 |ROCHESTER GAS & ELECTRIC 144A..........oooivririeeeeinernenieniseeneees | eovenen | oo | vevereeens T LFFE | v, 1,000,000 |.....99.987 | ...cccoevrrnce. 999,870 | ..coovvvrneee 1,000,000 | ..coovrrenee 1,000,000 0 0 0 0 | 1.850 |...... 1.850 [JD....... 11/16/2020. | 12/01/2030.
781474 AC 0 |RUMPKE CONSOLIDATED COMPANIES SENIOR SEC........cccoovvmmiimrinns | serene .. |2CIF... .1,000,000 |.....93.069 ...930,689 ...1,000,000 .1,000,000 0 0 0 0 | 2590 |...... 2.590 |MS...... 09/24/2020. | 09/24/2032.
783549  AZ 1 |RYDER SYSTEM INC......ooiviiiiiiiiiiiierienieeiesisssissesiessiessenssssessssenes | evees . |2.BFE.. .1,106,400 |...125.167 | .. 1,251,670 | ... ...1,000,000 | .... .1,038,325 0 (6,522) 0 0. 6.950 |...... 6.037 | JD....... verener.89,500 | 06/13/2005. | 12/01/2025.
784030 AH 3 | SBA TOWER TRUST 2014-2C.......ccooiremrrrerreineenerssessensesissessssssssssens | svenens LFFEcn | s 1,000,000 |...107.208 | ......cooonce 1,072,080 | .ccooovvvrne 1,000,000 | ..coovvnnee 1,000,000 0 0 0 0 | 3.869 |..... 3.900 |MON... | oo 1,720 | oo 38,583 | 10/07/2014. | 10/15/2049.
785592  AS 5 | SABINE PASS LIQUEFACTION........cccocisiuiirinriniiieiissiienississiicesisiienes | s 2CFE.... .2,059,540 |...117.956 ....2,359,120 ...2,000,000 | . 2,043,945 0 (6,622) 0 0 ... 5.000 |...... 4558 [MS...... .100,000 |07/17/2018. | 03/15/2027.
808513 AR 6 | CHARLES SCHWAB CORP.........cocvorerierreririins LS... .2|2BFE...... .1,432,000 |...106.875 | .. ...1,5630,450 | ... ...1,432,000 | ..ccoonee. 1,432,000 0 0 0 0 | 5.000 |...... 5.000 |JD....... v 11,600 | 10/25/2017.| 01/01/9999.
808513 AR 6 | CHARLES SCHWAB CORP.......coovvtrereirneiierineisneesssisseisssssssssessssnssees. | cneeen | oo | eeveneeens 2|2BFE i | o 1,068,000 |...106.875 | .....ccooenc 1,141,425 | oo 1,068,000 | ..coocvvvnnee 1,068,000 0 0 0 (1 I 5.000 |...... 5.000 [JD..ccee. | v 4,450 | e 53,400 | 10/25/2017.| 01/01/9999.
808513 BJ 3 |CHARLES SCHWAB CORP 2BFE....... .1,513,000 |...105.750 ....1,599,998 ...1,513,000 .1,513,000 0 0 0 0 | 4.000 |...... 4.000 12/08/2020. | 01/01/9999.
808513 BJ 3 |CHARLES SCHWAB CORP 2.BFE........ .3,487,000 |...105.750 ....3,687,503 ...3,487,000 .3,487,000 0 0 0 0 | 4.000 |...... 4.000 12/08/2020. | 01/01/9999.
81373P  AA 1 |SECURIAN FINANCIAL GROUP 144A 1.GFE. .3,993,360 |...125.452 ....5,018,080 ...4,000,000 3,993,750 0 91 0 0 [ 4.800 |...... 4.810 05/22/2018. | 04/15/2048.
816851 BA 6 | SEMPRA ENERGY. 2.BFE.. 2,984,329 | ...111.996 2,989,007 0 1,505 0 0 3.250 |...... 3.314 10/31/2017. | 06/15/2027.
824348 AL 0 | SHERWIN-WILLIAMS CO DEBENTURES .. |2CFE......... L A27.575 | 95,681 | 75,000 | .. 81,055 0 (809) 0 0 | 7.375 | ...... 5.782 11/30/2004. | 02/01/2027.
82669G AS 3 | SIGNATURE BANK VAR RT SUB NOTE SUBORDINA.........cccouvveemrrmerirenes [ e . |2BFE......... .5,000,000 |...100.498 5,000,000 0 0 0 0].....5.300 |...... 5.300 04/19/2016. | 04/19/2021.
82894* AV 9 |JRSIMPLOT COMPANY SENIOR NOTES .2,000,000 |...105.669 2,000,000 0 0 0 0|....3910 |..... 3.910 05/22/2012. | 05/22/2024.
82894* BA 4 |JR SIMPLOT COMPANY SERIES B SENIOR NOTE........cccoormmmrermerirneniens [ wereee .3,000,000 |...113.074 3,000,000 0 0 0 01....4730 |..... 4.730 05/01/2019. | 05/01/2031.
832248 AZ 1 | SMITHFIELD FOODS INC 144A. .3,556,485 |...111.251 3,538,735 0 (5,864) 0 0|...4250 |... 4,033 10/20/2017. | 02/01/2027.
833034 AH 4 |SNAP-ONINC... 2,522,150 |...103.671 . 2,501,666 0 (2,406) 0 01...6.125 |...... 6.021 08/14/2009. | 09/01/2021.
83416W AB 9 | SOLAR STAR FUNDING LLC 144A 1,667,736 |...103.094 | ............1,719,335 | ............. 1,667,736 | ...ccoooone. 1,667,736 0 0 0 01....3.950 |...... 3.949 03/04/2015. | 06/30/2035.
84055* AA 6 |SOUTH TEXAS ELECTRIC COOP SERIES A........ovvverieierineineriseinenns | sevis 1,411,764 |...113.653 1,411,764 0 0 0 0....5410 |..... 5.411 11/19/2009. | 01/01/2028.
842587 DF 1 |SOUTHERN CO JRTIN . .1,500,000 |...106.022 .1,500,000 0 0 0 0f...4.000 |.... 4.002 09/15/2020. | 01/15/2051.
84314# AB 7 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU........cocormrvmevmiennns | veevnee [ oo [ crverirenns 2B e | e 1,392,857 |...127.049 | .............1,769,609 | ..............1,392,857 | ............. 1,392,857 0 0 0 01...5.750 |...... 5.750 07/01/2010. | 06/15/2040.
84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU..........cccocoevumviiniiinns | e ....346,154 |...107.409 0 0 0 0]....5.000 |...... 5.000 07/01/2010. | 06/15/2025.
84334# AA 5 | SOUTHERN MARYLAND ELECTRIC COO FIRST MOR.......cccosuvenrrirerinnes | vereene ...954,371 |...110.000 0 0 0 0....4.000 |..... 4,000 04/16/2018. | 04/16/2048.
844030 AA 4 | SOUTHERN UNION CO SENIOR NOTES........coooumreeimerineeinenseniseinserins LS. [ e [2.C FEuiii | i 96,369 |...115.633 0 261 0 0].....7.600 |...... 7.952 01/30/2002. | 02/01/2024.
844030 AA 4 |SOUTHERN UNION CO SENIOR NOTES........ccccsvumivremmrnmeirseeeiensssienses | cereees 1,831,011 |...115.633 .1,882,028 0 4,961 0 0f...7600 |.. 7.952 01/30/2002. | 02/01/2024.
844741  BF 4 | SOUTHWEST AIR.....ooiriiririeicnimieisnerisessiesienssssssssssssssssssesssesssssssssssenns | oeeens .1,998,810 |...102.132 .1,998,886 0 76 0 0 2.631 02/11/2020. | 02/10/2030.
84489P AE 8 |SOUTHWEST GAS COMPANY SERIES MTNA.......covvuirimmrirmirnnirerenninns | evereee oo [ coreeiienns LCT 2 = I 80,624 |..126.838 | .......c...........95,129 | ...coooncn. 75,000 | ... 77,516 0 (294) 0 0]...6.760 |...... 6.144 11/30/2004. | 09/24/2027.
845437 BQ 4 | SOUTHWESTERN ELEC POWER........cccoiiimirierinriierienirsiiesisssicnienins. | eeees .3,498,750 |...118.002 3,497,569 0 (1,181) 0 0].....3.850 |...... 2.946 11/23/2020. | 02/01/2048.
845467 AL 3 | SOUTHWESTERN ENRG CO.....ovoumvimiireiierinenrenieeisseesssissssessesesseenas | oeeens . 2,993,460 |...103.937 . 3,010,063 0 (2,115) 0 0]....6.200 |...... 6.105 01/20/2015. | 01/23/2025.
845743 BU 6 | SOUTHWESTERN PUBLIC SERVICE.........cccostuuiiinirierirnreieisninerieniens | cveree | oo | veverenens T 1.GFE s | v, 1,662,095 |..111.113 | .............1,666,695 | .............. 1,500,000 | ..cooovvvenee 1,661,898 0 (197) 0 0]....3.150 |...... 2.615 12/14/2020. | 05/01/2050.
848580 AA 6 | SPIRIT AIRLINES 2015-1 A.....couvvmimerieiiieeieniesiseesesssessesssessssessssssnes | sveeees .1,855,197 |.....95.459 ..2,124,272 872,797 | o 0 | s 17,600 | ..overernnnn (V1 I 0]...4.100 |...... 6.747 04/17/2020. | 04/01/2028.
852057 AK 6 |SPIRIT AEROSYSTEMS INC. LS... ....954,250 |.....99.062 ...1,000,000 ....962,421 0 4,033 0 0f...4.600 |.... 5.215 11/30/2018. | 06/15/2028.
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85205T AK 6 | SPIRIT AEROSYSTEMS INC....covvrriririeieierreieiserisiesssssessssesssssssenss | cvreees ....954,250 |.....99.062 ...1,000,000 ....962,421 0 4,033 0 (U 4.600 |...... 5.215 |JD....... ...2,044 11/30/2018. | 06/15/2028.
852891 AC 4 | STANCORP FINANCIAL GROUP........ocoouiemrirrieeienireesesssessensenssssenas | reeens . .1,001,870 |...106.455 | .. ...1,000,000 | .... .1,000,364 0 (212) 0 0 | 5.000 |...... 4976 |FA....... .18,889 08/06/2012. | 08/15/2022.
857473  AE 2 | STATE STREET BOSTON......cciiiuiimiimiiieiseesinsesenssssssssssenssseessessssssenes | oeeens wo | e | TF FEiii | 88,858 |...131.132 | .coovrririrnne 98,349 | ..o 75,000 | ..... 80,252 0 (797) 0 0 | 7.350 |...... 5.832 | JD....... 11/30/2004. | 06/15/2026.
858119  BK 5 | STEEL DYNAMICS INC.....coooirirririerieinriieriresineessessssssessessessssessssisns | eeens - .2,593,136 |...113.361 ....2,947,386 ...2,600,000 | . 2,593,657 0 502 0 0 | 3450 |...... 3.481 |AO...... 12/09/2019. | 04/15/2030.
86468# AA 8 | SUEZ WATER RESOURCES LLC SENIOR NOTES........cccovcuueremerrerirneenns | sereee - .1,000,000 |...108.862 | .. ...1,088,620 | ... ...1,000,000 | ..oocoonee. 1,000,000 0 0 0 (N I 3.300 |...... 3.300 |JD....... 12/14/2017. | 12/114/2032.
86468# AC 4 |SUEZ WATER RESOURCES LLC SENIOR NOTES.........ccccovmrmivrmrmnrererinenns | coreees el TR i | s 1,000,000 |...108.821 | .............. 1,088,210 | .oovvevvenne 1,000,000 | ..o 1,000,000 0 0 0 0 [ 3.300 |...... 3.300 |JJ....... 01/24/2018. | 01/24/2033.
872287 AF 4 | TCI COMMUNICATIONS INC.....ovverrerermmrimerierienirseessesssssessesssssessnsans | reeens - 89,279 |...134.751 ...75,000 | ..... 80,297 0 (854) 0 0 | 7.875 |...... 6.242 |FA....... 11/30/2004. | 02/15/2026.
87264A AT 2 | T-MOBILE USA INC.....coooiiiiiiiiciinniiciiicissisississiesisainsssssissienens | sriiens o ....488,580 |...108.053 479,000 | ..coovviennes 485,193 0 (1,267) 0 0 ... 5375 |..... 5.036 |AO...... 03/05/2018. | 04/15/2027.
87264A BC 8 | T-MOBILE USA INC 144A........coovivieriieirinsrieriresineeisnisssisesiesssssssniens | sevee e | e T 28 FEies | i 1,999,140 |...113.980 | ....cccovvnee 2,279,600 | ..oovvvenece. 2,000,000 | ........cc.. 1,999,230 0 90 0 0 | 3.750 |...... 3.757 |AO...... 04/02/2020. | 04/15/2027.
87264A BK 0 |T-MOBILE USA INC 144A LS. |..|. ....397,836 |...103.859 ...415,436 400,000 ....397,848 0 12 0 0 | 3.000 |...... 3.036 |FA....... 09/22/2020. | 02/15/2041.
87264A  BK 0 | T-MOBILE USA INC 144A........cooviviirirriiiinninerieniseeississisesiesesssseniens | sevie - 1,591,344 |...103.859 | .. 1,661,744 | ... ...1,600,000 | .... 11,591,393 0 49 0 0 | 3.000 |...... 3.036 |FA....... 09/22/2020. | 02/15/2041.
87264A BM 6 | T-MOBILE USA INC 144A LS. [ [T [ 2.8 FEuii | e 595,664 |...103.070 | ..ccocovvvrnnee. 596,775 | ..cvvvvvrrrens 579,000 | .......... 595,644 0 (20) 0 0 | 3.300 |...... 3.150 |FA....... 12/08/2020. | 02/15/2051.
87264A  BM 6 | T-MOBILE USA INC 144A.........coooiiriririierineneissssisessisessissssissssissnsens | e o 1,461,896 |...103.070 ....1,464,625 ...1,421,000 1,461,848 0 (48) 0 0. 3.300 |...... 3.150 |FA....... 12/08/2020. | 02/15/2051.
87296* AA 8 | TPG HOLDINGS SENIOR NOTES........cccostvemermerirrerneeseeisesserseseesessnsas | seeeee - .1,000,000 |...121.766 | .. 1,217,664 | ... ...1,000,000 | .... .1,000,000 0 0 0 0 5.330 5.329 | JD....... 3,300 | 05/09/2018. | 06/20/2028.
87296* AB 6 | TPG HOLDINGS SERIES B SENIOR NOTE........ccocmiumermerernereereniseisens | seveee e e T 2APLe | 3,000,000 |...117.786 | .............. 3,533,594 | ..ot 3,000,000 | . 3,000,000 0 0 0 0 [ 4.750 |...... 4.750 |JD.ces | s 4354 | ... 142,500 | 10/01/2019. | 06/20/2028.
87408# AB 7 |TAL INTERNATIONAL CONTAINER SENIOR SECUR.........cccommvemrrnirirenes | cevenne ....800,000 |...106.253 800,000 | ...... 800,000 0 0 0 0 | 5410 |..... 5.409 04/12/2012. | 04/30/2024.
87612E AF 3 | TARGET CORP DEBENTURES [T I . 5,555,050 |...147.659 ...5,000,000 | ..... 5,318,856 0 (20,957) 0 (N I 7.000 |...... 6.168 01/07/2003. | 07/15/2031.
88031 AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED..........ccouvviivierminees | cervs e 4,469,846 |...116.847 ...4,257,240 4,345,488 0 (7,680) 0 [ evrieienenn0 .....9.500 | ... 8.950 01/10/2002. | 02/01/2030.
88031Q AA 8 | TENASKA VIRGINIA PARTNERS 144A........ .1,457,680 |...106.324 1,457,680 0 0 0 [ ooreeeriieriennc0 8119 | 6.163 04/29/2004. | 03/30/2024.
881685 AV 3 | TEXACO CAPITAL INC o ...101,279 |..105.075 | ......c.cccc...... 78,806 | .................. 75,000 | ..... 76,565 0 (2,263) 0 | coovrvervenrnennd0 108875 | 5.618 11/30/2004. | 09/01/2021.
88315L AC 2 | TEXTAINER MARINE CONTAINERS 2019-1A A......covvvmrrierierirerscisni - AT FFE | e 1,299,574 |...101.493 11,299,637 0 39 0 [ a0 103,960 | ... 3.999 04/17/2019. | 04/20/2044.
883203 BY 6 |TEXTRONINC .1,999,320 |...110.430 .1,999,497 0 61 0 | o0 1003375 | 3.379 09/11/2017.| 03/01/2028.
883203 CB 5 |TEXTRONINC... 1,599,318 |...107.954 .1,600,130 0 812 0 [ evervrennen0 ......3.000 ... 3.075 03/10/2020. | 06/01/2030.
883203 CB 5 |TEXTRONINC ...387,412 |..107.954 | ................421,021 | .................390,000 | ...... 387,609 0 197 0 | ooeverrerrnend0 |.0..3.000 | ... 3.075 03/10/2020. | 06/01/2030.
891027 AF 1 |TORCHMARK CORP. 5,096,666 |...116.069 4,875,000 4,920,282 ...(16,900) | ... 20 |0 T 875 7.440 08/01/2002. | 05/15/2023.
89255# AA 9 | TRADEMARK ROYALTY 2018-1 LLC 2018-1 LLC - . .5,000,000 |...127.156 ...5,000,000 | . 5,000,000 0 0 0 [ 0 004920 | 4.970 07/03/2018. | 07/01/2048.
893574  AF 0 | TRANSCONT GAS PIPE CORP.......ccoostrmrirerenteniseessesssssensesisssesssiens - W12 2,319,420 |...116.544 ...2,000,000 | . 2,318,786 0 (634) 0 | covvverrerrnen0 | 4450 | 3.386 12/04/2020. | 08/01/2042.
89832Q AB 5 |TRUIST FIN CORP......ccovvvenne e » 1,999,439 |...101.625 | .. ..2,000,000 | ..coovrnvnee 1,999,439 0 0 0 [ .evervrenenn0 ......5.080 |...... 5.051 12/17/2019. | 01/01/9999.
89832Q AF 6 |TRUIST FIN CORP.........ccconc... | BFE. e | v 900,000 |...114.501 | ..............1,030,509 | ...ccccrvvrrnvcn 900,000 | ..ovvvnrirnns 900,000 0 0 0 | covvverrnrrnennd0 1005100 | e 5.100 06/16/2020. | 01/01/9999.
89832Q AF 6 |TRUIST FIN CORP................... ....100,000 |...114.501 100,000 | oooovvirnianee 100,000 0 0 0 [ o0 15,100 | 5.100 . 06/16/2020. | 01/01/9999.
902691 A@ 3 |UGIUTILITIES INC .2,000,000 |...107.841 ...2,000,000 | . 2,000,000 0 0 0 [ 0 002,950 | ... 2.950 |JD....... . 9,000 |06/30/2016. | 06/30/2026.
902973 AZ 9 |USBANCORP............... 2,000,000 |...112.725 2,000,000 | . 2,000,000 0 0 0 | ooevverrerrnennd0 105300 | ... 5.300 |AO...... 02/02/2017.| 01/01/9999.
904764 AH 0 |UNILEVER CAPITAL CORP GUAR UNILEVER PLC.......ccoormrrrervirniierinnes | cerve 77,167 |..147.284 | .............. 110,463 | ...................75,000 | ..... 76,332 0 (77) 0 [ overvrennenn0 .....5.900 |...... 5.692 | MN...... . 11/30/2004. | 11/15/2032.
90539  AA 7 | UNION BANKSHARES CORP.........cccostrumrrmerienireiserssssssssessesessesssssenes | reeens . .2,000,000 |...101.718 . 2,000,000 0 0 0 [ w0 15,000 | ... 2.809 |JD....... . 11/30/2016. | 12/15/2026.
907818  EK 0 | UNION PACIFIC CORP.......ovvurriererrriineiienisesiseissssisssssesssssssssssesssssssnss | oeeens e T 2AFE i | i 1,314,692 |...112.144 1,150,000 | ..coovvvnnee 1,314,325 0 (367) 0 [ ooeverrerrnnnnc0 1003350 | ... 2574 |FA..coo.| oo 14,554 11/30/2020. | 08/15/2046.
907818  EQ 7 |UNION PACIFIC CORP........eterveririerieirierirerissessssesesiesesesesssessssanssiens | vevees ....964,460 |...116.808 ...1,000,000 ....968,096 0 1,341 0 | oovverierinend0 |10, 3.600 | ... 3.861 |MS...... .10,600 03/08/2018. | 09/15/2037.
907818  FD 5 | UNION PACIFIC CORP........eveurereririeaeeseessssiseessessssssseessessssesssssssssnss | oeeens . ...688,482 |...115.755 600,000 | .... 0 (533) 0 | oovverrerrnend0 1003550 | ..o 2.536 |FA....... ..8,047 | ... 11/06/2020. | 08/15/2039.
907818  FE 3 |UNION PACIFIC CORP........ccoiverrriiiairienirerissesessesesiessesesssessssasssiens | vevees e e T 2A FE i | i 2,375,280 |...124.306 2,000,000 | . 2,373,608 0 (1,672) 0 | ovvverinrinend0 10003950 ... 3110 | FAooie| v 29,844 | ..ooovirins 0 | 08/31/2020. | 08/15/2059.
907818  FK 9 | UNION PACIFIC CORP........everrermrirneriersenissesensssssessenssesssssssssssssssnens LS. [ v 1| 2AFE i | s 2,821,983 |...114.005 2,504,000 | . 2,821,641 0 (342) 0 | o0 1003250 ... 2617 |FA.ooie| v 33,004 | .o 0 | 12/10/2020. | 02/05/2050.
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907818  FK 9 |UNION PACIFIC CORP.......ccrvrirriririirsisinsiersisssiesssssssisessssissesessssssnsans | cessns 1,122,482 |...114.005 ....1,135,490 996,000 | ...cccorne 1,122,346 0 (136) 0 (V) 3.250 |...... 2.617 |FA...... 13,128 12/10/2020. | 02/05/2050.
908906 AC 4 |UNIONBANCAL CORP.......covvemiemriririeesenissesensssessensenssssssssssssssssssenes | reeens . .2,296,955 |...104.568 | .. ...2,405,064 | ... ...2,300,000 | . 2,299,482 0 339 0 0 | 3.500 |...... 3.516 | JD....... ..2,907 0,500 | 06/12/2012. | 06/18/2022.
90932Q  AA 4 |UNITED AIR 2014-2 A PTT...oiiiiireiiniieeiiesieeiseesseissssessesessessssssssssees | eeens | e [ TG FE i | i 5,034,786 |...101.881 | ..........c.. 5,121,260 | c.coovvvnee. 5,026,708 | . 5,030,991 0 (577) 0 0 | 3750 |...... 3.728 08/04/2014. | 09/03/2026.
90964* AG 0 |UNITED BOTTLING MANAGEMENT CO SENIOR NOT........cccnvvumrrermrrnans | ceveene .2,000,000 |...111.933 ....2,238,670 ...2,000,000 | . 2,000,000 0 0 0 0 | 3.990 |...... 3.990 12/21/2016. | 12/21/2026.
913017 CJ 6 |UNITED TECHNOLOGIES CORP O . 1,179,930 |...118.675 | .. ...1,186,750 | ... ...1,000,000 | ..oocoonee. 1,179,742 0 (188) 0 (N I 3.750 |...... 2.759 12/16/2020. | 11/01/2046.
913026 AT 7 |UNITED TELEPHONE FLORIDA SERIES HH 1ST....cccovvviivinirernniscinnis | e e |20 FE i | i 2,020,059 |...114.350 | .....ccenuee 2,075,453 | ..o 1,815,000 | .coocvreeee 1,880,519 | oo (V1 I (13,494) 0 (U 8.375 |...... 7.326 04/24/2003. | 01/15/2025.
91529Y  AQ 9 [UNUM GROUP.........ooitiieerieiierieeisseisssisessessesssseessesssssessessssssssninns | sesies - ...994,720 |...113.351 ...1,133,510 ...1,000,000 ....995,281 0 561 0 0 [ 4.500 |...... 4.625 05/18/2020. | 03/15/2025.
915338 AD 2 [UPJOHN INC 144A.......coiiiiiieireseiesies st ssssssinnns | sesia o . ...996,870 |...106.141 | .. ...1,061,410 | ... ...1,000,000 | .... ...997,015 0 145 0 0 ... 2.700 |...... 2.736 06/17/2020. | 06/22/2030.
91913Y AU 4 |VALERO ENERGY .....oviiriiinirierierieesssisssiesiesesessessssssessesssesssensens | seseen . BFE. i | v 996,550 |...109.700 | ...ccovvvenee 1,097,000 | ..cooovrvrnee 1,000,000 | ..cooovernnene 997,893 0 330 0 0 | 3.400 |...... 3.441 09/07/2016. | 09/15/2026.
92203# AX 6 | THE VANGUARD GROUP SR UNSEC NOTES et | s - .5,000,000 |.....96.855 4,842,760 ...5,000,000 | . 5,000,000 0 0 0 0 | 3.050 |...... 3.050 08/19/2020. | 08/22/2050.
92343V FT 6 |VERIZON COMMUNICATIONS... . . ...942,123 |...101.138 ..953,731 | ... 943,000 | ..coovovrrirnns 942,127 0 4 0 0 . 2.650 |...... 2.656 11/10/2020. | 11/20/2040.
92343V FT 6 |VERIZON COMMUNICATIONS........coooreririnirmerierireeesseesssissessesssesessnnas | seeien . AFE i | v 556,482 |...101.138 | .cccvvirrrnees 563,339 | ..o 557,000 | ...coooue. 556,484 0 2 0 0 | 2650 |...... 2.656 11/10/2020. | 11/20/2040.
92343V FU 3 |VERIZON COMMUNICATIONS........cooomrivirrrirenrienriensisessisssesssssisennes | cvines o .3,490,900 |...100.852 ....3,529,820 ...3,500,000 | . 3,490,922 0 22 0 0 ... 2875 |...... 2.888 11/10/2020. | 11/20/2050.
927804 GD 0 | VIRGINIA ELECTRIC & POWER CO......ccovverriirmerienieereesssssssessesiesens | reeens - . .2,952,240 |{...100.550 | .. ....3,016,500 | ... ...3,000,000 | . 2,952,290 0 50 0 0 | 2450 |...... 2.526 12/01/2020. | 12/15/2050.
92838@ AA 1 |VISTARIDGE LLC SENIOR SECURED NOTES.......coocvumreerrreinerierienes | ceeens . FPLoc | s 2,995,654 |.....98.824 | .............. 2,960,428 | ..oovvvneen 2,995,654 | . 2,995,654 0 0 0 0 | 2570 |...... 2.578 12/01/2020. | 10/14/2049.
94874R  AY 2 |WEINGARTEN REALTY MTN SERIES A.......vvvuiririrrerinreneeieinsiveninnns | s - .5,969,250 |...119.880 ...5,250,000 | . 5,512,979 0 (39,544) 0 0. 6.640 |...... 5.577 06/09/2003. | 07/15/2026.
949746 RN 3 |WELLS FARGO & COMPANY SERIES U.......cccoviumirimrieerinineiissiiserienens | v - .1,000,000 |...113.625 ...1,000,000 | ..ocornee. 1,000,000 0 0 0 (1 I 5.875 |..... 5.875 01/15/2015. | 01/01/9999.
04978# JF 5 |ZC AVIATION 2014 CLASS A-1. 11,059,417 |.....91.944 ...1,059,417 .1,059,417 0 0 0 0f...3.620 |.... 3.619 11/20/2014. | 09/20/2024.
94978# JH 1 |ZC AVIATION 2014 CLASS A-1. .1,066,958 |.....91.991 1,066,958 .1,066,958 0 0 0 0....3620 |... 3.619 12/16/2014. | 09/16/2024.
95040 AD 6 |WELLTOWER INC ...715,394 |...117.283 723,000 ... 717,014 0 685 0 0]...4.250 |...... 4.384 08/09/2018. | 04/15/2028.
950400 AD 6 |WELLTOWER INC ...274,086 |...117.283 277,000 274,707 0 262 0 0]....4.250 |...... 4.384 08/09/2018. | 04/15/2028.
958667 AC 1 |WESTERN MIDSTREAM OPERAT. .1,693,305 |...111.383 1,695,000 1,693,474 0 169 0 0]....4.050 |...... 4.062 01/09/2020. | 02/01/2030.
958667 AC 1 | WESTERN MIDSTREAM OPERAT... . e | e R ..111.383 305,000 | ...... 304,725 0 30 0 0f...4.050 |.... 4.062 01/09/2020. | 02/01/2030.
960402 AS 4 |CBS CORP WESTINGHOUSE ELEC CORP [SSSTURTRRTNN PURO - L7333 | ne.88,000 | e 75,000 | e 78,337 0 (1,125) 0 0]..7.875 |.... 6.040 11/30/2004. | 09/01/2023.
969133 AK 3 | WEYERHAEUSER CO DEBENTURES 2127503 | 95,627 75,000 80,169 0 (763) 0 0....7.850 |..... 6.346 11/30/2004. | 07/01/2026.
976843 BH 4 |WISCONSIN PUBLIC SERVICE CORP...... .1,943,438 |...117.289 ,665,000 | ............. 1,942,871 0 (567) 0 0]...3671 |..... 2.661 R 12/08/2020. | 12/01/2042.
980745  F## 5 |WOODWARD INC......ccomiimrimiireeienisiseessssssssessssessessssssssssesssesesssenns | oeeens .3,000,000 |...110.000 ...3,000,000 .3,000,000 0 0 0 0]...4.350 |...... 4.350 [MN...... .11,238 05/31/2018. | 05/30/2027.
98310W AN 8 |WYNDHAM WORLDWIDE..........cccsvueimirreirrieierinsisissnssesssssssessessssesensenses | onnene R . .1,003,330 |...112.312 ..1,000,000 | .... 11,002,299 0 (304) 0 0f...5750 |... 4.458 |AO...... 14,375 03/16/2017. | 04/01/2027.
009090  AA 9 | AIR CANADA 2015-1A.....couivmririreeerenississesiesiesssesssssssessesssessssesssnenns | eeens FFEe| s 2,336,266 |.....98.632 2,301,739 | . 2,326,901 0 (3,035) 0 0].....3.600 |...... 3.356 |MS......| wooveeenee 24,398 10/30/2017. | 03/15/2027.
009090  AB 7 | AIR CANADA 2015-1B.....ccouiiurimiireireeineieisesiesiseesseississssessssssssinns | oeeens ...624,153 | .....97.536 624,153 ...624,153 0 0 0 0]....3.875 |..... 3.875 |MS...... cevenenen 1,121 03/11/2015. | 03/15/2023.
064149  C8 8 | BANK OF NOVA SCOTIA.......couimimreririrnrrierieniseesessssssssssessesessssssssenes | reeens . .1,030,540 |...100.092 ...1,000,000 | ... .1,000,124 0 (3,753) 0 0]...4375 |.... 3.988 |JJ....... AR 06/09/2011.| 01/13/2021.
064159  KJ 4 | BANK OF NOVA SCOTIA......oiimrimeireiieriineeiesissisessssssssssesssesessessssianes | oseens LCFE i | s 5,005,250 |...100.750 5,000,000 | ..oocrvrecs 4,932,570 | .coovvrerrerirens (1 I (70,497) | w.ocvvvricrinnn (V1 IR 0]....4.650 |...... 3.209 [AO...... | oovre 51,021 10/05/2017. | 01/01/2099.
09784Y AA 6 |BONAVISTA ENERGY CORPORATION. . N . . ....99.980 0 238 0 0f....8.000 |... 8.203 08/11/2020. | 08/11/2025.
09784Y AC 2 |BONAVISTA ENERGY CORPORATION PIK CONVERT.........cocoummrirmimninins | vevenne Al. . ...140.130 . 0 0 0 0 {....10.000 |...... 0.000 11/11/2020. | 08/11/2035.
124765  F* 4 [CAEINC SERIES Gu.....coorrvierieniieenieessieesiiessiessisssiss s | oeeees Al o128 Pl [ i 1 500000 L0473 | 1 657099 ............. 1500 000 0 0 0 0]....4470 |... 4470 [MS...... | ccc..20,115 | e 67,050 | 03/13/2019. | 03/13/2029.
22576C  C* 0 |CRESCENT POINT ENERGY CORP SERIES G........oeververiecieerireriniis | criens Al. .3,000,000 |...100.275 ....3,008,244 . 3,000,000 0 0 0 01...5.130 |...... 5.130 .153,900 |04/14/2011. | 04/14/2021.
22576C D@ 7 |CRESCENT POINT ENERGY CORP SENIOR NOTES. IO I Al. . .1,000,000 |...102.854 | .. ...1,028,540 | .............1,000,000 | ............. 1,000,000 0 0 0 0].....4.000 |...... 4.000 werene.40,000 | 05/22/2012. | 05/22/2022.
22576C H# 1 |CRESCENT POINT ENERGY CORP SENIOR GUARAN........ccocovurmmrranes | wriens Al 3B e [ i 1,000,000 |.....89.137 | .cccovvvrirncen 891,368 | ..............1,000,000 | ............. 1,000,000 0 0 0 0]...4.300 |...... 4.300 [AO...... | ceereerrn 9,556 | oo 43,000 |04/11/2018. | 04/11/2025.
559222 AV 6 | MAGNA INTERNATIONAL INC . |LS... |A]. ...128,394 | ...107.642 ...128,310 0 (84) 0 0]...2450 |...... 1.737 11,482 | 11/18/2020. | 06/15/2030.
559222 AV 6 | MAGNA INTERNATIONAL INC [P R Al. ....932,716 |...107.642 ....932,103 0 (613) 0 0...2450 |... 1.737 0,768 | 11/18/2020. | 06/15/2030.
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67077M AN 8 |NUTRIEN LTD 4,778,250 |...119.321 ...4,000,000 4,775,182 0 (3,068) 0 (U 4125 |..... 2451 [MS...... ....0 | 12/08/2020. | 03/15/2035.
683720 AA 4 |OPEN TEXT CORP 144A. ...404,000 |...106.564 400,000 | .... ....403,622 0 (378) 0 0 [ 4125 | ... 3.978 |FA....... .8,113 | 02/05/2020. | 02/15/2030.
683720 AA 4 |OPEN TEXT CORP 144A........cccoocvviiiiniinricciinsisciienissisniissiessiienns | cveveee | A i1 [ 3B FE i [ i, 101,000 |...106.564 | ................. 106,564 | ....coovvvvrn 100,000 | .oooovvirrienee 100,905 0 (95) 0 0. 4125 | ... 3.978 |FA.....| e 1,558 | e 2,028 | 02/05/2020. | 02/15/2030.
72605X AG 0 [PLACER DOME INC .2,589,225 |...100.320 ....2,884,200 ...2,875,000 | . 2,873,112 0 28,355 0 0 | 7.310 | ...... 8.364 |JJ....... | ..........96,908 | ........ 210,163 | 02/20/2002. | 01/26/2021.
77509N  AF 0 |ROGERS COMMUNICATIONS 4,960,203 |...153.711 ....7,685,550 | ... ...5,000,000 | ... 4,973,834 0 1,305 0 0 | 8.750 |...... 8.824 [MN......| oot 72917 | oo 437,500 | 06/28/2002. | 05/01/2032.
891160 MJ 9 | TORONTO-DOMINION BANK.......coovveirmrirrirerinernninninernniseerensseissssnssensnnss | oveenee | A verivieren2 | TF FEirviiiis | e 6,013,335 |..113.391 | .............. 6,803,460 | .............. 6,000,000 5,964,977 0 (51,382) 0 0 [ 3.625 |..... 3328 [MS......| .........64,042 | ........ 217,500 | 11/03/2016.| 09/15/2031.
89352H AW 9 | TRANS-CANADA PIPELINES . ...791,220 |...118.139 ....193,551 0 1,063 0 0 [ 4.250 |...... 4439 [MN...... 34,128 | 10/10/2018. | 05/15/2028.
89352H AW 9 | TRANS-CANADA PIPELINES ISR IV Al. ...194,110 |...118.139 . ....194,682 0 261 0 0 . 4.250 |...... 4.439 |MN...... cerenn.8,373 | 10/10/2018. | 05/15/2028.
89356B  AC 2 | TRANSCANADA TRUST......ovumrirmiirierierieeseessssisessesssesesssssesssaseninens LS. [A 2,000,000 |...106.250 | .............. 2,125,000 | c.ovvverecen 2,000,000 | . 2,000,000 0 0 0 0 [ 5.300 |...... 1447 [MS...... | 31211 | s 106,000 | 02/27/2017. | 03/15/2077.
952845 AE 5 |WEST FRASER TIMBER CO 144A.........cocosiimrineinerinsineeinesiseessssissssenes | oeeens Al. .1,000,000 |...104.601 1,046,010 ...1,000,000 | ..occorneee. 1,000,000 0 0 0 0 | 4.350 |...... 4.350 10/07/2014. | 10/15/2024.
98462Y AB 6 | YAMANAGOLD INC.........c....... LS. [Al. ...204,250 |...107.649 ...204,533 | ... 190,000 | ...... 203,870 0 (380) 0 0 | 4.950 |...... 2.619 11/24/2020. | 07/15/2024.
98462Y  AD 2 | YAMANA GOLD INC...ocvtrverirrinirieiieseeeesesssssssessesssesessessssssssssesssesees | seveens A 2,167,700 |...109.452 | .............. 2,189,040 | ..ovvvrnnees 2,000,000 | . 2,150,909 (1 I (16,791) | weocvvrervrerirn (V1 IR 0 | 4.625 ... 3.359 02/21/2020. | 12/15/2027.
C0445% AM 8 | ARC RESOURCES LTD SENIOR UNSEC NOTES SER........cccoovuvverrniis [ e Al. ....800,000 |...107.268 800,000 | ..ccoovvrirnn 800,000 0 0 0 0. 3.810 |...... 3.810 08/23/2012. | 08/23/2024.
C4931* AU 7 |KEYERA PARTNERSHIP SERIES P........cocoririirierieeririnsinerseniesenneenns | reeens Al. .2,000,000 |...110.000 ...2,000,000 | . 2,000,000 0 0 0 0 | 4.750 |...... 4.750 11/20/2013. | 11/20/2025.
00774M  AH 8 | AERCAP IRELAND CAP/GLOBA.........cocomiuerierireireeissisessesisesesessssines | oseens D 1,997,520 |...102.999 2,000,000 | .ooocrvnees 1,999,129 0 873 0 0 [ 4.450 |...... 4.497 01/09/2019. | 12/16/2021.
00774M AN 5 | AERCAP IRELAND CAP/GLOBA LS..|D|. .3,060,000 |...119.616 ...3,000,000 | . 3,054,365 0 (5,635) 0 0. 6.500 |...... 6.027 06/05/2020. | 07/15/2025.
00928Q  AS 0 |AIRCASTLE LTD...cvoouerueieerinerisseseesssiseesesssesssessssssesssssessssesssessssenns LS..|D|. ...716,508 |...105.416 720,000 | ..cooovvos 717,196 0 447 0 0 | 4.250 |...... 4.331 06/10/2019. | 06/15/2026.
00928Q AS 0 |AIRCASTLE LTD....coootiiiiiiieiiniiiciisisisiisssisssesissssissssessesssssinns | enees D|. 1,273,792 |...105.416 ...1,280,000 1,275,014 0 795 0 0...4250 |.... 4.331 06/10/2019. | 06/15/2026.
034863 AR 1 | ANGLO AMERICAN CAPITAL 144A........ccoonivieeriniinerirerenessesssesseniens | reeens D|. .1,000,000 |...118.084 1,000,000 0 0 0 0 |...4750 |..... 4.750 04/03/2017. | 04/10/2027.
034863 AT 7 |ANGLO AMERICAN CAPITAL 144A ...945970 |...114.852 ...1,000,000 0 5,115 0 0].....4.000 |...... 4.724 07/11/2018. | 09/11/2027.
034863 AT 7 | ANGLO AMERICAN CAPITAL 144A ...945,970 |...114.852 ...1,000,000 0 5,115 0 0]....4.000 |...... 4724 |MS...... 12,222 ...40,000 | 07/11/2018. | 09/11/2027.
05070F  A* 1 | AUCKLAND INTERNATIONAL AIRPORT LIMITED S.. 14,000,000 |...100.381 4,000,000 0 0 0 0]...4.420 |...... 4.420 166,791 176,800 |02/15/2011. | 02/15/2021.
05070F  B* 0 |AUCKLAND INTERNATIONAL AIRPORT LTD SENIO. . 14,000,000 |...110.290 ...4,000,000 .4,000,000 0 0 0 0f...3610 |.... 3.610 14,440 | ... 144,400 | 11/25/2014. | 11/25/2026.
05256L  AB 9 | AUSTRALIA PACIFIC LNG PROC PTY SENIOR SE........coconmremieiieinerienns | revens D|. .3,000,000 |...113.730 ...3,000,000 3,000,000 0 0 0 0]....4.820 |...... 4.818 .36,552 | ........ 144,600 | 09/27/2018. | 09/30/2030.
05256L AC 7 | AUSTRALIA PACIFIC LNG PROC PTY SENIOR SE. . .3,500,000 |...113.942 3,500,000 3,500,000 0 0 0 0]...4.850 |...... 4.849 .169,750 |03/27/2019. | 09/30/2030.
05330K  AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14.......coovmirririneinriinns | vevee C|. .2,757,000 |...100.208 2,757,000 0 0 0 0]....6.750 |...... 6.806 |MJSD. | ..o 517 | i 186,098 | 08/02/2013. | 06/30/2035.
054536  AA 5 | AXA SUB NOTES.......cooomiimririieeieniseisessessnessesssssessssssssssssssessssssssssans | oeeens D|. 96,213 |...155.853 ..116,890 | ......ccceer..... 75,000 | ... 87,237 0 (859) 0 0]....8.600 |...... 6.362 | JD..ccoe. | cerrerreeeni287 | 6,450 | 11/30/2004. | 12/15/2030.
05565E  H# 5 |BMW US CAPITAL LLC SERIES B......ccoivviirieirneissieeisesiesisseisninns | avvie D|. .6,000,000 |...109.534 6,572,040 | ..............6,000,000 | ............. 6,000,000 0 0 0 0]....3.300 |...... 3.300 .198,000 |02/18/2015. | 02/18/2025.
12622N  AB 8 | CNPC HK OVERSEAS CAPITAL 144A.........coomivmiriieneriserinesienissesssnsnes | seeeee D 3,915,700 |...101.016 | ...ooccoveves 4,040,640 | .......cc..... 4,000,000 | . 3,996,641 (V1 10,183 0 0]...4.500 |...... 4767 |AO...... | .. 31,500 | ... 180,000 | 04/21/2011. | 04/28/2021.
12656* AK 8 | CSLB HOLDINGS INC GUARANTEED SENIOR NOTE.........ccccoooumrivriiinnns [ s D|. 14,000,000 |...106.047 ...4,241,875 ..44,000,000 | ............. 4,000,000 0 0 0 0]....2.870 |...... 2870 |AO...... | ... 24,873 | ... 114,800 | 10/13/2016. | 10/13/2026.
19123% AB 4 | COCA-COLA SOUTHWEST BEV LLC SENIOR NOTE.........cocccrmuvevrernerirnns | crrens D|. .3,000,000 |...112.729 ..3,381,862 | ... ...3,000,000 | . 3,000,000 0 0 0 0....3640 |... 3.640 [JD...co.. | verrrrennn910 | i 109,200 | 03/01/2018. | 12/28/2032.
200447  A* 1 |COMISION FEDERAL DE ELECTRICID SENIOR NO.......ocooomrermeerneinniinns | rreens D 4,800,000 |...106.823 | .....ccoceoues 5,127,508 | ...oovvvnnvns 4,800,000 | ..coorneens 4,800,000 0 0 0 01...4.390 |...... 4389 |MS......| .........53,851 | ....... 210,720 | 09/29/2016. | 09/29/2036.
200447 A@ 9 |COMISION FEDERAL DE ELECTRICID SENIOR NO.......ccovvviveinrinririnins | ceres D|. ....900,000 |...110.000 900,000 | ..ovvrrenennd 900,000 0 0 0 0f...5460 |... 5.459 ..49,140 | 06/26/2018. | 06/26/2038.
21685W BT 3 | RABOBANK NEDERLAND SO D|. .2,990,160 |...100.070 3,002,100 | ... ...3,000,000 | . 2,999,967 0 1,188 0 0]....4.500 |..... 4541 | JJ....... . .135,000 |03/03/2011. [ 01/11/2021.
21867* AB 4 |CORE LABORATORIES (US) INTS SERIES 2011B.......ccovuorveimenriieriiins [ ceve D 1,904,560 |...105.572 | .............. 2,111,443 | ..o 2,000,000 | ..ococvvnee 1,960,883 | ....ccovvvrierirnns (V1 I 13,040 | .o (V18 I 0]..4110 |.... 4.880 [MS...... | oo 20,778 04/14/2016. | 09/30/2023.
21987B AW 8 |CODELCO INC 144A........ooiiirimieiiriieintiesiessiesisssesssessesssssssesssesesssssns | sevees D|. ...982,370 |...111.791 1,117,910 ...1,000,000 ....987,656 0 1,619 0 0]...3.625 |.... 3.839 |FA....... .15,104 07/25/2017. | 08/01/2027.
251525 AN 1 | DEUTSCHE BANK AG.......ccomiiirimimeiineiinessesiseesesesssssessesssssesssssssssnns | oeeens D|. .1,000,650 |...106.968 ...1,069,680 | ... ...1,000,000 .1,000,650 0 0 0 0]...7.500 |...... 7.495 | APR.. .50,208 11/18/2014. | 01/01/9999.
25156P AR 4 |DEUTSCHE TELEKOM INTL FINANCE 144A..........coooomirmirnerreniririniinns | ceve D 3,956,800 |...133.194 | .............. 5,327,760 | ..ovvvvrnens 4,000,000 3,963,787 0 953 0 0]....4.875 |.. 4.944 IMS...... | o) 62,292 02/29/2012. | 03/06/2042.
29287@ AA 9 |ENGINE LEASE FINANCE CORP SENIOR NOTE..........coocomeerriserierineens | cernens D|. .1,000,000 |...106.548 ....1,065,485 ...1,000,000 .1,000,000 0 0 0 0]....4.480 |...... 4.480 [MN...... 11/27/2018. | 11/27/2026.
302154  AX 7 |EXPORT-IMPORT BANK OF KOREA...........ccooviiirmiirirnninernnieeessensssienns | cevvees D|. ....999,050 |...100.249 ....1,002,490 ...1,000,000 ....999,991 0 116 0 0f...4.000 |.... 4.012 | dJ....... 10/14/2010. | 01/29/2021.
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368266  AF 9 | GAZ CAPITAL 144A. ..o sssesssssnnes | cevsns D|. 14,007,500 |...106.280 ....4,251,200 ...4,000,000 14,000,879 0 (698) 0 0 .. 6.510 |...... 6.490 |MS...... .82,460 .260,400 |03/02/2007. | 03/07/2022.
423012 AF 0 [HEINEKEN NV....coooiiiiiiciirieieiesieeisisessesissssessessssssssssssssessenens | seesen D|. .1,015,180 |...113.896 | .. ...1,138,960 | ... ...1,000,000 | .... .1,010,517 0 (1,348) 0 0 | 3.500 |...... 3.327 | W....... v 14778 | .........35,000 | 05/17/2017. | 01/29/2028.
449200  AM 0 |HYUNDAI CAPITAL SERVICES 144A.........cooomirrireinirineniseneneseinnneins | ceveens Do |2AFE i | i 997,700 |...106.363 | .............. 1,063,630 | ....cccovuuee 1,000,000 | ..coccovvennee 998,947 0 457 0 0. 3.750 |...... 3.801 [MS......| e 12,083 | .......... 37,500 | 02/26/2018. | 03/05/2023.
45326Y  A* 8 |INCITEC PIVOT LTD....couiierieiireieninineesessessssessenessessssssessssessesssssenns. | aveees D|. .2,000,000 |...112.050 ....2,241,000 ...2,000,000 | . 2,000,000 0 0 0 0 | 4.030 |...... 4.030 |AO...... .13,657 10/30/2019. | 10/30/2028.
494386 AC 9 |KIMBERLY-CLARK DE MEXICO 144A . SRS P D|. .1,985,230 |...107.946 | .. ..2,158,920 | ... ...2,000,000 | ..oocerneens 1,993,208 0 1,488 0 (N I 3.250 |...... 3.337 |MS...... 19,681 | ... 03/06/2015. | 03/12/2025.
50064Y AC 7 |KOREAHYDRO & NUCLEAR POWER 144A..........cccocovvnmrmirininirernsinnins | s [0 I TCFE s | s 975,910 |...102.245 | .......c..c... 1,022,450 | ..oovvvrnnne 1,000,000 | .ovvrrereenes 998,392 0 2,907 0 0 [ 4.750 |...... 5.060 [JJooee | v 22,167 | v 47,500 |07/06/2011.|07/13/2021.
539439  AQ 2 |LLOYDS BANKING GROUP PLC......cccnivrmrimermerrieerensnssisesssssssessensssnens | veeens D|. .3,994,660 |...112.947 ...4,517,880 ...4,000,000 | ..... 3,994,660 0 0 0 0 | 3574 | ... 3.428 |MN...... .142,960 | 12/05/2017. | 11/07/2028.
705011 AA 2 | PEARSON FUNDING FOUR PLC 144A..........ccccooviiiiriniirnsicssicsniienns | s D|. ...993,650 |...102.653 | .. ...1,026,530 | ... ...1,000,000 | oo 998,996 0 712 0 0 ... 3.750 |...... 3.827 05/01/2012. | 05/08/2022.
71654Q BV 3 |PETROLEOS MEXICANOS LS. [D|coveirees [3BFEciiis | v 783,963 |...101.737 | v 808,809 | ...coovvrernens 795,000 | ..oovvvcrirnns 789,425 0 1,235 0 0 [ 4.250 |...... 4.442 03/29/2016. | 01/15/2025.
71654Q BV 3 | PETROLEOS MEXICANOS.........ccmireiirerierireiseeississeisesisesssessssisssssnss | oeeens D|. ...202,154 |...101.737 ...208,561 205,000 | ...... 203,562 0 318 0 0 | 4.250 |...... 4.442 03/29/2016. | 01/15/2025.
74435K  AA 3 |PRUDENTIAL PLC.....ciiiiinrieiiinieiseiessesiesissesssssssiessenssesesssins | sevee .1,981,160 |...113.450 2,269,000 | ... ...2,000,000 | ..ccoonne. 1,982,321 0 1,161 0 0 | 3.125 |...... 3.236 04/08/2020. | 04/14/2030.
77578)  AB 4 |ROLLS-ROYCE PLC T44A........ooiiiiiirineiienissiseiissssessessssisesssssnsssnenes LS. [Cl i1 [B.C FEuiii | v 749,250 |...100.875 | ....ccoevrserr. 756,563 [ coovvrrrirncs 750,000 | ..ovvvcrirnes 749,608 0 74 0 0 3.625 |..... 3.637 10/06/2015. | 10/14/2025.
77578)  AB 4 |ROLLS-ROYCE PLC 144A.........oviiiiriiinreiineeinnneisseeisssiissssssssssesssseees | avveens ...249,750 |...100.875 250,000 | ..coovrrinnne 249,869 0 25 0 0. 3.625 | ... 3.637 10/06/2015. | 10/14/2025.
78467K  A# 4 | SSE PLC SENIOR NOTES........cooiiuiririreeresssissessessesssseesssssssssesssenes | aeeeen . .2,000,000 |...104.292 | .. 2,085,840 | ... ...2,000,000 | . 2,000,000 0 0 0 0 | 3.890 |...... 3.890 04/16/2012. | 04/16/2022.
78467K  B* 7 |SSE PLC SENIOR NOTES.......oocuimriiiierireirensssisensessessssessssissessssssenes | sesees [0 2A i | e 4,000,000 |...110.000 | ...oooourenes 4,400,000 | ..oovonrennn 4,000,000 | ..oooorneens 4,000,000 0 0 0 0 [ 4.010 |...... 4.010 04/16/2012. | 04/16/2024.
80414L 2K 0 | SAUDI ARABIAN OIL CO 144A........oooiirinrinerierieeensessisesiesissessnies | veeens .7,952,400 |...101.907 ....8,152,560 ...8,000,000 7,952,847 0 447 0 0 2.250 |...... 2.317 11/17/2020. | 11/24/2030.
82929R AC 0 |SING TELECOMMUNICATIONS 144A OO .9,918,300 |...152.651 ..15,265,100 .10,000,000 | .... 19,949,421 0 2,922 0 (N I 7.375 | ...... 7.443 06/07/2002. | 12/01/2031.
83363R 5 | SOCIEDAD CONC AUTOPISTA CENTRA 144A SENL........cocvvvvvvviirernines | o .3,583,750 |...116.210 ....4,164,676 ...3,583,750 | . 3,583,750 0 0 0 0f...6223 |.. 6.223 12/17/2003. | 12/15/2026.
83368R AA 0 |SOCIETE GENERALE 144A....... .1,501,740 |...101.374 .1,500,067 0 (216) 0 0 |....5200 |..... 5.185 04/12/2011. | 04/15/2021.
853250 AA 6 | STANDARD CHARTERED BANK 144A [SSPTRRURTTRRRROT IV 2146172 109,629 e 75,000 | e 85,613 0 (711) 0 0].....8.000 |...... 6.140 11/30/2004. | 05/30/2031.
87124V AE 9 | SYDNEY AIRPORT FINANCE 144A.........ccccovirmmrmrineriieineissinesiesissens | seves ..107.983 | .............1,079,830 | ..............1,000,000 | ......ccoo.c... 995,618 0 924 0 01...3.375 |..... 3.485 04/23/2015. | 04/30/2025.
87656X C* 0 |TATE & LYLE INTL FINANCE ...102.790 . 2,000,000 0 0 0 0[....2910 |..... 2.910 08/06/2020. | 08/06/2030.
87938W AP 8 | TELEFONICA EMISIONES SAU.......cocoviiiiiiieriniieninsissisnssssmssssessssnees | coneens ..100.561 | ..............1,005,610 | ..............1,000,000 | ......cccco.... 999,980 0 157 0 0f...5462 |... 5.478 02/08/2011. | 02/16/2021.
87946F A@ 9 | TELEPERFORMANCE S.A. SR UNSECURED NOTES.........cocommrimreinirines | veveene ...108.842 2,000,000 0 0 0 0....3.980 |..... 3.980 12/09/2014. | 12/09/2024.
87969N AC 9 | TELSTRA CORP LTD 144A . ...103.396 11,499,255 0 922 0 0]....4.800 |...... 4.866 04/08/2011. | 10/12/2021.
88166 AA 1 |TEVA PHARMACEUTICAL INDUSTRIES 1,368,279 |...101.477 11,352,784 0 (2,021) 0 0]....3.650 |...... 3.492 03/22/2012. | 11/10/2021.
88167A AE 1 |TEVA PHARMACEUTICALS NE.... 1,165,237 |....96.313 | ............. 1,139,383 | ..............1,183,000 | ............. 1,172,050 0 1,698 0 01.....3.150 |...... 3.328 11/03/2016. | 10/01/2026.
88167A AE 1 | TEVAPHARMACEUTICALS NE........cocsirmimirerriiieinrissieninsisisssiessnsssenes | aeeees ....804,733 |.....96.313 ..186,877 | ... 817,000 | ...... 809,437 0 1,172 0 0f....3.150 |...... 3.328 |AO...... v 25,736 | 11/03/2016. | 10/01/2026.
89366L AE 4 | TRANSELEC SA 144A........cooovvirnvirerrerineensessnissnsssssssesessssssssssnnns | evseens | D | vevvivenens ] | 2B FE s | i 3,007,500 |...113.107 | ..ovvvrneees 3,393,210 | covvvrrnens 3,000,000 | . 3,005,234 0 (548) 0 0]....3.875 |.... 3.849 | JJ.oors | oo 54573 | 116,250 | 07/15/2016. | 01/12/2029.
89382P  AA 3 | TRANSOCEAN PONTUS LTD 144A........cooirimiiimneiieinerissinesiesississssinns | seeins ...782,925 |....95.311 780,000 | ..covvvrrrnnes 781,891 0 (450) 0 01...6.125 |..... 6.018 |FA....... 07/19/2018. | 08/01/2025.
92979@ AC 6 | WACKER CHEMICAL CORP SERIES C......ccoorvvererrrinirierirerineesseinnenens | covens e .2,000,000 |...106.702 | .. 2,134,040 | ... ...2,000,000 | . 2,000,000 0 0 0 0]....4.180 |...... 4.180 |AO...... A5,791 | 04/23/2013. | 04/23/2023.
980888 AF 8 | WOOLWORTHS LIMITED 144A..........ccocosermmrrmrineernnninernerissenensssnensennns | evseens | D cevvvverinee | 2B FEuviiiis | v 3,994,290 |...101.132 | coovvrrneeens 4,045,280 | .....ccooen.. 4,000,000 | ..ocoorneene 3,999,805 0 687 0 0]...4.550 |...... 4.568 |AO...... | oo 39,939 | ........ 182,000 | 04/06/2011. | 04/12/2021.
A2002* AD 5 |BOREALIS AG SERIES B......coovuriirirniieieriisiesiessssisenssssiessssissssensns | cevens . .1,960,356 |...105.898 ....2,117,960 ...2,000,000 1,982,162 [ oo (V1 I 10,984 0 0f...4.460 |.... 5.075 |JJ....... 42,370 ...89,200 | 12/20/2018. | 07/10/2022.
A3158# AC 3 |HOFER FINANCIAL SERVICES GMDBH........cccovvurerireierinirnerieniseeseeines | cenees D|. 14,000,000 |...106.716 | .. ...4,268,628 | ... ...4,000,000 | ... 4,000,000 0 0 0 01....3410 |..... 3.410 | W....... ceeenen09,107 .136,400 |07/25/2017. | 07/25/2024.
D6574* AB 5 | CLAAS KGAA MBH SENIOR UNSECURED NOTES.........cccovmvuvmevvnrinniens | eovvene | D] v | SA e | s 1,000,000 |...104.075 | .............. 1,040,750 | ....cccovunee 1,000,000 | ....ccovvenee 1,000,000 0 0 0 01....3.980 |...... 3.980 |FA....... 08/15/2012. | 08/15/2022.
F9120# AA 4 | TELEPERFORMANCE SE SERIES C SENIOR NOTE.........ccccouuvmmmrverirenes | revens . .1,000,000 |...107.238 ...1,072,380 ..1,000,000 | ......cccc... 1,000,000 0 0 0 0 3.920 |JD....... 12/14/2016. | 12/14/2023.
G0646# AN 9 | ASSOCIATED BRITISH FOODS........oomivimerireireineiserierisesessessssisssssnenes | eeens D|. . .2,000,000 |...107.745 | .. ..2,154,903 | ... ...2,000,000 | . 2,000,000 0 0 0 01....3.920 |...... 3.920 |MS...... 03/29/2012. | 03/29/2024.
GO0754# AD 9 |BABCOCK INTL GROUP PLC........coviriiirieririreissisiienieseseesssieseiiens | evens [ 2B e | e 3,000,000 |...101.086 | .............. 3,032,580 | ..oovvernen 3,000,000 | . 3,000,000 0 0 0 0]...5.640 |...... 5.640 |MS...... 03/17/2011.| 03/17/2021.
G1108# AE 8 | THE BRITISH LAND COMPANY PLC.......cccovuummrrerireinermsnisensenesesesseesns | reeens [0 X IO ISP 3,000,000 |...102.321 | ...ovcvvneees 3,069,618 | ...oovvvnecns 3,000,000 | .oocvernes 3,000,000 0 0 0 0]....4.635 .. 4635 |MS...... 09/01/2011. | 09/01/2021.
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G2044@ BB 0 | COMPASS GROUP PLC SENIOR NOTES ...110.000 2,200,000 | ..cocoveunnen 2,000,000 | . 2,000,000 0 0 0 (U 4290 |...... 3541 [AO...... | coovreee 21,450 | oo 76,467 | 12/04/2014. | 12/04/2024.
G2615@ AB 0 [DCC TREASURY IRELAND 2013 LMTD SERIES ...107.538 3,226,140 | c.ovvvernees 3,000,000 | . 3,000,000 0 0 0 0 [ 4.040 |...... 4.040 |AO...... | oo 22,220 | .oooue. 121,200 | 04/25/2013. | 04/25/2023.
G2616# AS 0 |DCC TREASURY 2014 LTD SENIOR UNSECURED N.. ...110.000 1,100,000 1,000,000 0 0 0 0. 4.550 |...... 4.550 |AO..... | oo 10,996 | .......... 45,500 | 04/04/2019. | 04/04/2026.
G2765* AB 0 | DIONYSUS AVIATION DES ACT CO GTED SERIES.... . . . el . ..103.072 | .. 4,122,899 | ..o 4,000,000 ...4,000,000 0 0 0 0 | 4.060 |...... 4.060 [JJoooee | s 73,080 | ........ 162,400 | 07/19/2017. | 07/19/2025.
G2765*  AK 0 | DIONYSUS AVIATION DES ACT CO GTED SERIES........c.cccconervrvrrneinnens . ..109.030 | oovovrirne 1,090,302 | ...occovveeee 1,000,000 | ..coorvnnee 1,000,000 0 0 0 0 [ 4.640 |...... 4.640 |JJ.oee | v 22,298 | ..o 46,400 | 01/08/2019. | 01/08/2024.
G3469# AB 3 |FIRSTGROUP PLC SENIOR UNSECURED NOTES ....99.513 1,990,253 | ......ceoee 2,000,000 | . 2,000,000 0 0 0 0 [ 4170 |...... 4170 |MS......| oo 21,777 | v 83,400 | 03/27/2018. | 03/27/2025.
G4622# AB 5 |HOWARD DE WALDEN ESTATES LTD SENIOR NOTE ..116.244 4,649,760 4,000,000 | ..ocoorneens 4,000,000 0 0 0 0 5230 |...... 5.230 | JJvirs | i 95,883 | ........ 209,200 | 08/25/2010. | 07/16/2025.
G5963# AH 6 |MEGGITT PLC SENIOR NOTE, SERIES B . . e . ...107.436 2,148,720 2,000,000 | . 2,000,000 0 0 0 0. 3.600 |...... 3.600 |JJoocis | i 35,000 | .......... 72,000 | 07/06/2016. | 07/06/2026.
G7114*  AB 7 | PLACES FOR PEOPLE TREASURY PLC........cccccommvummrmerireieriscrisrineriens . W12 S ...5,000, ...110.000 5,500,000 | ...ovvverncs 5,000,000 | . 5,000,000 0 0 0 0 | 3420 |..... 3.420 [JD..ccr | v 11,875 | ... 171,000 | 06/06/2016. | 06/08/2026.
G7332# AF 0 |RRPF ENGINE LEASING LIMITED SENIOR SECUR.... ...101.072 1,010,718 1,000,000 | ...ccooooneee 1,000,000 0 0 0 0 | 2770 | ...... 2771 | FAoie| e 10,772 | oo 27,700 | 04/13/2015. | 04/13/2022.
G7334@ AA 1 |RRPF ENGINE LEASING LIMITED SENIOR SECUR .....94.907 1,898,146 ..2,000,000 | . 2,000,000 0 0 0 0]...4.030 |...... 4.031 |FA. 1,344 80,600 | 06/13/2018. | 06/13/2028.
G9224*  AF 1 |UNITED DRUG FINANCE LIMITED SERIES A ...108.535 3,256,050 3,000,000 | .oocrernes 3,000,000 0 0 0 0]...4.480 |...... 4480 [MS...... | oo 35,840 134,400 | 09/25/2013. | 09/25/2023.
G9284# AY 3 |VITOL FINANCE LTD SERIES K ...102.944 088,320 . 3,000,000 0 0 0 0]...5.740 |..... 5.740 | JJ....... 73,185 | ........ 172,200 | 07/28/2011. | 07/28/2021.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES, ..100.750 | ................468,488 | ................465,000 | ................ 465,000 0 0 0 0....3500 |..... 3.501 10/02/2014. | 12/15/2021.
K2162@ AA 4 |DANISH CROWN A/S SERIES A... ...104.304 1,000,000 ...1,000,000 0 0 0 0...4.940 |...... 4.940 06/13/2012. | 06/13/2022.
