LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

O
ANNUAL STATEMENT

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

ANNUITY INVESTORS LIFE INSURANCE COMPANY

NAIC Group Code.....0084, 0084 NAIC Company Code..... 93661 Employer's ID Number..... 31-1021738
(Current Period) (Prior Period)
Organized under the Laws of OH State of Domicile or Port of Entry OH Country of Domicile  US
Licensed as Business Type: Life, Accident & Health
Incorporated/Organized..... November 13, 1981 Commenced Business..... December 21, 1981
Statutory Home Office 301 East Fourth Street .. Cincinnati .. OH .. US .. 45202
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 301 East Fourth Street .. Cincinnati .. OH .. US .. 45202 513-357-3300
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address Post Office Box 5423 .. Cincinnati .. OH .. US .. 45201
(Street and Number or P. O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 301 East Fourth Street .. Cincinnati .. OH .. US .. 45202 513-357-3300
(Street and Number) (City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Web Site Address WWw.gaig.com
Statutory Statement Contact Robert Mayhew Earle Il 513-412-1735
(Name) (Area Code) (Telephone Number) (Extension)
rearle@gaig.com 513-412-1673
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title
1. Mark Francis Muething President 2. John Paul Gruber Secretary
3. Christopher Patrick Miliano Treasurer 4. Richard Lee Sutton Appointed Actuary
OTHER
Adrienne Susan Baglier Executive Vice President Michael Harrison Haney Vice President
Rebecca Jane Schriml Vice President Brian Patrick Sponaugle Vice President
DIRECTORS OR TRUSTEES
Jeffrey Gene Hester John Paul Gruber Christopher Patrick Miliano Mark Francis Muething

Michael James Prager

State of........ Ohio
County of..... Hamilton

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

(Signature) (Signature) (Signature)
Mark Francis Muething John Paul Gruber Christopher Patrick Miliano
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President Secretary Treasurer
(Title) (Title) (Title)
Subscribed and sworn to before me a. Is this an original filing? Yes [X] No[ ]
This day of February 2021 b. Ifno 1. State the amendment number
2. Date filed