K2162@ AB 2 |DANISH CROWN A/S SERIES B... ...109.665 ..1,000,000 ,000,000 0 0 0 0]....5.090 |...... 5.090 06/13/2012. | 06/13/2024.
K7802# AY 5 |ROYAL GREENLAND A/S SENIOR NOTE. . 116.771 1,000,000 ...1,000,000 0 0 0 0]...4.370 |..... 4.370 .5, 11/19/2018. | 11/19/2028.
N4281@ BW 4 |KONINKLIJKE VOPAK N.V. SENIOR NOTES SERI ...110.000 1,980,000 1,800,000 | ..cvvvvene 1,800,000 0 0 0 0f...4.140 |.... 4.140 e 2,484 | 74,520 | 12/19/2012. | 06/19/2027.
N4282* AE 6 | KONINKLIJKE FRIESLANDCAMPINA SENIOR NOTE.. ...105.473 3,164,190 3,000,000 | . 3,000,000 0 0 0 0|...4.010 |... 4.010 120,300 | 08/30/2012. | 08/30/2022.
N9061@ AC 4 |VTTIB.V. SENIOR UNSECURED NOTE ..113.997 3,419,914 3,000,000 | . 3,000,000 0 0 0 01...4.970 |...... 4.970 149,100 | 12/15/2015. | 12/15/2027.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO . . .....94.356 2,264,539 ..2,400,000 | . 2,400,000 0 0 0 0]....7.000 |...... 7.062 ..168,000 | 11/30/2010. | 11/30/2033.
Q0458* AB 5 | AQUASURE PTY LTD SERIES 2014A........ccoovivmeriieeririseiieessesseneneens . |1 . ...109.238 3,277,136 3,000,000 | .oocrernes 3,000,000 0 0 0 0]....4.480 |...... 4.481 134,400 | 02/27/2014. | 02/27/2024.
Q0458 AF 6 |AQUASURE PTY LTD SERIES 2018A ...116.585 1,121,823 | oii962,239 | 962,239 0 0 0 0f...4320 |... 4.319 514 | o 41,569 |01/15/2019. | 01/12/2034.
Q0697# AB 2 |AUSGRID FINANCE PTY LTD SENIOR SECURED N... ...108.933 5,446,663 . . 5,000,000 0 0 0 0....3.600 ... 3.600 180,000 | 09/06/2017. | 10/01/2029.
Q0832* AB 2 |AUSTRALIA PACIFIC AIRPORTS PTY SR SECURE ...102.790 2,055,800 2,000,000 | . 2,000,000 0 0 0 0]...4.670 |.... 4470 [MS...... | ....c.... 27,501 | o 89,978 | 09/15/2011. | 09/15/2021.
Q1629 AB 3 |BRISBANE AIRPORT CORP PTY LTD SERIES B, . . | . ...110.000 | .. 1,100,000 | ..coovvvrnee 1,000,000 | .....co...cc. 1,000,000 0 0 0 0]....5.340 |...... 5.340 J72 | 53,400 | 04/20/2011. | 07/14/2023.
Q1842# AH 1 |BROOKFIELD WA RAIL PTY LTD SERIES C....ccooovermrieineriserinerseennnis . 208711 | 3,201,335 | ..ccvvennee 3,000,000 | .oocrernes 3,000,000 0 0 0 0 [..4790 |..... 4.790 143,700 | 07/16/2014. | 07/16/2026.
Q2107# AH 9 |CONTACT ENERGY LTD SR NOTES SERIES B... ...109.638 3,837,330 | oo 3,500,000 | . 3,500,000 0 0 0 0f...4.090 |.... 4.090 143,150 | 09/19/2013. | 12/19/2023.
Q3629 AM 5 |ETSA UTILITIES FINANCE PTY LTD SERIES C... ...110.000 4,400,000 | .....coeoe.n 4,000,000 | ..coorneens 4,000,000 0 0 0 0....3.160 |..... 3.160 126,400 | 08/10/2016. | 08/10/2028.
Q3629%% AP 8 |ETSA UTILITIES FINANCE PTY LTD SERIES 20 ...110.000 1,100,000 1,000,000 | ....cccoueuee 1,000,000 0 0 0 0]....3.560 |...... 3.560 |FA.....| ccceee. 14,833 | oo 35,600 | 08/01/2019. | 08/01/2029.
Q3920# AG 4 |FONTERRA CO-OPERATIVE GROUP LT TRANCHE A.... ...108.873 | .. 5,443,673 | ..ovvvornen 5,000,000 | . 5,000,000 0 0 0 0....3.400 |..... 3.400 170,000 | 09/25/2014. | 09/25/2026.
Q3920# AJ 8 |FONTERRA CO-OPERATIVE GROUP LT TRANCHE A. ..110.468 | .............. 2,209,366 | ...cvvvnnenn 2,000,000 | . 2,000,000 0 0 0 0]....3.630 |...... 3.630 |FA...cooo| woovrennee 28,233 | ..ot 72,600 | 08/11/2015. | 08/11/2027.
Q5664# AA 2 |LONSDALE FINANCE PTY LIMITED SENIOR SECU.... ...113.060 2,261,200 | ..cooovvuneen 2,000,000 | . 2,000,000 0 0 0 0f...4190 |.... 4190 |AO...... | coovrrene 20,950 | .ooveeed 83,800 | 10/02/2018. | 10/01/2028.
Q5664# AH 7 |LONSDALE FINANCE PTY LIMITED SENIOR SECU.... . . | . ...111.056 4,442,227 | ..o 4,000,000 | ..covrneens 4,000,000 0 0 0 0].....3.850 |...... 3.851 |AO...c.. | wovvrrrnee 38,500 | ........ 154,000 | 07/09/2019. | 07/09/2031.
Q5995*  AB 4 |MERIDIAN FINCO PTY LTD GUARANTEED SR NOT......cccoommrrirmrrirnnneens . v |2AFE. . | ...111.060 2,221,193 2,000,000 | . 2,000,000 0 0 0 0]....3.920 |...... 3.920 [MS......| ocrvenee 22,649 | ... 78,400 | 09/17/2014. | 09/17/2026.
Q6568@ AA 9 |NETWORK FINANCE COMPANY PTY. ...110.000 2,200,000 | ..ovvvereces 2,000,000 | . 2,000,000 0 0 0 0]....3.500 |...... 3.500 [AO...... | woovrrenee 17,111 | e 70,000 | 02/14/2018. | 02/14/2028.
Q6634@ AB 7 |NEWCASTLE COAL INFRASTRUCTURE GROUP PTY.... ...105.338 3,160,155 3,000,000 | . 3,000,000 0 0 0 0...4720 |..... 4.720 141,600 | 12/13/2012. | 12/14/2022.
Q7160# AL 3 | ORICA FINANCE LIMITED GUARANTEED SENIOR. 112,444 1,124,435 ..1,000,000 0 0 0 0]...4.330 |...... 4.330 43,300 |05/03/2017. | 05/03/2027.
Q7397# AM 6 | PRATT FINANCE PTY LTD GUAR SERIES A ..109.271 | .. 3,278,136 | .... 3,000,000 0 0 0 0|....5320 |..... 5.320 159,600 | 07/13/2011. | 07/13/2023.
Q7397# AS 3 |PRATT FINANCE PTY LTD GUAR..... . 109.533 | 3,285,978 | ..covviens 3,000,000 | . 3,000,000 0 0 0 0[....3.790 |...... 3.790 |J.oes | 53,060 | e 113,700 | 07/13/2015. | 07/13/2027.
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Q7450@ AJ 9 |PERTH AIRPORT PTY LTD PERTH AIRPORT DEV........cccovvviermernnrinnnines | rvvene D|. 2BYE.... .4,000,000 |...101.353 ....4,054,115 ..4,000,000 | ....couee 4,000,000 0 0 0 (V) 3.450 |...... 3450 [MS...... .138,000 |09/04/2019. | 09/04/2029.
Q9194* AE 9 | TRANSURBAN QUEENSLAND FINANCE SENIOR SEC. IO .2,000,000 |...107.908 | .. ..2,158,153 | ... ...2,000,000 2,000,000 0 0 0 0 | 3450 |...... 3.450 |JD....... verner.89,000 | 12/20/2016. | 12/20/2026.
Q9194* AL 3 | TRANSURBAN QUEENSLAND FINANCE SENIOR SEC...........cccoevwcmmmvrinns [ wvrene [D{ it | 2B FEuciiiiis | v 2,000,000 |...111.297 | ..ccovooneve 2,225,934 | ...ccccoe.n. 2,000,000 2,000,000 0 0 0 0. 3.960 |...... 3.960 |MN......| ......... 10,120 | .......... 79,200 | 05/15/2019. | 05/15/2029.
Q9194@ AF 4 | TRANSPOWER NEW ZEALAND LTD SR UNSECD NT......cccocuumrvmerirneens [ wrrvens .2,009,880 |...104.681 ....2,093,615 ...2,000,000 | . 2,002,508 0 (1,220) 0 0 | 3.600 |...... 3.533 | JD....... ...72,000 | 04/07/2014. | 12/15/2022.
Q938% AG 5 |VECTOR LIMITED SENIOR NOTES.......cccomivimrimeriernnerienseeesseessssissessenes | reeens 14,000,000 |...108.918 | .. ..4,356,730 | ... ...44,000,000 | ..ocornnens 4,000,000 0 0 0 0 3.590 |...... 3.590 |AO...... .143,600 | 10/25/2017. | 10/25/2029.
QO749# AF 2 |[WESTRAC PTY LTD SERIES A.....ovvvivrrervinerernniseirenssissinsssenssnsssenens | eenvene | D vevveinnne [ 2.B Pl | v, 1,000,000 |...108.603 | .............. 1,086,026 | ...ocvvnnne 1,000,000 | ..o 1,000,000 0 0 0 (U 5190 |..... 5190 [JD.coooe | v 3,460 | e 51,900 | 06/07/2011. | 06/07/2023.
Q9749% AG 0 |WES TRAC PTY LTD SERIES B.....covvorueerrerenerierieisensssisessesiesessennns | eeens .2,000,000 |...108.892 2,177,838 ...2,000,000 | . 2,000,000 0 0 0 0 | 5190 |..... 5.190 | WJ....... .103,800 |07/07/2011. | 07/07/2023.
W2469* AC 9 |ELEKTA AB SERIES B......ooiiuiiiiiiiiciiisississsisssissssssessssissssssssssssssnssssess | seeens ....500,000 |...101.105 | .. ...505,525 | ... 500,000 | ..oooovriinnnns 500,000 0 0 0 0 [ 5110 |..... 5.110 [MN...... cee.25,550 | 05/04/2011. | 05/04/2021.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer OblIgations. ..o sresssnsssssssssensenessnsns | seeees 1,135,803,368 XXX | 1,237,536,987 | ....... 1,124,327,804 | ...... 1,133,564,753 | ..o 0 ] s (360,262) 0 0] XXX XXX XXX 11,862,134 |....41,227,329 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
008414  AA 2 | AGATE BAY MORTGAGE LOAN TRUST 2013-1 Al.....covovvrvervmnvrenreeennns | vevre | oo | vevernencd | TD FMucicii | s 552,180 |..102.619 | ....cc.cccceeens 592,373 | oo 577,254 | ...... 566,448 0 5,256 0 | orieeriieriinnnnc0 |10, 3.500 | ... 3.989 08/21/2013. | 07/25/2043.
02660T BU 6 | AMERICAN HOME MORTGAGE INV TR 2004-3 BAS...........ccconvvemmermerrnnnns | wevrnee [ oo [ ervverinendt [ 1D FMuciiciis | e 399,263 |...100.481 | ..ccooovvvrrnes 484,053 | ... 481,736 | oo 399,263 0 0 0 [ 0 | 4763 | 6.883 12/08/2004. | 10/25/2034.
07332B  AA 7 |BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1....cocvvrvemnririniirnnnnns [ e .1,070,308 |...101.965 1,083,995 ...1,063,105 | ............. 1,065,384 0 (1,166) 0 [ o0 1223.000 | ... 2.872 04/28/2017. | 03/28/2057.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A.....ccocooevrrererrrirerrnens | s ...674,703 |...103.222 ...685,069 | ... 663,685 | ...... 664,029 0 (4,240) 0 | o0 |..0..3.000 | ... 2.774 04/17/2013. | 04/25/2043.
12667F R5 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2........cccovvemrvnerirneenns [ wveeen | oo [ vverneed | 1D FMucciits | s 984,765 |.....98.033 | ...ccovvvnnee 1,162,923 | ...cooo. 1,186,257 | covocvrvnnee 1,089,101 0 (8,437) 0 | ooerverrnrrnend0 | 10.5.500 | ... 7.777 01/05/2005. | 02/25/2035.
12667F  VF 9 | COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C.......ccocovurrerirmivrinins | o ....767,601 |...105.311 ..857,056 | ...... 835,710 (V0 I 15,310 0 | ooivervnrinend0 | 10.8.500 | ... 7.779 08/13/2008. | 10/25/2034.
12667F Y3 3 | COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A.......ccocoureremmrrerirnren | corens ...101.452 ..654,886 | .....cocoonvn. 591,248 0 0 0 [ w0 05500 | ... 6.803 02/24/2005. | 03/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A.........ocooviemrmirnnrniiras | ceves ...90.711 913,324 0 38,397 0 ..11.196 03/07/2006. | 11/25/2035.
126694 CV 8 | COUNTRYWIDE HOME LOANS 2005-21 A17.. .....85.421 0 (432) 0 | ooeverrerrnend0 |10.5.500 | ... 7.448 10/28/2010. | 10/25/2035.
12669G C8 2 | COUNTRYWIDE HOME LOANS 2005-13 A8.... 183535 | 239,638 | 286,872 | 244,203 | 0 | 019,358 | 0 ....14.005 07/21/2005. | 06/25/2035.
16159G AC 3 |Chase Mortgage Finance Corpora 2019-ATR2 ...102.835 0 | viviveirinnnnn0 |...3.500 | ... 2,910 07/29/2019. | 07/25/2049.
16164A AC 9 | Chase Mortgage Finance Corpora 2016-2 M2 . ...104.487 20 | 0 003,750 e 3.202 07/19/2016. | 02/25/2044.
16165T  AJ 2 |CHASEFLEX TRUST 2005-1 2A4........c.ooviiiiininriieinsisissisessssssesiesisnens .....88.099 0 0 [ .eviirviennenn0 .....5.500 |...... 7113 08/28/2008. | 02/25/2035.
16412X AJ 4 |CHENIERE CORP CHRISTI HD............. 11474 0 0 | ooerverrerrnend0 103,700 | ... 3.483 10/27/2020. | 11/15/2029.
172973 2R 9 | CITICORP MORTGAGE SECURITIES 2005-6 1A5.. ...100.524 0 0 | cooevvervenrnenn0 | 10.5.625 | oo 6.171 02/08/2006. | 09/25/2035.
172973  5F 2 | CITICORP MORTGAGE SECURITIES 2006-1 2A1.. ..101.077 0 0 | ooviverrerinend0 |10..5.000 | ... 5.254 06/14/2010. | 02/25/2021.
17312D  AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3.......cccomereerererinrerniines | seree ...102.877 0 0 | oveverrerernens0 | ...8.000 | ... 6.088 04/15/2011. | 09/25/2037.
17321 AA 7 | CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A. R I ....632,273 |...103.870 0 0 [ overvrenenn0 .....3.500 ... 3.784 11/01/2013. | 10/25/2043.
17322N  AA 2 |CITIGROUP MORTGAGE LOAN TRUST 2014-JL AT.....ovvorvvenmrrnerverirnnnns | wevnee [ oo [ ervverinend [ LD FMucciciis | s 757,713 |...102.569 0 0 | ovvverrerrrnennd0 10,3500 | ... 3.435 06/24/2014. | 06/25/2044.
173237  AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A........coovvvvimarriraniirns | s ...446,960 |...104.549 437,148 ...438,139 0 (3,824) 0 [ oorveiniiennd0 14250 | 3.853 06/09/2015. | 01/25/2053.
17328B  AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2019-IMC1... RO I .1,120,620 |...102.004 1,121,230 | ... 1,119,968 0 (503) 0 | o0 002720 | 2.687 08/23/2019. | 07/25/2049.
22541Q VG 4 |CSFIRST BOSTON MORTGAGE 2003-23 1A4........coccimeemmrnennnrnnerienes | vevens | oo | vevennencdh [ 1D FMuciici | s 740,456 |..104.141 | oo 781,436 | e, 750,363 | ..ovvocrinns 745,891 0 982 0 [ ieeriieriiennc0 |..0..5.500 | ... 5.650 01/03/2006. | 10/25/2033.
225458 AY 4 |CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A......cccouvmivnvernriernninns | cevee ....649,971 |...100.364 661,275 | o 649,971 0 0 0 [ evervrenenn0 .....5.500 |...... 5.707 03/04/2005. | 02/25/2035.
2254W0 KD 6 |CS FIRST BOSTON MRTGE SEC 2004-7 BA1........ocvvrvmerierireersseiserinees | cveene ...104.480 ...19,465 | ..... 19,440 0 36 0 [ ooieeriieriiennc0 | ..005.250 | ... 4.991 11/10/2010. | 03/31/2022.
299770  AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2......ccovvrivririierniieererssiseees | cevees . 102.540 | oo 469,494 | i 457,864 | ..o 457,530 0 (1,289) 0 [0 102,500 | ... 2.415 03/26/2013. | 03/25/2043.
29977K  AA 1 |EVERBANK MTGE LOAN TRUST 2013-2 A v | s ...512,535 |...103.070 520,340 | ..ccooovirirnns 517,765 0 3,076 0 [ w0 1223.000 | ... 3.245 11/02/2015. | 06/25/2043.
3140FX  ED 0 [FNMA BFOT3T. oottt CF.. 12,249,521 |...110.493 ...2,188,649 2,248,099 0 (178) 0 | ooevverrerrnennd0 103500 | ... 2.858 . 11/02/2017. | 08/01/2056.
33767C  AD 9 | FIRSTKEY MORTGAGE TRUST 2015-1 A3.......cccovurverimrereninnereninenirenens | wvenne | oo [everreend | TD FMuciis | s 503,651 |..102.372 | ......ccccee0...505,798 [ oooovirrirnces 494,078 | ..ovvvernvns 494,449 0 (4,924) 0 | oovverierinend0 10,3500 | ... 3.157 |MON... | oo 1,441 | e 17,269 | 03/02/2015. | 03/25/2045.
33851K  AC 0 |FLAGSTAR MORTGAGE TRUST 2020-2 A2........vvereerrineimnenrensnssennsnins | sevee .1,306,694 |...103.325 1,270,949 | .coccvvvnnee 1,304,306 0 (2,388) 0 | oververrerrnennd0 |.0..3.000 | ... 2.267 |MON.. 12,709 | 08/13/2020. | 08/25/2050.
452547  PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 AB..........cocvervrrrerrminens | corees ..101.324 5,972 5,911 0 (30) 0 | o0 ]....5.740 | 5.940 | MON. ....258 | 04/14/2011. | 08/25/2034.
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45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7.. , ...102.602 ...2,204,942 2,187,905 0 (2,830) (U 5.500 |...... 5.638 | MON... .10,106 .121,272 | 05/06/2003. | 06/25/2033.
466396 AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 . 2101672 | . 268,513 | eeoinnn.. 264,098 | ... 264,863 0 (1,655) 0 0 | 3.000 |...... 2.714 |MON... 03/26/2013. | 03/01/2043.
46641C  AA 9 | JP MORGAN MORTGAGE TRUST 2014-1 1AT.......oiiiiiiiciiriinicnriccis ..102.229 | ..o 570,441 | 558,003 | s 561,722 0 (1,115) 0 0. 3.834 |...... 3.521 | MON... 02/10/2014. | 01/25/2044.
46650P AC 4 |JP MORGAN MORTGAGE TRUST 2019-LTV1 A3 102,974 | ... 309,235 | ................300,304 | ... 299,973 0 (590) 0 0 | 4.000 |...... 3.762 | MON... 02/20/2019. | 06/25/2049.
46651B  AC 4 | JP MORGAN MORTGAGE TRUST 2019-6 A3 . 2102619 | 782,050 | e 762,091 | 765,178 0 (7,510 0 (N I 3.500 |...... 2.584 | MON... 08/16/2019. | 12/25/2049.
46651Y  AH 3 | JP MORGAN MORTGAGE TRUST 2019-9 AB........ocvvvvvermrirernrireinernnineeres [ vvvne [ [ vrrnnns 4 ...104.780 2,037,817 (V1 I (16,888) 0 0 [ 3.500 |...... 2,657 | MON... 11/22/2019. | 05/25/2050.
59980T AB 2 |MILL CITY MORTGAGE TRUST 2016-1 M1 , ...104.325 ,...2,086,500 ...2,000,000 .1,999,290 0 (671) 0 0 | 3.150 |...... 3.076 | MON... 08/15/2016. | 04/25/2057.
64829X AA 0 |NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1.. ...107.304 ....1,831,365 ...1,706,707 1,716,964 0 (9,137) 0 0 . 4.750 |...... 4.252 |MON... 11/28/2018. | 12/25/2057.
74160M  BP 6 | PRIME MORTGAGE TRUST 2003-2 TA10......cvvvverirrermnireereerierirerereees 102,627 | 364,730 | e 355,393 | ...... 350,355 0 3,391 0 0 [ 5.000 |...... 5.409 |MON... 01/03/2006. | 10/25/2033.
749580 AH 1 |RESIDENTIAL FUNDING MTG SEC [ 2006-S10 2........ovvvvmerrrererenrreineiis ....94.050 ...16,059 | ..... 15,960 0 48 0 (N I 5.500 |...... 6.148 |MON... | .. 05/20/2010. | 10/25/2021.
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2 . ...101.840 814,202 | ...... 827,710 0 761 0 0 | 3.000 |...... 2.020 |MON... 4,426 | 04/08/2013. | 05/25/2043.
81747M  AA 7 | SEQUOIA MORTGAGE TRUST 2019-CHT AT....oooiviirieircrinerierieeenenns 2102581 [ e 437,120 | 426,122 | oo 427,173 0 (2,414) 0 0 | 4.500 |...... 3.563 | MON... 02/21/2019. | 03/25/2049.
822804 AA 8 |SHELLPOINT ASSET FUNDING TRUST 2013-1 A1 ...102.052 387,611 | ... 385,745 0 3,260 0 (V1 3750 |...... 4.059 | MON... 06/27/2013. | 07/25/2043.
89172P  AA 7 |TOWD POINT MORTGAGE TRUST 2016-2 A1 ...101.631 ..608,191 | ...... 608,058 0 (1,142) 0 0 | 3.000 |...... 2.821 |MON... 05/20/2016. | 08/25/2055.
89172P  AC 3 | TOWD POINT MORTGAGE TRUST 2016-2 M1.....ccovvemrrrerierererisriseii .1068.257 | oo 2,125,140 | .occvvennee. 2,000,000 | .ooocrvnees 1,938,045 0 23,677 0 0 [ 3.000 |...... 3.944 | MON... 02/15/2017. | 08/25/2055.
89172Y AD 2 |TOWD POINT MORTGAGE TRUST 2016-3 M2 ...109.319 .1,489,090 0 1,293 0 0 | 4.000 |...... 4.144 |MON... .......60,000 | 02/09/2017. | 04/25/2056.
95002F AE 4 |WELLS FARGO MORTGAGE BACKED 2019-4 A5.........cccovivmerinrircrrennns ...104.679 3,044,175 | oo (U I (32,038) (V1 IR (N P 3.500 |...... 2.479 |MON... .105,000 | 11/19/2019. | 09/25/2049.
95002 AA 4 |WELLS FARGO MRTG BACKED SEC 2019-2 A1.... . 102.015 | e 390,546 | 382,832 | e 383,835 (5,624) 0 0 [ 4.000 |...... 2,988 | MON... 05/13/2019. | 04/25/2049.
97652P  AA 9 | WINWATER MORTGAGE LOAN TRUST 2014-1 A1.... ...103.575 369,293 (5,749 0 0 [ 3.858 |..... 3.341 |MON... 06/19/2014. | 06/27/2044.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX ..42,155,182 40,713,300 | ........... 40,332,706 (21,426) 0 0] XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T AC 6 |BBCCRE TRUST 2015-GTP B... ...104.388 2,609,700 2,500,000 2,615,273 0 1(56,788) | covvvvrrerreennd0 | viciieiinenl0 | 4.216 e 3.092 | MON... 09/28/2016. | 08/10/2033.
30293W AE 2 | FREMF MORTGAGE TRUST 2015-K50 B.... ..110.134 ....4,405,360 ...4,000,000 3,704,316 0 38,678 | o0 | 0 03779 5.564 | MON... 11/13/2015. | 08/25/2025.
44217N AC 0 |HOUSTON GALLERIA MALL TRUST 2015-A A1 ...102.899 ....3,086,970 ...3,000,000 3,011,339 0 (2,739) | wevoverrerrennnd0 | vireiieiinenl0 |10 3.087 | 3.000 | MON... 03/26/2015. | 03/05/2037.
61691B  AG 6 |MORGAN STANLEY CAPITAL BARCLAY 2016-MART ...99.220 1,984,400 2,000,000 .1,998,590 0 (821) | veveeeervrrenen0 [ 0 [1002.480 | 2475 |MON... 09/15/2016. | 09/13/2031.
68245H AE 4 | ONE MARKET PLAZA TRUST 2017-1MKT C ...103.092 ....2,875,236 ...2,789,000 2,827,218 (U I (12,273) | v [0 [ 04016 | 3.542 | MON... . 02/15/2017. | 02/10/2032.
78413M  AE 8 | SFAVE COMMERCIAL MTGE SEC TR 2015-5AVE A.....cccovvvniriinnineninnens ....96.050 ....3,842,000 ...4,000,000 0 (6,633) | sovoverierinnnnd0 |0 | 4144 [ 3.884 | MON... 13813 | o 165,760 | 02/03/2015. | 01/05/2035.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX ..18,803,666 118,289,000 | ..........18,280,646 | ..o 0] i (40,576) XXX XXX 54914 | ... 679,120 XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00090T AA 5 |ABPCIDIRECT LENDING FUND ABS 2020-1A A ...100.000 ....2,000,000 ...2,000,000 2,000,000 0 0 0 0. 3.199 |...... 3.208 | JAJO.. 12/16/2020. | 12/20/2030.
00214M  AA 1 |ARL SECOND LLC 2014-1A A1 ...100.022 | .. ...1,953,159 | ... 21,952,729 | ..o, 1,928,896 0 8,243 0 0 2.920 3.823 | MON... 06/23/2016. | 06/15/2044.
00214M  AB 9 | ARL SECOND LLC 2014-TA A2.....c.ooiiriereieiieeineireeississesssssssssesssssens ...100.488 | .....ccooeuce 2,009,760 | c.oovvvvnnenn 2,000,000 | .ooovrvnees 1,999,552 0 118 0 (1 P 3.970 |..... 4.010 |MON... 06/18/2014. | 06/15/2044.
038370 AA 0 |AQUA FINANCE TRUST 2019A A ...102.582 ....1,280,974 1,248,732 | 1,248,598 0 40 0 (U 3.140 |...... 3.167 | MON... 09/16/2019. | 07/16/2040.
038779  AB 0 |ARBYS FUNDING LLC 2020-1A A2.......ccovtrmmrrmerierireeneriserssersenssesesseenns ...102.875 ..3,591,623 | ... ...3,491,250 3,491,250 0 0 0 0 3.237 3.250 | JAJO.. 07/23/2020. | 07/30/2050.
04542B  MS 8 | ASSET BACKED FUNDING CERT 2005-AQ1 Ad......ccvvvrirviiiierinieneireries 101,094 | 103,707 | e 102,585 | .ovverrirns 102,208 0 55 0 [V 4.625 |...... 4.798 | MON... 05/12/2011. | 06/25/2035.
05607B AA 9 |BXG RECEIVABLES NOTE TRUST 2017-AA.. ...102.903 642,374 ....642,355 0 3) 0 0 . 2.950 |...... 2.968 | MON... 05/24/2017. | 10/04/2032.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1A A.. . ....95.803 1,086,357 | ... ...1,133,949 11,133,929 0 (4) 0 0 | 4213 | ... 4.249 |MON... 11/04/2016. | 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-TA B.....ccovvvrcrirrirriinerierieriiens ...88.593 | i 805,257 | 570,313 | ovvveris 570,292 0 0 0 0 | 5.682 |...... 5.748 | MON... 11/04/2016. | 12/16/2041.
09261W AL 8 |BLACKROCK DLF IX 2020-1 E ..100.000 | ..coovereerrnn 125,058 | oo 125,058 | cooovvvvrinnes 125,058 0 0 0 0 | 4718 |...... 4.644 | JAJO.. 12/21/2020. | 07/21/2030.
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09261W AN 4 | BLACKROCK DLF IX 2020-1 W......vovrrrieirinieirerisiensssisesnsssssssssesssssnes | onnens ....653,817 |...100.010 ....653,817 0 0 0 0 [ 2.500 |...... 2.506 | JAJO.. 12/21/2020. | 07/21/2030.
09261W AQ 7 |BLACKROCK DLF IX 2020-1 || ...189,865 |...101.290 ....189,865 0 0 0 0 | 0.000 |...... 0.000 |N/A..... . 09/17/2020. | 07/21/2030.
12502Y AP 8 | CCRINC MT100 PYMT RIGHTS MAST 2012-CA C.....ccoooooomrvermrrirnrrirennns | ceveene e | LF FE | s 452,381 |...100.000 | .................452,381 | ................452,381 | ................ 452,381 0 0 0 0. 4.750 |...... 4.795 | MON... 07/06/2012. | 07/11/2022.
12508V  AC 7 | CCG RECEIVABLES TRUST 2018-1 B.......ovvouremrernrinerierienirseesseissssaens | eeens 11,999,814 |...100.941 ....2,018,820 ...2,000,000 .1,999,916 0 49 0 0 | 3.090 |...... 3.112 |MON... 02/05/2018. | 06/16/2025.
12509K AC 0 |CCG RECEIVABLES TRUST 2018-2 B.......coovorvemernerenrrieerenisseessenssessnens | reeens . .1,999,833 |...102.660 | .. ....2,053,200 | ... ...2,000,000 | ... .1,999,896 0 30 0 (N I 3.480 |...... 3.507 | MON... 08/21/2018. | 12/15/2025.
12510H AE 0 | CAPITAL AUTOMOTIVE REIT 2020-1A A5, FERTRRPRRPRTTR BT e A LEFE | 1,498,767 |..105.218 | ........c..... 1,577,612 | oo 1,499,375 | e 1,498,878 0 1M1 0 0 [ 3.480 |...... 3.515 | MON... 01/15/2020. | 02/15/2050.
14314A  AG 4 | CARMAX AUTO OWNER TRUST 20181 D....oouvrrrereerrineinerseessneinseens | reeens 12,249,569 |...103.492 ....2,328,570 ...2,250,000 | . 2,249,737 0 28 0 0 | 3.370 |..... 3.397 | MON... . ‘..75,825 01/17/2018. | 07/15/2024.
19260M  AA 4 | COINSTAR FUNDING, LLC 2017-1A A2......oviiviirirrrinneieeeeieseeieeeinns | e . .1,930,000 |....97.743 | .. ...1,886,440 | ... ..1,930,000 | ............. 1,930,000 0 0 0 0. 5.216 |..... 5.249 | JAJO.. .100,669 | 05/04/2017. | 04/25/2047.
20267U AA 7 | COMMONBOND STUDENT LOAN TRUST 2016-B Af........ovveveveerrvnrrenes [ crrens . 202,543 |..101.810 | ..ccoovrrvnnne 206,265 | .......... 202,598 | ...... 202,568 0 6 0 0 ... 2.730 |...... 2.750 10/13/2016. | 10/25/2040.
23340L  AB 0 |DRB PRIME STUDENT LOAN TRUST 2015-B A2......ccovvuueremrirerincirseenans | v ...600,329 |...100.417 ...603,209 ..600,705 0 48 0 0 | 3.170 |...... 3.206 04/14/2016. | 07/25/2031.
252722 AC 7 |DIAMOND RESORTS OWNER TRUST 2019-1A C.. OO I . ...607,594 |.....99.646 ...605,584 | ... ..607,736 0 17 0 0 | 4.020 |...... 4.060 08/13/2019. | 02/20/2032.
252724  AB 5 | DIAMOND RESORTS OWNER TRUST 2018-1 B......ccccovvvuerrmrenreneinenins | s . 631,708 |...104.142 | ..ccoovvvrnneen 657,915 | .coovvvecnen: 631,748 0 0 0 0 | 4.190 |...... 4.227 08/14/2018. | 01/21/2031.
25272X  AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1A A...covvvvvorriirnvineniinenies [ e ...730,809 |...101.888 ..730,993 0 10 0 0. 3.270 |...... 3.296 10/06/2017. | 10/22/2029.
25272X AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1AB.. JROTR . . ....243,625 |...100.872 243,664 | ... ....243,638 0 2 0 0 | 4.110 |...... 4.148 10/06/2017. | 10/22/2029.
25755T AL 4 |DOMINOS PIZZA MASTER ISSUER 2019-1A........oovvieiieernirineinernenienins | sevee [ 4|2AFE..i | v 2,970,000 |...106.568 | .............. 3,165,070 | coovvvvnneens 2,970,000 | . 2,970,000 0 0 0 0 [ 3.668 | ... 3.684 11/06/2019. | 10/25/2049.
26208C AN 8 | DRIVE AUTO RECEIVABLES TRUST 2017-AA D.....coecoomvvrrerierecniinies | v .1,090,631 |...101.396 ....1,105,880 ...1,090,655 | ............. 1,090,601 0 24 0 0 | 4.160 |...... 4.196 01/24/2017. | 05/15/2024.
26208M  AF 3 |DRIVE AUTO RECEIVABLES TRUST 2018-5 C......covvvvuermmrernerrenirererneesns | rveens 2,159,518 |...102.338 ...2,160,000 | . 2,159,790 0 58 0 0 3.990 |...... 4.030 11/15/2018. | 01/15/2025.
26209B AF 6 |DRIVE AUTO RECEIVABLES TRUST 2018-4 C.....c.vvvvvverrereineirerrneiisenns | e ....948,154 |...100.777 948,321 0 24 0 (V) 3.660 |...... 3.694 09/11/2018. | 11/15/2024.
26209X AC 5 |DRIVEN BRANDS FUNDING, LLC 2020-2A A2 .1,500,000 |...102.768 1,500,000 0 0 0 0 3.237 3.250 10/29/2020. | 01/20/2051.
26224H AH 0 |DRUG ROYALTY HIILP 1 2018-TA A2....ccoomiirireiinrieereeiseisseeissisessnenes | ceeees 1,817,264 |...102.899 ...1,817,559 0 3 0 0 | 4.270 |...... 4.298 11/30/2018. | 10/15/2031.
26746* AA 2 |DYAL CAPITAL PRTNRS Il ISSR B SENIOR SE. ...729,863 |...102.133 729,863 0 0 0 0]....4.400 |.... 4.398 06/23/2020. | 06/15/2030.
26746@ AA 0 |DYAL CAPITAL PRTNRS IIl ISSR A SENIOR SE. 1,270,137 |...102.133 1,270,137 0 0 0 0 |...4.400 |...... 4.398 06/23/2020. | 06/15/2030.
27034) AB 7 |EARNEST STUDENT LOAN PROGRAM 2016-B A2 RV R ....147,317 |...100.520 747,462 0 12 0 0f...3.020 |... 3.041 05/04/2016. | 05/25/2034.
28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-A B.......cccoviumirieriererenreeisneinns | v o ....731,839 |...100.897 732,058 0 40 0 0....2.960 |..... 2.988 10/17/2017. | 03/25/2030.
28924A  AB 7 |ELM TRUST 2020-4A A2 999,997 |...100.513 1,000,000 0 ") 0 0 229 10/16/2020. | 10/20/2029.
350400 AA 9 |Foundation Finance Trust 2017-1A A . - ...237,593 |...101.918 237,627 | ...... 237,612 0 7 0 0].....3.300 |...... 3.328 12/06/2017. | 07/15/2033.
35105D AE 1 |FOURSIGHT CAPITAL AUTOMOBILE 20181 C.....covvvvurvmerirerercersniseines | cevens - 1,499,575 |...102.215 ...1,500,000 11,499,849 0 88 0 0].....3.680 |...... 3.716 03/13/2018. | 08/15/2023.
36157R D9 3 | GE CAPITAL MTG 1999-HE M......oviiiiririiririeiisieiersssseeessssisssensssinns | vnnene e X ....158,509 |.....90.259 186,218 | .... ....168,078 8,987 (305) 0 0f...6.705 |.... 8.514 04/16/2010. | 04/25/2029.
36255X AB 9 |GLS AUTO RECEIVABLES TRUST 2018-3A B......cvooivrriieierineieninieis | aeviee . BFE i | v 925,165 |...101.637 | .................940,402 | .......... 925,255 | ...... 925,211 0 24 0 0....3780 |..... 3.812 10/02/2018. | 08/15/2023.
36257N  AB 9 | GLS AUTO RECEIVABLES TRUST 2019-2A B......ccocvvviiiciicniicnisnicniicnes | i .1,499,708 |...102.557 ...1,500,000 11,499,856 0 87 0 01]....3.320 |...... 3.349 04/30/2019. | 03/15/2024.
37959P AC 1 |GLOBAL SC FINANCE SRL 2020-2A A [T . . e ...982,038 |...101.348 982,410 | .... ....982,045 0 7 0 0]....2.260 |...... 2.279 09/23/2020. | 11/19/2040.
42770Q  AA 0 |HERO FUNDING TRUST 2014-2A A......ovvvmririreirneiseiesesensesisssssssianes | eeens . AFE i | i 547,494 |..105.549 | ................578,268 | ..ccoocvvrrnnce. 547,867 | ..covvverrrs 547,583 0 20 0 01.....3.990 |...... 3.999 10/16/2014. | 09/21/2040.
427717 AA 3 |HERO FUNDING TRUST 2015-3A A....ovoririrreinireierssieesesssssseesssssnes | avveees .1,400,816 |...107.209 A ,501,904 ...1,400,912 .1,400,820 0 0 0 0f...4.280 |.... 4.280 11/18/2015. | 09/20/2041.
42806D CJ 6 |HERTZ VEHICLE FINANCING LLC 2019-2A B.....ovvouverereeiericinreissinens | s . ...999,874 |...100.537 | .. ...1,005,370 | ... ...1,000,000 | .... ....999,850 0 (13) 0 0|....3670 |... 3.697 05/22/2019. | 05/25/2025.
44040 AA 6 |HORIZON AIRCRAFT FINANCE I LTD 2019-2 A...coovvvvvmrierreeeceriennnireens | ceveens . 1,931,498 |....97.004 | ..o 1,873,675 | ccoovvvane 1,931,544 | ....cooooneee 1,931,500 0 (2) 0 0]...3425 | ... 3.449 10/18/2019. | 11/15/2039.
45780K  AD 8 |InSite Issuer LLC 2016-TA A........vuuiveiiniierierieeseissisesiesisessssisniees | creeens - .3,000,000 |...103.424 ...3,000,000 | . 3,000,000 0 0 0 0]....2.883 |...... 2.900 10/25/2016. | 11/15/2046.
46616M  AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A.....oovvvmrireireiseireesnenienins | sevee - . ....349,559 |...105.030 351,757 | v 350,490 0 104 0 0]....3.820 |...... 3.922 06/01/2011. | 12/15/2048.
46651IN  AA 2 |JOL AIR 20191 Av.ooiiiiiiieiriisiesiiesiesissesssss st ssssssassienes | renens [ 4|2 AFE. i | v 1,754,994 |....96.818 0 (8) 0 01....3.967 |...... 3.998 05/17/2019. | 04/15/2044.
50543L AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A AT.....ovvrevrrrererrnerenerienes | s ...748,099 |....96.014 0 1,239 0 0]...4.300 |...... 4.746 12/08/2016. | 01/15/2042.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A.....covvrnvvirvirneieisniseereinsinees | e ...101.556 0 0 0 0f...4.000 |.... 4.019 04/24/2015. | 10/30/2027.
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543190  AA 0 |LONGTRAIN LEASING Il LLC 2015-1A Ao | cevves 1.FFE. .2,009,442 |...102.453 ...2,061,462 2,037,473 0 6,450 0 0 [ 2.980 |...... 3.676 | MON... 06/30/2016. | 01/15/2045.
553896 AC 5 |MVW OWNER TRUST 2017-TA C..cvovvvvrrrrerreireeneriseniessesssssesessssssens | eeens 2.BFE.. ....300,983 |...101.311 301,062 | ...... 301,017 0 7 0 0 | 2.990 |...... 3.013 | MON... .9,002 | 08/08/2017. | 12/20/2034.
59549W  AA 1 |MID STATE TRUST SERIES 11 Al...ovvimiirinrineineeiseseissnisnsssnsenenes | evneen | oo [ vneersend | 2ZA FE i | i 663,098 |...107.334 | ..ccocooeeeeen. 751,166 [ oo 699,840 | ..oocovvrrnnc 694,525 0 3,154 0 0 [ 4.864 ... 5.858 |MON... | .o 1,513 | e 34,040 | 04/22/2010. | 07/15/2038.
59560U AA 9 | MID-STATE TRUST 2004-1 A....covvvrrerierrinirierieseseesssissssessessssesseninns | aveens ...429,392 |...106.903 419,622 | oo 423,290 0 (705) 0 0. 6.005 |...... 5.670 | MON... 04/19/2011. | 08/15/2037.
59560W  AC 1 | MID-STATE TRUST 2010-1 Mucoieoueieierinieneeieesseisenssssisessenssssessensans | cereees ...292,564 |...103.349 v 292,969 | ... 292,387 0 (1) 0 0 [ 5.250 |...... 5.294 | MON... 11/12/2010. | 12/15/2045.
629682 AA 3 |NADG NNN OPERATING LP 2019-1T A....oovrririrrieinnreninsisnsseiensssisssenens | cevvns 1,990,000 |...102.936 | ..............2,048,426 | .............. 1,990,000 | ..ooovreeee 1,990,000 0 0 0 0 [ 3.368 |...... 3.391 | MON... 11/21/2019. | 12/28/2049.
68504U AB 7 | ORANGE LAKE TIMESHARE TRUST 2019-A B......covvuevererereriseernrinerienes | ceens ....602,055 |...103.686 602,135 ....602,063 0 5 0 0 | 3.360 |...... 3.386 | MON... 05/21/2019. | 04/09/2038.
69145A AB 4 |OXFORD FINANCE FUNDING TRUST 2019-TA A.....coouiiiiiiiiciiecinniiens | e .1,000,000 |...103.545 | .. ...1,000,000 | .... .1,000,000 0 0 0 0 . 4.459 |...... 4.499 |MON... . 01/29/2019. | 02/15/2027.
72703P  AC 7 |PLANET FITNESS MASTER ISSUER 2019-1A A2.......coorvverieirinerirenienes | vevee 1,980,000 |.....94.682 | .............. 1,874,704 | ............. 1,980,000 | ..cooovvvenee 1,980,000 0 0 0 0 | 3.858 |...... 3.876 |MJSD. | ..cccovnnee 5517 | v 76,813 | 11/20/2019. | 12/05/2049.
73316P  HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A.......ccccooovvvmmrrmrineins | sere ...855,104 |...101.569 ..919913 905,702 ....870,831 0 (6,322) 0 (N I 5.965 |...... 7.167 |MON... 11/18/2005. | 01/25/2036.
74333) AD 3 |PROGRESS RESIDENTIAL TRUST 2017-SFR1 B RO ...999,970 |...101.087 | .. 1,010,870 | ... ...1,000,000 | .... ...999,101 0 (262) 0 0 | 3.017 |..... 3.008 | MON... 07/13/2017.| 08/17/2034.
76112B  EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3........cccconevumeererineriens | seree 753,976 |...102.677 | ..ocovvvrrrneen 774,163 | oo 753,979 | oo 751,013 0 (586) 0 0 | 6.151 | ..... 6.189 | MON... 11/05/2004. | 09/25/2034.
78448W  AD 7 | SMB PRIVATE EDUCATION LOAN TR 2017-AB....cooriemrnrieenieniireneies | s ...968,865 |...104.372 1,043,720 ...1,000,000 0 1,666 0 0. 3.500 |...... 3.916 |MON...| .. 01/31/2017.| 06/17/2041.
78449G AB 5 | SMB Private Education Loan Tru 2016-B A. [T ..122,727 |...102.883 722,753 | ... ..122,730 0 0 0 0 | 2430 |...... 2.442 |MON... 07/13/2016. | 02/17/2032.
78471D  AA 5 | SOFI CONSUMER LOAN PROGRAM 2016-TA A.....cocovermerimeereeiseirnninens | ceeens 577,284 |...100.183 | ..ccovvvrrnnecs 578,404 | ..ccocovvvvnnen. 577,347 | v 577,329 0 26 0 0 [ 3.260 |...... 3.284 | MON... 06/21/2016. | 08/25/2025.
80285G AG 7 | SANTANDER DRIVE AUTO REC 2018-3 D......cccvvveuierenrricrirenerneeinnienes | rerens 7,573,153 |...103.516 ....7,841,337 ...7,575,000 7,574,134 0 228 0 0 | 4.070 |...... 4.111 |MON... 06/20/2018. | 08/15/2024.
80286A AG 9 |SANTANDER DRIVE AUTO REC 2018-5 D.....cccoovvvurirrerceirrerersssinerienes | seveene .1,999,603 |...104.206 ....2,084,120 ...2,000,000 | .... .1,999,816 0 99 0 0 | 4.190 |...... 4.232 |MON... 10/16/2018. | 12/16/2024.
805564 PA 3 | SAXON ASSET SECURITIES TRUST 2003-3 AF5.........cccovvinmiivmiireirenins | e 1,452,351 | ...102.699 ....1,491,550 ..1,452,351 | ... 1,452,351 0 0 0 0]...4542 |... 4.563 | MON... ..66,476 | 09/04/2003. | 12/25/2033.
817743 AA 5 |SERVPRO MASTER ISSUER, LLC 2019-1A A2 ...107.201 2,970,000 2,970,000 0 0 0 0]....3.882 |..... 3.900 |JAJO.. .122,982 | 09/17/2019. | 10/25/2049.
81783R  AA 1 |SETTLEMENT FEE FINANCE LLC 2013-TA A...covvvniiiiecineinsiissnieeiienes | s ..99.634 | 982,204 | 985,902 | e 985,902 0 0 0 0]....3.980 |...... 3.999 |JAJO.. 11/15/2013. | 01/25/2044.
826525 AB 3 | SIERRA RECEIVABLES FUNDING CO 2020-2A B ...101.357 0 14 0 0 2.339 | MON... 08/03/2020. | 07/20/2037.
826525 AC 1 |SIERRA RECEIVABLES FUNDING CO 2020-2A C.. ...103.303 0 4 0 01...3510 |..... 3.538 | MON... 08/03/2020. | 07/20/2037.
82652W  AA 6 | SIERRA RECEIVABLES FUNDING CO 2016-2A A......cvoevvvvviverniieinnrnninns | e ...100.223 0 13 0 0f....2.330 |.. 2.344 | MON... 07/11/2016. | 07/20/2033.
83404F AD 6 |SOCIAL PROFESSIONAL LOAN PROG 2017-A B, ...103.976 0 2,631 0 0]....3.440 |...... 3.792 | MON... 02/02/2017. | 03/26/2040.
83405A AB 0 |SOFI CONSUMER LOAN PROGRAM TRU 2017-1B ...101.236 0 23 0 0{..4730 |..... 4.780 |MON... 01/20/2017. | 01/26/2026.
83546D AG 3 | SONIC CAPITAL LLC 2020-1A A2I .1,983,333 |...107.251 .1,983,333 0 0 0 0]....3.845 |...... 3.875 | MON... 01/15/2020. | 01/20/2050.
846502 AA 0 | SPARC EM SPC LEGAL STLMNT HLDG 2015-TA A...ovvvmvvrerierirneersnines | s ...487,198 |...101.556 LA94T81 | 487198 | 487,198 0 0 0 0]....4.000 |...... 4.011 | FMAN. 05/08/2015. | 08/01/2031.
85209B AA 3 |SPRUCE ABS TRUST 2016-E1 [P I X ....306,965 |...100.249 ..307,774 | ... ..307,009 | ...... 306,975 0 3 0 0f...4320 |... 4.361 | MON... ..13,263 | 06/17/2016. | 06/15/2028.
86365 AB 7 | STRUCTURED RECEIVABLES FINANCE 2010-B B.......ccovvereerieineriieriins [ v | oo | revernens A1 1.CFE i | v 2,111,563 |...124.280 | .............. 2,543,187 | oo 2,046,336 2,071,220 0 (22,515) 0 01...7.970 |...... 7.689 [MON... | ........... 7,249 | ........ 163,093 | 02/08/2012. | 08/15/2036.
872295 AF 7 |TCF AUTO REC OWNER TRUST 2016-1A C.....coovviriiiicriciecisniins [ s 4,498,572 |...100.075 ....4,503,375 ...4,500,000 4,499,776 0 228 0 0]....2510 |...... 2.530 | MON... 112,950 |09/14/2016. | 09/15/2022.
87342R  AD 6 | TACO BELL FUNDING, LLC 2018-1 A2l......cocvvvuerirerirrerenirieercrieerierienens | creens .1,960,000 |...101.927 | .. ..1,997,769 | ... ...1,960,000 | ... .1,960,000 0 0 0 0]...4318 |.... 4.337 | FMAN. 11/14/2018. | 11/25/2048.
88315L AE 8 | TEXTAINER MARINE CONTAINERS 2020-1A A.....oevoreerneinerernrenenirneenes | vevns | oo | wevvennencdh | TF FE i | s 964,921 |...103.120 | ..ccorvrrrnnee. 995,195 | ...oovvvenens 965,084 | ...covvrrrnnes 964,854 0 (67) 0 0{....2.730 |...... 2.714 |MON... 08/04/2020. | 08/21/2045.
88642M AE 0 |TIDEWATER AUTO RECEIVABLES TR 2018-AAD......ovvvvvrervereieriseiriines | e 2,377,542 |...102.354 ....2,433,978 ...2,378,000 2,377,783 0 86 0 0f...4300 |.... 4.343 |MON... 04/20/2018. | 11/15/2024.
89656C AA 1 | TRINITY RAIL LEASING LP 2010-TA A..ocovmririeeerceiseiserieniesesseessnins | cveeees N 1,277,621 |...105.893 | .. LG 1,352,011 L 2 A.277,621 | e 1,277,621 0 0 0 01...5.194 |... 5.250 | MON... 10/18/2010. | 10/16/2040.
89657B  AC 8 |Trinity Rail Leasing 2019 LLC 2019-2A A2.........coouvvevmmrvemmmnenmmnnrnnnernnnniinns | wiveee | oo | veeeeredh | TF FEuviiiiiis | e, 1,998,895 |...104.685 | .............. 2,093,700 | ..oovveneee. 2,000,000 | ..ococvvnee 1,999,012 0 99 0 0]....3.100 |...... 3.127 |MON... 10/08/2019. | 10/18/2049.
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC 2011-1A A2.......coovrrmirirerininiinineines | ceveee .1,996,989 |...101.878 ....2,034,492 ...1,996,989 .1,996,989 0 0 0 0]...6.024 |...... 6.100 | MON... LB34T | 120,299 | 06/29/2011. | 07/15/2041.
902638 HE 1 |UCFC HOME EQUITY LOAN 1998-D MF2 IO I 1,544,563 |...104.070 LAT19173 ...1,651,939 1,544,563 0 0 0 0 ... 7.750 |...... 8.652 | MON... 10,669 | ........ 125,909 | 01/19/2000. | 04/15/2030.
918290 AA 5 | VSE VOI Mortgage LLC 2016-A A........cccvvvenrrvmrrmnrnerrerineensnnnnnnenienins | cvevee | oo | veveenencdh | TF B | s 209,809 |...100.632 | ...ccocverereen211,157 | i, 209,831 | ...... 209,612 0 (48) 0 0]....2.540 |...... 2.529 | MON... 09/14/2016. | 07/20/2033.
92257L  AB 6 | VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF....couvivirierineerenisenines | v ...107,362 |...100.171 107,390 ...107,186 0 (41) 0 0].....3.000 |... 2.969 |MON... 05/08/2017. | 05/25/2047.
92257N  AA 4 | VELOCITY COMMERCIAL CAPITAL LO 2019-2 A...oovirviirrinnicrseirenens | v 1,377,101 |...103.064 ..1,377,231 .1,376,102 0 (754) 0 0...3.130 |...... 3.093 | MON... 07/17/2019. | 07/25/2049.
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92942A  AA 3 [WRG 2020-1 A. oottt ssensnss | avseses 1.FPL. 11,999,996 |...108.744 ....2,174,886 ...2,000,000 11,999,973 0 (23) 0 (U 5.071 |...... 5.123 | MON... 06/17/2020. | 07/15/2028.
94354K  AA 8 | WAVE USA 2019-1A.. 1,871,436 |....97.839 | .. ...1,831,074 | ... ..1,871,518 | .... 1,871,436 0 4 0 0 3.597 3.624 |MON... 09/30/2019. | 09/15/2044.
949456  AA 5 |WELK RESORTS LLC 2013-A A....ovvvvnrineierineincnineniseessssnssessnsensseenns | oeeeens | oo | seveneensdh | TF P | o, 184,905 |...101.314 | .oooooviircenne 187,361 | oo 184,931 | oo 184,920 0 3 0 0 | 3.100 |...... 3.121 |MON... 11/21/2013. | 03/15/2029.
96042F AF 1 | WESTLAKE AUTOMOBILE RECEIVABLE 2018-2A D.. .1,999,781 |...102.063 ....2,041,260 ...2,000,000 .1,999,897 0 62 0 0 | 4.000 |...... 4.036 |MON... 05/09/2018. | 01/16/2024.
97064F  AA 3 |WILLIS ENGINE SECURITIZATION T 2020-A A N 1,893,461 |.....86.949 | .. ...1,646,368 | ... ...1,893,487 | .... .1,893,458 0 v 0 (N I 3.228 |..... 3.249 |MON... . 02/18/2020. | 03/15/2045.
974153  AB 4 |WINGSTOP FUNDING LLC 2020-1A A2.......cccovvmrirrrnrnerinnnrererssisserenssnnens | eveviee | oo | vervnrerend | 2B FEuviiiins | v 1,000,000 |...102.686 | .............. 1,026,860 | ...ovvvvune 1,000,000 | ..o 1,000,000 0 0 0 0. 2.841 |..... 2.850 [MJSD. | oo 4814 | o 0 [10/09/2020. | 12/05/2050.
04016L  AE 7 |ARES CLO LTD 2017-42A B2 .2,000,000 |...100.456 ....2,009,124 ...2,000,000 | . 2,000,000 0 0 0 0 | 3.740 |...... 3.754 | JAJO.. 14,337 02/17/2017.| 01/22/2028.
04942C  AG 1 |ATLAS SENIOR LOAN FUND LTD 2019-14AB2 C .1,500,000 |....99.912 | .. ...1,498,673 | ... ...1,500,000 | ............. 1,500,000 0 0 0 0 . 4.295 ... 4.315 | JAJO.. 12,707 | ..........86,982 | 05/16/2019. | 07/20/2032.
06759M  AJ 0 |BABSON CLO LTD 2016-1A B2R........cccovurrerirererncenrrinnrnerirereneessnissennes | vveere | D cevviveenidh | 1O FEiiiiiis | i 3,000,000 |...100.544 | ............. 3,016,311 | v 3,000,000 | . 3,000,000 0 0 0 0 [ 4.580 |...... 4.606 |JAJO.. | .........25,953 | ........ 137,400 | 07/25/2018. | 07/23/2030.
06760B AG 7 |BABSON CLOLTD 2017-1AB2........... 4,999,913 |...100.221 ....5,011,070 ...5,000,000 | ..ooeerneens 4,999,831 0 (83) 0 0 | 3.642 |..... 3.656 | JAJO.. .182,100 |06/23/2017. | 07/18/2029.
10302V BE 4 |BOWMAN PARK CLO LTD 2014-1A B2R .2,000,000 |...100.129 | .. ...2,002,578 | ... ...2,000,000 2,000,000 0 0 0 0 | 3.545 |...... 3.559 |FMAN. | ...........7,483 | ..........70,892 |02/03/2017. | 11/23/2025.
26252E AL 3 |DRYDEN SENIOR LOAN FUND 2018-70A A2B CLO.......cccconuververmerrnerinens | wereeee | D[ v [ TAFE s | v 2,000,000 |...100.156 | .............. 2,003,128 | ..ovvvvnnen 2,000,000 2,000,000 0 0 0 0 | 4311 |.... 4.331 |JAJO.. | oo 17,963 | ..o 86,220 | 12/07/2018. | 01/16/2032.
379520 AD 5 |SEACO CONTAINER 2014-1A A1 ...895,646 |...100.004 895,833 | ...... 895,741 0 13 0 0. 3.190 |...... 3.215 |MON... 28,577 | 07/23/2014. | 07/17/2029.
38137P BC 3 | GOLDENTREE LOAN OPPORTUNITIES 2015-10A C. e .1,000,000 |.....99.104 ...1,000,000 | ..ccoonve. 1,000,000 0 0 0 0 | 3.050 |...... 3.062 | JAJO.. revennen2,7196 | 09/10/2020. | 07/20/2031.
38172H AJ 3 | GOLUB CAPITAL PARTNERS CLO LTD 2019-45A.......c.covvvseemnensernennenes | wvvee | D[ v | LO FEuviicis | o, 2,000,000 |.....99.406 | .............. 1,988,110 | .coooovrerne 2,000,000 2,000,000 0 0 0 0 [ 4.000 |...... 4.019 [JAJO.. | .. 15,778 | e 90,000 | 08/22/2019. | 10/20/2031.
38177E  AA 4 |Golub Capital Partners ABS Fun 2019-1 A.... .3,999,481 |...101.007 ....4,040,296 ...4,000,000 | . 3,999,855 0 324 0 0 | 4722 | ... 4.748 | JAJO.. .186,257 | 10/11/2019. | 10/20/2027.
45605P AM 0 |INDUSTRIAL DPR FUNDING LTD 2016-1A .1,630,494 |...104.214 ....1,699,203 ..1,630,494 | ............. 1,630,494 0 0 0 0 5235 |..... 5.268 | JAJO.. .18,020 05/05/2016. | 04/15/2026.
46617E AU 1 |JFIN CLO Ltd 2014-1A B2R.......... .2,000,000 |...100.163 ....2,003,262 ...2,000,000 2,000,000 0 0 0 0....3.138 |..... 3.125 | JAJO.. 12,378 09/15/2017. | 04/21/2025.
55819M AL 0 | MADISON PARK FUNDING LTD 2019-35A A2B CL. .2,000,000 |...100.482 2,009,638 2,000,000 2,000,000 0 0 0 0].....4.060 |...... 4.080 |JAJO.. .16,014 04/25/2019. | 04/20/2031.
64132) AE 5 |NEUBERGER BERMAN CLO LTD 2019-31A A2B.... .2,000,000 |...100.487 ....2,009,730 ...2,000,000 2,000,000 0 0 0 0]...4.180 |...... 4.201 |JAJO.. .16,488 04/18/2019. | 04/20/2031.
69355D AN 7 |PPMCLO, LTD 2018-1A B1R............... .3,000,000 |.....99.541 ....2,986,236 ...3,000,000 3,000,000 0 0 0 0]...2.312 |...... 2.318 | JAJO.. 14,641 09/15/2020. | 07/15/2031.
92913 AY 2 |VOYACLOLTD 2015-3A A2BR... 14,000,000 |.....99.914 3,996,568 4,000,000 4,000,000 0 0 0 0]...4.682 |.. 4.709 |JAJO.. .36,936 .187,280 | 11/02/2018. | 10/20/2031.
92915U  AF 1 |VOYACLOLTD 2017-2A A2B .3,000,000 |...100.081 ....3,002,421 ...3,000,000 3,000,000 0 0 0 01...3.780 |..... 3.79% |JAJO.. 23,940 | ........ 113,400 | 05/02/2017. | 06/07/2030.
92917N AQ 1 |VOYACLOLTD 2019-1AC2R .3,000,000 |.....95.916 ....2,877,465 ...3,000,000 3,000,000 0 0 0 0].....3.460 |...... 3.475 | JAJO.. 21,913 64,010 | 02/07/2020. | 04/15/2031.
97988W AC 5 | WOODMONT TRUST 2020-7A A1B..... .1,000,000 |...100.053 1,000,531 1,000,000 .1,000,000 0 0 0 0 2.280 |JAJO.. ..884 ...0 | 11/20/2020. | 01/15/2032.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities ......... 168,880,994 XXX . 172,163,013 | .........169,229,291 | .........168,986,117 8,987 (6,110 0 0 XXX XXX | .. 54,639 | ... 5,931,894 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated). ... sessssnssensssnssnsssens | seeees 1,363,007,864 XXX | 1,470,658,848 | ....... 1,352,559,395 | ...... 1,361,164,222 | ..ocooovvers 8,987 | ......... (428,374) | .ovvovvrcrind 0 [ 0 XXX XXX |....12,705,763 |....49,399,059 XXX XXX
Hybrid Securities - Issuer Obligations
25746U  BY 4 | DOMINION ENERGY INC.....oiimmireuirisirssissssnssensssesssnsssssssnssensesessessseens | ....... | . | ........... 2 | 2.CFE i | v 2,000,000 |.. 111712 | oo 2,234,240 | ..o 2,000,000 2,000,000 0 0 0 0 [ 5.750 |..... 5.750 [AO...... | 028,750 | ... 115,000 | 09/24/2014. | 10/01/2054.
4299999. Hybrid Securities - Issuer Obligations............cocovuvue 2,000,000 XXX ...2,000,000 2,000,000 0 0 0 0 XXX XXX XXX | 28,750 | oo 115,000 XXX XXX
4899999.  Total = HYDIA SECUMHES......v.rvesreseresiiestiisiieseie et | ceseesenens 2,000,000 XXX ...2,000,000 2,000,000 0 0 0 0] XXX XXX XXX | 28,750 | oo 115,000 XXX XXX
Totals
7699999.  Total - ISSUET ODIGAHONS. ... vvererererrieissteiererssse sttt senensas | erenes 1,385,713,476 XXX | e 1,506,363,698 | ....... 1,373,589,375 | ...... 1,383,044,789 | ...coovviiinnnn0 | i (452,954) 0 0 XXX XXX XXX |....14,147,666 |....49,697,089 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... uuuriuuiuririririsiisssissssssens s ssnsssnssnens | oeneoenes 142,734,230 XXX | s 146,481,185 | ......... 138,885,560 | ......... 139,525,172 | .ovvvvvrinnrcrnennn0 | s (682,012) 0 0| XXX XXX XXX | s 412,118 | ... 5,014,041 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMIES. .......vuu it snsansens | erssnssnees 53,832,153 XXX | 56,349,604 | ............ 52972798 | ........... 53,680,304 | .........coevenn (V) I (64,181) [ oo, (L] [ 0 XXX XXX XXX | ... 152,744 | ... 1,967,292 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES...........uiuuriiiimiiiiiiiirisiiissiissni e | ceveenes 172,409,432 XXX s 175,711,570 | oo 172,729,291 | ......... 172,493,892 8,987 (20,037) 0 0| XXX XXX XXX | 666,306 | ..... 6,071,894 XXX XXX
8399999, GraNd TOAl - BONGS.........uveuurveuiesresciseeiaeise e es sk | senias 1,754,689,291 XXX | e 1,884,906,057 | ....... 1,738,177,024 | ...... 1,748,744,157 | ..coorrnes 8,987 | ...... (1,219,184) | covovvvrerirens (V1 0] XXX XXX XXX |....15,378,834 |....62,750,316 XXX XXX

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B/A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
1A .......189,935,824 1B . ..51,518,251 1C 99,195,711 1D ....132,736,891 1E .....68,007,726 1F 217,202,217 1G ..163,769,610
2A ......197,533,823 2B .......327,385,879 2C ... 207,575,493
3A ........37,522,125 3B . 3C .19,853,440
4A . ...3,204,949 4B .. 4C 440,735
BA 2,706,733 1= 0 BC e 0
6 1,694,215




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

L3

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
NAIC
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 SVo
g| Number of Par Value | Rate per | Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B/A.C.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) I Accretion | Recognized (15+16-17) B./AC.V. tive Symbol | Acquired
Industrial and Miscellaneous (Unaffiliated) Red ble Preferred
74460W 55 2 | PUBLIC STORAGE PREFERRED...........cossiieiuuiriissnermisssssssssssenssssesnsssnes | soseenes | | ......80,000.000 | ... 25.00 | ... 0.000 | .o 2,000,000 |...... 27.140 2,171,200 2,000,000 0 [ 49,846 0 0 0 0 0 |2AFE..... 06/08/2020.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 2,000,000 XXX 2,171,200 2,000,000 [V 49,846 0 0 0 0 0 XXX XXX
8999999. Total - Preferred Stocks. 2,000,000 XXX 2,171,200 2,000,000 (V) 49,846 0 0 0 0 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= 1C e 0 1D e 0 1E i 0 TF i LT 0
2A 2,000,000 2B s 2C 0
3A 0 3B i 3C i 0
AA e 0 AB s AC 0
BA e 0 1= 5C i 0
[CE 0