3. Number of pages attached




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENLS......oevrrvericieiieiisereie et ssessss s sssssss e ssesses | eesesssssinses 2,568,916 | ..covrrrrrnnnnd 0.1 | e 2,568,916 | ..cverveeerereererieiins [ e, 2,568,916 | ...ccovrrnnnnn 0.1
1.02 All Other GOVEIMMENLS..........cccveerrerereiesiesisee s sessesssesseses | ceveeseesnnes 2,993,002 | .overrirnnnn 0.1 | e 2,993,002 [ ..o [ e, 2,993,002 | .cooovrrrrnnnn 0.1
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............ [ co.cuveee. 42,113,963 | ....ccoevnee. 1T | 42,113,963 ..o | v 42,113,963 | ..ccccovvnenee. 1.7
1.04 U.S. Political Subdivisions of States, Territories and
P0ssessions, GUAranteed............cceivereieveiieveesssieesssesesseenens | cevisiennn 42,970,989 | .....cccouce... 1T | 42,970,989 | ..o | v 42,970,989 | ....cccoevneee. 1.7
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-Guaranteed.........c.coceveivcreiersereeseeseeseesesssssessessenes | covevenns 222,785,092 | ...cocevvueee. 8.8 |..... 222,785,092 | ..ooveerererrreirerierenns | e 222,785,092
1.06 Industrial and MiSCEIlANEOUS.............ccurvereerreeireieieeseieee e [ eeiaee 2,045,039,959 | ............... 804 |....... 2,045,039,959 | ...ocvvrreereeiecieiens | e 2,045,039,959
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNDS........ccoooiiereeieieeececee e
1.10 Unaffiliated Bank LO@NS...........ccccoeveuirereiercieeesee e
1.11 Total Long-Term Bonds..........cccoevreeneirrineneeneieeeeneiseeseessessseseeeesees
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).... ..6,893,247 6,893,247 |.
2.02 Parent, Subsidiaries and Affiliates...........ccoereriererereieiieeeeieieeens [ {01 RO
2.03 Total Preferred StocK.........cc.eveeuecveeeereeeeeceeee e | eviseieein 6,893,247 | cooevenn (VTN I 6,893,247
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | coevvneece. 1,470,591 | .....coco.cc.. 0.1 [ 1,470,591 | oo [ e 1,470,591 | ....coocooed 0.1
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 MUtual FUNGS........cooevcicieicicce et
3.06 Unit INVesStMent TIUSES..........ccveuieiceeicecseee e
3.07 Closed-End FUNS...........ccccvivieiirisicieseece e
3.08 Total CommMON STOCKS.........cccevivireiercreiie e
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 CommErcial MOMGAgES........veverurrerneereirenerneereessseseseessssssssssssssssenes | weessssssessessnsssessessensnne | coresessesensens 0.0 | oo v | e (1] I 0.0
4.04 Mezzanine Real Estate LOans..........ccoceveveveieecvceseeeseeceeeseienes | eeseeeeseeseeeeeseneens | covevesesensenns 0.0 [ | e | s (1] I 0.0
4.05 Total Valuation AllOWANCE............cocveureeeieeeereeeeseeeseteseesessesssesssssnes |ersssresesssssesessessesssenss | coesseseesensenes 0.0 [ e |, (L I 0.0
4.06 Total MOrgage LOaNS.........cceuerrrunrieinrinsiseiessessssessssssessessssssessenss | sevessesssssssesssessenens (V1N (U0 (0] O (U] I (U] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState.......cc.cevvrirrireririiieieieiessssesessssesesssssssssssessnnes | vveessssssssssssessensnnes (V1N (VX0 (0] O (VN IR (U] I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1).......cccccvvrveresrnrnneinsssissseisssssssssesss | covseneeenes (4,315,092) | ...oovvvrvrenne [(0)23)] [— (4,315,002) [ ..oovverrerrereierinnirens | cereereinenns (4,315,092) [ ..coovvrvrrnne (0.2)
6.02 Cash Equivalents (Schedule E, Part 2)...........cccovvevevnrneneieiieeinnens | ovvveninnns 90,065,184 | ....ccoovvvrnnee 35 | 90,065,184 | ....cooovvverererrerrerinnes [ rrereireens 90,065,184 | .....ccovvvernee 35
6.03 Short-Term Investments (Schedulg DA)..........cccoveeveeeeereceeeieseenns Lo, 2,999,997 | .o 01 [ 2999997 [ .o | e 2999997 | ..o, 0.1
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| c.cc.e. 88,750,088 | ........cocvee 35 | 88,750,088 | ...cooeveverierere (0] [P 88,750,088 | .........c....... 35
7. CONTACE LOBNS.......ovuiierieieeiciessstes ettt ssessssssessens | eseessenens 50,642,803 | ..coevvrrnnee 2.0 | 50,642,803 | ...ovvevererenrniieiienes [ erereienne 50,642,803 | ...ccovvrrnnae 2.0
8. Derivatives (SChedule DB).........cccceuernrrrereiesiesssiessessesiessssssessesssssessessnns | seseessenens 18,712,784 | .o 0.7 | v 18,712,784 | .ooeeeeeeereeverienins | v 18,712,784 | v 0.7
9. Other Invested Assets (Schedule BA).........ccccveeeierneneinieiseesiseesenies [ eveesiennns 18,605,384 | ......ccoouv.n 0.7 | 18,605,384 |...cooovveevererreierieins | e 18,605,384 | .....cccooc.en 0.7
10. Receivables for SECUMLES..........cvvuerirririeisieeseiesesseessssse e ssesssssenns | crvessessessnnsens 18,418 [ .o (U0} [P 18,418 [ .o | e 18,418 | .o 0.0
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen 0.0 | [ reienns )00, SO PR, ). 0, G P XXX
12. Other Invested Assets (Page 2, LiNe 11)......ccovveieieineiesiesseieiesssiiens [erssrsssissesssssssssssssess | oessessssssssaas 0.0 | s | oereseesssssssessnses [N I 0.0
13. Total Invested Assets
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEAI. ...ttt e et ss s s s8Rttt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)..........cvirierrirriririreiseeeie ettt st sssseseas