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

cl3

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 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/A.C.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
747301 10 9 | QUAD GRAPHICS INC.....ouuiuuuiieseisieiessensssisssssssnsssss st sesssssssnsensenes I ........ I | ........... 169.000 | ..o 646 | ....... 3.820 646 | .o 5328 | ...... 0 .25 [V I (144) 0 (144) | oo 0 [ 12/28/2017.] .vvviviinirenns
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........ccoconiiniiines conee 646 XXX 646 [ .o 5328 | ... 0 .25 (U1 I (144) 0 (144) | oo, 0 XXX XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
09784Y 40 5 |BONAVISTA ENERGY CORPORATION COMMON STOC........cccmmrrermererneersninseessennes | cereens A.|....240,001.000 | ...ccccorrirenne 772,803 | ........ 3220 | oo 772,803 | e 647,194 | . 0 0 0 125,610 0 08/11/2020. | .oovvrervirirenes
000000 00 O |FEDERAL HOME LOAN BANK = CINTL...ovtiviiierersssisssrenesessnssseserssssssensssessssenssssnssnnss | eevnnees | en | onees 84,871.000 | ..o 8,487,100 |..... 100.000 | ...............8,487,100 | ...............8,487,100 | ...... 0 191,106 0 0 0 04/10/2019. | oovovveviiiirns
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other..........cccooovirinisniniiniins e 9,259,903 XXX 9,259,903 | ........9,134.294 | ... 0 191,106 0 125,610 0 . XXX XXX
9799999, Total - COMMON SHOCK. 1.1 reuarseieserisersetesseis et et as sttt i 9,260,549 XXX [ 9,260,549 | ..............9,139,622 | ...... 0 191,131 0 125,466 () 125466 | oo 0 XXX XXX
9899999. Total CommON and Preferred StOCK.............cvuuirumerimririerieieiiieriesieeesseisssse e sesssessensessiee s 11,260,549 XXX | e 11,431,749 | 11,139,622 0 240,977 0 125,466 (0 I 125,466 | ..oocvvorcrierercenne 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A . 1B . 1C . D 0 1E 0 TF 0 16
2A 2B . 0 2C 0
3A . 3B 0 3C . .0
AA 0 4B e 0 4C ) 0
BA e 0 BB s 0 BC i 0
B s 0



Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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. States, Territories and P:
059231 W7 1 |BALTIMORE MD REVENUE 2.864% 07/01/43.........cc.cccrvrrnenn 11/19/2020........ UBS. 3,350,000
167593 U2 6 | CHICAGO IL O'HARE INTERNATIONA 09/25/2020.. Jeffries & Co 2,000,000
235036  7A 2 | DALLAS-FORT WORTH AIRPORT AIRPORT .......ccmiutimiriireriiiserierisesessssssisessessssssiessssssssenss | sesessensesies 07/31/2020. Morgan Stanley Dean Witter. 4,000,000
452152 6G 1 [ILLINOIS ST GOV OBLIGATION GENERAL OBLIG 05/14/2020. Bank of America.... 1,000,000
47659%  AA 9 |JERSEY CITY, NEW JERSEY CTL....... 02/10/2020.. Waterway Securities.. 2,017,800
54628C  MX 7 |LOUISIANA ST LOCAL GOVT ENVRNM WATER 07/31/2020........ J P Morgan & Co......... 4,000,000 0
592250 DX 9 |MET PIER & EXPOSITION AUTH ILR GENERAL. 09/03/2020. Morgan Stanley Dean WItter..............ccovverernrrernineersereeeeenes 5,000,000 0
59333N V5 9 |MIAMI-DADE CNTY FL SPL OBLIG 12/16/2020........ J P Morgan & Co......... 6,085,140 0
59447T  H9 7 |MICHIGAN ST FIN AUTH REVENUE..........cccccovvvnunnnne 10/09/2020........ JEfffies & €O 5,000,000 | ..ooovveriireinieieirienn 5,000,000 |....... 0
594654 MV 4 |MICHIGAN ST HSG DEV AUTH SF MT 10/30/2020........ Barclays........coceeunienn. 1,500,000 ..1,500,000 |....... 0
63607V AB 2 |NATIONAL FIN AUTH NH FEDERAL | 11/119/2020........ Oppenheimer & Co Inc 4,000,000 ...4,000,000 |....... 0
64966Q RV 4 |NEW YORKNY GENERAL OBLIGATION............. 12/18/2020 JEffTiES & CO.uvuriieieece e 5,000,000 | ..o 5,000,000 |....... 0
79766D  TK 5 | SAN FRANCISCO CALIF CITY &CNTY AIRPORT......ctttiiiiisiiisisssssenssissesenssssssnsssssnsssissnssssnes 08/06/2020........ Bank of America. 4,250,000 ..4,250,000 | ....... 0
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS...........ocuurivinriiinisinmisinissisississisisssssissssssss s 47,202,940 47,100,000 | ....... 0
Bonds - Industrial and Miscell:
00090T  AA 5 |ABPCIDIRECT LENDING FUND ABS 2020-1A A 12/16/2020........ Mitsubishi UFJ SECUMLIES...........covvreeirerieeieicieieie st 2,000,000
00206R  BH 4 |AT&TINC 4.300% 12/15/42 07/27/2020. Citi Global Markets INC...........cocevrreerrnirceeeirereinsienes 1,170,530
00206R  BK 7 |AT&TINC 4.350% 06/15/45........ocovrvrinrrirernriersrineienininns 06/30/2020........ Citi Global Markets INC............verereeerrnnieinrersinnienns 1,492,647
00206R  JZ 6 |AT&TINC 3.500% 06/01/41.... 11/30/2020........ VMIOUS. ..o 2,141,010
00206R  KE 1 |AT&TINC 3.300% 02/01/52.... 07/27/2020........ Deutsche Bank SECUNHIES...........c.vurriieiriiieiieerseier s 2,998,260
00287Y  BX 6 [ABBVIEINC 3.200% 11/21/29......cccvcvimiriirirciiniinerieriseinesisssienienes 11/119/2020........ Tax Free EXChange..........cocvvuviviriniieieiniieisisins 1,015,416
00287Y  CA 5 |ABBVIEINC 4.050% 11/21/39 12/16/2020........ US BANCOMD. ...t 1,189,790
00914A  AG 7 |AIRLEASE CORP 3.000% 02/01/30.. 01/07/2020........ Bank of AMENICAL........vvvervrireirririneieieissieresieens 4,895,200
025537 AP 6 | AMERICAN ELECTRIC POWER CO 06/30/2020........ VIIOUS. ..ot 2,541,395
025932 AP 9 | AMERICAN FINANCIAL GROUP 03/26/2020........ J P Morgan & Co......... 986,250
03027X  AY 6 |AMERICAN TOWER CORP  3.700% 10/15/49........cccorvvevremirirnrrrerirenes 11/18/2020........ MiZUDO SECUNIIES........vvvverieniiiiriieir e 3,369,270
038413  AA 8 | AQUA FINANCE TRUST 2020-AA A 08/19/2020........ KeyBanc Capital MarKetS...........cvruririrririneeeee et sttt nees 1,376,750
038413  AB 6 | AQUA FINANCE TRUST 2020-AA B 08/19/2020........ KeyBanc Capital MarketS............ovuiviriiicienissssie e essessanes 999,690
038779  AB 0 |ARBYS FUNDING LLC 2020-1A A2........ccovvmrrermerrrinrirerenineenes 07/23/2020. Barclays.......cocovenienen. 3,491,250
05369A  AH 4 |AVIATION CAPITAL GROUP 144A 07/07/2020........ J P Morgan & Co... 1,980,780
05526D BT 1 |BAT CAPITAL CORP  3.734% 09/25/40.. 12/09/2020.. Bank of America 2,063,460
06051G  JE 0 |BANK OF AMERICA 2.676% 06/19/41... 12/08/2020 Bank of America.... 3,102,330
080807 AA 8 |BELROSE FUNDING TRUST 144A..... 08/11/2020........ Credit SUISSE........cvivieeieeiieeie et 3,000,000
09261W AL 8 | BLACKROCK DLF X 2020-1 E.. 12/21/2020. Direct. 125,058
09261W AN 4 | BLACKROCK DLF 1X 2020-1 W.....vvorivrermiriiieiieieeiesisienissessssiesenssenes 12/21/2020........ . 653,817
09261W  AQ 7 | BLACKROCK DLF IX 2020-1 09/17/2020. Direct.....ccvevvinnn 189,865
10806C AA 6 |BRIDGE HOUSING CORP  3.250% 07/15/30. 12/01/2020.. Morgan Stanley Dean Witter. 3,000,000
110122 CW 6 |BRISTOL-MYERS SQUIBB  3.250% 08/15/22.... 07/17/2020........ Tax Free Exchange 1,006,658
110122 DE 5 |BRISTOL-MYERS SQUIBB 3.900% 02/20/28.... 07/17/2020. Tax Free Exchange 2,007,269
1248EP  CE 1 |CCO HLDGS LLC/CAP CORP 144A 03/05/2020........ Citi Global Markets Inc.. 515,000 500,000 [ ..vrerieirieinieiee 1,313
12510H  AE 0 | CAPITAL AUTOMOTIVE REIT 2020-1A A5.. 01/15/2020........ Credit SUISSE........ccviie e 1,498,767 | oo 1,499,375 | ....... 0
125896 BV 1 |CMS ENERGY CORP = 3.750% 12/01/50.......cccuumrrirerririiireirneieniesineererinsnenes 11/19/2020........ Barclays 3,000,000 | oo 3,000,000 | ... 0
12610# AC 7 |CBRE U.S. CORE PARTNERS LP SENIOR UNSECU... 11/04/2020........ Bank of America 2,000,000 ...2,000,000 |....... 0
126408  HT 3 |CSXCORP  2.500% 05/15/57......ccomveriuiririicriinierieiinrisesiesseesssssessesssseessesssssesssesssssssssessesssesenes. | sossenseressnnes 12/01/2020........ Barclays.......ccooevvvrenen. 4,959,950 | ..oovvecieierereeneis 5,000,000 |....... 0
126650 DP 2 |CVS CORP  2.700% 08/21/40.........cooiuierrrieiiiieieiiseisesiesieissssessssssiessssssssesssesssssssessesssssenss. | onssnsesessnnes 11/30/2020........ BNP Paribas.......... 1,013,510
14040H  CE 3 | CAPITAL ONE FINANCIAL CORP.......ccovvirireririrerineirierirersnsenereresineene 05/06/2020........ Morgan Stanley Dean WItter ..o 998,470
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1'€L3

1 2 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
16412X  AJ 4 |CHENIERE CORP CHRISTI HD.............. 10/27/2020........ Tax Free EXChange.........c.ovueviivieneinireissieresincins 1,625,539
172967 MK 4 |CITIGROUP INC 4.700% Perpet. 01/15/2020........ Citi Global Markets Inc 1,000,000
20030N BU 4 |COMCAST CORP  3.400% 07/15/46. 11/18/2020.. Morgan Stanley Dean Witter. 3,446,430
20030N DH 1 |COMCAST CORP 3.750% 04/01/40. 12/18/2020. MATKEEAXESS. .......ccvvaieeiiiii i 716,406
22822V AP 6 |CROWN CASTLE INTL CORP............ 12/04/2020 Suntrust.......ccocveveinnne 2,310,340
24737 AA 8 | DELTA AIRLINES 2019-1B EETC . | 04/22/2020.. Morgan Stanley & Co 893,333
254687  GA 8 | WALT DISNEY COMPANY (THE).......cocovumrrrrimrreinrrisireresinnenes 05/11/2020........ Morgan Stanley Dean WItter...........c.ccvrrverneerninenssieieienns 998,570
256677 AG 0 |DOLLAR GENERAL CORP  3.500% 04/03/30........covvererereerenrererierees 04/01/2020. Bank of America. 999,330
26209X  AC 5 |DRIVEN BRANDS FUNDING, LLC 2020-2A A2.......c.coooiuriierinririrniiseresierssssseesssisssssssssssensine 10/29/2020........ Barclays . 1,500,000
26746  AA 2 |DYAL CAPITAL PRTNRS IIl ISSR B SENIOR SE... 06/23/2020........ Goldman Sachs & Co... 729,863
26746@ AA 0 |DYAL CAPITAL PRTNRS IIl ISSR A SENIOR SE... 06/23/2020........ Goldman Sachs & Co... 1,270,137
28924A  AB 7 |ELM TRUST 2020-4A A2  2.286% 10/20/29.......cccevvorevererernnene 10/16/2020........ KeyBanc Capital Markets...........c..wuriiiuiiriiieiesie it 999,997
29364W  BD 9 |ENTERGY LOUISIANALLC  2.900% 03/15/51.......covvmvveerreriiererirernerenernes 11/10/2020 VAMOUS. ..ot 4,178,210
29379V CA 9 |ENTERPRISE PRODUCTS OPERATING......c.eouiiiiieiriirerisiseeesie et 07/30/2020........ J P Morgan & Co......... 4,961,650
316773 DB 3 |FIFTH THIRD BANCORP 4.500% Perpet 07/27/2020........ Morgan Stanley Dean WItter..............ccovueeinineiininneeeseeenes 2,000,000
33851K  AC 0 |FLAGSTAR MORTGAGE TRUST 2020-2 A2........cccovumririrernierernrinianas 08/13/2020........ Goldman Sachs & Co... 1,306,694
341099 CR 8 |DUKE ENERGY FLORIDALLC.................. 12/08/2020........ Mesirow Financial.. 2,406,900
34490@ AF 1 |FOOTBALL CLUB TERM NOTES 2020 SENIOR SEC........ccccevvrnrenec. 10/02/2020 Bank of America.... 1,000,000 0
36150) AE 0 |GBGLLC 144A 4.100% 09/01/50............. 09/22/2020........ Raymond James & ASSOCIAtES...........ccrverviererrniirirerinines 5,000,000 | oovoveieeieiieeee e 5,000,000 |....... 0
37959P  AC 1 |GLOBAL SC FINANCE SRL 2020-2A A 09/23/2020........ Deutsche Bank SECUNIES............corvririiiieiriesceeeee e 982,038 982,410 | ....... 0
38141G XG4 | GOLDMAN SACHS GROUP INC......ccovvrriiiririiiciieineieeissiresesiseiesisnaes 02/05/2020........ Goldman Sachs & Co... 1,999,300 ...2,000,000 |....... 0
41242 BV 3 |NBAHARDWOOD FUNDING LL SERIES RR SENIOR.........cccotririirirrircinirieniesiesirenesssesenes | sovererenereeens 06/30/2020........ J P Morgan & Co......... 1,000,000 | ..oooooviieees 1,000,000 |....... 0
44891A  BG 1 |HYUNDAI CAPITAL SERVICES 144A 02/05/2020........ MitSUDIShi UFJ SECUMLIES..........c..cveeereriicecee et nsesanen 1,993,980 ...2,000,000 |....... 0
457187  AC 6 [INGREDION INC 2.900% 06/01/30 05/08/2020........ Bank of AMENICAL........vvvervrireirririneieieissieresieens 998,080 ..1,000,000 |....... 0
457187  AD 4 |INGREDION INC 3.900% 06/01/50 05/08/2020........ Bank of AMENiCa..........ccerrereriircieeirereseirereriseen 985,510 | oo 1,000,000 |....... 0
46284V AN 1 |IRON MOUNTAIN INC 144A. 08/10/2020........ Barclays 1,000,000 0
46647P BV 7 |JP MORGAN CHASE & CO  2.525% 11/19/41 11112/2020........ J P Morgan & Co......... 5,000,000 0
48121@ AJ 0 |[JRD Holdings LLC Senior Unsecured NOES...........corururierireirincerinsinsieieeissesee e 11/18/2020........ Bank of AMENICa........ccevvveuereeeeeeeeeeeeeceve e 4,000,000
48128B  AG 6 | JPMORGAN CHASE & CO 4.600% Perpet 01/15/2020........ J P Morgan & Co......... 2,000,000
481288  AH 4 | JPMORGAN CHASE & CO 4.000% Perpet 02/19/2020. J P Morgan & Co......... 1,500,000
491674 BM 8 |KENTUCKY UTILITIES 3.300% 06/01/50.. 12/09/2020. Mitsubishi UFJ SECUMLIES..........curvvereiireiiieiieicieeeiee st 2,819,025
521865 BB 0 |LEARCORP 3.500% 05/30/30... 12/14/2020.. Credit Suisse 2,163,320
546676  AX 5 |LOUISVILLE GAS & ELEC 4.375% 10/01/45. 12/16/2020 Barclays.......cocevunienen. 3,903,024
552676 AT 5 |MDC HOLDINGS INC = 3.850% 01/15/30......ccvvrrivrnrirrireriirnes 01/06/2020........ Citi Global Markets Inc 1,000,000
559080 AP 1 |MAGELLAN MIDSTREAM PARTNERS 12/11/2020 Various 6,621,780
59156R  CA 4 |METLIFE INC 3.850% Perpet 09/08/2020........ Citi Global Markets Inc 4,000,000 0
59447#  AK 9 | MICHIGAN ELECTRIC TRANSMISSION 10/14/2020 SCOTIABANK. 2,000,000 0
615369 AT 2 |MOODYS CORPORATION 3.250% 05/20/50.... 05/12/2020.. J P Morgan & Co 1,479,315 0
617446  8U 6 |MORGAN STANLEY 1.794% 02/13/32 11/09/2020........ Morgan Stanley Dean WItter...........c..ccvrrriernrieininenesisinienns 8,000,000 0
62927@ AH 1 |NHL US FUNDING LP SR SECURED 08/13/2020. Citi 3,000,000 0
62957H  AH 8 |NABORS INDUSTRIES INC 144A . 12/01/2020........ Tax Free Exchange 105,487 104,000 | ....... 0
675553  A# 8 | OCHSNER CLINIC FOUNDATION SERIES C SENIO 06/25/2020........ Gl 4,000,000 | oo 4,000,000 |....... 0
682441  AB 6 | ONEAMERICA FINL PARTNERS 144A........ccoooimiiminiininireiseirererissin 09/15/2020........ Goldman Sachs & Co... 1,040,780 ...1,000,000 0
709599 BH 6 |PENSKE TRUCK LEASING 144A 11/03/2020........ Morgan Stanley Dean WItter...........c.ovvrrevernieininsensiieisnienns 4,286,600 24,000,000 | oo 1,489
718172 AU 3 | PHILIP MORRIS INTERNATIONAL.. 11/10/2020........ VAMHOUS. ..ot 4,558,040 | ...oovouieirien 4,000,000 33,368
720186  AM 7 | PIEDMONT NATURAL GAS CO.....coovvrriiiiriierisieserieississssesseenes 12/09/2020........ VaMIOUS. ...t 3,629,078 | ..o 3,180,000 2,773
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72147K  AE 8 |PILGRIM'S PRIDE CORP 144A...... 02/28/2020........ Morgan Stanley Dean WItter..............ccvverernrrernineerreiceeeeenes 1,032,500 | cooooorvrerreeis 1,000,000 | ..oooverirerieeeeeeees 24,969
736508  S* 4 |PORTLAND GENERAL ELEC CO FIRST MORTGAGE 12/10/2020........ Bank of AMENICAL.........vvervrireiriiriseisiessieresieens 2,000,000 ...2,000,000 |....... 0
737662 B@ 4 |POTOMAC EDISON 3.430% 06/15/51... 06/29/2020.. Mizuho Securities 1,000,000 ,000,000

74256L  EH 8 |PRINCIPAL LFE GLB FND Il 144A..... 11/12/2020 Wells Fargo Securities 5,998,320

74273@ AD 5 |PRIT CORE REALTY HLDGS LLC.......coiiiiiiiiieiiiirissieieiissiesssissesesssessessssesessssssesisssenssenes | nevsessnesenens 02/12/2020. Bank of America.... 2,000,000

74275#  AB 5 |PRISAII LHC LLC SENIOR UNSECURED NOTES 09/28/2020.. J P Morgan & Co 4,000,000

74340*  AM 6 |PROLOGIS TGTD US LOGISTICS FD SERIES 202.... 01/07/2020........ Wells Fargo SECUMHES. .........cvvrrvreiririeierieieisiseissnierenisin 5,000,000 0
74992  AF 2 |RXRREALTY LLC SENIOR SECURED NOTES 07/16/2020 Goldman Sachs & Co... 3,000,000 0
75513E  AC 5 |RAYTHEON TECH CORP  3.125% 07/01/50........ocvvrvrvererrnarnes 05/14/2020........ Deutsche Bank SECUNHIES. ... 1,495,005 0
759509  AG 7 |RELIANCE STEEL & ALUMINUM CO 07/28/2020........ J P Morgan & Co......... 1,994,440 | ..o 2,000,000 |...... 0
771367 CE 7 |ROCHESTER GAS & ELECTRIC 144A 11/16/2020........ Wells Fargo Securities... 1,000,000 | .cooovorirrririereseieiene. 1,000,000 | .. 0
78147# AC 0 |RUMPKE CONSOLIDATED COMPANIES SENIOR SEC . 09/24/2020........ Wells Fargo Securities... 1,000,000 ..1,000,000 |....... 0
808513  BJ 3 |CHARLES SCHWAB CORP = 4.000% PEPEL.........ovveurirririiereririrrireeieresiseiesissiseesesiessssenesenes 12/08/2020 Credit SUISSE........cvvveeeeie e 5,000,000 | ..o 5,000,000 |....... 0
826525 AB 3 | SIERRA RECEIVABLES FUNDING CO 2020-2A B......cccccorvvmirvviniinnns 08/03/2020........ Credit Suisse 843,829 844,052 | ....... 0
826525 AC 1 |SIERRA RECEIVABLES FUNDING CO 2020-2A C 08/03/2020........ Credit Suisse 843,947 ..844,052 |....... 0
83546D AG 3 | SONIC CAPITAL LLC 2020-1A A2l 01/15/2020........ Barclays.......cooeeenrenn. 1,983,333 | oo 1,983,333 |....... 0
842587 DF 1 |SOUTHERN CO 4.000% 01/15/51 09/15/2020........ Wells Fargo Securities 1,500,000 0
844741 BF 4 |SOUTHWEST AR 2.625% 02/10/30.. 02/11/2020. Various 1,998,810 219
845437  BQ 4 | SOUTHWESTERN ELEC POWER..........cciiiiiiiriiiiiisisnsisiesssssesesssisessssssssesssssssssssesssssssens | sosesssssossns 11/23/2020........ 280 SECUNMHES........vvreveeeieeiseieieeie e 3,498,750 36,575
845743  BU 6 | SOUTHWESTERN PUBLIC SERVICE. 12/14/2020........ 280 SECUMEIES. ... 1,662,095 5,469
84858D  AA 6 | SPIRIT AIRLINES 2015-1 Ao 04/17/2020........ RW BAIM.......cvetiii bbb 1,147,107 3,226
87264A BC 8 |T-MOBILE USA INC 144A  3.750% 04/15/27........cccovvenrrrerinrrirerirererneenns 04/02/2020........ Deutsche Bank SECUMIES............ccuriririiieiriirieiesiesiesissssisniens 1,999,140 0
87264A  BK 0 | T-MOBILE USA INC 144A  3.000% 02/15/41.. 09/22/2020........ Barclays........cooevenienen. 1,989,180 0
87264A BM 6 | T-MOBILE USA INC 144A  3.300% 02/15/51.. 12/08/2020........ Morgan Stanley Dean WItter..............ocvrrvernreininsnneisseienns 2,057,560 11,733
88315L  AE 8 | TEXTAINER MARINE CONTAINERS 2020-1A A 08/04/2020........ RBC Capital Markets...........ccovueuviererinriererisrereeseeeeieseeseeienes 964,921 0
883203 CB 5 |TEXTRONINC 3.000% 06/01/30 03/10/2020........ V@MHOUS.....cocvvoirviriiececs s 1,986,730 0
893574  AF 0 | TRANSCONT GAS PIPE CORP.... 12/04/2020........ Suntrust........ccveeeriienee 2,319,420 31,397
89832Q  AF 6 |TRUIST FIN CORP  5.100% Perpet 06/16/2020........ RBC Capital Markets...........couueuriireinrireieincieresisceesiesessseeenes 1,000,000 | .o 1,000,000 | ..o 0
907818  EK 0 | UNION PACIFIC CORP  3.350% 08/15/46 11/30/2020........ KeyBanc Capital Market: 1,314,692 1,150,000 | e 11,450
907818  FD 5 |UNION PACIFIC CORP  3.550% 08/15/39 11/06/2020 US Bancorp 688,482 5,029
907818  FE 3 |UNION PACIFIC CORP  3.950% 08/15/59. 08/31/2020. Goldman Sachs & Co... 2,375,280

907818  FK 9 |UNION PACIFIC CORP  3.250% 02/05/50 12/10/2020.. Citi Global Markets Inc.. 3,944,465

913017 CJ 6 |UNITED TECHNOLOGIES CORP 12/16/2020 Citi Global Markets Inc.. 1,179,930

91529Y  AQ 9 [UNUM GROUP 4.500% 03/15/25. 05/18/2020........ Citi Global Markets INC............eerreeerrnrirrinreisirnnienns 994,720 | ...coovvivrererrcrieienen. 1,000,000 | .. 0
91533B  AD 2 |UPJOHN INC 144A  2.700% 06/22/30.... 06/17/2020. Goldman Sachs & Co... 996,870 0
92203#  AX 6 | THE VANGUARD GROUP SR UNSEC NOTES 08/19/2020........ J P Morgan & Co......... 5,000,000 | ..cocoivrireriinniniiiniin.e.5,000,000 | ... 0
92343V FT 6 |VERIZON COMMUNICATIONS.... 11/10/2020 Goldman Sachs & Co... 1,498,605 | ...ovovvvvrirerereinienne. 1,500,000 | ... 0
92343V FU 3 |VERIZON COMMUNICATIONS.... 11/10/2020.. J P Morgan & Co......... 3,490,900 0
927804 GD 0 |VIRGINIA ELECTRIC & POWER CO.....c.ovvvvirvireirnrineienininns 12/01/2020........ Goldman Sachs & Co... 2,952,240 | ..cooovvivircicriien.. 3,000,000 | ... 0
92838@ AA 1 |VISTARIDGE LLC SENIOR SECURED NOTES.........ccccsmuimimimiiirerniieerissieeiesiesesisessesssseensnes 12/01/2020. J P Morgan & Co......... 2,995,654 | oo 2,995,654 | ... 0
92942A  AA 3 |WRG 2020-1 A 5.071% 07/15/28 06/17/2020........ Guggenheim Capital. ..o 1,999,996 ...2,000,000 {....... 0
958667 AC 1 | WESTERN MIDSTREAM OPERAT........covtiirmirierinireisnirerenineines 01/09/2020........ Barclays.........cccoovuviinen. 1,998,000 | ..o 2,000,000 |...... 0
97064F  AA 3 | WILLIS ENGINE SECURITIZATION T 2020-A A 02/18/2020........ Bank of America. 1,893,461 ..1,893,487 |....... 0
974153  AB 4 | WINGSTOP FUNDING LLC 2020-1A A2.........ovvvvererrnrrrirnrirenns 10/09/2020........ Barclays . 1,000,000 ..1,000,000 |....... 0
976843  BH 4 |WISCONSIN PUBLIC SERVICE CORP.........cccocovrurerirunnne 12/08/2020........ Mesirow Financial.........c.cccveverrreernrrecinninnns 1,943,438 | oo 1,665,000 | ..o 1,528
09784Y  AA 6 | BONAVISTA ENERGY CORPORATION.........ccovvvnen. A 08/11/2020........ Tax Free Exchange.........cccccvecnninicrccniciciennes 751,699 | oo 755,400 | ....... 0
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09784Y  AC 2 |BONAVISTA ENERGY CORPORATION PIK CONVERT.......cciiieiieriseineieriseiseiesesiseeesies A 11/11/2020........ DIFECE. .| ebees bbb | Shee et [0 I 9,443 | ....... 0
09784Y  AC 2 |BONAVISTA ENERGY CORPORATION PIK CONVERT...... 08/11/2020........ Tax Free Exchange 485,496 377,700 |....... 0
559222 AV 6 | MAGNA INTERNATIONAL INC . 11/18/2020.. Citi Global Markets Inc.. 1,061,110 ,000,000
67077M AN 8 [NUTRIENLTD  4.125% 03/15/35......c.ccvvrirerrririircrirnnes A 12/08/2020 Various 4,778,250
683720  AA 4 |OPEN TEXT CORP 144A  4.125% 02/15/30........comiereririrrieirerneieieissiseeiesssssesesiseesesssnenes A 02/05/2020. Citi Global Markets Inc. 505,000 | ..coovvvrerriricineireieinnn.500,000 | .o 0
98462Y AB 6 | YAMANA GOLD INC  4.950% 07/15/24.. A 11/24/2020.. 280 Securities 204,250 3,449
98462Y AD 2 | YAMANA GOLD INC 4.625% 12/15/27.. A 02/21/2020........ Barclays.........cooovniennne 2,167,700 | .ovovvrrvrerrerinrreiierennennni 2,000,000 [ oo 17,986
00774M AN 5 | AERCAP IRELAND CAP/GLOBA D 06/05/2020. Mizuho Securities 3,060,000 542
38137P  BC 3 | GOLDENTREE LOAN OPPORTUNITIES 2015-10A C D 09/10/2020........ Morgan Stanley Dean Witter. 1,000,000 ...1,000,000 |....... 0
69355D AN 7 |PPM CLO, LTD 2018-1AB1R................ D 09/15/2020........ Goldman Sachs & Co... 3,000,000 | .o 3,000,000 |...... 0
74435K  AA 3 |PRUDENTIAL PLC  3.125% 04/14/30.......ccocviririrnineierirercrnrienns D 04/08/2020........ Citi Global Markets Inc. 1,981,160 ...2,000,000 |....... 0
80414L 2K 0 | SAUDI ARABIAN OIL CO 144A................ D 11/117/2020........ Morgan Stanley Dean Witter. 7,952,400 ...8,000,000 |....... 0
87656X  C* 0 | TATE & LYLE INTL FINANCE. D 08/06/2020. Bank of AMENiCa..........ccerereeriricieerereseirereninein 2,000,000 | oo 2,000,000 |...... 0
92917N  AQ 1 |VOYACLOLTD 2019-1AC2R... D 02/07/2020........ Jeffries & Co. 3,000,000 ...3,000,000 |....... 0
97988W  AC 5 | WOODMONT TRUST 2020-7A A1B........ D 11/20/2020........ Citi Global Markets Inc. 1,000,000 ...1,000,000 |....... 0
3899999. Total - BONAS - INAUSEIAI GNA MISCEIANEOUS.............c..ouiviveiecteieieicecteiceetete ettt ettt ettt saeteseeaetetess  etssaetesessesesesssesesesassessesesetesassesesessesesesasassesaesesesessssesessssesesesseseses s sesesessssesassesesesessesetesesesessssesesassesesassssetesassesesasesetesasassesassssese | absssetessssssessssssetassssssesssesesasnssesessnsetes | aesesessssesesissesesassssessnssan 301,720,033 | oo 292,556,448 | ..o 572,872
8399997, TOtAl - BONMS = P 3.tttk e €648 E e 080 E e E LS8R E SRR LR EE RS E LR sk ek eeE bttt | shnet e 348,922,973 ..339,656,448 | ..o 572,872
8399998. Total - Bonds - Summary Item from Part 5..........cccovorieiiirnisieissceeeineeas 19,205,945 | ... 19,258,301 | . 33,217
8309999, TOAl = BOMGS. ... ervutteerereeissesstsersssssee s seess s seesess s ees s ees o888 8108488840888 E 8081080810880 808 eE8ee  4E1eE8eEEoeE 1 eE 8o R LR oL e E 48 E oL oL 8L EE L8481 E e E 88 E 1 E 84 eE e R L8R LR R L E L8R LR 4L R LA eE 1Rt E e n ke ee eLEeEeeReeE s s h e sttt et | eknstent ettt 368,128,918 | ..o 358,914,749 | oo 606,089
Preferred Stocks - Industrial and Miscell: Red ble Preferred
74460W 55 2 |PUBLIC STORAGE PREFERRED.........ccoiiiiiniiniiiinnissisnissisnssnienes | | 06/08/2020........ Morgan Stanley Dean WItter..........coiiiiniinininisssenssinenes 80,000.000 2,000,000 | oo 0.00 |....... 0
8599999. Total - Preferred Stocks - Industrial and Miscellaneous REEMADIE PrEfEITEA. . ... ... it ooitessetesstss sttt 2,000,000 XXX e 0
8999997. Total - Preferred Stocks - Part 3.......coiioiiiiiei s 2,000,000 XXX e 0
8999999. Total - Preferred Stocks.................. 2,000,000 XXX | 0
Common Stocks - Industrial and Miscell (Unaffiliated) Other
09784Y 40 5 |BONAVISTA ENERGY CORPORATION COMMON STOC......ccotuiminiriisiiierissisnissssnsssesensensnins |A | 08/11/2020........ [ TaX Fre€ EXChANGE. ... iuuiiiiiiiiiiiiii ittt enssenns | fnsssssssssesssnsensessseses 240,001.000 | .o s 647,194 XXX | 0
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other.... 647,194 XX | 0
9799997, Total - COMMON SEOCKS = P 3.........cciiiuiieieieiteieictctetecce ettt ettt ettt vecaetessaetebesasaesenseetes  evsetesessssseesassesesesessseessssetebessssesensesetesessss et s et et et s setesansesetessnaetesansetesesansetensnsseesnaes 647,194 XXX e 0
9799999. Total - Common Stocks.......oveverrenes 647,194 XXX | 0
9899999. Total - Preferred and Common Stocks.......... 2,647,194 XXX e 0
9999999. Total - BONdS, Preferred @Nd COMMON SOCKS...........coiiiieieiieieeiieictetete et ettt et eae s s ae st ssesesesesaetas essssetesassssesessaetes s ssses e esetesesesees st esesesasasees e s e s et s ae s et es e s es et s s esesesas s et et s aesetessesesessssesebessnseses e setebesseses s e setebesenses s e seteb s antesssnsete  oosetetssssssessssstetassssssesnsetetasansesassnsntes | oesesesssesesssesesssssesnsann 370,776,112 XXX e 606,089
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Bonds - U.S. Government
36194S  PD 4 |GN AU4920 GN AU4920  3.020% 09/15/41 - | 12115/2020. | Paydown.......cccccooovvvvvsssseeenc | 116,235 | woooo.e... 116,235 | vooooven.. 118,378 | oo 117,827 | oo (0 I (1,592) 0 (1,592) (1] I 116,235 | covvvvvernnnnnns LV I 0 09/15/2041.
361970 ZL 2 |GOVERNMENT NATIONAL MTG ASSOC GN AZ614 o [ 1200172020, | PaYAOWN..ovvvoesoesvvensnns | 183,133 | v 183,133 | e, 189,657 187,890 | o0 | o (4,757) 0 (4,757) (| I LR KKK I— [\ I 0 03/15/2037.
36202B U9 4 |GNMA Il SF POOL# 001508 .. | 08/01/2020. | Paydown... 59 59 59 0 0 0 11/20/2020.
36202B UP 8 |GNMA Il SF POOL# 001490 .. 1 01/01/2020. | Paydown... 29 29 .29 0 0 0 10/20/2020.
36230T B2 7 |GN 758157 4.550% 05/15/38 . | 12101/2020. | Paydown... . 183,783 | ........ 183,783 | ........ 204,459 | ............200,408 | ..oovvveeevececc0 | e (16,625) | o0 [ [T | — 0 05/15/2038.
36235 AB 7 |CANTON LEASE FINANCE TRUST-GSA US GOVT L .. | 12/15/2020. | Redemption ~ 100.0000...... . 172,400 | v, 172,100 | wooooe. 172,100 0 0 06/15/2030.
38373M  2F 6 |GNMA2008-80 10 1.587% 04/16/50. .. | 12/01/2020. | Paydown... 0 0 2,995 (2,848) 0 04/16/2050.
38373V PY 0 |GNMA2002-64 ZH 6.000% 09/16/32... | 12/01/2020. | Paydown... 342,681 | .......... 342,681 .339,820 1,325 (U S 342,681 | ..o (V8 0. 0| 11,874 | 09/16/2032.
38376G 2H 2 |GNMA2011-92C 3.775% 04/16/52.. .. [ 12/01/2020. | Paydown... 795,356 | .......... 795,356 | ..o 780,194 7,276 [V 795,356 | ..oovrvernnnens (VI (U I 0. 25,405 | 04/16/2052.
38376G U2 4 |GNMA2011-77D 4.149% 10/16/45.. .| .| 12/01/2020. | Paydown... 333,618 333618 | ... 329,800 849 | o0 | 333,618 [0 [0 | e [ 7,011 | 10/16/2045.
38377D KR 6 |GNMA2010-101 GB 4.000% 04/20/39 .. | 11/01/2020. | Paydown... FE RN N 864,110 | .......... 864,110 | .......... 893,273 (2,276) | ovvvvverecnn0 | 864,110 |0 |0 | 0 | 17,988 | 04/20/2039.
38377G S7 5 |GNMA2010-89 PD 4.000% 07/20/40 .. [ 12/01/2020. | Paydown... 593252 523252 | . 552,685 (8,116) | .oovvvirenrcns0 | 523,252 | a0 |0 | 0 | 10,614 | 07/20/2040.
38377G 79 0 |GNMA2010-89 BE 4.000% 05/20/39........cocommrvermrrerrcrrirnnnens .. [ 12/01/2020. | Paydown...........covvvvcevmmcveins | 827,102 | .......... 827,102 | ......... 857,602 (BA70) | o0 | 827,102 | a0 |0 | 0 | 19,541 | 05/20/2039.
38377T GE 5 |GNMA2011-2HG  4.000% 01/20/41 | 12101/2020. | Paydown... 804,212 | .......... 804,212 | ...o..... 898,204 (39,231 | 0 | e 804,212 |0 [0 [ 0 | 18,533 | 01/20/2041.
383777 LL 3 |GNMA2011-3QP 4.000% 06/20/40 .. | 12/01/2020. | Paydown... 1,146,768 | ......1,146,768 | ....... 1,275,779 ..(29,844) 06/20/2040.
38377T SC 6 |GNMA2011-30 BL 4.000% 06/20/40.... .. | 12/01/2020. | Paydown... 1,081,646 | ...... 1,081,646 | ... 1,154,657 ..(15,951) 06/20/2040.
38378N  3J 0 [GNMA2014-67 DE 3.700% 11/16/46... .. [ 12/01/2020. | Paydown... 1,976,294 | ....... 1,976,294 | ....... 1,963,016 . 9,125 11/16/2046.
38378X VL 2 |GNMA2014-155VA  3.000% 03/16/37........ccccoovmmrivirrrinnenns .. [ 12/01/2020. | Paydown...........c.ccccurvvrnnenns 205,320 205,320 | ......... 210,068 | ... . . . (1,314) 03/16/2037.
0599999. Total - Bonds = U.S. GOVEMMENL........ovvvveverrrisinsrrererssssssssssssssssssss s sssssssssssss | sssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnens | 9,555,698 | ....... 9,555,698 | ...... 9942775 | .......... 9,662,845 | ...coovveeee.n. 0f... (107,149) | ccoovvvvverene. [\ (107,149) XXX
Bonds - U.S. States, Territories and Possessions
01170R EF 5 |ALASKA ST HSG FIN CORP MTG REV SERIES A ..| 07/01/2020. | Redemption  100.0000...... | | 1,020,000 | ....... 1,020,000 | ....... 1,000,273 | coove.e. 1,004,060 | ....ooooeeeeee 0 144 0 144 (o [ 1,004,203 | oo 0 12/01/2037.
130333 CA 3 |CALIFORNIA HOUSING 2013 SERIES A. .. | 08/01/2020. | Redemption ~ 100.0000...... ) 365,957 | oo 365,957 | ........ 365,957 0 0 0 ....365,957 02/01/2042.
16772P  AK' 2 |CHICAGO ILLINOIS TRANSIT AUTH o [ 1210112020, | M@YUIHY....oovoveesveeenee | ] 2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 0 0 .2,000,000 |.... 0. 0 .. 101,400 | 12/01/2020.
230563 AS 7 |CUMBERLAND COUNTY NJ 5.094% 04/15/20. .. | 04/15/2020. | Maturity..... 1,000,000 | .......1,000,000 | ....... 1,000,000 0 0 0 11,000,000 |.... 0. 0| 25,470 | 04/15/2020.
246395 YC 5 |DELAWARE ST HSG AUTH REV 2013-1 .| 12/01/2020. | Redemption  100.0000...... 175,000 175,000 0 0 0 12/01/2041,
246412 EC 0 |DELAWARE ST SOLID WASTE AUTH .. | 06/01/2020. | Maturity.........ccoocvvevvemmvrccevenn | | 1000.000 | .......1.000.000 | ... 1,000,000 0 0 0 06/01/2020.
25477P  NF 8 |DIST OF COLUMBIA HSG FIN AGY 2014-A A.... .. | 12/15/2020. | Redemption ~ 100.0000...... 89,856 | 69,856 | 69,856 0 0 0 06/15/2045.
45201Y  YJ 0 |ILLINOIS ST HSG DEV AUTH REV 2012-A .| 12/01/2020. | Redemption ~ 100.0000...... . 429409 | .........429.409 | ......... 429,409 0 0 0 12101/2042.
49130T PS 9 |KENTUCKY ST HSG CORP HSG REV 2013 SERIES .. | 04/01/2020. | Redemption  100.0000.....| | 1,080,000 | ....... 1,080,000 | ....... 1,080,000 0 0 0 11/01/2041.
49151E  7A 5 | COMMONWEALTH OF KENTUCKY. .. | 11/01/2020. | Maturity o 1,000,000 | ....... 1,000,000 | ...... 1,000,000 0 0 0 11/01/2020.
57563R  JN 0 |MASSACHUSETTS EDL ING AUTH ED LN REV SER.... . |..101/01/2020. | Redemption  100.0000...... | 90,000 | ...ocennc 90,000 | ...ccenac 90,225 0 0 0 07/01/2026.
57563R KE 8 |MASSACHUSETTS EDL ING AUTH ED LN REV SER.... .. 1 01/01/2020. | Redemption ~ 100.0000...... ) 30,000 30,000 30,000 0 0 0 07/01/2027.
59250Y BD 0 |METROPOLITAN TRANS AUTH NY. .. [ 11/15/2020. | Maturity..........cccoooovvviiinniins 0 0 0 11/15/2020.
60416Q EP 5 |MINNESOTA ST HSG FIN AGY 2011 SERIES E .. | 12/01/2020. | Redemption ~ 100.000 0 0 0 07/01/2031.
60637B CN 8 |MISSOURI HOUSING 2013 SERIES A .. | 05/20/2020. [ Call ~ 100.0000............0...... . 0 0 0 11/01/2040.
60637B CN 8 |MISSOURI HOUSING 2013 SERIESA... .. | 06/01/2020. | Redemption  100.0000......| . | 65,000 | coooernnd 65,000 | vl 65,000 0 0 0 11/01/2040.
606378 CP 3 |MISSOURI HOUSING 2013 SERIES B... .. | 11/01/2020. | Redemption ~ 100.0000...... ) 580,000 580,000 | .oovi... 580,000 0 0 0 11/01/2041.
64469D WP 2 |NEW HAMPSHIRE HOUSING  3.855% 07/01/30 .. [ 11/01/2020. | Call ~ 100.0000................... . 60,000 X — 60,000 0 0 0 07/01/2030.
64469D WP 2 |NEW HAMPSHIRE HOUSING  3.855% 07/01/30 .. [ 12/01/2020. | Redemption ~ 100.0000...... . 140,000 140,000 | ..., 140,000 0 0 0 07/01/2030.
646080 MV 0 [NEW JERSEY ST HIGHER ED ASSIST 2011-1.......oorecrrerees .| 01/01/2020. | Redemption ~ 100.0000...... | ] 55,000 55.000 | ... 54 556 0 0 0 12/01/2024.
647200 W8 3 |NEW MEXICO ST MTGE FIN AUTH 2012 B-3.........ccccoovennnen. .. [ 12/01/2020. | Redemption  100.0000......| | 160,000 | ......... 160,000 | ... 160,000 0 0 0 09/01/2032.
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76221R  RB 1 |RHODE ISLAND HSG & MTG FIN COR SERIES 63................ .. | 10/30/2020. | Redemption ~ 100.0000...... 120,000 | ..o 120,000 | ......... 127,174 (453) 0 (453) (116) | e (1,116) | 3,677 | 10/01/2040.
76222R  HP 0 |RHODE ISLAND ST & PROVIDENCE PLANTATIONS... ..| 04/01/2020. | Redemption  100.0000...... | 1,090,000 | ....... 1,090,000 | ....... 1,090,000 0 0 0 04/01/2022.
762315 QK 8 |RHODE ISLAND ST STUDENT LOAN .. [10/28/2020. | Call ~ 100.0000........ooccewuwen | | 135,000 | ..oooo.. 135,000 | ..ooooo.. 135,000 . 0 0 0 12/01/2031.
762315 QK 8 |RHODE ISLAND ST STUDENT LOAN.... .. | 12/03/2020. | Redemption  100.0000...... 555000 555.000 | oo, 555,000 | ... ...555,000 0 0 0 12/01/2031.
83712T DA 6 |SOUTH CAROLINA ST HOUSING FIN 2013-1... .. | 01/01/2020. | Redemption  100.0000...... | . .~ | 1,145,000 | ....... 1,145,000 | ... 1,145,000 | voovovoo.e. 1,145,000 | voovorrrvrrrnenn 0 0 0 0 01/01/2041.
88271H FL 8 |TEXAS ST AFFORDABLE HSG CORP 2013A.... .. | 11/01/2020. | Redemption ~ 100.0000...... 135,000 | ........ 135,000 | ... 135,000 ..135,000 0 0 0 09/01/2041.
92428C JD 7 |VERMONT STUDENT ASSISTANCE COR .. | 12/15/2020. | Redemption ~ 100.0000...... 190,000 | oo TR — 187,712 0 115 06/15/2025.
928120 Q4 3 |VIRGINIA HOUSING DEV AUTH 2014-A A. .. | 12/01/2020. | Paydown... 154,414 | .......... 154,414 | .......... 154,414 0 0 10/25/2037.
928120 Q4 3 |VIRGINIA HOUSING DEV AUTH 2014-A A .| 10/01/2020. | Redemption ~ 100.0000...... 313304 | oo 313304 | o 313,304 0 0 10/25/2037.
92812V MA 1 |VIRGINIA ST HSG DEV AUTH .. | 12/25/2020. | Redemption  100.0000...... | ..~~~ | 246,581 | .......... 246,581 | .......... 246,581 0 0 11/25/2039.
92818M C2 4 |VIRGINIA RES AUTH INF REV BND SERIES 2! .| 11/01/2020. | VaFOUS.......vvvvoeveceeeeseeerrrs | 715,000 | oo 715,000 | .. 705,161 0 2198 11/01/2022.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..............c...crrrvviniiiiiinniiins aieessisisssissnssssssssssssssssssssssssssssssssssssssnsens | 16,739,521 | ... 16,739,521 | ... 16,714,622 0 2,004 XXX
Bonds - U.S. Political Subdivisions of States
736688 FN 7 [PORTLAND COMMUNITY COLLEGE DIS......cccccorvrrcrrerree | - 06/01/2020. | Redemption ~ 100.0000.... [ ... T .. 150,000 | ........ 150,000 | ......... 162,675 | v 156,334 | oo 0 (562) 0 (562) [ 155,772 06/01/2027.
2499999, Total - Bonds - U.S. Political Subdivisions of SEAtES..............couirrviurniiriiiiniiiniiis s | 150,000 | .......... 150,000 | ......... 162,675 | coveeen... 156,334 | oooovvveen 0 (562) 0 (562) (V) 155,772 XXX
Bonds - U.S. Special Revenue and Special Assessment
= 076523 AA 7 |CITY OF BEDFORD VIRGINIA LESSEE - APPALA.... .. [ 11/01/2020. | Redemption ~ 100.0000......| | 140,000 | oo 140,000 | .......... 140,000 0 0 [\ 140,000 05/01/2026.
:h 31358P HV 2 |FNMA REMIC G92-35EB 7.500% 07/25/22 .. [ 12/01/2020. | Paydown............c..cocuvveeenrenne 3436 | o 3,436 0 15 0 3,436 07/25/2022.
= 31358Q EU 5 [FNMAREMIC 1992-162D 7.000% 09/25/22............ccccovveevee. .. [12/01/2020. | Paydown..........covvevvevemmmncees | | 13,921 ..13,921 13,490 0 103 0 09/25/2022.
3136A1 NZ 4 |FANNIE MAE 2011-96 NB  4.000% 09/25/40.... .. | 12/01/2020. | Paydown... 854,428 854,428 | oo 878,726 0 (2,728) 0 09/25/2040.
3136A6 P9 9 |FNR2012-76 VG 4.000% 03/25/29 .. [ 12/01/2020. | Paydown... 124,052 | ..o, 124,052 | . 133,976 0 (2,349) 0 03/25/2029.
3136A8 DP 2 |FANNIE MAE 2012-104V  3.500% 02/25/38...........cccocouvvneeee .. | 12/01/2020. | Paydown... 236,711 236,711 | v 256,388 0 (523) 0 4,512 | 02/25/2038.
3136AA 3R 4 |FANNIE MAE 2012-149 LV .| 12/01/2020. | Paydown... 187,568 | .......... 187,568 | ......... 193,195 0 (1,527) 0 187,568 | covvvveveerenn0 | (O IO 0. 3,062 | 03/25/2036.
3136AC  GJ 4 |FANNIE MAE-ACES 2013-MS A2... .| 01/21/2020. | FTN Financial........ccoovceve | | 4,800,836 | ... 4740286 | ... 4832129 0 (696) 0 4 11/25/2022.
3136AC GJ 4 |FANNIE MAE-ACES 2013-MS A2... .. | 01/01/2020. | Paydown... 0 (48) 0 11/25/2022.
3136AE  TT 4 |FANNIE MAE 2013-54 BA  3.000% 06/25/43. .| .. | 12/01/2020. | Paydown... 512514 | . 0 (9,242) 0 06/25/2043.
3136AG HV 7 |FANNIE MAE 2013-94 CV  3.500% 07/25/33............ccocuvvvrnnce .. | 12/01/2020. | Paydown... 110,947 | .......... 110,947 | .......... 110,249 0 370 0 07/25/2033.
3137AR WS 1 |FHR4073HC 3.500% 03/15/35 .. [ 12/01/2020. | Paydown... 190,057 | woovooo. 190,057 | ... 205,618 0 (3,704) 0 03/15/2035.
3137B1 U7 5 |FHLMC MULTIFAM STRU PASS THRU KSO1 A2.. .| 01121/2020. | Bank of Amefica.......ccoowec| | 2029771 | . 2896282 | ... 2.954.147 0 (459) 0 2,909,366 01/25/2023.
3137B1 U7 5 |FHLMC MULTIFAM STRU PASS THRU KSO1 A2.. .. | 01/01/2020. | Paydown.........ccoevvvvvcivmmmneeea | | 7,851 ...8,008 0 (37) 0 7,851 01/25/2023.
3137B3 4W 5 |FHR4215LV 3.500% 04/15/33 .. [ 12/01/2020. | Paydown... 133,349 0 302 0 04/15/2033.
3138L4 EQ 2 |FANNIE MAE AM3742 3.150% 09/01/25 .. [ 12/02/2020. | Paydown..........cocowvvvmsssvvcersa | 34148 | o 34448 | 31,982 0 64 0 09/01/2025.
3138L4 J3 8 |FANNIE MAE AM3881 3.830% 08/01/25. .. | 12128/2020. | Paydown........vvvvvvvvvccieieens | 30536 | 32536 | 32,052 0 15 0 08/01/2025.
3138L4 S2 0 |FANNIE MAE AM4136  3.370% 08/01/23.. .. | 06/26/2020. | Paydown...........ccoovvveevevmmecees | | 2,000,000 | ....... 2,000,000 | ....... 1,928,438 0 32,052 0 08/01/2023.
31392D 2B 7 |FNMA2002-59 ZB 6.000% 09/25/32... .. [ 12/01/2020. | Paydown... 217,228 | oo 217,228 | oo 208,813 0 3,203 0 09/25/2032.
31392R WT 4 [FHLMC 2492Z 5.500% 08/15/32. .. [ 12/01/2020. | Paydown... 123,355 | .......... 123,355 | .......... 111,300 0 3,458 0. . 08/15/2032.
31393A 5P 8 |FNMA2003-43 PE  5.500% 05/25/33.... - | 12/01/2020. | Paydown... 169,763 | ...oov.. 169,763 | ...oeo.. 166,712 0 1,559 (U 169,763 05/25/2033.
31393N  4A 4 |FHLMC 2589 GM  5.500% 03/15/33 .. | 12/01/2020. | Paydown... 225 377 225377 | 223617 0 861 0 ...225.377 03/15/2033.
31398Q TQ 0 [FREDDIE MAC 3747 HX 4.500% 11/15/39... .. [ 12/01/2020. | Paydown..........coovvvveevevmmecees | | 1,566,855 | ....... 1,566,855 | ....... 1,655,970 0 (27,771) 0 1,566,855 11/15/2039.
31398Q UG 0 |FREDDIE MAC 3747 PW  4.000% 10/15/39.. .. [ 12/01/2020. | Paydown... 325037 325037 | oo, 334,788 0 (3,722) 0 10/15/2039.
33803W AA 7 |FISHERS LANE ASSOC LLC US GOVT LEASE BAC............. .| 12/05/2020. | Redemption ~ 100.0000...... 320,893 329893 | .. 336,801 0 (163) 0 08/05/2030.
841215 AA 4 |SOUTHAVEN CMBD CYCLE GEN LLC........c.ccoovvvvirrrririrs .. | 02/15/2020. | Redemption ~ 100.0000...... 0 0 0 0 0 0 08/15/2033.
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3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENtS..............cooueiiviiiiiiiis woinneiiiiisiisssissssssssssssssssssssssissssssssnnens | 15,279,628 | ... 15,185,589 | ..... 15,433,096 | ......... 15,239,186 | ..oovvvrenreenn. 0. (10,967) | coovvvvvverene. 0 ... (10,967) [ .oovvvvvnnn 0] s 15,228,218 | ..coovvvnn, 0 ] 51,409 | ........ 51,409 | ..... 227,804 XXX
Bonds - Industrial and Miscellaneous
000378 AB 8 |ABB FINANCE USAINC 2.875% 05/08/22 - | 03/27/2020. | JP Morgan & Co . 2,008,020 | ....... 2,000,000 | ....... 1,964,620 1,990,681 948 0 948 [ 1,991,629 | .0 | ..16,391 | ......16,391 | .....e. 22,840 | 05/08/2022.
001055 AJ 1 |AFLACINC 4.000% 02/15/22 | 01110/2020. | Call  104.2571... B — 1,042,571 | ... 1,000,000 | ....... 1,025,940 1,006,427 () 0 (™) O 1,006,356 | .ooccocrs0 | .rrrn(6,356) | ....cc...6,356) | ... 58,682 | 02/15/2022.
00182@ AA 6 |AZ ROMULUS MILANDLORD LLC .. | 12/31/2020. | Redemption ~ 100.0000.....| . .~~~ 84,010 | oo 84,010 0 0 0 10/31/2038.
00184 AA 6 |AZ RANDALL OH LANDLORD LLC. .. | 12/31/2020. | Redemption ~ 100.0000...... . . 83,702 83,702 0 0 0 03/31/2039.
00206R HV 7 [AT&TINC 2.950% 07/15/26 .. | 11/05/2020. | Wells Fargo Securitie 0 2,311 0 07/15/2026.
00214M  AA 1 |ARL SECOND LLC 2014-1A A1.. .. | 12/15/2020. | Paydown... . R 0 9,386 0 06/15/2044.
00225¢ AA 3 |AMZN (GR MI) CTL Pass-Thru Tru CTL - LEA.... .. | 12131/2020. | Redemption  100.0000...... ) 50,040 | ............50,040 0 0 0 09/30/2039.
00228# AA 0 |AVCINGULAR LLC CTL - CINGULAR WIRELESS. .| 12115/2020. | Redemption ~ 100.0000...... 381,923 381923 | oo 401,019 0 (833) 0 08/15/2021.
00287Y BW 8 |ABBVIE INC 144A 3.200% 11/21/29 .| 11119/2020. | Tax Free Exchange.....ccoo | | 999771 | 1,000,000 | oo 999,750 0 19 0 11/21/2029.
008414 AA 2 |AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1... . 12/01/2020. | Paydown...........cco.ccovvvrrrre 298,775 208,775 | oo 285,797 0 969 0 07/25/2043.
009098 A* 5 |AMAZON FORT WORTH TX LEASE COL ..|.. | 12/10/2020. | Redemption ~ 100.0000...... ) 120,765 | oo 120,765 | oo 120,765 0 0 0 ..120,765 11/10/2039.
009363 AQ 5 |AIRGASINC 3.650% 07/15/24.........ccoooommrvinrriiinniinriiinnes .. | 11/19/2020. | KeyBanc Capital Markets...... . . 2,195,020 | ... 2,000,000 | ....... 1,996,100 0 351 0 1,998,446 07/15/2024.
013078 AA 8 |ALBERTO-CULVER COMPANY. . .| 06/01/2020. | MatUrity......occcoosrrerrrrree } ] 1,000,000 | ... 1,000,000 | ... 999,590 0 20 0 11,000,000 06/01/2020.
023770 AA 8 |AMERICAN AIRLINES 2015-1 A....ooocoooveconecseensersonne .| 11/30/2020. | Morgan Stanley Dean Witter. 810357 945,022 | .......945,022 0 0 0 05/01/2027.
023770 AA 8 | AMERICAN AIRLINES 2015-1 A .. | 11/01/2020. | Redemption  100.0000...... . 151,716 151,716 | ... 152,285 0 (34) 0 05/01/2027.
023770 AB 6 |AMERICAN AIRLINES 2015-1 B .| 11/01/2020. | Redemption ~ 100.0000...... 82,966 82,966 | o 82,966 0 0 0 05/01/2023.
02377A AA 6 |AMERICAN AIRLINES 2014-1 APT TRUST....occcccoororrrrrrs .| 10/01/2020. | Redemption ~ 100.0000......| | 17376 | 1o ATBAT6 | o 173,176 0 0 0 10/01/2026.
02377B AB 2 |AMERICAN AIRLINES 2015-2 AA... .| 11/30/2020. | Morgan Stanley Dean Witter. | 1,615,223 | ....... 1,652,403 | ....... 1,663,222 0 (684) 0 03/22/2029.
023778  AB 2 |AMERICAN AIRLINES 2015-2 AA... .. | 09/22/2020. | Redemption  100.0000, ..99.491 | . 100,142 0 (26) 0 03/22/2029.
02380# AA 0 |AMERICAN AIRLINES 2012-1B(R) EETC .. 1 10/01/2020. | Redemption ~ 100.0000 394,444 | .......... 394,444 0 0 0 10/01/2024.
02660T BU 6 |AMERICAN HOME MORTGAGE INV TR 2004-3 6A5 . [ 12/01/2020. | Paydown..........cooccovvvrrnrce 80960 | 80960 | 0l 6723 | ol 16,723 | oo 0 10/25/2034.
03072S P9 0 |AMERIQUEST MORTGAGE SECURITIES 2005-R9 .| 02/01/2020. | Paydown... o 95,051 91213 0 3 0 ..444 | 11/25/2035.
03076C AE 6 |AMERIPRISE FINANCIAL INC .| 03/15/2020. | Maturity..... 1,250,000 | ....... 1,250,000 | ....... 1,261,243 0 (288) 0 | eoorrsn,250,000 | voovecrreese0 | eoverirreen0 | o0 | e 33,125 | 03/15/2020.
03076C AF 3 |AMERIPRISE FINANCIAL INC.... .| 11/19/2020. | Wells Fargo Securities.......... 4,014,635 | .......3,650,000 | ....... 3,664,007 13,656,298 0 (1,417) 0 .3,654,881 .....161,411 | 10/15/2023.
03076C AH 9 |AMERIPRISE FINANCIAL INC .. | 11/19/2020. | KeyBanc Capital Markets...... . 3,304,050 | ....... 3,000,000 | ....... 2,996,790 .2,997,814 0 268 0 2,998,082 |................0 | .....305,968 | .......305,968 | ..... 102,542 | 09/15/2026.
034620 AB 0 |ANGEL OAK MORTGAGE TRUST 2017-1 A2.....ooocccccrrrece . 12/01/2020. | Paydown..........cooocovvvrrrree ) 125477 | o 125477 | . 125475 125,261 0 216 0 | oA 25477 | e [0 [0 | 2,011 | 01/25/2047.
03522A AG 5 |ANHEUSER-BUSCH CO/INBEV. | 04/13/2020. | JP Morgan & Co..............oe.. . 3,305,610 | ... 3,000,000 | ....... 3,111,873 3,101,991 | o0 [ o (4,642) 0 (4,642) 03,097,349 | ......cooeron0 | ...208,261 | ......208,261 | ... 77,258 | 02101/2026.
036752 AB 9 |ANTHEMINC 3.650% 12/01/27 .| 12/09/2020. | KeyBanc Capital Market . 2,289,700 | ....... 2,000,000 | ...... 2,029,360 2,023,976 | o0 | (2,612) 0 (2,612) (R 2,021,365 | ......vvvvrnrnn0 | .....268,336 | .......268,336 | ...... 75,028 | 12/01/2027.
037833 CJ 7 [APPLEINC 3.350% 02/09/27 - | 11119/2020. | Goldman Sachs & Co........... . 1,138,400 | ....... 1,000,000 | ....... 1,000,000 | ..........1,000,000 | .... 0 0 0 [ —— 1,000,000 | ......creer0 | .....138,400 | ......138,400 | ... 43,178 | 02109/2027.
038222 AF 2 |APPLIED MATERIALS INC  4.300% 06/15/21 .. | 06/27/2020. | Call ~ 103.7848... 1,037,848 | ....... 1,000,000 | ...... 1,003,580 | ..ooonco.. 1,000,628 | coovvvve 0 (206) 0 (206) [\ —— 1,000,422 | .ooovvvvceen0 [ (822) | o (422) | 60,781 | 06/15/2021.
038370 AA 0 |AQUA FINANCE TRUST 2019A A .| 12/15/2020. | Paydown 613,582 | ... 613,582 | ... 613,486 86 0 86 0 07/16/2040.
04542B MS 8 |ASSET BACKED FUNDING CERT 2005-AQ1 Ad.... .. | 12/01/2020. | Paydown 178483 | oo 178483 | . 176,141 51 0 51 0 06/25/2035.
049560 AN 5 |ATMOS ENERGY CORP 3.000% 06/15/27.. | 04/13/2020. | Wells Fargo Securitie: 2622425 | .. 2,500,000 | ... 2,493,125 183 0 183 0 06/15/2027.
053611 AF 6 |AVERY DENNISON CORP  5.375% 04/15/20... | 04/15/2020. | Maturity R I B 1,000,000 | ....... 1,000,000 | ....... 1,002,230 | coovo... (81) 0 81) (R 1,000,000 | orvvvvvvcressn0 | oo (O [ 0 ... 26,875 | 04/15/2020.
05541N  AD 6 |BCC FUNDING CORP 2016-1C .| 04/20/2020. | Paydown.........ccoevvvvevvvvvvvvnnnnn | 1,900,000 | ....... 1,900,000 | ....... 1,899,940 | ..., LRI T 0 47 0 47 (0 [ 1,900,000 | ..oovvercnvn: LI R (L [prommm— 0. 14,112 | 06/20/2022.
05590# 9 |BPHQ 2017 CTL Pass-Through Tru CTL .. | 12/15/2020. | Redemption  100.0000...... 89,455 0 0 0 11/15/2032.
05606U AA 8 |BXG RECEIVABLES NOTE TRUST 2012-AA.... .| 10/02/2020. | Paydown... ) 86,383 0 0 0 12/02/2027.
056078 9 |BXG RECEIVABLES NOTE TRUST 2017-AA.... | [ 12/02/2020. | Paydown... 173011 | 173,011 | o, 173,007 ..173,006 0 0 0 10/04/2032.
06051G FS 3 |BANK OF AMERICA 3.875% 08/01/25..........cocvovrierviiniris .. | 12/01/2020. | Bank of America................... . o 1,134,270 | ....... 1,000,000 | ...... 1,018,000 | ..o 1,011,073 | o0 | e (1,677) 0 (1,677) . 0 124874 | ... 08/01/2025.
07177M  AB 9 |BAXALTAINC 4.000% 06/23/25............ccoovremrvremrrriirniinnnnes .. [ 1172412020, | SUmitomo.........oesvevvvrsennnn | 1,179,440 | ....... 1,042,000 | ....... 1,016,983 | .......... 1,025,749 | covvvvvrer 0| i 2,430 0 2,430 |0 | 1,028,179 | 0... 151,260 | ....... 151,260 | ....... 38,670 | 06/23/2025.
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07274E AG 8 |BAYER USFINANCE LLC 144A.........ccccooen - | 12/09/2020. | BArClays........cccocevvssvcveemeece | 2,178,580 1,989,717 0 1,903 0 1,991,620 | .0 | o 186,960 10/08/2024.
07274N AW 3 |BAYER US FINANCE Il LLC 144A..........ccovviiiriiirniiniicnninae .. [ 12/09/2020. | Barclays................ccoesrrvvvrnee. I 1,079,300 ..994,093 0 1,152 0.......095245 07/15/2024.
07332B AA 7 |BAYVIEW OPPORTUNITY MASTER FUN 2017-RT1 .. | 12128/2020. | Paydown...........coowvvevccccveveens | L 437,671 0 (278) (U I 438,812 03/28/2057.
075896 AA 8 |BED BATH & BEYOND INC 3.749% 08/01/24 ... | .| 10/01/2020. | Morgan Stanley Dean Witter. | ..3,487,500 3,993,280 0 411 0 13,997,076 08/01/2024.
084423 40 9 |BERKLEY (WR) CORPORATION..........commmmrrveeermrmriienmenneeennns .. [10/21/2020. | Call ~ 100.0000................... 857,150 Y Y AT 0 0 0/ ...857,150 04/30/2053.
084423 40 9 |BERKLEY (WR) CORPORATION | 10/09/2020. | Redemption  100.0000...... | . | . 1,142,850 | ....... 1,142,850 | ....... 1,142,850 0 0 (N — 1,142,850 | oo (o 0 04/30/2053.
09228Y AB 8 |BLACKBIRD CAPITAL AIRCRAFT 2016-1A A .. [ 12/15/2020. | Paydown...........ccccccoeeveenereees 92 613 ..92,613 ..92,612 0 1 0 92,613 12/16/2041.
09228Y AC 6 |BLACKBIRD CAPITAL AIRCRAFT 2016-1AB.......ccocovvvvvrrrrees .. | 11115/2020. | Paydown..........ccovvvevcccicieens | L 42,969 . ..42,967 ...42,967 0 2 0 .42,969 12/16/2041.
09256B AJ 6 |BLACKSTONE HOLDINGS 144A. .. | 12/09/2020. | Jeffries & Co ..2,216,200 2,000,000 /987,950 /990,335 0 1,053 0 1,991,387 10/02/2027.
099738 AA 4 |BORGER ENERGY ASSOCIATED LP. .. | 12/31/2020. | Redemption  100.0000.. 145,537 145,537 ..145,537 ..145,537 0 0 0 12/31/2022.
10112R AU 8 |BOSTON PROPERTIESLP  3.850% 02/01/23. .. [ 12/11/2020. | Wells Fargo Securities.......... 799,402 0 178 0 02/01/2023.
10240 AA 7 |BOWIE ACQUISITIONS LLC.. .. [ 12/31/2020. | Redemption  100.0000.. 171,717 171,717 AT 0 0 0 09/30/2038.
10623 AA 4 |BRAZOS SANDY CREEK ELEC COOP. .. | 12/30/2020. | Redemption ~ 100.0000 91,667 91,667 91,667 0 0 0 . 06/30/2024.
110122 BD 9 [BRISTOL-MYERS SQUIBB 144a .. | 07/17/2020. | Tax Free Exchange... 498,301 | . ,500,000 ,494,555 0 3,746 0 [ oo 1,494.555 | viieii0 [0 [ 0 | 44,767 | 10/15/2020.
110122 BG 2 |BRISTOL-MYERS SQUIBB 144A .| 07117/2020. | Tax Free Exchange...........| ... | . 992,935 | ....... 1,000,000 ..991,157 0 1,779 0] 992,935 | oo [ o0 | e | 29,972 | 08/15/2022.
110122 BN 7 [BRISTOL-MYERS SQUIBB 144A.... .. | 07/17/2020. | Tax Free Exchange... 1,723,729 | ......1,750,000 721,189 0 2,540 0 08/15/2025.
110122 BQ 0 |BRISTOL-MYERS SQUIBB 144A.... .. | 07/17/2020. | Tax Free Exchange.......oo. | | 1,975,419 | ...... 2,000,000 1,973,878 0 1,541 0 02/20/2028.
11043X  AA 1 |BRITISHAIR 19-1 AA PTT 144A. .. | 12/15/2020. | Redemption ~ 100.0000....| .~~~ 15,024 | ..o 15,024 ....15,709 ...15,702 0 (59) 0 12/15/2032.
12502Y AP 8 |CCR INC MT100 PYMT RIGHTS MAST 2012-CA C.. .. [ 12/10/2020. | Paydown...........cccccvveerenrenenes 285.714 285,714 285,714 285,714 0 0 0 07/11/2022.
125509 BM 0 [CIGNACORP 5.125% 06/15/20 .. | 06/15/2020. | Maturity..............ccocoevmemmmee | L 1,000,000 | ....... 1,000,000 /006,830 1000,389 0 (389) 0 06/15/2020.
125523 CA 6 |CIGNA CORP 144A 3.400% 03/01/27. .. | 07/14/2020. | Tax Free Exchange......... | | 995,950 | ....... 1,000,000 ..995,523 ..995,652 0 298 0 03/01/2027.
125634 AN 5 |CLI FUNDING LLC 2014-1 A .. [ 10/18/2020. | Paydown...........cccccvveerenrereees T 1,369,581 | ....... 1,369,581 369,016 | . 369,273 0 45 0 06/18/2029.
12646W AH 7 |CREDIT SUISSE COM MTGE TRUST 2013-IVR2 A .| 12/01/2020. | PaydOwn.......oovvvveveeeeeeeeeeeeeeees | 377,59 | ... 377,594 | .........383,862 | woovvoooo. 380,202 0 (2,556) 0 04/25/2043.
12667F R5 6 |COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2............. | . | 12/01/2020. | Paydown.......coocvvvceve | | 177,507 | oo 189,473 175,302 0 (162) 0 02/25/2035.
12667F VF 9 |COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4C.............. .. | 12/01/2020. | Paydown...........cccccvuvnivnnienns 229275 229,275 . ..219,469 0 9,806 (VN - 10/25/2034.
12667F Y3 3 |COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A.. .| 12/01/2020. | Paydown.......cocoevevvvvcevins | 105156 | oo 117426 | o 406,015 | oo 106,015 0 0 [ — 106,015 03/25/2035.
12667F YF 6 | COUNTRYWIDE ALTERNATIVE LOAN 2004-28CB 1.............. | .. | 09/01/2020. | Paydown......cccccoowummmmvmrcaac | | 740,667 740,667 | .........732,711 ..737,813 0 2,854 0 ....740,667 01/25/2035.
12668A MN 2 | COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A............. .| 12/01/2020. | Paydown............ccccvvvernrnrenns 220,110 | .........240,770 | ... 197,218 | . 205,090 0 2,043 0.......207,133 11/25/2035.
126694 CV 8 |COUNTRYWIDE HOME LOANS 2005-21 A17... .| 12101/2020. | Paydown... 2732 | 22013 | o 10,189 | oo 20,620 0 (19) (o 20,601 10/25/2035.
126696 C8 2 | COUNTRYWIDE HOME LOANS 2005-13 A8 <o || 12/01/2020. | Paydown... ..76,887 ..79,208 ..61,259 ...62,153 0 1,642 0 63,795 06/25/2035.
13052@ AA 6 |CALIFORNIA PACIFIC ELECTRIC CO......ooevverrrrecrriierrirenns .. [ 12/29/2020. | MatUrity...........ovcvvvererrreierenee 000,000 /000,000 | .......1,000,000 | . 1000,000 0 0 01 .....1,000,000 12/29/2020.
134429 BA 6 |CAMPBELL SOUP COMPANY  3.300% 03/19/25 .. | 12/09/2020. | Morgan Stanley Dean Witter. | | 1000450 | ... 1,000,000 | ......... 998,650 | oo 999,241 0 128 [\ — 999,369 03/19/2025.
14149Y BJ 6 |CARDINAL HEALTH 3.410% 06/15/27 wr | [ 11/13/2020. | US Bancorp..........cvvvvvvuennees 4,000,000 4,000,000 0 0 0 4,000,000 06/15/2027.
14912L  5X 5 |CATERPILLAR FINL SERV CORP.........coovvirirrrimrierirerisninns .. | 12/01/2020. | Deutsche Bank Securities..... e 549467 | . 649,768 0 52 0........649,820 11/24/2023.
16159G AC 3 |Chase Mortgage Finance Corpora 2019-ATR2... - [ 12101/2020. | PaYdOWN....cccvveensccccc | 834,167 | .......... 834,167 | oo 843,551 | oo 842,678 0 (1,561) (O [ 841,116 07/25/2049.
16164A AC 9 |Chase Mortgage Finance Corpora 2016-2 M2.... wee | .. | 11/01/2020. | Paydown... 638913 . 0 (9,644) 0 638,913 02/25/2044.
16165T AJ 2 |CHASEFLEX TRUST 2005-1 2A4........ooocorrvecererrviserenenerenns .. [ 12/01/2020. | Paydown...........cccccvveermevereees 14,878 0 0 0. 16,455 02/25/2035.
16412X AH 8 |CHENIERE CORP CHRISTI HD 144A. .. | 10/27/2020. | Tax Free Exchange......ee| | 1508899 | .......1.600,000 | ... 1,598,800 85 0 85 (N 1,598,899 11/15/2029.
172973 2R 9 |CITICORP MORTGAGE SECURITIES 2005-6 1A5... .. | 12101/2020. | Paydown...........oovvvvevocceieieans | L 124,967 124,896 0 0 0 (N 119,244 09/25/2035.
172973 5F 2 |CITICORP MORTGAGE SECURITIES 2006-1 2A1... .. | 12/01/2020. | Paydown... 1 0 1 0 2,386 02/25/2021.
17312D  AC 2 |CITICORP MORTGAGE SECURITIES 2007-8 1A3... | 12/01/2020. | Paydown. ... | 6 0 6 [ 98,586 09/25/2037.
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17321L  AA 7 [CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A........ccc...en. .. | 12/01/2020. | Paydown 445,562 | .....445 562 440,271 | 0 | 5,291 0 5,291 0 845562 | 0 |0 [ 0 | 8,961 | 10/25/2043.
17322N AA 2 |CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1.............. .. [ 12/01/2020. | Paydown...........cccccvveeivenereees e 516,141 | 516,141 | e ..516,628 (487) 0 (487) 06/25/2044.
17323T AC 4 |CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A.. .. [ 12/01/2020. | Paydown...........cccocvmevrcimmmcens | 371,528 | .......... 371,528 | .......... 379,867 | ovvves 375,620 (702) 0 (702) 01/25/2053.
17328B  AA 2 | CITIGROUP MORTGAGE LOAN TRUST 2019-IMCH1.... «.. | | 12/01/2020. | Paydown... . 639453 | ... 639,453 639,105 639,020 433 0 433 07/25/2049.
184692 C# 6 |CLEARBRIDGE ENERGY MLP FUND INC.........cccoovvviinniinnnee .. | 03/27/2020. | Redemption  100.0000...... | . .~~~ | 1,897,317 | ....... 1,863,971 863,971 863,971 X 0 0 0 06/11/2025.
19260M  AA 4 |COINSTAR FUNDING, LLC 2017-1A A2 woo [+ [ 10/25/2020. | Paydown.........cvvvvvvmsvvicisans | 20,000 | coovro 20,000 | o00......20,000 | ooererrrsrrrr20,000 | oo 0 0 0 0 04/25/2047.
198280 AF 6 |COLUMBIA PIPELINE GROUP. ... | | 11/19/2020. | Morgan Stanley Dean Witter. | | 1,149,110 | ....... 1,000,000 | .........978477 | ............. 986,053 | .ooooovrrrrnnncn0 | i 2,061 0 2,061 06/01/2025.
20030N CT 6 [COMCAST CORP 4.150% 10/15/28..........coovvuemrrereriirecii .. [ 12/11/2020. | JP Morgan & Co........c.co.eu..... I 1,196,800 | ....... 1,000,000 40 0 40 10/15/2028.
20267U AA 7 |COMMONBOND STUDENT LOAN TRUST 2016-B Af............ .| 12/25/2020. | Paydown.......ccooevvvvvvveins | 159476 150476 29 0 29 10/25/2040.
209115 A* 5 | CONSOLIDATED EDISON INC .. | 12/30/2020. | Various 32 577 32,577 0 0 0 06/30/2022.
210518 CT 1 |CONSUMERS ENERGY CO 2.850% 05/15/22 .. | 03/31/2020. | JP Morgan & Co....covevrvr | 1,512,825 500,000 506,095 501,485 (170) 0 (170) 05/15/2022.
210795 QB 9 |CONTINENTAL AIRLINES 2012-2 AEETC .. | 10/29/2020. | Redemption ~ 100.0000.. 179,160 179,160 ..181,848 ..180,670 (7 0 (171) 04/29/2026.
219023 AF 5 |CORN PRODUCTS INTERNATIONAL. .. | 07/09/2020. | Call ~ 101.3056 1013,056 | ......1,000,000 | .......1,007,480 1000,759 471) 0 (471) 11/01/2020.