2.2 Additional investment made after acquisition (Part 2, COlUMN 9)..........corririnrircreseeese et esaees

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 3.ttt s sttt bttt s b eesennas

3.2 Totals, Part 3, COIUMN 1 ...ttt et sttt e sttt s bt sesennas
4. Total gain (10SS) 0N diSPOSAIS, PArt 3, COIUMN 18........ouivieiiiieeieictece ettt a st s s bbbt s b ae st a bbb bbb e b s sa et s st en e
5. Deduct amounts received on disposals, Part 3, Column 15..........cc.ccvvveeee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ieiieireieiecsiees sttt

6.2 Totals, Part 3, COUMN 13.........iiiiieieeeiee et
7. Deduct current year's other-than-temporary impairment recognized:

74 Totals, Part 1, COIUMN 12. ... sss st n s

7.2 Totals, Part 3, COIUMN 10........oiimiiriirieeiee e sessssee st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ...ttt

8.2 Totals, Part 3, COIUMN O.......vvuuirirriiuciiereiicsiresisesess sttt
9. Book/adjusted carrying value at end of current period (LINES 14#2+3+4-5+8-T-8).........ccovuierrririeieiisissiieissesse sttt sttt bses
10.  Deduct total NONAAMILIEA @MOUNTS...........cuuiiiiiiiii bbb bbb
11.  Statement value at end of current period (Line 9 MINUS LINE 10)........c..uruuuriimiimriieiiieeiesiieresisesessessse s sssse sttt

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PO YEAI.........c..cuiveiveiicieieeeetcie ettt bbbt
2. Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e
3. Capitalized deferred interest and other:

3.1 Totals, Part 1, COIUMN 12.........iiii bbb

3.2 Totals, Part 3, COIUMN 1 ...ttt bbb bbbt a bbb seen s
4. ACCTUAL OF GISCOUNL.......couieeieieeite ettt bbb e £
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes

52 Totals, Part 3, COIUMN 8. NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18.........cccccvvvvnrncrnrrrcncencn . N - IR v
7. Deduct amounts received on disposals, Part 3, COIUMN 5.ttt et b s s bbbt bbb s s aenais
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE FEES...........ouuiurirririr ettt
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s

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

10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et

10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cccerrurrrrrireuncereirsineseseseseeeeeeeseeseeseeeees
12, TOLAl VAIUGLON GIOWEANCE........ceurerrirrirerriseiineeseseise sttt ss e ss st st s s s8R 882848 s et ren
13, SUDLOLAI (LINE 11 PIUS LINE 12)....cuuceuieiiresieisesissesetseesessssesseessessssssessessesssssssesessessssssessessassssssesssssssessessessssssessessassssssessassasssessessessasssnssessassnssessessessusssnssessnssnssnssessneas
14, Deduct total NONAAMITIEA @MOUNTS...........cvuieeiciieieseise sttt
15. Statement value of mortgages owned at end of current period (LiNe 13 MINUS LINE 14)........cvcvirieeieircreieiereee ettt sa s benen
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 18,826,241
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 0

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

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

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 13

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas 0
Total gain (10ss) 0N disPOSalS, Part 3, COIUMN 19..........ciiiiiriieiciieesie sttt sttt a bbb st es s b bbb e s e s b st bbb s s b en s e s st enas
Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvveeiireieie ettt ettt ss bbb bbb s e sa bbb bbb en st e s s s e st enes
Deduct amortization of premium @Nd EPIECIALION. ..........c.cuiveie ettt a bbb st s bbb se et b b st s s st s s bt s e seneaes 220,856