224044 CG 0 |COX COMMUNICATIONS INC 144A .. | 11/20/2020. | Wells Fargo Securities.. 2232820 | oo, 2,000,000 | ....... 1,996,620 289 0 289 09/15/2026.
22541Q VG 4 |CSFIRST BOSTON MORTGAGE 2003-23 1A4... .. [ 12/01/2020. | Paydown 177,780 175,433 . 78 0 78 10/25/2033.
225458 AY 4 |CSFIRST BOSTON MORTGAGE SECUR 2005-1 1 .. [ 12/01/2020. | Paydown... 147,445 144,924 144,924 0 0 0 02/25/2035.
22970 AA 8 |BGS BNSF CTL - Series 2015-1 PT .. | 12/15/2020. | Redemption ~ 100.0000.. .142,240 142,240 | . ..142,240 0 0 0 05/15/2034.
23340L AB 0 |DRBPRIME STUDENT LOAN TRUST 2015-B A2. .. | 12/25/2020. | Paydown... . 533,638 533304 | ... 533,437 201 0 201 07/25/2031.
24736X AA 6 |DELTA AIRLINES 2015-1 AA .. | 07/30/2020. | Redemption  100.0000.. 43831 | ............43,831 0 0 0 07/30/2027.
24736Y AA 4 |DELTA AIRLINES 2015-1 A .. | 07/30/2020. | Redemption ~ 100.0000.. 43,830 | ...........43,830 0 0 0 07/30/2027.
252722 AC 7 |DIAMOND RESORTS OWNER TRUST 2019-1AC... wo [+ [12/20/2020. | Paydown..........covvoovccicisvenenec | L 076257 | 276,257 62 0 62 02/20/2032.
252724 AB 5 | DIAMOND RESORTS OWNER TRUST 2018-1 B........cccccco0ceen. .. [ 12/20/2020. | Paydown...........ccccovveermenereees 252 964 252064 | ... ) . 15 0 15 . . . 0. X 01/21/2031.
25272K AG 8 |DIAMOND 1 FINANCE CORP 144A .| 12/111/2020. | Mitsubishi UFJ Securities......| .~ | 2,212,280 | ....... 2,000,000 | ....... 1,999,140 | oo, 1,999,570 | vrvvvvvrrrr 0 111 0 11 (U 1,999,681 | ..coovvvnns 0. 212,599 | ....... 212,599 | ... 109,000 | 06/15/2023.
25272X AA 3 |DIAMOND RESORTS OWNER TRUST 2017-1AA... |- | 12/20/2020. | Paydown..........occcccocrccrere 267,409 267,409 267,342 0 43 (O3 7 2711’ 8 VOO 1 DOV s 1 IO ) B DO 4,070 | 10/22/2029.
25272X  AB 1 |DIAMOND RESORTS OWNER TRUST 2017-1AB......cccceoveeee. .. | 12120/2020. | Paydown............cowvvevcccicieens | L 89,136 | oo 89,136 | ...........89,122 0 10 0 [ oiren89,136 | oo | oo | o0 | s 1,705 | 10/22/2029.
25278X AN 9 |DIAMONDBACK ENERGY INC .. | 06/17/2020. | Citi Global Markets Inc..........| | 2,992,530 | ....... 3,000,000 | ....... 2,992,230 0 297 0| 2,992,574 | o0 [ (84) | o (44) | 56,583 | 12/01/2029.
25389) AQ 9 |DIGITAL REALTY TRUST LP.. . .. | 11/30/2020. | JP Morgan & Co. 3 ISR IS 1,172,830 | ....... 1,000,000 ..979,285 ..986,419 0| e 0 1,920 0 [ 988,338 |0 | 184,402 | ....184,492 | ...... 55,549 | 10/01/2025.
25466A AE 1 |DISCOVER BANK 4.250% 03/13/26...........couvveemrrierrrrirnrinns .. [ 12/09/2020. | BNP Paribas...........c.coovveennce T B 2297,980 | ...... 2,000,000 | .......2,080,360 | . 059,858 Ol 0 (8,261) 02,051,597 |0 | ....246,383 | .......246,383 | ... 105,778 | 03/13/2026.
254687 CH 7 |WALT DISNEY COMPANY (THE)... . | 08/15/2020. | Maturity......ooeevovseecevervvneenna | 1,000,000 | ....... 1,000,000 | ......... 979,844 | .............. 982,565 | w.ooovoevrrennen (0] 17,435 | oo (0] 17,435 | oo 0 | oo 982,565 |0 [0 [ o0 | e 56,500 | 08/15/2020.
254700 BC 2 |DISCOVERY COMMUNICATIONS. we || 11117/2020. | Barclays.... 2,767,275 2,418,859 | ..........2,428,588 | oovovvvvrcccii0 | o 11,785 | wovvver [ L1 02440373 | ..o 0 | ....326,902 | .......326,902 | ....... 98,583 | 11/15/2024.
25755T AL 4 |DOMINOS PIZZA MASTER ISSUER 2019-1A..........oovvvenrrinnne .. | 10/25/2020. | Paydown 30,000 — R ....30,000 X 0 0 0 0 [ oorerreeenn30,000 | ovverieeen0 | o0 | o0 | 614 | 10/25/2049.
260543 CN 1 |DOW CHEMICAL CO 4.550% 11/30/25 .. | 12/04/2020. | Barclays..........cccoovsvvvmsvrceean | 1,920,518 | .......1,650,000 | ....... 1,612,043 | .o 1,612,613 | covvvvererae (VI 5,204 0 5,204 0 .o ,617,817 | o0 [ .....302,700 | .......302,700 | ....... 76,743 | 11/30/2025.
26208C AL 2 |DRIVE AUTO RECEIVABLES TRUST 2017-AA C. .. | 02/15/2020. | Paydown... A 94,813 ..94.813 ....94,802 0 0 0 0 [ oo 94,813 |0 |0 | 0 | 270 | 01/18/2022.
26208C AN 8 |DRIVE AUTO RECEIVABLES TRUST 2017-AAD......cccocevvveeeee .. [ 12/15/2020. | Paydown...........cccccvvverenneneees 909,345 | .........909,345 ..909,325 65 0 65 0 [ ooereeen909,345 | o0 | o0 | 0 | 20,576 |05/15/2024.
26209B AF 6 |DRIVE AUTO RECEIVABLES TRUST 2018-4 C .. [ 12/15/2020. | Paydown.........ccoovvvvvevmmmmnceea | | 1,301,679 | ...... 1,301,679 13 0 13 0 [ r,301,679 | oo | oo o0 | 33,399 | 11/15/2024.
26224H AH 0 |DRUG ROYALTY Il LP 1 2018-1A A2 ... | .| 10/15/2020. | Paydown... N 438,843 | o 438,843 75 0 75 0 0 11,873 | 10/15/2031.
268602 AA 7 |ELMTRUST 2016-1A A2  4.163% 06/20/25...........ccocvvvvvennce .. 1 09/03/2020. | Paydown............c.ccccevrennnenne 256,148 256,148 8 0 8 . L0 O 5,349 | 06/20/2025.
26875P AP 6 |EOG RESOURCES INC  4.150% 01/15/26........coocvvvvererriannee .. | 12/03/2020. | Deutsche Bank Securities.... | 1,157,680 | ..... 1,000,000 132 0 132 |0 | 999,181 | o0 | 158,499 | ....... 158,499 | ....... 57,869 |01/15/2026.
268858 AA 8 |EQT MIDSTREAM PARTNERS .. | 06/17/2020. | JP Morgan & Co............cccoece. JEOPSTTTRPRROPTR IDPPO 2,865,000 | ....... 3,000,000 2,982,660 2,991,183 824 0 824 ..(127,007) | ...... (127,007) | .....106,000 | 08/01/2024.
269246 BP 8 |E*TRADE FINANCIAL CORP - | 11/09/2020. | Morgan Stanley Dean Witter. | | . 1,041,160 | ... 1,000,000 ..998,980 ..999,442 178 0 178 [ oo | 999,619 [0 | o 41541 | ... 41541 | ...... 35,802 | 08/24/2022.
269246 BQ 6 |E*TRADE FINANCIAL CORP.. | 11/09/2020. | RBC Capital Markets.... 2,282,040 ,997,040 ,997,640 234 0 234 |0 | 1,997,874 |0 284,166 | ....... 284,166 | ....... 92,467 | 08/24/2027.
26986* AA 1 |EAGLE SOLAR LLC SENIOR SECURED NOTE .| 12/31/2020. | Redemption  100.0000. ....40,200 ....40,200 0 0 0 .0 O 1,785 | 12/31/2042.
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27034) AB 7 |EARNEST STUDENT LOAN PROGRAM 2016-B A2................ .. | 12125/2020. | Paydown..........ovvvevvvvvciieieans | 773,533 | oo 773,533 0 106 0 106 0 ..773,533 .0 O 11,883 | 05/25/2034.
28416D AB 6 |ELARAHGV TIMESHARE ISSUER 2017-AB.......cccccooovurvi .. [ 12/25/2020. | Paydown...........c.cccouvvvnnenns 266,715 266,715 | . 0 55 0 55 0.....266,715 . L0 O 3,954 | 03/25/2030.
20273R  BD 0 |ENERGY TRANSFER PARTNERS | 06/16/2020. | Citi Global Markets Inc......... | 1. . 1,068,140 | ....... 1,000,000 | ..o 999,180 37 0 37 (U 999,572 | oovvvsvrnd 0| 68,568 | ........ 68,568 | ....... 30,713 | 03/15/2025.
29348Q AB 8 |ENOGEXLLC 144A  6.250% 03/15/20. wo |+ | 031512020, { MUY .oovoeevesensnen | 1,000,000 | ....... 1,000,000 | ....... 1,035,590 (950) 0 (950) 0 1,000,000 |..coovvcienn0 [0 | 0 [ 31,250 |03/15/2020.
29364W AW 8 |ENTERGY LOUISIANALLC  3.250% 04/01/28.......ccccococccrn - | 11/09/2020. | SUMItOMO......ovvvr e 3,928,435 | ... 3,500,000 | ....... 3,731,770 | 3,670,254 | o0 | (REL) ) p— [\ TRR:10L) ) — 0| .3,653454 | .ooooii0 | ...274,981 | ......274,981 | ..... 126,705 | 04/01/2028.
29379V AP 8 |ENTERPRISE PRODUCTS OPERATING .. 09/01/2020. | Maturity.............oooooccvevemmnmmennn | 1,000,000 | ... 1,000,000 | ooo..... 997,010 251 0 251 [ 1,000,000 | .oovvveeeecn0 [0 | o0 | s 52,000 |09/01/2020.
29717P AP 2 |ESSEX PORTFOLIOLP 3.500% 04/01/25.. ... | .- [ 12/01/2020. | Citi Global Markets Inc.........| | 1,104,290 | ...... 1,000,000 997,470 998,574 232 0 232 0 .098,806 | .0 | ... 105,484 | ... 105,484 | ....... 41,028 | 04/01/2025.
29977) AB 2 |EVERBANK MTGE LOAN TRUST 2013-1 A2.......ccccooommrvriannnes .. [ 12/01/2020. | Paydown............c..cccuvveennnenne I 247,233 | oo 247,233 248,702 247,749 (516) 0 (516) 0 [ cooreenn287,233 | oo | oo o0 | s 3,924 | 03/25/2043.
29977K  AA 1 |EVERBANKMTGE LOAN TRUST 2013-2 A.. . | 12/01/2020. | Paydown 288,455 288,455 ..284,128 285322 | wcovvrrrcrenn0 [ 3,132 0 3,132 0 [ oo 288,455 | 0 |0 | 0 5,996 | 06/25/2043.
30161M AH 6 |EXELON GENERATION CO LLC .. | 07/01/2020. | Call  100.0000... 1,000,000 1,000,000 001,960 1000,166 (166) 0 (166) 0 [ 0,000,000 | ooveoorvvcien0 | o0 | o0 | 30,000 | 10/01/2020.
30261X AA 6 |FREMF MORTGAGE TRUST 2010-K9B... .. | 08/01/2020. | Paydown... 2,981,203 | o0 | e 6,982 0 6,982 0] .2,988,185 | ..ooooiveenn0 | 11,815 | 11,815 | 102,331 | 09/25/2045.
30262B AL 9 |FREMF MORTGAGE TRUST 2011-K11B..... .. [ 12/01/2020. | Paydown... ,966,051 23,808 0 23,808 0| 1,989,859 |0 | 010,141 | 10,141 | 85,679 | 12/25/2048.
30288* AA 8 |FLNGLIQUEFACTION 2 LLC SENIOR SECURED N .. | 09/30/2020. | Redemption ~ 100.0000.. 0 0 0 0 03/31/2038.
30571# AA 0 |FAIRVIEW HEALTH SERVICES TAXABLE BNDS SE .. | 11/15/2020. | Redemption  100.0000, 0 0 0 0 11/15/2043.
30958Q AA 9 |FARMERS EXCHANGE CAP Il 144A.... .. [ 12/31/2020. | Various.. 0 0 0 0 10/15/2054.
309601 AE 2 |FARMERS INS EXCH 144A .. [ 12/31/2020. | Various.. 518,025 0 0 0 0 11/01/2057.
3140FX ED 0 |[FNMABFO0131 3.500% 08/01/56 .. | 12101/2020. | Paydown........cvveevvvvvviiieens | o A17383 | e 817383 | e 828,991 | o 828758 | O] ICET 40 ) —— [\ (G T 740 ) I— 0 08/01/2056.
31953 AL 6 |BNSF RAILWAY COMPANY SERIES A. .. | 11/15/2020. | Redemption ~ 100.0000.. 0 0 0 0 10/15/2027.
31953 AM 4 |BNSF RAILWAY COMPANY SERIES B .. | 11/15/2020. | Redemption  100.0000. 0 0 0 0 8,351 0 10/15/2027.
31953 AN 2 |BNSF RAILWAY COMPANY SERIES C .. | 11/15/2020. | Redemption  100.0000. 0 0 0 ) 53,238 | .ovrerrred 0 10/15/2027.
31953 AP 7 |BNSF RAILWAY COMPANY SERIES D «.. || 11/15/2020. | Redemption ~ 100.0000 0 0 0 0 10/15/2027.
31953 AQ 5 |BNSF RAILWAY COMPANY SERIESE..........ccccooumvvimriiiinnnnens .. | 11/15/2020. | Redemption  100.0000. . 28,552 0 0 0 01.. . 10/15/2027.
33767C AD 9 [FIRSTKEY MORTGAGE TRUST 2015-1 A3 .. | 12101/2020. | PaydOwn.......vveveeevvvvcceieens | 400130 | 400130 | 407,882 | coooovrrrrr 804,818 | o0 | (1,033) 0 (1,033) [ I 403,385 03/25/2045.
337738 AU 2 |FISERVINC 3.500% 07/01/29 <o | - | 11/05/2020. | US Bancorp... [EVTTURRRRURTORO RPN 2,281,360 | ....... 2,000,000 | ....... 1,996,640 247 0 247 0 1,997,046 |.....ccooeee.0 | .....284,314 | ....284,314 | ....... 96,250 |07/01/2029.
33849N AG 0 [FLAGSTAR MORTGAGE TRUST 2018-5 A7........cccooovuvvrinnnens .. [ 12/01/2020. | Paydown...........c.cccuvreennnenne [V IOV 1,263,449 | ...... 1,263,449 | ....... 1,269,964 285 0 285 0 [ oo 1,263,449 | 0 |0 | 0 | 26,423 | 09/25/2048.
33972P  AA 7 |FLNGLIQUEFACTION 2 LLC 144A | 09/30/2020. | Redemption  100.0000...... | | ... 159,500 | ......... 159,500 | ......... 159,500 0 0 0 (N — 159,500 03/31/2038.
345397 WF 6 |FORD MOTOR CREDIT COLLC.... ... | .- | 06/30/2020. | Bank of America.................... 490,000 | ..........500,000 | ..........495,550 | . 498,593 247 0 247 0 ...498,840 09/20/2022.
350400 AA 9 |Foundation Finance Trust 2017-1A A......cc.cccovvviniiiciiiniicniin .. | 12/15/2020. | Paydown...........cccccvunnivnninnns 163,361 | ..........163,361 | ..........163,337 | . 163,345 16 0 16 0 ....163,361 07/15/2033.
35104V AB 8 |FOURSIGHT CAPITAL AUTO REC 2016-1 A2.. .| 04115/2020. | Paydown....cc.covvvvvvmens | | agoggr | aooser | 401,600 7 0 71 0 10/15/2021.
35671D BL 8 |FREEPORT-MCMORAN COPPER & GOLD «.er | .- | 02/21/2020. | Morgan Stanley Dean Witter. | 999,050 14 0 14 0 11/14/2024.
36157R D9 3 | GE CAPITAL MTG 1999-HE M......oovviiirirrineirerinireienirerenis .. | 12/01/2020. | Paydown...........ccoevueriinnienes i 51992 79197 o BT B3 i 87790 | 595 | (5) 0 5,946 0 04/25/2029.
36255X AB 9 |GLS AUTO RECEIVABLES TRUST 2018-3A B.. .. [ 12/15/2020. | Paydown............c.ccccovrernnenns 6 0 6 0 08/15/2023.
36962G 6F 6 |GENERAL ELECTRIC CAPITAL CORP .. [ 12/22/2020. | Redemption ~ 104.8750...... 132 0 132 0 09/07/2022.
37045X CD 6 |GENERAL MOTORS FINL CO .. [ 12/11/2020. | Citi Global Markets Inc.......... ) 585 0 585 0 11/07/2024.
375558 AW 3 |GILEAD SCIENCESINC 3.700% 04/01/24.. .. | 12/04/2020. | BNP Paribas..........ccoommvceeene | | 1,091,770 | ......1,000,000 | .......1,036,240 | ......... 1,017,196 | o0 | oo (3,820) 0 (3,820) 0 04/01/2024.
375558 AZ 6 |GILEAD SCIENCES INC  3.500% 02/01/25.. woee | .. | 12/04/2020. | JP Morgan & Co. 2203 480 (372) 0 (372) 0 02/01/2025.
391210 A* 1 |GREAT RIVER ENERGY 2009B..........cccoommrvirmreirrrircriinnnens .. | 07/01/2020. | Redemption ~ 100.0000......| | 418,605 0 0 0 0 07/01/2021.
39121J AE 0 |GREAT RIVER ENERGY 144A . .. 1 07/01/2020. | Redemption ~ 100.0000...... 68.462 211 0 211 0 07/01/2038.
401378 AB 0 |GUARDIAN LIFE INSURANCE 144A.............cccovvimmniiiiniiinnnens .. [ 12/31/2020. | Various...........cccccounriennnens 0 0 0 0 0 06/19/2064.
40432B AA 7 |HSI ASSET LOAN OBLIGATION 2007-2 1A1 .. | 04/01/2020. | Paydown... 0 8 0 8 0 9,321 09/25/2037.
411707 AB 8 |CKE RESTAURANTS HOLDINGS INC 2018-1AAl... .. | 12/20/2020. | Paydown 975,000 975,000 975,000 975,000 0 0 0 0 0 1,975,000 06/21/2048.
41242 AJ 1 |NBAHARDWOOD FUNDING LL SENIOR NOTES SER... . | 06/08/2020. | Maturity 487,645 487,645 487,645 487,645 0 0 0 0 0 ....487,645 06/08/2020.
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42217K  BF 2 |HEALTH CARE REIT INC  4.000% 06/01/25...........ccccooorreene .. | 11/20/2020. | Credit Suisse...........ccc....cc.... I B 1,128,220 | ... 1,000,000 | ooo..... 995,750 378 0 378 00 997,873 |0 | 130,347 | ....... 130,347 | ....... 39,222 | 06/01/2025.
422250 AD 6 |HEALTHCARE TRUST OF AMER .. [ 12/07/2020. | US Bancorp........ocevwvvvvmevees | | 2927418 | ... 2,600,000 | ....... 2,594,836 0 457 0 08/01/2026.
42770Q AA 0 |HERO FUNDING TRUST 2014-2A .. | 09/20/2020. | Paydown........ccooevevvcevmvceceee | | 454618 | 154,618 | ..o 154,513 0 85 0 09/21/2040.
42771T  AA 3 |HERO FUNDING TRUST 2015-3AA... .| 12/20/2020. | Paydown. ... || goegeq | 496,550 | ... 496,516 0 1 0 09/20/2041.
428236 BM 4 |HEWLETT-PACKARD CO 4.300% 06/01/21 .. | 06/17/2020. | Redemption ~ 103.7000.....| | 1,296,250 | ....... 1,250,000 | ....... 1,276,475 0 (1,413) 0 06/01/2021.
44040 AA 6 |HORIZON AIRCRAFT FINANCE | LTD 2019-2 A.... .. | 10/15/2020. | Paydown ..56,550 0 1 0 11/15/2039.
44106M AU 6 |HOSPITALITY PROPERTIES.. .. [ 12/18/2020. | Call ~ 100.0000................... ..60,384 0 128 0 02/15/2021.
44106M AU 6 |HOSPITALITY PROPERTIES.. .. | 06/17/2020. | Redemption ~ 101.4560......| | 9852672 | .......939.000 | ... 929,516 0 929 0 02/15/2021.
443510 AF 9 [HUBBELLINC 3.625% 11/15/22.. .| 11/20/2020. | US Bancorp...........c..ccoe..... 9115320 | 2000000 | 1,963,680 0 3182 0 11/15/2022.
45254T PM 0 |IMPAC SECURED ASSETS CMN OWNER 2004-2 AG.... .. [ 12/01/2020. | Paydown........ccoovvvevccemmmceeena | o 8508 | o 8508 | 8,364 0 (13) 0 08/25/2034.
45660N QF 5 |RESIDENTIAL ASSET SEC TRUST 2003-A5 A7. .. | 12101/2020. | Paydown........vvvvvvvvvcceieeeans | 55078 | o 55.978 | 55,226 0 (16) 0 06/25/2033.
457187 AB 8 |INGREDION INC 3.200% 10/01/26 .. [ 11/19/2020. | 280 Securities.........oococeeveen | | 2,147,380 | ... 2,000,000 | ....... 1,999,140 0 47 0 10/01/2026.
46289R  AA 3 |IRON MOUNTAIN US HLDNGS 144A .. | 08/21/2020. | Call ~ 106.3409........coceieene| | 1,063,409 | ... 1,000,000 | ....... 1,000,000 0 0 0 06/01/2026.
46616M  AA 8 |HENDERSON RECEIVABLES LLC 2010-3A A......coosvvvrrrene . [ 12/15/2020. | Paydown.......cc.ccvverevverrren R B - 4 75757 | o 75283 0 295 0 75,757 12/15/2048.
46625H RX 0 |JP MORGAN CHASE & CO  3.625% 12/01/27.. .. | 11/12/2020. | JP Morgan & Co 1,397,888 | ...... 1,250,000 | ....... 1,259,625 (863) 0 (863) 0 1,256,744 12/01/2027.
IT] 46639G AL 0 |JP MORGAN MTGE TRUST 2013-1 1A2 .. [ 12/01/2020. | Paydown........... ..199,006 199,006 | ..........203,554 (533) 0 (533) 0 03/01/2043.
= 46641C AA 9 |JP MORGAN MORTGAGE TRUST 2014-1 1AT......ccccovvvnnnnenas .. [ 12/01/2020. | Paydown... 344,393 | .......... 344,393 | .......... 353,057 (313) 0 (313) 0 01/25/2044.
:h 46642K  AA 0 |JP MORGAN CHASE COMMERCIAL MOR 2014-FRR1.......... .. [ 10/01/2020. | Paydown... R 7,288,500 | ....... 7,288,500 | ... 7,015,181 | v 7,032,646 | covvvovrrereei0 | oo 4,103 0 4103 0 11/27/2049.
O) 46647P BE 5 |JP MORGAN CHASE &CO  2.739% 10/15/30.......rerere .. | 04/13/2020. | Wells Fargo Securities.......... T 2,104,440 | ... 2,000,000 | ....... 2,000,000 0 0 0 0 10/15/2030.
46650P AC 4 |JP MORGAN MORTGAGE TRUST 2019-LTV1 A3.. .. | 12/01/2020. | Paydown... 439,324 439,324 | .......... 440,902 (339) 0 (339) 0 06/25/2049.
46651B AC 4 [JP MORGAN MORTGAGE TRUST 2019-6 A3 .. | 12/01/2020. | Paydown... ..975,978 975,978 | . 991,228 0 (2,584) 0 12/25/2049.
4665IN  AA 2 |JOLAIR2019-1 A 3.967% 04/15/44 .. [ 12/15/2020. | Paydown............c.ccccovrennnenns 118,978 118,978 | wooooeo. 118,978 0 1 0 04/15/2044.
47715*  AA 5 |JETBLUE AIRWAYS 2013-1 CLASS AEETC.. .. | 09/05/2020. | Redemption ~ 100.0000...... 428745 | oo 428,745 | oo 428,745 0 0 0 03/05/2023.
48283P AE 1 |KABBAGE FUNDING LLC 2019-1 A | 10115/2020. | Paydown.....c.covvvvcivveins | 3,000,000 | ... 3,000,000 | ... 2,999,967 0 29 0 69,765 | 03/15/2024.
486606 K# 2 |KAYNE ANDERSON MLP INV CO SER KK SR UNSE .. | 04/24/2020. | Redemption 853,644 | .......... 845192 | .......... 845,192 0 0 0 19,985 | 07/30/2024.
487836 BD 9 |KELLOGG CO 4.000% 12/15/20. .. [ 12/15/2020. | Maturity..........cooovvevevmmvriisennn | 162,000 162,000 | ..........161,530 0 55 0 12/15/2020.
49327V 2A 1 |KEY BANKNA 3.400% 05/20/26 .. [ 12/07/2020. | Various 2,909,192 | ....... 2,600,000 | ....... 2,634,808 0 (3,278) 0 05/20/2026.
494550 BV 7 |KINDER MORGAN ENERGY PARTNERS.. .. [ 12/02/2020. | Barclays.... B T 1,667,520 | ... 1,500,000 | ....... 1,497,480 0 241 0 09/01/2024.
49725V AB 8 | KIOWA POWER PARTNERS LLC 144A SNR SECURE.. .| 12/30/2020. | Redemption ~ 100.0000...... 193,740 | oo 193,740 | oo 194,870 0 (55) 0 03/30/2021.
50540R AQ 5 |LABORATORY CORP OF AMERICAHLD...... .. [ 12/01/2020. | JP Morgan & Co......oovcevvnnen| | 1,105,810 | ....... 1,000,000 | .......... 998,500 0 139 0 02/01/2025.
50543L  AA 0 |LABRADOR AVIATION FINANCE LTD 2016-1A A1.... .. | 12/15/2020. | Paydown oo 54807 | 54,807 | oo 53,744 0 795 0 01/15/2042.
524654 AD 7 |LEGG MASON CAPITAL CORP CTL - HUNTINGTON............. .| 12/05/2020. | Redemption ~ 100.0000...... | . .. . | ... 3,600,577 | ... 3,600,577 | ...... 3,600,577 0 0 0 12/05/2020.
53079 BE 3 |LIBERTY MUTUAL GROUP 144A .. | 12111/2020. | JP Morgan & Co....oevvrvr | 1,090,070 | ...... 1,000,000 | ...... 1,040,760 0 (5,531) 0 06/15/2023.
53688T AA 2 |LITIGATION FEE RESIDUAL FUND 2015-1 A .. [ 10/29/2020. | Redemption ~ 100.0000...... 356,267 | oo 356,267 | ........ 356,267 0 0 0 10/30/2027.
543190 AA 0 |LONGTRAIN LEASING Il LLC 2015-1A A1. .. [ 12/15/2020. | Paydown........ccoowvvercccvmvcvceee | | A15366 | 415,366 | ......... 404,885 0 6,133 0 01/15/2045.
553896 AC 5 |MVW OWNER TRUST 2017-1AC | | 12/20/2020. | Paydown.......ccoooevmmmmmvvvvcccees | 144873 | 144,873 | oo 144,835 0 25 0 12/20/2034.
55448Q AS 5 |MACK-CALIREALTY LP 3.150% 05/15/23...........cocovvvvvnees .. | 02/13/2020. | Seaport Group...................... 2,500,000 | ....... 2,500,000 | ....... 2,444,800 0 767 0 05/15/2023.
56540# AA 3 |MAPLELEAF MIDSTREAM INVESTMENT SENIOR NO. .. | 07/05/2020. | Redemption ~ 100.0000....| . 85005 | ... 85,995 | ....oo....c 85,995 0 0 0 09/30/2025.
575767 AJ 7 |MASS MUTUAL LIFE 144A .. [ 12/31/2020. | Various.............cooevvvvevmemmnces | | 1,624,246 | ... 1,500,000 | ....... 1,627,920 0 0 0 X 12/01/2041.
58155Q AD 5 |MCKESSON CORP  4.750% 03/01/21...cccccccrrvcivrrriiiciinns - [12/01/2020. | Call 100.0000..cwwocveeeweccc | ] 1,500,000 | ....... 1,500,000 | ....... 1,535,190 0 (4,093) (N —— 1,500,000 | coocccccerrcc0 | o [\ 0o 89,063 | 03/01/2021.
582839 AH 9 |MEAD JOHNSON NUTRITION CO.......cocovvirveriniinriiniineiins .. | 11/20/2020. | Bank of America.................... I 2298140 | ...... 2,000,000 | ....... 2,024,160 0 (2,164) 0 | o 2,012,893 0] 285,247 | .....285247 | ....... 84,563 | 11/15/2025.
585055 BS 4 |MEDTRONICINC 3.500% 03/15/25...........ccommmrrrvrrmnnrriirrnns .| 11113/2020. | US Bancorp........evveeveesevsssss | oL 3,361,410 | ....... 3,000,000 | ...... 2,938,376 0 5,637 (I I 2,969,344 | ........ooon... 0 .. 392,066 | ....... 392,066 | ..... 123,083 | 03/15/2025.
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585055 BS 4 |MEDTRONICINC  3.500% 03/15/25.......oocccvscvmrirrssrine | 101292020, | Call - 127420 | 1,127,420 | ... 1,000,000 974,718 985,093 | oo 0 [ 2,172 0 2,172 0 ...987,265 12,735 | ....166,698 | 03/15/2025.
59048@ AA 6 [MESAAIRLINES 2015-1 A..ooouevvrrrererercressseesseeeseseseeens .. | 07/15/2020. | Redemption ~ 100.0000...... N 194,163 | o.ooo..... 194,163 194,163 194,163 X 0 0 0 0 [ oo 194163 | o0 |0 | 0 | 6,969 | 07/15/2029.
59549W AA 1 |MID STATE TRUST SERIES 11 A1 .. [ 12/15/2020. | Paydown.........ocvvevevvmmvvcersa | 129,138 | oo, 129,138 | v, 122,358 | vovvcers 127,575 | vovevvvrersnnnnd (Ll — 1,563 0 1,563 0 [ 129,138 |0 |0 | i | e 3,495 |07/15/2038.
59560U AA 9 |MID-STATE TRUST 2004-1 A we || 12/01/2020. | Paydown... B I B 124950 | ......... 124,950 127,859 | 126,252 | o0 [ (1,302) 0 (1,302) (O ISSURROPRN X151 N SOOI N FUOORRORNON o ISORRSORROOOY | 1 BRSSO 4,087 | 08/15/2037.
59560W AC 1 |MID-STATE TRUST 2010-1 M . [ 12/01/2020. | Paydown..........c.cocvvvvvrirnee 206,532 206,532 0 410 0| 206,532 | oo O o0 | o0 6,267 | 12/15/2045.
60040# AA 0 |MILLENNIUM PIPELINE LLC SENIOR SECURED N. « | | 12/30/2020. | Redemption ~ 100.0000.....| | 63,502 | oo 63,502 0 0 0 | ereerecnn83,502 | o0 | o0 | o0 | s 2,539 | 06/30/2027.
61746B DQ 6 |MORGAN STANLEY 3.875% 04/29/24 « || 11/09/2020. | Morgan Stanley Dean Witter. | | 2210480 | ... 2,000,000 0 1,437 0 1,993,720 |0 | ....216,760 | ......216,760 | ....... 80,299 | 04/29/2024.
61761) 3R 8 |MORGAN STANLEY  3.125% 07/27/26..........coosrivrrrrrrrrron .| 11/09/2020. | Morgan Stanley Dean Witter. | [ 3,335,370 | ...... 3,000,000 0 890 0 2,993478 |...oe0e0 | ...341,892 | .....341,892 | .... 121,094 | 07/27/2026.
61980A AC 7 |MOTIVA ENTERPRISES LLC 144A .| 01/15/2020. | Maturity 296.000 296,000 0 3 0 296,000 | o0 O | 0| 8,510 | 01/15/2020.
628530 BD 8 |MYLANINC 4.200% 11/29/23 .| 11124/2020. | Barclays 0 (5,783) 0 2,669,056 |......occcc0ec0 | ....227,341 | .....227,341 | ... 110,682 | 11/29/2023.
629568 AX 4 |NABORS INDUSTRIES INC 4.625% 09/15/21.... .| 01/22/12020. | Redemption ~ 102.2500 0 (283) 0 09/15/2021.
629568 AX 4 |NABORS INDUSTRIES INC 4.625% 09/15/21 .| 12/01/2020. | Tax Free Exchange....cccoeo| | 104,472 | oo, 104,000 0 (531) 0 09/15/2021.
62963# AJ 0 |NRP (OPERATING)LLC SERIES I No RI 16 .| 12/01/2020. | Redemption ~ 100.0000...... 281573 281573 0 0 0 12/01/2026.
629682 AA 3 |NADG NNN OPERATING LP 2019-1 A .| 12/28/2020. | Paydown.......ccovvvvcviievins | 10,000 | o 10,000 ..10,000 0 0 0 12/28/2049.
63730* AB 1 |NATIONAL RAILROAD PASSENGER SENIOR SECUR .| 11/15/2020. | Redemption  100.0000.. 93151 ..93,151 ..93,151 0 0 0 11/15/2033.
638671 AJ 6 |NATIONWIDE MUTUAL INSURANCE 144A | | 1213112020, | VariOUS........coocves e o A499764 | .. 4500000 | .....4568390 0 0 0 12115/2024.
63946B AE 0 |NBC UNIVERSAL MEDIALLC .| 03/06/2020. | Call 1034530 2,069,060 | ... 2,000,000 | ... 2,040,873 0 (867) 0 . 04/01/2021.
64820X AA 0 |NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1... - | 12/01/2020. | Paydown... 566,270 566,270 575,114 572,704 0 (6,434) 0 566,270 | cooovcciiiii0 [ o0 | 0 | 14,726 | 12/25/2057.
649840 CQ 6 NY STATE ELECTRIC & GAS 144A .| 11/16/2020. | Wells Fargo Securities.. o 1,116,760 | .......1,000,000 011,270 ,008,459 0 (1,016) 0 1,007,443 ...109,317 .31,326 | 12/01/2026.
65364U AK 2 |NIAGARA MOHAWK POWER 144A - | 12/09/2020. | JP Morgan & Co....oevvevvveenee | ] 1,096,660 | ....... 1,000,000 0 0 0] 999998 | o0 | o 96,662 | ........96,662 | ... 41,901 | 10/01/2024.
655855 FA 7 |NORFOLK SOUTHERN CORP DEBENTURES. e | - | 06/15/2020. | Maturity . 75,000 75,000 R 0 (1,268) 0 .0 3,656 | 06/15/2020.
662352 A* 4 |NORTH SHORE LONG ISLAND JEWISH HEALTH CA............ .| 05/01/2020. | Redemption ~ 100.0000...... | 35,840 | 35,840 0 0 0 01.. . . . 0] | ..753 | 05/01/2030.
666807 BG 6 |NORTHROP GRUMMAN CORP  3.250% 08/01/23. | 12/0212020. | Deutsche Bank Securities..... | | .. 1,075,970 | ......1,000,000 | ......... 945,340 | o000 978128 | s | o 5,354 0 5,354 (O 983,482 | ... 0. 92,488 | ... 92,488 | ... 43,604 | 08/01/2023.
668138 AA 8 |NORTHWESTERN MUTUAL LIFE 144A o | [ 12/3112020. | Various....cc.coeee e T 1,908,123 0 0 0 0] 1908423 | o0 O 0 0 | 09/30/2047.
679574 AH 6 |OLD DOMINION ELEC FIRST MORTGAGE..........coccccccooerns .| 12/01/2020. | Redemption ~ 100.0000.....[ | 248,482 (344) 0 (344) 0| corerseein250,178 | o0 | e (1,695) | ... (1,695) | ... 14,104 | 12/01/2028.
680223 AJ 3 |OLD REPUBLIC INTL CORP .. [ 12/11/2020. | Jeffries & Co.......oovvvevvrccivennn | | 1,940,788 | ......1,700,000 | .......1,751,036 | ... 1,728,453 | o0 | o, (5.411) 0 (5,411) 01,723,043 | oo 0| 217,745 | ..217,745 | ... 99,910 | 10/01/2024.
68504U AB 7 | ORANGE LAKE TIMESHARE TRUST 2019-AB.......cocco.ccoovr. .. | 12/09/2020. | Paydown Ao 211,453 211,453 .211,424 211,425 27 0 27 (o3 IO X 1715 DU s I DOVt I IR ) B BRSO 3,143 | 04/09/2038.
69349L  AS 7 |PNCBANKNA 2.700% 10/22/29........cccourvvermrrrrirrrrnrrirannees .. [ 12/10/2020. | SUmitomo...........cevevvvvvesanc 2,715,850 | .......2,500,000 | .......2,489,575 | . 489,752 X 879 0 879 0] 2,490,631 | .0 | e 225219 | ... 225219 | ....... 77,250 |10/22/2029.
69352P AL 7 |PPL CORPORATION 3.100% 05/15/26... .. [ 12/10/2020. | Sumitomo..........oeevvvvvviemnns | | 1,106,030 | ....... 1,000,000 | ....... 1,014,479 | oo 1,009,679 | covvvvverrra (VR (1,400) 0 (1,400) (N 1,008,279 | .coorrveencn, 0. 97,751 | ... 97,751 | ...... 33,497 | 05/15/2026.
693628 AW 2 |PSEGPOWERLLC 5.125% 04/15/20 wo | | 041512020, | MAHUIRY ..o | 1,000,000 | ....... 1,000,000 151 0 151 0| 0,000,000 |0 | o0 | e | 25,625 | 04/15/2020.
694476 AC 6 |PACIFIC LIFECORP 144A 6.000% 02/10/20............occ00..cro. .| 02/10/2020. | Maturity.........cc.....ooocrvvvenrre, 237,000 237,000 | . . B | (146) 0 (146) 0 | corrseeen237,000 | o0 | o0 | v | e, 7,110 | 02/10/2020.
695156 AR 0 |PACKAGING CORP OF AMERICA. .. | 12/03/2020. | Wells Fargo Securities.......... | . | 1,096,340 | ....... 1,000,000 | ..oo...... 998,240 | oo, 999,100 | v.oorrrveernne. 0 166 0 166 0 {999,267 | .oovviiennnn0 | ....97,073 | .........97,073 | ........ 44,814 | 09/15/2024.
70109H AL 9 |PARKER-HANNIFIN CORP  3.300% 11/21/24. . | .. 11/20/2020. | Suntrust R 1,092,830 | ... 1,000,000 997,800 098,834 200 0 200 0V 999,034 | oo 0] ... 93,796 | ........ 93,796 | ...... 33,275 | 11/21/2024.
707567 AA 1 |PENN MUTUAL LIFE INSURANCE CO 144A..........ccccooovmnnvie .. [ 12/31/2020. | Various.............ccoovvvvvvrinnenens I 1,055,382 | ...... 1,000,000 | .......1,070,930 | . /055,382 X 0 0 0 0 [ oo ,055,382 | covvveveeeen0 | o0 | 0 | e 0 |06/15/2034.
708696 BW 8 |PENNSYLVANIA ELECTRIC CO.... . | 04/01/2020. | MaUTY....oovveesveeenn | 750,000 | ........ 750,000 | ......... 747,360 | coocovee ZEXe I 0 80 0 80 0 | oo 750,000 | occciccciececc0 [ oo | o0 | e 19,500 | 04/01/2020.
709599 AW 4 |PENSKE TRUCK LEASING 144A... - | 11/03/2020. | Citi Global Markets Inc........| . . 2,755,575 | ....... 2,500,000 | ......2,474,225 | .......... 2,481,005 | cooovoccvecse0 | oo 2,076 0 2,076 (O T <X : L DO B 272,494 | ... 272,494 | ... 82,639 | 11/15/2026.
709599 AZ 7 |PENSKE TRUCKLEASING 144A........oooooiiiriisiiniccnsiinninsns - | 11/03/2020. | JP Morgan & Co........cocvvven. [ B 1,112,060 | ....... 1,000,000 | .........996,120 | . ..997,027 443 0 443 0 | e 997470 | o0 | 114,590 | ...... 114,590 | ...... 45,535 | 03/10/2025.
718172 BQ 1 |PHILIP MORRIS INTERNATIONAL. - [ 11112/2020. | JP Morgan & Co....ovvvcveense | ] 1,554,952 | ...... 1,400,000 | ....... 1,386,392 | .ooocoo. 1,391,791 | o0 | 1,178 0 1178 0| 1,392,969 |0 | o 161,983 | ....... 161,983 | ...... 59,719 | 08/11/2025.
720186 AL 9 |PIEDMONT NATURAL GAS CO. | 12/09/2020. | Goldman Sachs & Co 1,142,620 | .......1,000,000 997,480 997,614 205 0 205 0. 997,819 | o0 | o 144,801 | .. 144,801 | ...... 35,972 | 06/01/2029.
72703P AC 7 |PLANET FITNESS MASTER ISSUER 2019-1A A2 | 12105/2020. | Paydown... 20,000 | ............20,000 | ............20,000 ....20,000 : 0 0 0 0. 220,000 | e [0 [ s [ 487 | 12/05/2049.
73316P HP 8 |POPULAR ABS MORTGAGE PASS-THRO 2005-D A.. .| 12/01/2020. | Paydown...........coouvvvvevsvmnnn | 197,976 | v.ooo..... 197,976 | voooon.... 186,915 | vovveers 191,735 | vovcvvvcerannd 0 (58) 0 (58) (| 191,677 | .o (| 6,299 | ........... 6,299 | ......... 3,850 | 01/25/2036.
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74160M BP 6 |PRIME MORTGAGE TRUST 2003-2 1A10.....ccvveeermerrreererennes .. [ 12/01/2020. | Paydown...........ccccvveeerecerenes 92947 | o 92047 | oo 88,851 2,205 0 2,205 (V0 I 92,047 0 20 ] (I 3,273 | 10/25/2033.
74256L AU 3 |PRINCIPALLFE GLB FND II 144A.........coooiiviinriinriinnis o | 111212020. [ Various.........vesssevevvvvsiiiissss | 5,556,950 | ....... 5,000,000 | ...... 4,987,990 0 1,066 0 564,390 | .......564,390 | ..... 161,667 | 04/18/2026.
74340X AW 1 |PROLOGISLP 4.250% 08/15/23 | 09/08/2020. | Call  111.1340... . 1,111,340 | ... 1,000,000 | ....... 1,037,810 0 (3,152) 0| 0,013,158 | o0 | s (13,158) | ..ooro.(13,158) | ... 156,555 | 08/15/2023.
74730  AJ 1 |QUAD GRAPHICS INC  8.000% 09/01/20.........ccccvuvvrrrinniinns .| 09/01/2020. | Redemption  100.0000...... . 547,368 | .......... 547,368 | .......... 547,368 0 0 0. 547,368 | o0 o0 | 0 | 43,789 | 09/01/2020.
74834L AP 5 |QUEST DIAGNOSTICS 4.750% 01/30/20 .. [01/16/2020. | Call ~ 100.1245.......oovcceeeene| | 500622 | s 500,000 | ......... 492,455 0 35 01/30/2020.
74927D AL 0 |RBSSP RESECURITIZATION TRUST 2010-4 6A1 .. | 01/01/2020. | Paydown ..15,104 ..14,299 0 140 02/26/2036.
74958D AH 1 |RESIDENTIAL FUNDING MTG SEC 1 2006-S10 2 .. | 12101/2020. | Paydown... 14,874 ..14,140 0 17 10/25/2021.
76110H Q7 7 |RESIDENTIAL ACCREDIT LOANS INC 2005-QS2. .| 02/01/2020. | Paydown... 189,487 | ..ot 189,684 | .......... 161,015 0 28 02/25/2035.
76112B EN 6 |RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3... .. 12/01/2020. | Paydown... 327317 327317 | o 327,316 0 (69) 09/25/2034.
76169% AG 8 |REYESHOLDINGS LLC SERIES 2012A. .| 07/31/2020. | Redemption  100.0000.... | . 400,000 | .......... 400,000 | ......... 400,000 0 0 07/31/2022.
78409V AD 6 |S&P GLOBAL INC 4.000% 06/15/25.... .. | 11/30/2020. | Stifel Nicolaus....................... o 2,276,300 | ....... 2,000,000 | ....... 1,966,445 0 3.389 06/15/2025.
78412D AN 9 |SEMCO ENERGY 144A  5.150% 04/21/20.... | 04/21/2020. | Maturity 500,000 | ......... 500,000 | .......... 499,650 0 13 04/21/2020.
78449G AB 5 | SMB Private Education Loan Tru 2016-B A.... .. | 12/15/2020. | Paydown... . 210,199 | v, 210,199 | voovoo...s 210,191 0 7 02/17/2032.
78471D AA 5 |SOFI CONSUMER LOAN PROGRAM 2016-1A A.......ccovvveen. [ 12125/2020. | Paydown.......cccvevevverrren } ] 658,396 | ... 658,396 | ... 658325 0 8 08/25/2025.
805564 PA 3 | SAXON ASSET SECURITIES TRUST 2003-3 AF5 .. | 12/01/2020. | Paydown... 139,533 | oo 139,533 | oo 139,533 0 0 12/25/2033.
808513 AD 7 |CHARLES SCHWAB CORP  4.450% 07/22/20 .. | 07/22/2020. | Maturity..... 1000,000 1,002,450 0 (166) 07/22/2020.
808626 AE 5 |SCIENCE APPLICATIONS INTL .. | 01/03/2020. | RW Baird........cocovvvvemmvrciieane | | 89T | 75,000 | oo 85,175 0 (6) 07/01/2032.
81745A AB 3 | SEQUOIA MORTGAGE TRUST 2013-5 A2 .. | 12/01/2020. | Paydown... 622799 | 622799 | oo 633,625 0 (9,750) 05/25/2043.
81747TM  AA 7 |SEQUOIA MORTGAGE TRUST 2019-CH1 AT........ccovvviirriinnae .. [ 12/01/2020. | Paydown..........ocvvvveevmmvvceens | | 728,953 | oo 728,953 | ... 742,785 0 (5,928) 03/25/2049.
817743 AA 5 |SERVPRO MASTER ISSUER, LLC 2019-1A A2.. .. | 10/25/2020. | Paydown... 30,000 ....30,000 | oo 30,000 0 0 10/25/2049.
81783R  AA 1 |SETTLEMENT FEE FINANCE LLC 2013-1AA.... .. [ 10/25/2020. | Paydown... 242,014 242,014 | .........242,014 0 0 01/25/2044.
822804 AA 8 | SHELLPOINT ASSET FUNDING TRUST 2013-1 A1... .. | 12/01/2020. | Paydown... 362,598 | ......... 362,598 | ......... 354,654 0 4,796 07/25/2043.
82652W AA 6 |SIERRA RECEIVABLES FUNDING CO 2016-2A A.... . | 12/20/2020. | Paydown... . ) 242,652 | oo 242652 | oo, 242,602 0 3 07/20/2033.
828807 CW 5 |SIMON PROPERTY GROUP INC .. [ 11/30/2020. | Morgan Stanley Dean Witter. | . 1,092,890 | ....... 1,000,000 | .......... 994,010 0 537 01/15/2026.
83405A AB 0 |SOFI CONSUMER LOAN PROGRAM TRU 2017-1B. .. | 12/25/2020. | Paydown... 198,762 | ........198,762 | .......... 198,724 0 28 01/26/2026.
83416W AB 9 |SOLAR STAR FUNDING LLC 144A .. [ 12/31/2020. | Redemption ~ 100.0000... 75,548 5,548 0 0 06/30/2035.
84055* AA 6 |SOUTH TEXAS ELECTRIC COOP SERIESA.... .. | 01/01/2020. | Redemption  100.0000...... . 176,471 176,471 0 0 01/01/2028.
84265V AD 7 |SOUTHERN COPPER CORP 5.375% 04/16/2 .. | 04/16/2020. | Maturity...........cccoomerveerrrinns ) 1,500,000 | .......1,500,000 | ....... 1,501,495 0 (56) 04/16/2020.
84314# AB 7 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU........... .| 12/15/2020. | Redemption ~ 100.0000...... ) 71429 | o 71429 | 71,429 0 0 06/15/2040.
84314# AC 5 |SOUTHERN ILLINOIS POWER COOP SENIOR SECU.. .. | 12/15/2020. | Redemption ~ 100.0000... o 76,923 76,923 0 0 06/15/2025.
84334# AA 5 |SOUTHERN MARYLAND ELECTRIC COO FIRST MOR.......... .. | 10/16/2020. | Redemption ~ 100.0000...... . 18,795 18,795 0 0 04/16/2048.
846502 AA 0 |SPARC EM SPC LEGAL STLMNT HLDG 2015-1AA............... .. [ 11/01/2020. | Paydown...........ccccovveervnnereees 0 0 08/01/2031.
84858D AA 6 [SPIRIT AIRLINES 2015-1 A .. [ 10/01/2020. | Redemption ~ 100.0000...... 0 0 04/01/2028.
85209B AA 3 | SPRUCE ABS TRUST 2016-E1 .. | 12/15/2020. | Paydown... 0 89 06/15/2028.
86365L AB 7 | STRUCTURED RECEIVABLES FINANCE 2010-B .| 09/15/2020. | Paydown ) 0 (2,186) 08/15/2036.
86787G AJ 1 |SUNTRUST BANK 3.300% 05/15/26 .. | 11/30/2020. | KeyBanc Capital Markets...... . 1,118,730 | ....... 1,000,000 | oooooo... 994,420 0 560 . . 05/15/2026.
87236Y AF 5 | TD AMERITRADE HOLDING CO - | 12/09/2020. | Citi Global Markets Inc........ | ... .|... 1,120,500 | ...... 1,000,000 | ....... 1,001,190 0 (106) (o — 1,000,790 | ... 01...119,710 | ... 119,710 | ... 39,417 | 04/01/2027.
87265C AH 3 |NORTHROP GRUMM SPACE SENIOR NOTES - | 06/04/2020. | MUY ...oovooeveeeese | 5,450,000 | .. 5,450,000 | ... 6,025,139 | .oorrre 5,476,165 | ovvvvvvrcer0 | 10 (26,165) [ v (| — (LRI ) p— 0 | corrrrse 5,850,000 | covvvvrrrrsee0 | o0 | o0 | 409,075 | 06/04/2020.
87342R AD 6 |TACO BELL FUNDING, LLC 2018-1 A2I .. | 11/25/2020. | Paydown... 20,000 | oo 20,000 | croro... 20,000 0 0 0 [ oorerrerenn20,000 | covvierveeen0 | o0 | a0 | 540 | 11/25/2048.
87407P AE 0 |TALADVANTAGE LLC 2013-2A A .. | 09/20/2020. | Paydown... . 979,167 | cvvevne. 979,167 | .ooovuee 978,746 0 339 0 | coorieeeeennn 979,167 |0 [0 | o0 | s 23,852 | 11/20/2038.
87407P  AJ 9 |TALADVANTAGE LLC 2014-1AA....covvvirrreirrenes .. | 09/20/2020. | PaydOWN.........rvrrrrereriinnnnns . . 1,041,667 | ....... 1,041,667 | ....... 1,059,896 0 (7,009) 0 [ oo 1,041,667 | o0 | o0 | o0 | 25,228 |02/22/2039.
87408# AB 7 |TALINTERNATIONAL CONTAINER SENIOR SECUR............ .. | 04/30/2020. | Redemption  100.0000...... 200,000 200,000 | ......... 200,000 0 0 0 [ 200,000 | oo | oo | o0 | s 5,410 | 04/30/2024.
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878091 BF 3 |TEACHERS INSUR & ANNUITY 144A........cooccommerrrirnierrrernnne .. [ 12/31/2020. | VariOUS.......cvvvevererreererrrens I B 1,998,725 | ... 2,000,000 | ....... 1,998,640 ..1,998,725 0 0 0 0 0 [ e ,998,725 | oovvvvcireen0 | cvvveiiesn0 | o0 | e 0 | 05/15/2047.
87875U AK 8 |TECO FINANCE INC  5.150% 03/15/20.........cooccmmrevererarinees .. | 03/15/2020. [ MatUrity..........cvvvvvevvvervsisnnnee. T 2,000,000 | ....... 2,000,000 | ....... 1,992,420 | ...........1,999,805 0 195 0 195 0 | 2,000,000 | .ovvvvcceennn0 |0 | o0 | s 51,500 | 03/15/2020.
88031J AB 2 | TENASKA GEORGIA PARTNERS SENIOR SECURED .. | 08/01/2020. | Redemption  100.0000...... 325000 | oo, 325,000 | .......... 341,231 | oo, 332,323 | oo, 0 (189) 0 (189) (N 332,134 |0 [ e (7134) | e (T138) | 23,156 | 02/01/2030.
88031Q 8 | TENASKA VIRGINIA PARTNERS 144A. we | | 12/31/2020. | Redemption ~ 100.0000...... 385845 385.845 385,845 385,845 0 0 0 0 [ ooerrrnnn385,845 | o0 | o0 | o0 | 14,756 | 03/30/2024.
88031R AA 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR................. .. 10/01/2020. | Various..........cccoowwvvvvrcieiecens | 3,159,525 | ...... 2,941,658 | ......2,953,677 | . 944,208 X (516) 0 (516) 0] 0n2,943692 |0 | n(2,034) | ......(2,034) | ... 353,499 |03/30/2023.
88031R 6 | TENASKA ALABAMA Il PARTNERS 144A SENIOR.. .. | 06/30/2020. | Various B S U 460,028 | .......... 460,028 | .......... 461,908 | ovovvvvvenn 460,427 | oo, 0 (64) 0 (64) 0| creerrsnn460,363 | oovvvvcieennn0 [ erieeeenn(335) | oo (335) | s 10,567 | 03/30/2023.
88315L AC 2 | TEXTAINER MARINE CONTAINERS 2019-1A A wooe | - | 12120/2020. | Paydown... A 120,000 120,000 119,961 119,963 37 0 37 0 [ ooereeenn120,000 | covvierveeen0 | o0 | o0 | 2,574 | 04/20/2044.
884315 AG 7 |THOMAS &BETTS CORP  5.625% 11/15/21......cccvveeervcrrrenns .. [12/14/2020. | Call ~ 104.6900................... 523450 500,000 495,930 499,169 412 0 412 0 [ cooieeenn499,581 | o0 | oo 19 | e 819 | 53,841 | 11/15/2021.
891098 AA 3 |TORO MORTGAGE FUNDING TRUST 2017-RJ1 A.....ccovvvnev. .. | 08/13/2020. | Raymond James &

Associates | 1246782 | ... 1213413 | .o 1,233131 | oo 1,224,081 | oo 0 [ (2,376) 0 (2,376) (| I 1,221,664 | ..occccceenn 0 [ 2517 | v 2517 | o 34,515 | 04/25/2074.

891098 AA 3 |TORO MORTGAGE FUNDING TRUST 2017-RJ1 A.. .. | 08/01/2020. | Paydown... 289,255 289,255 | .......... 293,956 | oeverr. 291,789 | coccvevererr0 | o (2,533) 0 (2,533) (0 I 289,255 | ...oovvvennn (VN I 0 | e (I 3,423 | 04/25/2074.
89172P  AA 7 |TOWD POINT MORTGAGE TRUST 2016-2 A1 s | -+ | 12/25/2020. | Paydown... L ST IO 412,673 | oo 412,673 ..415,904 .413,358 (685) 0 (685) 0 [ covrreeeenn12,673 |0 |0 | 0 | e, 7,496 | 08/25/2055.
89233P 4C 7 |TOYOTAMOTOR CREDIT CORP.......occmmmrrreiermeririserrreeerenns .. | 06/17/2020. | Maturity...........cccoveverrrreeernnne T B 1,000,000 | ... 1,000,000 | .......1,034,250 | . 001,908 [ vovvvvvvceeen0 | s (1,908) 0 (1,908) 0 1,000,000 [ ..ooovvieeen [0 | i [ 22,500 | 06/17/2020.
89233P 7F 7 |TOYOTAMOTOR CREDIT CORP .. | 03/31/2020. | 280 Securities.........oococeeveene | | 1,001,120 | ....... 1,000,000 | ..ooo..... 993,730 | coovoree. 997,924 167 0 167 0998091 |0 003,029 | .. 3,029 | o 19,104 |01/10/2023.
89656C AA 1 |TRINITY RAIL LEASING LP 2010-1A A.. ... | - | 12116/2020. | Paydown ....68,400 ....68,400 ....68,400 ....68,400 0 0 0 0 [ v 88,400 |0 |0 | 0 | 2,330 | 10/16/2040.
902638 HE 1 |UCFC HOME EQUITY LOAN 1998-D MF2.......cccoovvvvmirriannens .. [ 12/01/2020. | Paydown 11,521 | ... 146,081 | ... 136,586 136,586 0 0 0 0| 136,586 |..oooevvienn0 | .....(25,065) | ........(25,065) | ......... 6,841 | 04/15/2030.
905641 AA 4 | UNION CENTRAL LIFE 144A < [ 1203112020, | VAIIOUS .o | ], 1,539,304 | ... 2,000,000 | ...... 1,300,000 | ........... 1,539,304 0 0 0 0 | 1,539,304 | o0 | o0 | o0 [ e 0 | 11/01/2026.
907818 ED 6 |UNION PACIFIC CORP  3.250% 08/15/25.........coovvvermcrrrernnne .. | 12111/2020. | Citi Global Markets Inc.........| | 1,107,540 | ...... 1,000,000 992,120 995,318 734 0 734 0 i996,052 | oovvviiiin0 | o, 111,488 | ....... 111,488 | ...... 43,333 | 08/15/2025.
907818 EY 0 |UNION PACIFIC CORP  3.950% 09/10/28..............ooovvrvvcrre. .| 12111/2020. | Barclays . . 1180.240 | .. 1,000,000 | .....997,510 | . 097,057 | 192 0 192 00998148 | o0 | 182,092 | ....... 182,002 | ... 49,924 | 09/10/2028.
907818 FB 9 |UNION PACIFIC CORP  3.700% 03/01/29.........ccvvvirrrrrrrrrane. .. | 12111/2020. | Bank of America.........coocweee| 1,165,980 | ....... 1,000,000 | ..ooo..... 998,410 | ovovvrrrenn, 998,537 | woooevrree. 0 130 0 130 0| 998,667 | .ovvvciiennn0 | s 167,313 | ....... 167,313 | ....... 47,689 |03/01/2029.
90932Q AA 4 |UNITED AIR 2014-2 APTT.. .. | 09/03/2020. | Redemption ~ 100.0000...... 388,498 388.498 | ......389122 | 388873 | oo O o ®) 0 (8) 09/03/2026.
913017 BV 0 |UNITED TECHNOLOGIES CORP........ccoocvvrerrrrrecircrnririnnenns .. | 03/04/2020. | Call ~ 104.5222................... 14 0 14 06/01/2022.
913026 AT 7 |UNITED TELEPHONE FLORIDA SERIESHH 1ST.....cccccovveven. .. [ 12/10/2020. | Redemption ~ 100.0000...... (35) 0 (35) 01/15/2025.
91324P  CV 2 |UNITEDHEALTH GROUP INC........cccocovivrrirnnnes .. | 03/27/2020. | US Bancorp..............cccevvvvees oo | .4.133,360 | .......4,000,000 | ......4,108,800 | .........4.074.343 | oo O | o (2,725) 0 (2,725) 03/15/2026.
918204 AV 0 |VFCORP  3.500% 09/01/21.......ccccormmerrreomrrererereannreesrneeerenes .. | 03/04/2020. | Call ~ 103.3900................... 6 0 6 09/01/2021.
918290 AA 5 |VSE VOI Mortgage LLC 2016-A A .. | 12/01/2020. | Paydown... 78 0 78 07/20/2033.
92257L AB 6 |VELOCITY COMMERCIAL CAPITAL LN 2017-1 AF.. ... | [ 12/01/2020. | Paydown... . 553,217 841 0 841 0 05/25/2047.
92257N AA 4 |VELOCITY COMMERCIAL CAPITAL LO 2019-2 A........ovevvveees .| 12/01/2020. | Paydown........ovvvvvveeeeeeeeeeeeeeees | 547 457 149 0 149 0 07/25/2049.
94354K  AA 8 |WAVE USA2019-1A 3.597% 09/15/44... .. | 12/15/2020. | Paydown... 92 682 4 0 4 0 09/15/2044.
949456 AA 5 |WELKRESORTS LLC 2013-A A woer| - | 12/15/2020. | Paydown... 147,785 | 1 0 11 0 03/15/2029.
94978# JF 5 |ZC AVIATION 2014 CLASS A-1 .. | 12/20/2020. | Redemption  100.0000 259,086 259,086 . . 0 0 0 0 09/20/2024.
94978# JH 1 |ZC AVIATION 2014 CLASS A-1 .. | 12/16/2020. | Redemption ~ 100.0000...... 260,931 260,931 260,931 X 0 0 0 0 09/16/2024.
95002 AA 4 |WELLS FARGO MRTG BACKED SEC 2019-2 Al.....covvvnnnees .. | 12/01/2020. | Paydown 830,090 830,090 844,458 0l (14,367)| vovvveveen0 | (14,367) | ... .0 04/25/2049.
95765P AA 7 |WESTERN & SOUTHERN LIFE 144A .. [ 12/31/2020. | Various .....5,969,556 | .......6,000,000 745,996 0 0 0 0 0 . 01/15/2049.
958254 AF 1 |WESTERN GAS PARTNERS LP - | 01/10/2020. | Stifel NiCOl@US........oveeseceeens | 1,053,190 | ....... 1,000,000 ..997,960 ..998,556 0 7 0 7 0 998,562 | ..ooccccrnnn0 | ... 54,628 | .......54,628 | ... 24,929 | 07/01/2026.
958254 AK 0 |WESTERN GAS PARTNERSLP.... .| 01/10/2020. | JP Morgan & Co. ,066,620 ,000,000 ,996,360 ,996,787 0 1" 0 1 0 11,996,797 ..39,319 | 08/15/2028.
958587 BH 9 |WESTERN MASS ELECTRIC CO. .. | 03/01/2020. | Maturity 500,000 500,000 498,230 499,963 0 37 0 37 0 03/01/2020.
96033C AB 8 |WESTGATE RESORTS 2016-1A B. .. | 06/30/2020. | Paydown...........coovevvvvvciieieens | L 762415 | oo 762,415 757,560 762,415 0 0 0 0 0 12/20/2028.
96949L AD 7 |WILLIAMS PARTNERS LP  3.750% 06/15/27.. .. | 12/04/2020. | RBC Capital Markets 1,123,780 | ......1,000,000 ..990,860 ..992,870 0 786 0 786 0 06/15/2027.
96950F AM 6 |WILLIAMS PARTNER LP  4.300% 03/04/24. .. | 12103/2020. | Wells Fargo Securities......... | | 1,100,390 | ... 1,000,000 002,570 001,194 0 (254) 0 (254) 0 03/04/2024.
974153 AA 6 |WINGSTOP FUNDING LLC 2018-1 A2 e | | 10/30/2020. | Paydown N 2036420 | .. 1,985,000 0 0 0 0 0 12/05/2048.
97652P  AA 9 |WINWATER MORTGAGE LOAN TRUST 2014-1 Al................ .. [ 12/01/2020. | Paydown...........cccccvveerverereees 299,341 299,341 0l o, (1,411) 0 (1,411) 0 06/27/2044.
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98419M AJ 9 |XYLEMINC 3.250% 11/01/26 .. | 04/07/2020. | Goldman Sachs & Co............ 1,060,780 | ... 1,000,000 ..998,540 52 0 52 0 ....998,592 62,188 | ....... 14,264 | 11/01/2026.
G0620B AB 4 |ATLAS 2014-1 A 4.875% 12/15/39.......cocviviiiirriiiriiicrcs .. | 03/15/2020. | Redemption ~ 100.0000...... 2,016,090 | ...... 2,016,090 . 016,090 X 0 0 0 0 [ 2,016,000 | o0 | o0 | o0 | 24,455 | 12/15/2039.
008474 A@ 7 |AGNICO-EAGLE MINES LIMITED - | A | 04/07/2020. | MAEUFRY.....cocooosssssssssssisissns | 2,000,000 | ....... 2,000,000 | .......2,000,000 | ......... 2,000,000 | ..ovvvvveeeee 0 0 0 0 0 | 2,000,000 |0 [ [0 | i 66,700 | 04/07/2020.
009090 AA 9 |AIR CANADA 2015-1A  3.600% 03/15/27. . | A]09/15/2020. | Redemption  100.0000...... 144747 144,747 . (104) 0 (104) 0 [ 146,416 | .o 0 | nnnn(1,669) | .........(1,669) | ... 3,908 | 03/15/2027.
009090 AB 7 |AIR CANADA2015-1B  3.875% 03/15/23.........cccooovuvvviurriin A | 09/15/2020. | Redemption  100.0000...... ..76,868 | ............76,868 | . ..76,868 0 0 0 0 [ oo 76,868 | o0 |0 | 0 | 2,234 |03/15/2023.
067901 AL 2 |BARRICK GOLD CORP  3.850% 04/01/22 . 01/31/2020. | Call ~ 104.3990... 1,043,990 | ...... 1,000,000 | ooo..... 999,439 5 0 5 0 [ 999,868 | o0 | o132 | 132 | 56,824 | 04/01/2022.
09784Y  A* 9 |BONAVISTA ENERGY CORPORATION.... ... |A|08/11/2020. | Tax Free Exchang . 768,669 | ....... 1,000,000 ..800,000 | ...........1,000,000 | ...cccovcoen0 | coriiriirennn0 [ 200,000 |......... (200,000) | ... ...800,000 | ...coccooeenn0 | s (31,331) .0 | 10/25/2021.
09784Y B* 8 |BONAVISTA ENERGY CORPORATION SERIES B................ A|08/11/2020. | Tax Free Exchang............... L A5719 | 1,500,000 | .......1,200,000 | ...........1,500,000 | ..oovvceiiien0 | covrccicerecs O | e 300,000 | ... (300,000) | ... 1,200,000 | ....ovvvrreer0 | oo (84,281)] ........ (84,281)|. .0 | 11/02/2020.
349553 AM 9 |FORTISINC 3.055% 10/04/26. ... | A| 12/09/2020. | Deutsche Bank Securities..... 1,409,445 | ....... 1,287,000 | ... 1,276,843 0 977 1,280,299 | .o | 129,146 | ......129,146 | ....... 46,635 | 10/04/2026.
559222 AQ 7 |MAGNA INTERNATIONAL INC... . | A 11/18/2020. | US Bancorp.............cooeevveennes 1095,540 | .......1,000,000 ,014,940 0 (1,428) ..33,733 | 06/15/2024.
67077M AD 0 |NUTRIENLTD 3.000% 04/01/25. .. |A| 12/10/2020. | Amherst Securities.... 1,079,710 | ....... 1,000,000 0 555 04/01/2025.
780082 AD 5 |ROYAL BANK OF CANADA GMTN A | 12/01/2020. | Citi Global Markets Inc.. 1,183,040 | ...... 1,000,000 0 190 01/27/2026.
89153U AF 8 |TOTAL CAPITAL CANADA LTD .. | A 11/17/2020. | Morgan Stanley Dean Witter. | ,060,810 ,000,000 0 161 07/15/2023.
C0445# AM 8 | ARC RESOURCES LTD SENIOR UNSEC NOTES SER.......... |A|08/23/2020. | Redemption ~ 100.0000...... 200,000 200,000 | ..........200,000 0 0 08/23/2024.
00507U AF 8 |ACTAVIS FUNDING SCS  3.850% 06/15/24. C| 05/18/2020. | Tax Free Exchange 2,003,428 | ....... 2,000,000 | ....... 2,002,990 0 (121) | o0 | 002,001,428 | o0 | 10002,000 | eceei2,000 | oo 0 | 06/15/2024.
007634 AA 6 |AEGON FUNDING CORP  5.750% 12/15/20... .. | D 12/15/2020. | Maturity................. 000,000 000,000 006,870 0 (632) | eovveerrieen0 | 10000 3,000,000 | o0 [ o0 [ 0 | 172,500 | 12/15/2020.
05330K AA 3 |AUTO METRO PUERTO RICO AUTOPISTAS LLC 14.. .. | C|12/31/2020. | Redemption ~ 100.0000 ...51,000 | ............51,000 . 0 0 [0 [ i 51,000 |0 |0 | 0 | 2,101 | 06/30/2035.
05530Q AF 7 |BRITISH AMER TOBACCO INTL FIN 144A... D | 10/08/2020. | Call ~ 104.6380... 1,046,380 | ... 1,000,000 997,430 0 790 | o0 | 00998219 [0 | 1,781 | 1,781 | 73,554 | 06/07/2022.
10373Q AL 4 |BP CAP MARKETS AMERICA. ...| D[ 11/17/2020. | Goldman Sachs & Co 1056,720 | .......1,000,000 987,425 0 3,176 .......28,188 | 05/10/2023.
15032A  AQ 0 |CEDAR FUNDING LTD 2016-5A AFR CLO .. | D| 08/25/2020. | Paydown 3,500,000 | ........ 3,500,000 ,500,000 0 0 [0 | 100000003,500,000 | o0 | o0 | 0 | 119,059 | 07/17/2031.
200447 A* 1 |COMISION FEDERAL DE ELECTRICID SENIOR NO... . | D| 09/29/2020. | Redemption  100.0000...... 300,000 . 0 0 [rooeercieeecens0 | 300,000 | ivvoveeenn0 oo | a0 | 13,170 | 09/29/2036.
200447 A@ 9 |COMISION FEDERAL DE ELECTRICID SENIOR NO.............. D | 06/26/2020. | Redemption ~ 100.0000...... 50,000 | ............50,000 | . 50,000 X 0 0 . LN 1,365 | 06/26/2038.
22303Q AN 0 |COVIDIEN INTERNATIONAL FINANCE. .| D] 10/29/2020. | Call ~ 104.5430... 430 | . 1,000,000 | .......... 996,920 | oo 999,157 | oo, 0 276 0 276 [V 999,433 | ..coovvins (VI [ 567 | oo 567 | . 73,341 | 06/15/2022.
268317 AD 6 |ELECTRICITE DE FRANCE 144A <[ DJ 0172772020, | MUY | 500,000 | .......... 500,000 ..513,675 ..500,122 (122) 0 (122) 0 | cooereree500,000 |0 o0 | 0 | 11,500 | 01/27/2020.
379520 AD 5 |SEACO CONTAINER 2014-1A AT....coooiiiiiireiereieniiieeci D[ 12/17/2020. | Paydown...........cc.cccovvennnenns 250,000 250,000 | ..........249,948 | . ..249,971 2 0 2 0 [ oo 249,973 | o0 |27 | 27 | 4,320 |07/17/2029.
38136F AJ 2 |GOLDEN TREE LOAN MANAGEMENT 2017-1AB2C.. .| D{ 02/20/2020. | Paydown......ccocovcvvcvvivieen | 2,000,000 | ... 2,000,000 | ..., 2,000,000 | oo 2,000,000 0 0 0 00 i2000,000 | o0 oo O o0 | 25,056 | 04/20/2029.
45605P AM 0 |INDUSTRIAL DPR FUNDING LTD 2016-1A 3 . | D] 10/15/2020. | Redemption ~ 100.0000...... 249,526 249,526 ..249,526 ..249,526 0 0 0 0 249,526 | 0 |0 [0 | 8,217 | 04/15/2026.
50066A AA 1 |KOREA GAS CORP 144A  4.250% 11/02/20...........ccccoveunree. D[ 11/02/2020. | Maturity............cccoververerrrinnns +.....2,000,000 | .......2,000,000 | .......1,990,980 | . /999,092 908 0 908 0 [ 002,000,000 |.ovooovrieen0 | eoviiienieenn0 | o0 | 85,000 |11/02/2020.
518177 AB 8 |LATAM AIRLINES 2015-1 A.... D| 12/17/2020. | Jeffries & Co N IR [, 713521 | o 765,168 | ......... 692,610 | ..ooccnee 708,284 | o0 | o 5,606 0 5,606 (U 713,890 | .oovcrrec0 [ (369) | oo (369) | oo 35,351 | 11/15/2027.
51817T AB 8 |LATAMAIRLINES 2015-1 A.... ... | D| 02/15/2020. | Redemption ~ 100.0000...... ..15,514 ..15,514 ..14,043 ...14,361 24 0 24 0 14,384 | o0 | e 1,130 | 1,130 | o, 163 | 11/15/2027.
64129U AY 1 |NEUBERGER BERMAN CLO LTD 2014-17A B2R........ccoovvvvnnee D | 02/28/2020. | Paydown...............ccouvvevrrenne 750,000 750,000 750,000 750,000 ! 0 0 0 0 1,750,000 [ .oorvvceerc0 |0 | o0 | 23,459 | 04/22/2029.
65504L AN 7 |NOBLE HOLDING INTL LTD....cvvvrrirrereemrieerierirenesseesseinns D | 08/11/2020. | Jeffries & CO....vvvvvvvevvrienn | 17,500 | .......1,000,000 | ........... 30,000 | oo 515,000 | veooevrreeernne. (VI I 0 .. 485,000 | ......... (485,000) | ovvvvvreeenn0 | 30,000 [0 | e (12,500) | .......(12,500) | ... 39,750 | 04/01/2025.
69355D AC 1 [PPMCLO, LTD 2018-1 B1 D 09/18/2020. | Paydown..........eveevvvvvvvceieena | 3,000,000 0 0 0 [0 | 003,000,000 | v | o0 | o0 | 129,343 | 07/15/2031.
75625Q AB 5 |RECKITT BENCKISER TRSY SRV PLC 144A.............cccoevvvnunee D | 12/09/2020. | Morgan Stanley Dean Witter. 538,280 629 0 629 | .oovcieeeieen0 | 498,016 | o0 [ 40,264 | ........40,264 | ....... 22,153 |09/21/2023.
822582 AX 0 |SHELL INTERNATIONAL FINANCE... .| D[ 11/17/2020. | RBC Capital Markets........... | 1,081,070 196 0 196 | ovvevrrrinnn0 [ 999,354 |0 | 181,716 | 81,716 | e 43,161 | 08/12/2023.
822582 BX 9 |SHELL INTERNATIONAL FINANCE... .| D] 11/17/2020. | Bank of America 3,788,575 | .......3,500,000 | ......3,464,475 | ...c....3,475213 | vrovcccee0 | oo, 3,028 0 3,028 |0 | 3,478,241 | 0] ...310,334 | .......310,334 | ..... 103,785 | 09/12/2026.
83363R  AA 5 |SOCIEDAD CONC AUTOPISTA CENTRA 144A SENL............. C| 12/15/2020. | Redemption ~ 100.0000...... 440,625 v 440,625 | ..440,625 0 0 0 [0 | 840,625 | o0 |0 | 0 | 20,565 | 12/15/2026.
83545 AB 4 |SONIC HEALTHCARE INVESTMENTS SERIES B ... | D[ 01/12/2020. | Maturity..............ccoomemmmmmmmm | 1,000,000 | ... 1,000,000 | ....... 1,000,000 | cooo.... 1,000,000 0 0 0 [0 | 001,000,000 | o0 | o0 | o0 | 28,809 |01/12/2020.
85771P AN 2 |STATOILASA 3.700% 03/01/24 .. | C| 11/17/2020. | Deutsche Bank Securities..... 1,098,670 | ...... 1,000,000 69 0 69 |0 | 999,723 | o0 ] .......98,047 | ........08.947 | ....... 45,017 | 03/01/2024.
89382P AA 3 |TRANSOCEAN PONTUS LTD 144A ...| D] 08/01/2020. | Redemption ~ 100.0000.....| .~~~ | 110,000 | ... 110,000 (27) 0 @7) ] o0 | 110,303 [0 [ e (303) | o (303) [ o 5,053 | 08/01/2025.
89675 AN 7 |TRITON CONTAINER INVEST LLC SERIES A- D | 04/30/2020. | Redemption ~ 100.0000.. 428,571 . . 0 0 0 [ ooreeceeeecens0 | oo 428,571 | 0 |0 | a0 | 13,007 | 04/30/2020.
90261X GD 8 |UBSAG STAMFORD CT 4.875% 08/04/20. . | D | 08/04/2020. | Maturity ..503,625 ..500,265 (265) 0 (265) | vvovevrrviiienns0 | 500,000 | vviveren0 | o0 [ e | e, 24,375 | 08/04/2020.
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918890 AD 8 |VALARISPLC  5.200% 03/15/25....occovvsiivrsssvrsssnsssisnnns D | 05/18/2020. | Credit SUISSe........cccssvvsvve . 145,000 | ....... 2,000,000 | ......... 183,400 4,110,000 | e 0 | 01....926,600 |........ (926,600) | ...ovr..oo. 0 183400 | o0 | (38.400) | ........(38,400) | .......70,778 | 03/15/2025.
92325Q AE 7 |Venture CDO Ltd 2018-32A A2BF CLO. D| 08/12/2020. | Paydown.......ccccocoovvvvvmsssecec | 3,000,000 | ... 3,000,000 | ....... 3,000,000 3,000,000 0 0 0 0| 03,000,000 | coooiicoerscc0 | o0 | o0 | 104,346 | 07/15/2031.
F5309% AC 1 |IPSOS 5.180% 09/28/20... - | D] 09/28/2020. | Maturity..... 2,000,000 | ....... 2,000,000 | ....... 2,000,000 2,000,000 0 0 0 [ 2,000,000 | vovvvvvveccceci0 |0 | 0 | e 103,600 | 09/28/2020.
G2163# AH 1 |COOKSONPLC 4.970% 12/16/20 . 08/27/2020. | Redemption  100.0000.....| | . 2,045,006 | ....... 2,000,000 | ....... 2,000,000 | ..........2,000,504 (238) 0 (238) [\ 2,000,266 0 e (266) | ... (266) | ... 121,130 | 12/16/2020.
G6363# AB 3 |NAC AVIATION 29 DAC SENIOR UNSECURED NOT.... D| 10/23/2020. | Seaport Group... 5,232,500 | ....... 7,000,000 | ...... 7,000,000 | ......... 7,000,000 | ..ooooorrennnee. 0 0 0 0 (1] I 7,000,000 | ..o 0 |.(1,767,500) | ...(1,767,500) | .....207,006 | 06/29/2024.
G6363# AC 1 [NAC AVIATION 29 DAC SENIOR UNSECURED NOT.... D| 10/23/2020. | Seaport Group... . 747,500 | ....... 1,000,000 | ....... 1,000,000 11,000,000 0 0 0 R 1,000,000 (252,500) | ...... (252,500) | ....... 49,976 | 02/22/2023.
G9224* AE 4 |UNITED DRUG FINANCE LIMITED SERIES B... D | 09/07/2020. | Maturity..........cccooveewrvmmmcienn | | 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 0 0 01,000,000 |oooreoeoieinO | o0 | o0 | 52,500 | 09/07/2020.
H4777*  AA 3 | SBM DEEP PANUKE SA SNR SEC NOTES... ..| D 12/15/2020. | Redemption  100.000 450,000 | oo 450,000 | .......... 450,000 0 0 0 0 [ iee50,000 | ovevoeionO o0 o0 |, 11,871 | 12/15/2021.
K3752# AE 8 | COPENHAGEN AIRPORTS A/S SENIOR UNSECURED......... D[ 06/29/2020. | Maturity............ocoovevveevvviereens | | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 | ... . 0 0 0 0 | 0 60,000 | 06/29/2020.
N4281@ BW 4 |KONINKLIJKE VOPAK N.V. SENIOR NOTES SERI.... 04/20/2020. | Redemption  100.0000...... 200,000 200,000 | .......... 200,000 | oo 200,000 | oo 0 0 0 0 0| 200,000 | o0 o, R 0 | 2,829 | 06/19/2027.
P7077@ AF 1 |NASSAU AIRPORT DEVELOPMENT CO .| D[ 12/31/2020. | Redemption  100.0000...... 150,000 | .......150,000 | oo 150,000 150,000 0 0 0 0 0 11/30/2033.
Q0458 AF 6 |AQUASURE PTY LTD SERIES 2018A D|07/12/2020. | Redemption ~ 100.0000...... 24,691 | oo 24,691 | 24,691 0 0 0 01.. (0 ISR | N IO ...812 | 01/12/2034.
Q1798# AB 8 |BROADCAST AUSTRALIA FINANCE GTED SENIOR.... D | 12/15/2020. | Maturity.......occcoovcovcrvee | | 4,000,000 | .......4,000,000 | ...... 4,000,000 0 0 0 [ — 4,000,000 0 I |l B 174,000 | 12/15/2020.
Q3079%# AA 6 |DBCT FINANCE PTY LIMITED SERIES A........ococevrerrrrrrreerenees D | 04/28/2020. | Maturity..........ccoccecerecovecees | 2,000,000 | ....... 2,000,000 | ....... 2,000,000 0 0 0 (N 2,000,000 TN AN | 1 IO 52,300 | 04/28/2020.
Q5516* AC 2 |LEIGHTON FINANCE (USA) PTY LTD GURANTD S.. D | 07/21/2020. | Maturity 1,000,000 | ....... 1,000,000 | ....... 1,000,000 0 0 0 0 1,000,000 ([Nl B 57,800 | 07/21/2020.
Q6077# AA 1 |MIGHTY RIVER POWER LIMITED D| 12/08/2020. | Maturity..... 5,000,000 | .......5,000,000 | ....... 5,000,000 0 0 0 0 5,000,000 0 0. 212,500 | 12/08/2020.
= Q9396# AE 1 |VICTORIAPWR NETWORKS SERIES C...cor D | 06/03/2020. | Maturity. 5,000,000 | ....... 5,000,000 | ....... 5,000,000 0 0 0 [ 5,000,000 0. 0 |....111,750 | 06/03/2020.
| | 3899999, Total - Bonds - Industrial and Miscellaneous ....398,789,251 |....389,316,535 |....385,728,885 | .......384,071,284 | .......5,951 | ........ 19,839 |..1,911,600 | ......(1,885,810) | ...ooovovvr0 | o 385,346,015 12,337,289 |...12,337,289 | 13,485,435 XXX
8399997. Total - Bonds = Part 4...........coriiici s s ...440,514,098 |....430,947,343 |...427,982,053 | ......425845580 | .......5951 | ....... (96,835)[..1,911,600 |......(2,002,484) | ...............0 | ....... 427,003,637 12,404,513 |...12,404,513 | 14,495,596 XXX
8399998. Total - Bonds - Summary Item fom Part 5.......cc..ocisvssinssnssisss st s || 19,857,913 | .....19,258,301 | .....19,205,945 | ..ococcccicvirssccd | eorviiinienin | v (1)) — 0 | rrenes(16,236) | oo | v 19,189,709 | ..ovvscvcrsenn0 | oo 668,204 | ....... 668,204 | ....268,552 | XXX
8399999, Total - Bonds - ...460,372,011 |...450,205,644 |...447,187,998 | ... 425,845,580 (113,071 | .1,911,600 | ......(2,018,720) | coooorscsn0 | o 446,193,346 13,072,717 |..13,072,717 | 14,764,148 | XXX
9999999, Total - Bonds, Preferred and CommON StOCKS...........c..rvviiiiiscicicnins s ....460,372,011 XXX ..447,187,998 | ....... 425845580 | .........5,951 | ...... (113,071){..1,911,600 | ......(2,018,720) | cco00verevvcceen0 | oo 446,193,346 | .... 13,072,717 |...13,072,717 | 14,764,148 XXX
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00287Y CJ 6 |ABBVIEINC 144A 3.850% 06/15/24.............coccouu... .. | 05/18/2020 | Tax Free Exchange............... 11/19/2020 | Tax Free Exchange...........ccoocovvvverveivens | ovii 2,000,000 | ......... 1,968,703 | ........1,972,338 | ......... 1,972,338 0 3,635 (U I 3,635 | oo (1 [ I (V1 IR (U I 0] 71,439 |..... 32,725
00287Y CV 9 |ABBVIEINC 3.850% 06/15/24..........cccoovrvnerrririrnennne .. | 11/19/2020 | Tax Free Exchange............... 12/04/2020 | VaMIOUS........ccovveeerrereerineerenisersneinsenns | 002,000,000 | oo 2,005,277 | .........2,202,820 | ......... 2,005,168 0 (109) LU I (RL0E) ) I (V] IS 0 | 197,652 |..... 197,652 |...... 37,003 | .o 0
03027X BK 5 |AMERICAN TOWER CORP  2.950% 01/15/51 11/17/2020 | Barclays............ccocoevurivinrinne 11/18/2020 | Mizuho Securities .2,967,900 2,967,900 0
038413 AA 8 | AQUA FINANCE TRUST 2020-AA A .. | .. | 08/19/2020 | KeyBanc Capital Markets...... 12/17/2020 | Paydown 122,973 | 122,995 | e 122,995 0
038779 AB 0 |ARBYS FUNDING LLC 2020-1A A2........ccccourivcnrranes .. | 07/23/2020 | Barclays...........ccccouwnrivciianee 10/30/2020 [ PaydOWN.........covrerereriirnricenninenernninens | evverrerneenn8, 7500 | it 8,750 8,750 0
05526D BS 3 |BAT CAPITAL CORP 2.726% 03/25/31 09/22/2020 | Deutsche Bank Securities..... 12/09/2020 | Bank of America .2,000,000 2,000,000 0
110122 DC 9 |BRISTOL-MYERS SQUIBB 3.875% 08/15/25. ..|..| 07/17/2020 | Tax Free Exchange............... 11/18/2020 | Sumitomo. . v 1,752,361 | ........ 1,991,063 | ......... 1,752,253 0
110122 CT 3 |BRISTOL-MYERS SQUIBB 3.95% 10/15/20............ 07/17/2020 | Tax Free Exchange............... 10/15/2020 | VarIOUS..........corvvrrierierirerireeiseiseisnsens | eviis 1,500,000 | ......... 1,513,442 | .........1,500,000 | ......... 1,500,000 | ....coovvvunnnd 0
12510H AE 0 |CAPITAL AUTOMOTIVE REIT 2020-1A A5 01/15/2020 | Credit Suisse. 12/15/2020 | Paydown 625 625 0
125523 CB 4 |CIGNA CORP 3.400% 03/01/27 .. | .. | 07/14/2020 | Tax Free Exchange. .. | 1211072020 | BNP Paribas..........c.oeveveveneenereieriineenes | oveenes 1,000,000 | ......... 1,008,511 | ... ,122,210 | .........1,008,031 0
24737*  AA 8 |DELTA AIRLINES 2019-1B EETC.......cccoovrrrerirmrerens .. | 04/22/2020 | Morgan Stanley & Co............ 10/25/2020 | Redemption  100.0000..........ccocrevervves | rvvernreene 106,667 | ............ 106,667 | ..ovvvvees 106,667 | .....c...c.. 106,667 0
29379V CA 9 |ENTERPRISE PRODUCTS OPERATING 07/30/2020 | J P Morgan & Co, .| 07/31/2020 | Goldman Sachs & CO.........ccccvvevrerrerirnes | 20002.2,000,000 | e 1,984,660 | ......... 1,985,440 | ........ 1,984,660 0
33851K AC 0 |FLAGSTAR MORTGAGE TRUST 2020-2 A2. 08/13/2020 | Goldman Sachs & Co.. .| 12/01/2020 | Paydown ..229,051 | ..... 235,493 229,051 229,051 0
37959P AC 1 | GLOBAL SC FINANCE SRL 2020-2AA..................... 09/23/2020 | Deutsche Bank Securities..... 12/17/2020 | Paydown 17,590 17,584 17,590 17,590 0 0
41242 BY 7 |SENIOR .. | 06/30/2020 | J P Morgan & Co. 07/01/2020 | SUNR - CORPORATE. .1,000,000 .1,000,000 0 0
46647P BP 0 |JP MORGAN CHASE & CO 2.956% 05/13/31.......... .. | 05/06/2020 | J P Morgan & Co. .| 11/12/2020 | J P Morgan & Co. .1,000,000 .1,000,000 0 0
826525 AB 3 |SIERRA RECEIVABLES FUNDING CO 2020-2A B.... | .. | 08/03/2020 | Credit Suisse... 12/20/2020 | Paydown ....155,906 ..155,948 ....155,948 0 0
826525 AC 1 |SIERRA RECEIVABLES FUNDING CO 2020-2AC... 08/03/2020 | Credit Suisse. 12/20/2020 | Paydown ..155,948 ....155,948 0 0
83546D AG 3 |SONIC CAPITAL LLC 2020-1A A2l.......ccovvveerrrrerirnes 01/15/2020 | Barclays. 12/20/2020 | Paydown 16,667 16,667 16,667 0 0
84858D AA 6 |SPIRIT AIRLINES 2015-1 A.....cooovvvricicniccis 04/17/2020 | RW Baird 10/01/2020 | Redemption ~ 100.0000..........ccccomrvecmries | worrriirinnns 48,286 48,286 39,685 0 0
88315L AE 8 | TEXTAINER MARINE CONTAINERS 2020-1A A.. .. | 08/04/2020 | RBC Capital Market 12/01/2020 | Paydown .34,916 34,916 34,916 0 0
92838@ AA 1 |VISTARIDGE LLC SENIOR SECURED NOTES......... .. | 12/01/2020 | J P Morgan & Co. ..| 12/31/2020 | Redemption ~ 100.0000.........ccoevererreree | corerrerereenns 4,346 ...4,346 4,346 4,346 0 0
958667 AB 3 | WESTERN MIDSTREAM OPERAT 01/09/2020 | Barclays .| 06/16/2020 | Goldman Sachs & Co.........c.cccuuverirerirnnes ..955,000 999,658 0 0
97064F AA 3 |WILLIS ENGINE SECURITIZATION T 2020-A 02/18/2020 | Bank of America.. 12/15/2020 | Paydown ..106,513 ..106,513 ...106,513 0 2 0 2 .0 .
3899999. Total - Bonds - Industrial and Miscellaneous .......19,258,301 .......19,857,913 9,189,709 | ..ocovvieninnnd 0] (16,236) | ...ovvvvnvnd 0 [ (16,236) | .cooooveenn0 [ o0 Lo 668,204 ....268,552 | ..... 33,217
8399998. TOI = BOMAS. ..ttt 4R E ARttt | s 19,258,301 | .......19,205,945 | ....... 19,857,913 | ....... 19,189,709 .(16,236) | .. .(16,236) | o0 | 0 [ 668,204 |..... 668,204 | ....268,552 |..... 33,217
9999999. Total - Bonds, Preferred and COMMON STOCKS. ............ruurieiirieiiieiiiiiiiitins eetiessesisse st ssss ettt ssssnssnssnsnsnsissnssssssnsnnsnnnnnnens | oeeeenn 19,205,945 | L 19,857,913 | ....... 19,189,709 .(16,236) | .. (16,236 | .oociveern0 | ivinel0 | 668,204 |..... 668,204 |....268,552 |..... 33,217
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Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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.JA.C.V. Accretion | Hedged Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
S&P 500 1/15/2021 Strike @ Equity/
3289.29 7846L.$152 Indexed Universal Life................ Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. |01/16/2020 |01/15/2021 | ...... 1,667 | ....5481,964 [3289.29..........| ceerrrrerrerirnne (1[0 I 332,905 | .o (01 IO 782,092 | ... | coe 782,092 | ...... 449,187 | oo (V1 IS (V1 IO 0 [ o0 [ 0/0..ccverinee
S&P 500 2/12/2021 Strike @ Equity/ | Bank of America
3380.16 7846L$153 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |02/19/2020|02/12/2021 | ........ 855 | .....2,891,017 [3380.16......ccc. | coorerrrrerrrrann 0 e 172,255 | oo (01 IO 337,633 | .| con 337,633 | ...... 165,377 | e (V1 IO (V1 IO 0 [ e 0/0
S&P 500 3/15/2021 Strike @ Equity/
2711.02 7846L.$156 Indexed Universal Life................ Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. |03/17/2020|03/15/2021 | ........ 976 | .....2,646,498 [2711.02.......cc. | coovvrrrernnn (VN I 207,052 | oo (01 IO 996,556 |..... | ...... 996,556 | ...... 789,504 | ....ccocovvnnnd (U I (U IO 0 [ 0/0
S&P 500 4/15/2021 Strike @ Equity/ | Bank of America
2783.36 7846L$158 Indexed Universal Life. . | Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... [04/16/2020|04/15/2021 ...... 1,812 | .....5,042,919 |2783.36.... v 562,448 LA T75,678 LLATT5,678 [.001,213,230 | e [0 | 0 | 0/0.
S&P 500 5/14/2021 Strike @ Equity/ | Bank of America
2863.7 7846L.$159 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKNGV0ZCB8VDIIULBSO.... [05/18/2020|05/14/2021 | ...... 1,060 | .....3,034,119 | 2863.7....ccocce | vervrrvrrrrinne ([ 352,057 | oo (01 IO 964,062 |..... | ...... 964,062 | ...... 612,005 | ..oovrvrirnnnd (1 IO (V1 IO 0 [ 0/0.
S&P 500 6/15/2021 Strike @ Equity/
3066.59 7846L$161 Indexed Universal Life................ Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. |06/16/2020 |06/15/2021 | ...... 1,114 | ....3,416,089 [3066.59.......... | ccevrvcrrerirene 0| e 365,939 | .o (0[N IO 791,415 || 791,415 | ... 425476 | ..o (V1 IO (V1 IO 0 [ covvrrrerieen0 [ 0/0..ccvnrenne
S&P 500 7/15/2021 Strike @ Equity/ | Bank of America
3226.56 7846L$164 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |07/16/2020 | 07/15/2021 | ...... 1,463 | ....4,719,005 [3226.56.......... | cceovrrrrrerirene 0| e 393,056 0 885,587 | .....| wooer 885,587 | ...... 492,532 | oo (1 IO (V1 IO 0 [ e 0/0
S&P 500 8/13/2021 Strike @ Equity/ | Bank of America
3372.85 7846L.$166 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |08/18/2020 |08/13/2021 | ...... 1,552 | .....5,234,090 [3372.85..........| vevvrrrrrerirenne (VN 438,646 | ....cccvvviene. (01 IO 774,960 |....| ... 774,960 | ... 336,314 | oo (U IO (U1 IO 0 [ e 0/0
m S&P 500 9/15/2021 Strike @ Equity/ | Bank of America
3401.2 7846L.$168 Indexed Universal Life. . | Exhibit5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... [09/16/2020|09/15/2021 | ...... 1,512 | .....5,143,295 | 3401.2. v 449,192 .740,332 | ... . 740,332 | ....291,139 | 0 [0 |0 | 0/0
S&P 500 10/15/2020 Strike @ Equity/ | Bank of America
3483.34 7846L$170 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |10/16/2020 | 10/15/2021 | ...... 1,347 | ....4,691,780 [3483.34......c... | covrrvrviinne 0 [ oo 406,480 | ..cocvrernnn {0 R 594,022 |.....| ... 594,022 | ...... 187,542 | oo 0 [ o 0 [ s 0 | e 0/0.
S&P 500 11/15/2021 Strike @ Equity/
3626.91 7846L$172 Indexed Universal Life................ Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. |11/17/2020 | 11/15/2021 | ........ 955 | .....3,462,466 [3626.91.......... | cooverrrrirnii 0| v 257,615 0 336,550 [ ... | coer 336,550 | ........ 78,935 | oo (V1 IO 0 | v 0 [ o0 [ 0/0..cvenne
S&P 500 12/15/2021 Strike @ Equity/ | Bank of America
3694.62 7846L$174 Indexed Universal Life............... Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... [12/16/2020 | 12/15/2021] ...... 1,326 | ....4,899,509 [3694.62.......... | cevovreiiinninnns [\ 382,157 | o0 | s 421,910 .| . 421910 | ........ 39,753 | o0 |0 | 0 0 | 0.
0159999999. Total-Purchased Options-Hedging Other-Call Options and Warrants 0] ... 4,319,803 ...9,400,798 |XXX....9,400,798 |....5,080,995 XXX XXX
0219999999. Total-Purchased Options-Hedging Other.... 0] ... 4,319,803 ..9,400,798 |XXX....9,400,798 |....5,080,995 XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrant: 0] ... 4,319,803 ..9,400,798 |XXX]....9,400,798 |....5,080,995 XXX XXX
0499999999. Total-Purchased Options . 0] .. 4,319,803 ...9,400,798 |XXX....9,400,798 |....5,080,995 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
S&P 500 1/15/2021 Strike @ Equity/
3618.22 7846S$152 Indexed Universal Life................ Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. [01/16/2020|01/15/2021 ...... 1,667 | .....6,030,162 [3618.22.......... | covvecvrrverin 0| e (71,164) | v (V1 I (259,824) | ..... | ..... (259,824) | ..... (188,660) | ....ocvvvvennn (V1 0 | e 0 | 0/0
S&P 500 2/12/2021 Strike @ Equity/ | Bank of America
3718.18 7846S$153 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |02/19/2020|02/12/2021 | ........ 855 | .....3,180,122 [3718.18...cccccc. | ovrrrirernrn 0 [ (37,676) | ..o (01 I (98,608) | ... | ccvuue (98,608)| ....... (60,932) | oo (V1 IO (V1 IO 0 [ o0 [ 0/0..ccvnrenne
S&P 500 3/15/2021 Strike @ Equity/
2982.12 7846S$156 Indexed Universal Life. . | Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. |03/17/2020|03/15/2021 | ........ 976 | .....2,911,146 |2982.12.... (93,715) | ... (740,252) | ... | .o (740,252) | ..... (646,537)
S&P 500 4/15/2021 Strike @ Equity/ | Bank of America
3061.7 78465$158 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |04/16/2020 | 04/15/2021 | ...... 1,812 | ....5,547,219 | 3061.7...ccccove | vovrrrrrrrerirnne 0. (301,040) | .ooovverirene (U IO (1,299,950) | ..... ..(1,299,950) | ..... (998,910) | wvovevvrvrnnn (U IS (V1N IO 0 [ 0/0
S&P 500 5/14/2021 Strike @ Equity/ | Bank of America
3128.59 784658159 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |05/18/2020 | 05/14/2021 | ...... 1,060 | .....3,314,772 [3128.59......c... | vevvvrvrivrrrene 0. (186,604) | .....covvvvererec 0 | s (707,353) | ccoe. | woue (707,353) | ..... (520,750) | evvorerrerne (U I (U1 IO 0 [ 0/0
S&P 500 6/15/2021 Strike @ Equity/
3350.25 7846S$161 Indexed Universal Life................ Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. |06/16/2020 |06/15/2021 | ...... 1,114 | ....3,732,078 |3350.25......c... | v 0] e (186,024) | ...oovevvrinene 0 | o (523,865) | ..o | vone (523,865)| ..... (337,841) | v 0 [ o 0| e 0] 0/0.




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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.JA.C.V. Accretion | Hedged Items Exposure Entity end (b)
S&P 500 7/15/2021 Strike @ Equity/ | Bank of America
3525.94 784653164 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |07/16/2020 | 07/15/2021 | ...... 1,463 | .....5,156,864 [3525.94..........] ceeovrerinninnne 0. (170,178) | ..o 0 | oo (538,302) | ... | oo (538,302) | ... (368,125) | ...oovvvvrrrne (U I 0 0. 0 0/0
S&P 500 8/13/2021 Strike @ Equity/ | Bank of America
3685.54 7846S$166 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |08/18/2020 |08/13/2021 | ...... 1,552 | ....5,719,332 [3685.54.......... | ceeerrvreinne 0 [ e (187,172) | evvvvvrire 0 [ o (420,795) | oo | voue (420,795)| ..... (233,623) | c.ovvevirirnn (01 IR 0 0. 0 0/0.
S&P 500 9/15/2021 Strike @ Equity/ | Bank of America
3716.72 784653168 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... {09/16/2020 |09/15/2021 | ...... 1,512 | ....5,620,424 [3716.72.....ccc. | vevrrrrrvirvrranne 0 [ e (207,029) | vvoveveriree {1 IO (401,534) | ... | oo (401,534) | ..... (194,505) | ..oovovvercernn (V1 IO 0 0. 0 0/0.
S&P 500 10/15/2020 Strike @ Equity/ | Bank of America
3807.24 7846S$170 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... |10/16/2020 | 10/15/2021 | ...... 1,347 | ....5,128,048 [3807.24..........| vevvrvrcrrerinne (VN (183,780) | .vovvveevrerene {11 IO (301,855) | ..ooc | v (301,855) | ..... (118,075) | ceoveeerrrnen (1 IO 0 0. 0 0/0.
S&P 500 11/15/2021 Strike @ Equity/
3963.65 784658172 Indexed Universal Life................ Exhibit 5 | Index | Goldman Sachs... W22LROWP2IHZNBB6K528.. |11/17/2020 | 11/15/2021 | ........ 955 | .....3,783,938 [3963.65.......... | ccorrrirerrrin 0 [ e (104,888) | .....cvovvnerene {01 IO (146,521) | ..o | vovee (146,521) | ....... (41,633) | oo (V1 IO 0 0. 0 0/0
S&P 500 12/15/2021 Strike @ Equity/ | Bank of America
4019.39 784658174 Indexed Universal Life................ Exhibit 5 | Index | Merr EYKN6V0ZCB8VDIIULBSO.... [12/16/2020 | 12/15/2021] ...... 1,326 | .....5,330,193 [4019.39....ccccc. | vovrvririinnins 0| . (161,584) | oo 0 | s (185,231) | cvooe | covue (185,231) ] ....... (23,647) 0/0
0649999999. Total-Written Options-Hedging Other-Call Options and Warrant: ....(1,890,853) | ... . .(5,624,089) IXXX| ..(5,624,089) | ..(3,733,236) XXX XXX
0709999999. Total-Written Options-Hedging Other. ...(1,890,853) | ... 0 .(5,624,089) [XXX] ..(5,624,089) | ..(3,733,236) XXX XXX
Total Written Options
0929999999. Total-Written Options-Call Options and Warrant: ...(1,890,853) | ... .(5,624,089) [XXX| ..(5,624,089) | ..(3,733,236) XXX XXX
0989999999. Total-Written Options ...(1,890,853) | ... .(5,624,089) [XXX] ..(5,624,089) | ..(3,733,236) XXX XXX
= Totals
a 11709999999, TOtAl-HEAGING OtNET . ... . ieiitiisitirisit stttk se ee2seeseee e s b8 88 bbbk ehsedtee b b ettt bttt ens st snnenenssnsenses | enenenensnnenenns0 | aeeen 2,428,949 ....3,776,708 |....1,347,759 XXX XXX
= 1750999999, TOTAL.. .....2,428,949 ....3,776,708 |....1,347,759 XXX XXX
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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
Initial Cost of | Initial Cost of Effectiveness
Description of Item(s) Indicate Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto] Gain (Loss) | at Inception
Hedged, Used for | Schedule| Type(s) Date of Exercise, Number Rate or Index| ~ Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or [ Termination|  Expiration, of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Change in | (Amortization) | Termination | Value of | Termination-| Termination
Description Replicated Identifier (a) or Central_Clearinghouse Trade Date| Expiration Date Maturity or Sale | Contracts] Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) | B./A.C.V. [ Accretion | Recognized | Hedged Item| Deferred (b)

Purchased Options - Hedging Other - Call Options and Warrants

S&P 500 1/15/2020 Strike @ Equity/Ind

2610.3 7846L$123 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 01/16/2019{01/15/2020( 01/15/2020 | Closing Sale....... | ....1,197 | ...3,124,999 | 2,610.300...] .......... 228,661 | ..ooovvvverrininnnd 0812873 | o (VN I 228,661 |...|....(514,439)| .....cccc00......0 0] 584,212 0 0 |0/0

S&P 500 2/14/2020 Strike @ Equity/Ind

2775.6 784615126 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 02/19/2019( 02/14/2020 | 02/14/2020 | Closing Sale....... | ........ 467 |...1,296,899 | 2,775.600 ... 83,638 0 282,481 0 83,638 |...|....(130,929)] ................0 0 198,843 0 0 |0/0

S&P 500 3/13/2020 Strike @ Equity/Ind

2822.48 7846L.$129 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 03/18/2019(03/13/2020( 03/13/2020 | Expiration........... | ....... 449 |...1,267,491 | 2,822.480... ..........80,833 0 0 0 80,833 [...|.....(106,991)] .....ccoe.....0 (N [ (80,833) 0 0 |0/0

S&P 500 4/15/2020 Strike @ Equity/Ind

2905.58 7846L.$132 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 04/16/2019( 04/15/2020 04/15/2020 | Expiration........... | ........ 744 1...2,163,001 | 2,905.580 ...  ........ 133,254 0 0 (V) I 133254 | ...|....(128,548)] ................0 .0 |....(133,254) 0 0 | 0/0

S&P 500 5/15/2020 Strike @ Equity/Ind

2850.96 7846L.$135 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 05/16/2019( 05/15/2020 | 05/15/2020 | Expiration........... | ....... 565 | ...1,611,277 | 2,850.960 ...  ........ 116,425 0 0 (N I 116,425 | ... | .....(115,305) ] ...............0 .0 |....(116,425) 0 0 |0/0

S&P 500 6/15/2020 Strike @ Equity/Ind

2886.98 7846L.$137 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 06/18/2019| 06/15/2020 | 06/15/2020 | Closing Sale....... | ........ 545 |...1,572,913 | 2,886.980 ...  ....... 109,704 | oo O | 97,857 | oo (VN I 109,704 | ...|.....(100,773)] ..cccccoeevereee0 0 e (11,847) 0 0 |0/0

S&P 500 7/15/2020 Strike @ Equity/Ind

3014.3 7846L$139 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 07/16/2019( 07/15/2020( 07/15/2020 | Closing Sale....... | ........ 838 |...2,526,044 | 3,014.300 ...  ........ 147492 | oo 0| e 177,878 | o (VN I 147,492 | ... (98,342) 0 0 30,387 0 0 |0/0

S&P 500 8/14/2020 Strike @ Equity/Ind| Bank of America

2847.6 7846L$140 Indexed Universal Life. | Exhibit 5. | ex Mer EYKN6V0ZCB8VDIIULB80| 08/16/2019( 08/14/2020 | 08/14/2020 | Closing Sale....... | ....1,052 | ....2,995,305 | 2,847.600 ... 223,094 0 552,495 0 223,094 |...[....(238,631)| ..ocoovvvvvennnnn0 L0 329,401 0 0 |0/0

S&P 500 9/15/2020 Strike @ Equity/Ind| Bank of America

3007.39 7846L.$144 Indexed Universal Life. | Exhibit 5. | ex Mer EYKN6V0ZCB8VDIIULBB0| 09/17/2019| 09/15/2020 09/15/2020 | Closing Sale....... | ....1,129 | ....3,395,283 | 3,007.390 ...] ........ 214166 | ..oooovvvvirnnennnnd 0 | 444,605 | oo (V) IO 214,166 |...|.....(144,652)| ................0 0 230,439 0 0 |0/0

S&P 500 10/15/2020 Strike @ Equity/Ind

2995.68 7846L.$146 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 10/16/2019( 10/15/2020( 10/15/2020 | Closing Sale....... | ........ 827 |...2,477,397 | 2,995.680 ...  ........ 154,374 | oo 0| ererrnd03290 | oo (V) I 154,374 | ... | ....(124,959)| ......ccc0....0 0 248,916 0 0 |0/0

S&P 500 11/13/2020 Strike @ Equity/Ind| Bank of America

3120.46 7846L$147 Indexed Universal Life. | Exhibit 5. | ex Mer EYKN6V0ZCB8VDIIULB8O| 11/18/2019{ 11/13/2020( 11/13/2020 | Closing Sale....... | ........ 808 | ...2,521,300 | 3,120460...{ ........ 157,924 | oo 0 | .ei375,465 | oo (N I 157,924 | .| ..o (50,826) | .....cco0e0e.....0 0 217,541 0 0 |0/0

S&P 500 12/15/2020 Strike @ Equity/Ind

3168.8 7846L$150 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 12/17/2019] 12/15/2020| 12/15/2020 | Closing Sale....... ] .....1,269 | ...4,019,718 | 3,168.800 ... 269,245 0].....667,018 0 269245 | .| ....... (28,241) 0 0 ... 397,773 0 0 [0/0

0015999999. Total-Purchased Options-Hedging Other-Call Options and Warrant .....1,918,810 0]... 3,813,962 0]....1918.810 ...(1,782,636) 0 0]..1895153 0 0 XXX

0219999999. Total-Purchased Options-Hedging Other. .....1,918,810 0. 3,813,962 0]....1918810 ...(1,782,636) 0 0]..1895,153 0 0 XXX

Total Purchased Options

0439999999, Total-Purchased Options-Call Options and Warrants .....1.918.810 0. 3,813,962 0]....1918810 KX)..(1,782636) 0 0]..1895153 0 0 XXX

0499999999, Total-Purchased Options .....1,918,810 0]... 3,813,962 0 918,810 KXY ...(1,782,636) 0 0]..1895153 0 0 XXX

Written Options - Hedging Other - Call Options and Warrants

S&P 500 1/15/2020 Strike @ Equity/Ind

2910.485 78465$123 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 01/16/2019(01/15/2020| 01/15/2020 [ Closing Purchase| .....1,197 | ...3,484,374 | 2,910485...] ........59,248 | ......ccoooccc... 0|....(453,498) 0 59,248 | ... 326,157 0 0 |.....(394,249) 0 0 |0/0

S&P 500 2/14/2020 Strike @ Equity/Ind

3094.79 784655126 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 02/19/2019( 02/14/2020 | 02/14/2020 | Closing Purchase| ........ 467 |...1,446,041 | 3,094.790 ...  .........16,968 | ..ccccooeeirrcccc 0 | (133,339 | oo 0 | oo 16,968 | .| ..oocoon 57481 | w0 | 0 | (116,371) 0 0 |0/0

S&P 500 3/13/2020 Strike @ Equity/Ind

3147.07 7846S5$129 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 03/18/2019(03/13/2020( 03/13/2020 | Expiration........... | ....... 449 | ..1,413,255 | 3,147.070...| ..........14,380 0 0 (VN IO 14,380 | .| cooveren 45209 | ..ccccooeern0 0 e 14,380 0 0 |0/0

S&P 500 4/15/2020 Strike @ Equity/Ind

3217.93 78465$132 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 04/16/2019( 04/15/2020 04/15/2020 | Expiration........... | ........ 744 1..2,395,524 | 3,217.930 ... 23,826 0 0 0 23,826 |..] ........ 51,031 0 0 23,826 0 0 |0/0

S&P 500 5/15/2020 Strike @ Equity/Ind

3157.44 78465$135 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 05/16/2019( 05/15/2020 | 05/15/2020 | Expiration........... | ....... 565 | ....1,784,490 | 3,157.440 ... 26,687 0 0 0 26,687 |...| ....... 62,632 | ..oovovvvvrennnnn0 0 26,687 0 0 |0/0

S&P 500 6/15/2020 Strike @ Equity/Ind

3197.33 78465$137 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52| 06/18/2019]06/15/2020] 06/15/2020 | Expiration........... | ........ 545 |...1,742,001 | 3,197.330... 25,242 0 0 0 25242 | ... 52,692 0 0 25242 0 0 |00




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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
Initial Cost of | Initial Cost of Effectiveness
Description of Item(s) Indicate Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized [ Total Foreign Gain (Loss) | Adjustment to] Gain (Loss) | at Inception
Hedged, Used for | Schedule| Type(s) Date of Exercise, Number Rate or Index| ~ Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Income Generation or | /Exhibit | of Risk(s) Exchange, Counterparty Maturity or [ Termination|  Expiration, of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Change in | (Amortization) | Termination | Value of | Termination-| Termination
Description Replicated Identifier (a) or Central_Clearinghouse Trade Date| Expiration Date Maturity or Sale | Contracts| Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) | B./AC.V. [ Accretion | Recognized | Hedged Item| Deferred (b)
S&P 500 7/15/2020 Strike @ Equity/Ind
3338.34 78465$139 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 07/16/2019( 07/15/2020( 07/15/2020 | Expiration........... | ........ 838 |....2,797,596 | 3,338.340 ... 26,775 0 0 0 26,775 | .| .o 35,808 | ...oooovvvrenennn0 0 26,775 0 0 |0/0
S&P 500 8/14/2020 Strike @ Equity/Ind| Bank of America
3153.72 784655140 Indexed Universal Life. | Exhibit 5. | ex Mer EYKN6V0ZCB8VDIIULBB0| 08/16/2019(08/14/2020 08/14/2020 | Closing Purchase| .....1,052 | ....3,317,303 | 3,153.720 ... 59,191 0 (230,496) 0 59,191 [ ...] .ccc 150,423 | w0 | 0 | (171,305) 0 0 |0/0
S&P 500 9/15/2020 Strike @ Equity/Ind| Bank of America
3330.68 78465$144 Indexed Universal Life. | Exhibit 5. | ex Mer EYKN6V0ZCB8VDIIULBB0| 09/17/2019] 09/15/2020 09/15/2020 | Closing Purchase| .....1,129 | ....3,760,271 | 3,330.680 ... [ .........48,758 | ..oooovovvvvrnnnncnd (VN I (TCTL)] [— (VN RO 48,758 | .| .......d 64,188 | .ovvvervvvrerenn0 | 0 [ (30,857) 0 0 |0/0
S&P 500 10/15/2020 Strike @ Equity/Ind
3317.72 78465$146 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 10/16/2019( 10/15/2020( 10/15/2020 | Closing Purchase| ........ 827 |..2,743,721 | 3,317.720 .| .........32,832 | cccccsviicciccc 0 ]....(136,966) 0 32,832 | ... 65,695 0 0 |....(104,135) 0 0 |0/0
S&P 500 11/13/2020 Strike @ Equity/Ind| Bank of America
3455.91 78465$147 Indexed Universal Life. | Exhibit 5. | ex Mer EYKN6V0ZCB8VDIIULB8O| 11/18/2019 11/13/2020( 11/13/2020 | Closing Purchase| ........ 808 |...2,792,341 | 3,455.910 ...  ..........33,891 | .ol 0 | (104,425) | v 0 | o 33,891 |...] .o 21,105 | o0 | 0 [ (70,534) 0 0 |0/0
S&P 500 12/15/2020 Strike @ Equity/Ind
3509.45 78465$150 Indexed Universal Life. | Exhibit 5. | ex Goldman Sachs... W22LROWP2IHZNBB6K52{ 12/17/2019] 12/15/2020| 12/15/2020 | Closing Purchase)] .....1,269 | ...4,451,843 | 3,509.450 ... 59,326 0]....(234,894) 0 59,326 | .| ........ 13,261 0 0]....(175,568) 0 0 [0/0
0649999999. Total-Written Options-Hedging Other-Call OPHONS AN WEITANES. ... .ottt eess st ise 4oessseees e st oAkt L 8 k4Lt L8 L8 E 1R L L4t o8 ALttt bttt b st et st ssnsstens | sesbises 427,124 0]...(1,373,233) 0] 427,124 KXX ....... 945,682 0 0 ....(946,109) 0 0 XXX
0709999999, TOtal- W ritteN OptONS-HEAGING O, . s | s 427,124 0 [...(1,373,233) (] I 427,124 KXJ ....... 945,682 0 0 |...(946,109) 0 0 XXX
Total Written Options
=3 0929999999. Total-Written Options-Call Options and Warrants.........oue oo s e o 427,124 0 ]....(1,373233) 0. 427,124 KXY ....... 945,682 0 0 ].....(946,109) 0 0 XXX
€©10989999999. TOLAI-WIIHEN OPHOMS ..ot e e | s 427,124 0]...(1,373,233) 0. 427,124 KXY ....... 945,682 0 0]...(946,109) 0 0 XXX
TOTALS
1709999999. Total-Hedging Other. ......2,345.934 0. 2,440,728 0 ,345934 XXX ......(836,954) 0 0. 949,044 0 0 XXX
1759999999. TOTAL 2345934 | ... 2,440,728 345934 KX).....(836954)| ............0 949044 | 0 | 0 XXX




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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

Sch.DB -Pt.B-Sn. 2
NONE
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Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Over-the-Counter NAIC 1 Designati

GOLDMAN SACHS........cooovvmrrirrriinenes W22LROWP2IHZNBB6K528...... A Y e | e (U [ 1,236,152 1,236,152 | ..ovveerrinns 1,236,152 0. 1,236,152 | ..... 0 0
BANK OF AMERICA MERRILL LYNCH EYKN6V0ZCB8VDIIULBSO........ T Yoo | e (O [ 2,540,556 2,540,556 ......2,540,556 0 | 2,540,556 | ... 0 0
0299999999. Total NAIC 1 Designation 0 3,776,708 3,776,708 .....3,776,708 0 | 3,776,708 | ..... 0 0
0999999999. Gross Totals........... (U1 [PORTRR 3,776,708 3,776,708 ..n3,776,708 0 [ 3,776,708 | ..... 0 0
1. Offset per SSAP No. 64 w0 ] 0

2. Net after right of offset per SSAPNo.64 s 3,776,708 | oo 0
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Sch. DB -Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

E23, E24



Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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) - Issuer Obligati

89114N_ EU 5 | TORONTO DOMINION BANK NY.... C 1DFE . ...750,000 ...750,000 | 01/04/2021.......
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. .......v.vvuiereieiisiieissi s .. ...750,000 | ... ...750,000 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated) OO OO .. ..750,000 | oo 750,000 XXX
Totals
6399999.  Total - Issuer Obligations .. .. ...750,000 XXX
7099999.  Subtotal - Bonds ...750,000 XXX
Short-Term | 1 Assets (Schedule DA Type)

000000 00 0 |ANZ NEW ZEALAND INTL LTD........ C 1DFE 1,000,072 ....1,000,070 |05/17/2021.......

000000 00 0 |ALPINESECLLC C 08/17/2021.......

000000 00 0 |BANK OF AMERICA NA C 01/08/2021.......

000000 00 0 |BANK OF MONTREAL CHICAGO C 08/09/2021

000000 00 0 |BANK OF NOVA SCOTIA HOUS. C 06/24/2021.......

000000 00 O |CAFCOLLC..... C 01/21/2021.......

000000 00 0 |CAFCOLLC....... C 02/11/2021.......

000000 00 0 |CANADIAN IMP BK COMM NY...... C 08/04/2021.......

000000 00 0 |CANADIAN IMP BK COMM NY...... C 06/01/2021.......

000000 00 O |COMMONWEALTH BK AUSTR NY. C ...500,024 01/21/2021.......

000000 00 0 |COOPERAT RABOBANK UA/NY. .|C 800,045 05/24/2021.......

000000 00 O |EXXON MOBIL CORP.......... C ...999,892 02/03/2021.......

000000 00 0 |FAIRWAY FINANCE CORP.. C 800,008 03/31/2021.......

000000 00 0 |FAIRWAY FINANCE CORP.. C 499,971 05/17/2021.......

000000 00 0 |FMS WERTMANAGEMENT......... C ...299,972 01/26/2021.......

000000 00 O |FMS WERTMANAGEMENT... C ...499,879 02/17/2021.......

000000 00 0 |GLENCOVE FUNDINGLLC... C 499,944 05/07/2021.......

000000 00 0 |ING (US)FUNDINGLLC.... C 500,108 02/02/2021.......

000000 00 0 |LIBERTY STREETFDGLLC......... C 749,860 02/02/2021.......

000000 00 0 |MANHATTAN ASSET FDG CO .|C 799,755 02/19/2021.......

000000 00 0 |NRW.BANK C ...499,861 02/25/2021.......

000000 00 O |NATIONAL AUSTRALIBANKL....... C ...500,119 02/19/2021.......

000000 00 0 |NATIONAL AUSTRALIA BANK LIMITED C ...250,070 03/19/2021.......

000000 00 0 |NATIONAL AUSTRALIBANKL....... C ...799,985 08/31/2021.......

000000 00 0 |NATIONAL AUSTRALIA BANK......... C ...341,693 07/12/2021.......

000000 00 0 |NEW YORKLIFE GLOBAL FDG .|C 276,325 04/13/2021

000000 00 0 |NEW YORKLIFE GLOBAL FDG .|C . 300,521 01/28/2021.......

000000 00 0 |OLDLINEFUNDINGLLC...... C 1DFE . ...499,915 02/01/2021.......

000000 00 0 |OLDLINE FUNDINGLLC...... C 1.DFE . ...700,000 04/09/2021.......

000000 00 0 |OLD LINE FUNDING LLC...... C 1DFE . ...500,000 06/21/2021.......

000000 00 0 |ROYAL BANK OF CANADA NY.. C 1.DFE . ...799,875 09/01/2021

000000 00 0 |ROYAL BANK OF CANADA ..|C 1DFE . ...550,653 04/30/2021.......

000000 00 O |SKANDINAV ENSKILDA BK NY. .|C 02/16/2021.......

000000 00 0 |SUNCORP METWAY LTD.... C 01/19/2021.......

000000 00 0 |SUNCORP METWAY LTD.... C 03/09/2021.......

000000 00 0 |SUNCORP METWAY LTD.... C 03/29/2021

000000 00 0 |SUNCORP METWAY LTD.... C 05/04/2021.......

000000 00 0 |SVENSKA HANDELSBANKEN NY C 1.DFE . ...800,089 08/23/2021.......

000000 00 O |SVENSKA HANDELSBANKEN AB.. C 1.DFE . ...500,140 03/19/2021.......

000000 00 0 |TORONTO DOMINION BANK C ...800,000 05/13/2021.......

000000 00 O |TOTAL CAPITAL CANADALTD C 01/05/2021

000000 00 O |TOTAL CAPITAL CANADALTD. C 02/05/2021.......

000000 00 0 |WESTPAC BANKING CORP.......... C 1.DFE . ...500,160 05/28/2021.......

000000 00 0 |BNPPARIBAS SAREOENT.............. C 1.DFE 1,000,000 02/04/2021.......

000000 00 0 |BOFA SECURITIES INC. REQENT..... C 02/04/2021.......

000000 00 0 [JP MORGAN SECURTIES LLC REOENT 0.4359%...... C 500,000 | ... ...500,000 | 02/04/2021
8999999  Total - Short-Term Invested Assets (Schedule DA Type) e 28,717,470 | . 28,717,412 XXX
Cash (Schedule E Part 1 Type)

000000 00 O IUS DOLLARS C [RTSTRTONNURNNRION [VPIRON 0]... 0 XXX
9099999.  Total - Cash (Schedule E Part 1 Type)............ .. [ [P 0]... 0 XXX
Cash Equival (Schedule E Part 2 Type)

03785D N6 9 [APPLEINC C 1.DFE . ...699,988 01/06/2021.......

05253A° Q9 4 |AUST & NZ BANKING GROUP... C 1DFE . ...839,813 03/09/2021.......

06053P 6S 1 |BANK OF AMERICA NA C TEFE e | e 800,002 01/07/2021.......

1247P2 N5 9 |CAFCOLLC....... C 1EFE... 499,993 01/05/2021.......

13606C 5A 8 |CANADIAN IMP BK COMM NY...... C 1EFE.... 250,007 01/04/2021.......

13608A N4 4 |CA IMPERIAL BK OF COMM C TEFE e | v 1,299,987 01/04/2021.......

15963T NS 4 [CHARIOT FUNDING LLC.. .|C TEFE e | e 799,892 ...799,894 |01/26/2021.......

166770 NF 9 |CHEVRON CORP . . C 1DFE . ...799,974 ...799,966 | 01/15/2021.......

20272A  R5 7 |COMMONWEALTH BK AUSTRALI e C 1DFE 1,450,064 ...1,450,044 |01/07/2021.......

20272D NV 8 |COMMONWEALTH BK AUSTRALI e C 1DFE . ..799,923 | ... 799,876 |01/29/2021.......

202720 PC 8 |COMMONWEALTH BK AUSTRALI e C 1DFE . 649,897 | .o 649,848 |02/12/2021.......

26820R ND 1 |DZ BANKAG NY C 1DFE 1,199,957 ...1,199,928 |01/13/2021.......

30229A N6 2 |EXXON MOBIL CORP.......... C 1.DFE . ...999,984 999,985 |01/06/2021.......
34411G NV 4 |FMS WERTMANAGEMENT......... C 1.DFE . ...999,883 ...999,860 |01/29/2021.......

482467 N5 4 |KFW... C 1.DFE . ..999,990 | ... ...999,984 |01/05/2021.......

53127T NS 8 |LIBERTY STREET FDGLLC......... C TEFE e | e 299,960 | ..ovvrrercirrires 299,965 |01/26/2021.......

53944T AM 6 |LLOYDS BANKPLC C TEFE i | v 1,500,170 ...1,500,141 |01/21/2021.......

543167 N4 0 |LONGSHIP FUNDING LLC............ C 1.DFE . ..749,992 | ... 749,989 |01/04/2021.......

54316T NN 8 |LONGSHIP FUNDINGLLC............ C 1.DFE . 799,950 | e 799,911 |01/22/2021.......

E25




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
55379W YR 1 [MUFG BANKLTD/NY...coovvviriririiniiscienieeiieniens C 02/04/2021.......
56274L P4 0 |MANHATTAN ASSET FDG CO .|C 02/04/2021
606838  H6 3 |MITSUBISHI UFJ TREBK NY......oiiiiiiiiiiiiriieieii s essissienes .|C 02/03/2021.......
60710A P4 8 |MIZUHO BANKLTD/NY....couiiiririiirirnrierinnireie s eessssessesesenes C 750,000 01/04/2021.......
62939L NK 1 [NRW.BANK.....otiiiiiireiicen e C 1DFE 11,299,903 01/19/2021.......
62939L  NR 6 [NRW.BANK......ccosiiiiiriieirieesnec e C 799,912 01/25/2021.......
62939L PB 9 |NRW.BANK s C 799,838 02/11/2021
63743C N5 8 | NATIONAL RURAL UTILITIES.......omiirieeeeesieceeeseseeseesesssssessssssnesssssss s s ssessanes .|C 799,989 01/05/2021.......
63743C NN 9 [NATIONAL RURAL UTILITIES......oiiiiiiiiimireiineise et .|C 799,950 01/22/2021.......
63743C P2 3 |NATIONAL RURAL UTILITIES......omioieeeeieeeeeiesesiesie s seessesesneesessss s ssessnnen .|C 799,896 02/02/2021.......
65409R N6 3 |NIEUW AMSTERDAM REC .|C 349,994 01/06/2021.......
69370A N5 9 |PSP CAPITAL INC. C 999,989 01/05/2021
69372A  NB 4 | PACCAR FINANCIAL CORP......couiiuiimiiretiiitiresiersssi et C 01/11/2021.......
69372A P14 | PACCAR FINANCIAL CORP.......cottiuriiririmrimtiiaiiisesiessssesssses s C 02/01/2021.......
86564G PN 5 | SUMITOMO MITSUI TRUST NY ..ot esessessneenes C ....2,500,000 |01/05/2021.......
86565C QU 6 |SUMITOMO MITSUI BANK NY..... C 799,987 |01/14/2021.......
86959R EZ 9 |SVENSKA HANDELSBANKEN NY. C . ...1,000,031 |01/26/2021.......
89119A NB 0 | TORONTO DOMINION BANK.......ccovuuiiirmriimrimrirmieieiiieriesesesssesisssisssse e essssssessens Cevevveceeee [TD FEiiie | virieie00e999,968 | v 999,950 |01/11/2021.......
89153P NL 2 |TOTAL CAPITAL CANADALTD e Crovevevrvenes [ LEFE s | e TA9,968 | 749,937 |01/20/2021.......
8AMMFO 91 1 |DWS GOVERNMENT MONEY MARKET SERIES INST.......ccostiimiierinrierireseissiesiesssessseneseenns C ..2,040,064
8AMMFO AK 7 |BLACKROCK LIQUIDITY FEDFUND INSTITUTION.......coeitiiriiriiiieeririesresisersessesesesseesssesssesesessssesensnees Croervrveee [ TAFE s | e 274708 | 274,708 | .o
8AMMFO AM 3 |INVESCO GOVERNMENT & AGENCY INSTITUTION... .|C ..3,000,000
9612C0  NB 1 |WESTPAC BANKING CORP........ccocotirriiirriniieiintireeisiseissee e ssesseneenes Ceoveveveveee [ D FEicee | e 199,974 | s 799,967 |01/11/2021.......
96130A FP 8 |WESTPAC BANKING CORP NY s .|C . 800,006 02/01/2021.......
CR0251 26 2 |CREDIT AGRICOLE CORPORATE AND INVESTMENT........cvumiieiirierierinrirerirerseieeesiseiesseennes Coovevevreenes [ LEFE s | s 3,000,000 01/04/2021.......
CR1358 76 9 |BNP PARIBAS SA REPO 0.08% 1/4/2021..........ccouvuunven. C ..2,000,000 01/04/2021.......
CR1512 53 0 |BNP PARIBAS SA REPONT 0.27% 1/4/2021........... C .- ..2,000,000 | ... 01/04/2021.......
CR3313 99 4 |HSBC SECURITIES (USA) INC REPO 0.08% 1/......coouriirimiieiiiniiieiiesiiesissisiissiisesiesissssssiessisessissienes Crverveees | LE FE s | 4,000,000 | .ocoorinrirns 4,000,000 | 01/04/2021.......
CR3435 33 4 |HSBC SECURITIES (USA) INC REPONT 0.18%.......ucuuuruuuerirerereessniseessesssessessssesssesssssssssssesssessssesssesssessas C 500,000 |01/04/2021.......
CR4014 42 7 |ING FINANCIAL MARKETS LLC REPONT 0.18%......0cverrrrerrereerermnrererrnienes C . ..1,000,000 01/04/2021.......
CR4827 72 9 |BOFA SECURITIES INC REPO 0.08% 1/4/2021........ccovvvririemrrerreirerernnines Corvevvrveees [ LEFE s | s 4,000,000 01/04/2021.......
CR5425 52 3 | TD SECURITIES USA LLC REPONT 0.18% 1/4/......coiiiiiiiiiiiiiiiiciiiii i C .1,500,000 ...1,500,000 |01/04/2021.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE). ..ottt sttt sntnnses | sesesssssssessssseseas 57,453,623 57,453,007 XXX
9999999, TORAIS..... oveuieieiiiiiiei e bbbt 86,921,093 86,920,419 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....12,838,709  Book/Adjusted Carrying Value $.....12,840,430
2. Average balance for the year: ~ Fair Value §.....64,454,608  Book/Adjusted Carrying Value $.....64,461,734
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
A b 5,314,772 1B i 577,019 1C s 1,500,000
D o 31,580,564 1E 46,047,939
1F 1,900,125 16 e 0
2 s 0 2B 0 2C ) 0
B e 0 3B 0 3C 0
AA e 0 4B ) 0 AC 0
BA e 0 BB e 0 BC e 0
<R SRTPTR 0
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Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
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)
4 5 6

1 2 3 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

OHIO NATIONAL LIFE ASSURANCE CORPORATION

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
U.S. Bank. Cincinnati, OH 0 0 (13,656,761) | XXX
Key Bank. Cincinnati, OH 0 0 v 27,070,652 | XXX
Firth Third Bank Cincinnati, OH 0 0 .....44,096,713 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories XXX XXX 0 0 XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 XXX
0599999. Total Cash XXX XXX 0 0 .....57,511,104 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. (6,401,873) | 4. April 39,780,538 | 7. July. 52,454,428 | 10. October. 42,327,190
2. February 8,667,799 |5. May. 42,972,893 |8. August 32,652,392 | 11. November. 45,760,359
3. March 22,866,240 |6. June 53,407,747 | 9. September. 35,070,265 | 12. December. 57,511,104
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Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9

Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year

8¢d

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




Annual Statement for the year 2020 of the OHIO NATIONAL LIFE ASSURANCE CORPORATION

POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. AlBDAMAL ... AL [ | e | o0 |0 |0 [ 0
2. AIESKA..ee e K i s ennsnsenensniens | Q) | a0 a0 0
30 ANZONA. e A [ i [ | esenennenenn0) | a0 | veeneenenn 0 [ 0
4. Arkansas........cvreinen AR | L ST | State regulatory requirement...........ecvececeeieceereneeneeeneesssrensnseeienes | coveverseerenennneni 200,068 | i 205,820 | o0 e 0
5. Californi@.....ceucevrierrreiernreedOA s | et | sesesennennssene0) |0 |0 0
6. Colorado.... LCO | s | et nnnsenseninnins | snneenensnnsesennensenien0 | o0 |0 | v 0
7. ConNECCUL......cvvvvererervrirririias CT | erviiviine | et enssssssssssesssssesssssssssesssensnssseses | annessssnsssesssessenseenQ | vornenensnenenneneQ [0 [ 0
8. Delaware..........ovvevverererenned DE it | oo | senseesensnnsenensenseneeei0 | o0 | a0 v 0
9. District of ColUMDIA.........ccoeeeeerDC [ it [ sssssensesssssenensnsens | ressnessnesesnsenennQ | a0 | veeneeenn 0 [ 0
10, FIOMdA. ... FL | it | e | crsensesssnsesnseneennen0 |0 |0 0
1. Georgia.. 0
12, HaWaTL. .o HE s | e | crsensesssnsesnnensennen0 |0 |0 [ 0
13, 1dAN0. e ID s | e | sesessessnennneenn 0 |0 |0 [ 0
14.  lllinois. 0
15, INAIANA. ... N s | s | senensessnennnenn0) |0 |0 0
16, 1OWAL. oA i [ | senressssennnsnnen0) |0 [0 e 0
17. 0
18, KeNUCKY....eoveererrercerrirereened KY [ o | sennessnssensnssnneenQ |0 [0 e 0
19, LOUISTANG. ..o s LA i [ ssesssessensissnsns | sessseesinssensesnnnsenQ) | eeernesenen0 e 0 0
20. 0
21. P [T O OO PO OO UOTOOPPUYPTUOPURPPPUR DUUSPPTUPTUURPOURPPURPPUROPON § I FUOPOURPPUTRURPTRPOURPPU o N OPPUTRTURTORTIURPPORTPOOOR | Bl BOTOOOR 0
22.  Massachusetts..........cccoevee MA | L ST.. | State regulatory reqUIrEMENt..........cocvvernrnineinneersrsseensessenenssssensssssnss | soevsesrennnnnnens 100,033 [ i 102,910 | i [ 0
23.  Michigan.... 0
24, MINNESOtA.......ovvrerrrirreeeee e MIN i s |0 | a0 | a0 L 0
25, MISSISSIDPI. vvvererecerereerninneeeee S [ e ettt ense s nstnsesnenies | sretsssnnsessensessnsansensesne | ererenseennennenenneenesns0 | neerenesnenennennnnnenn 0 | e 0
26.  Missouri. 0
27, MONtANA. ..o T i st enssennnsnns | rensnienennensnnenenene0) | a0 v [ 0
28, NEDIaska......ocoververreinninrneeredNE [t [ sssssessesssssenssessssnss | onennenssiensnsssennnneQ | a0 | veeennennnn0 [ 0
29.  Nevada. . 0 |0 0
30.  New Hampshire..........cccccoeuvvnanee INH [ e | e (0 (U1 PPN | B IOV 0
31 New Jersey.... (0 TR | I PR 0
32, New Mexico........ccceevrveveenee. NM | ... B.... | State regulatory reQUIEMENL...........cc.cviurivrireiiiisieieesieeeie e sesssiesiens | coensesseseseines 248,628 269,863 |...oooeerrrereienneenn0 | e 0
33 NEW YOTK.ooeeieiereniciererreedNY s | et | st (VN I (V1 OPRORPOURTORURTRORORON | B BTN 0
34, North Carolina..........ccccrervevrnnrn.NC | ......ST.. | State regulatory reQUIBMENL. ..o essssesies | oeesesssssesenenes 400,133 411,640 | o0 [ 0
35. . (V1N IR (V1 [OPOPRRRRRRRPON | B IO 0
36, ONi0..c.oovverevnrrervrirerinenennnneOH [ L. ST, | State regulatory reQUIrEMENt...........cuiviiciiiieriresieessierssseenseies | cessessesenenes 1,605,686 | ......ccovvere. 1,733,020 | .ovovvrrerericreinend0 | 0
37, OKIaNOMA. ... OK i st nssssssesssssensenssnssnsenssennnsens. | reresssensesneesssnsensensesQ. | ervnnnenineensnnernneeen 0 | v [ 0
38, OrEgON...cereceerresrereeneedOR i || ennensnnenssennn0 |0 | veeenesenn 0 [ 0
39.  Pennsylvania.........ccoorererniinnd PA | i | ettt ssssensnsensenennennnns | sesesensessnsessensesnennnens0 | eovnnnienennensnnnnnnernens 0. [0 [ 0
40.  Rhode IS1and.........ccoevrervernrinenc RE i | ssnsessesssssensssnnssens | ersessnnsensssennnQ. | a0 | veeenesnn 0 [ 0
41.  South Carolina... .SC...... ST.. | State regulatory reqUIrEMENt............ccoreureurereeninereneresereeeseseeresseeeeeseeseensnns | cneeeeereneenees 119,088 | v 180,093 | o0 | e 0
42, South DaKOta.......ccocveeererereecreSD i e enensnens | ernsensnennnenennn0) | e 0 | veenenn 0 [ 0
43, TeNNESSER.......covveerrreeereenee IN i et sssssnsensssnnnsnns | renssisnsensinnssnenienen0. | a0 v 0 [ 0
B4, TEXAS.cooeevreiereeeierineersneenens TX | rriiniiies | ottt nssnsessnnins | senssneisenssnssseenenns0 | eerensenessnnnnens0 |0 [ 0
45, UtaN..cocccccnedUT [ i | et | snesensnnessnssenenensQ | veernenennnennnnn0 |0 [ 0
46, VErMONt......oieierieirrerernereeee VT i st sssensensesisssessnensnsness. | nesnessennnsessnssenienens0. | enrneninnesnneenen 0 | voeneneeenn 0 [ 0
47.  Virginia... VAL ST.. | State regulatory reqUIrEMENt..........cocuvernreninrinineesseesesnessnssensssnnns | sevrenennnnrneen 290,083 | viviiieiiinrnnnni 257,275 | o0 [, 0
48, WaShiNGtoN........oooieeeeeiec e WA | et sttt st ense s snsensenies | sressnssnsessensessnssnsensesned | enenenseinssnesensennesns0 | sevennenienessesnnensen Q| v 0
49, WSt VIrginia........ooeeveveenreeced WV i ittt sessssessenssessssenses | srensensesnssensennensnennene0 | onnrenneennnnseneennd |0 | 0
50.  Wisconsin S WEH] i [ e | s 0| v |0 | 0
51 WYOMING..ooiveeiiirererrennenee WY [ i [t esessssessenssessssenses | srensensssnssensennenssssnnene0 | errneeneensenseneennd | e Q| 0
52, AMENiCAN SAMOA........ovverereredAS [ i |t enennninns | rernniennnnsnnenenenn0) | e 0 | veeeeenn 0 [ 0
53, GUAM..ivcrerreriernrrinnineeOU | i [ e | Q| 0 |0 [ 0
54, PUBHO RICO......ooeerreeerinrrnener PR i [ et sssssssssessnssssnnsns. | svnessnsenssnssonsssnensnnennsQ | voervinsnnennseesnnnnenne0. | v Q[ 0
55, US VIrgIn ISIaNGS........cveevvvrrirrrec Vi [t ssssssssesssssessessessssssensssssnssenss | cvesssssssssenssesssnsessonsnsd | evnvneniensnsssnnernnsnen0 | vovnveiersensnnssnnnne [ 0
56.  Northern Mariana ISIands........MP [ ..cccoiies | o ssssessessenssnsensenssssessnensnsnnes. | nerseisennsseessnssnensnnensQ. | evnrneninsnessinnereninen 0 | v 0 [, 0
57.  Canada......cuvmvirivinrirenns e ssssssssesesens | seeenseniessessssssessennsQ | eeverreneeeesseneeieenenQ | a0 [ 0
58.  Aggregate Alien and Other.... XXX XXX 0
59.  Total XXX XXX 3,039,707 | 03,222,367 |0 | 0
DETAILS OF WRITE-INS
5801. (V1 [OPOPRRRRRRRPON | B IO 0
5802. 0 0
5803. .. (U [OPUPORRPRRRRRPON 4 B IOV 0
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1 OO LV [OPOPPORROPOPPORRPOON 4 B IOV 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ (V1 SRR | ) O 0
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