Total foreign exchange change in book/adjusted carrying value:

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

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

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 18,605,384
Deduct total NONAAMILEA BMOUNTS. ..ot bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 18,605,384

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 2,439,754,316
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 408,757,622
ACCTUBI OF GISCOUNT. ...t e8RS RS 6,692,217
Unrealized valuation increase (decrease):
41  Part1, Column12................ (992)
4.2 Part2, Section 1, Column 15...
4.3 Part2, SECON 2, COIUMN 13ttt ettt sa ettt s b en bt ss st en s (90,905)
44 Partd, COIUMN TR (803,511) (895,408)
Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 3,437,487
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 487,527,579
Deduct aMOTHZAtION Of PIEMIUML.........cciieiciiieee ettt et s e bbbttt b e b e s b st s st et e e b b e s s be s s st et n bttt s s et s st s s st ettt enen 2,486,175
Total foreign exchange change in book/adjusted carrying value:

8.1 PArt 1, COIUMN 5.ttt

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

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

8.4 Part 4, COIUMN 15, .ot s bR 0
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt 394,121
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb 1,579,152
9.4 Part4, COUMN 13.......iieririeeii e 2,518,737 4,492,010
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens 3,595,289
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-+10)..........ccovuriuiiierieiicieieese ettt bbbt e 2,366,835,759
Deduct total NONAAMItEA BMOUNTS...........ciiiiiii bbb bbb bbb bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 2,366,835,759
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..2,568,916 ..2,886,481 ..2,572,691 ..2,574,974
Governments (Including all obligations 2. CANAA........coiieicieie i | e | et sntenns | sriesstes ettt en e sebens | cressesier et naees
guaranteed by governments) 3. Other Countries ..2,993,002 3,121,113 ..2,963,430 ..3,000,000
4. Totals.............. ..5,561,918 ..6,007,594 ..5,536,121 .5,574,974
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | e 42,113,963 | oo 46,961,180 | .oovevirrnen. 42,955,509 | ..o 40,700,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ..o | e 42,970,989 | ...cvoivinn 47,922,988 | ..o 43,659,779 | ....ccocuevrn. 41,450,449
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | e 222,785,092 | ...ooovvrriiiinnns 247,309,068 | .....coocvererenens 226,980,056 | ....ocrviiriennn 211,605,840
Industrial and Miscellaneous, 8. United States........coouvrvererees | covrrvrirerienne 1,653,478,806 | ..o 1,806,977,467 | ....ovevvvnnen 1,646,825,567 | .....cocvvvvnes 1,681,191,755
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......ccooeveeueieieieeiens | s 46,720,255 | ....covverennn 52,925,948 | ..cooviriin 46,642,170 | oo 47,000,000
and Hybrid Securities (Unaffiliated) 10. Other COUNtHiES.....cveucrernrrrene | wernrrerrereeneens 344,840,898 | .....cooccririinnns 366,199,461 | ..coovovrererennns 344,577,153 | oovvovevrncrennns 345,922,964
11, TOtalS. e | i 2,045,039,959 | ..o 2,226,102,876 | ....ccovvvennnes 2,038,044,890 | ...cocovvrernnes 2,074,114,719
Parent, Subsidiaries and Affiliates 12, TotalS....coeieiiiiisiisiissins [
13. Total Bonds.......ocuuemsmssessssssns | covriviennieens 2,358,471,921
PREFERRED STOCKS 14. United States... ..6,893,247
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries. .......ccueuieines [ onsrnsincisciscinciscisesiseninas
17. Totals...
Parent, Subsidiaries and Affiliates 18, Totals. ..o [ | oo
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21, CaNada.........cevveeiereireereieees | s | e
22. Other Countries.........cccoocuoniis | covonriniiisiisiisississisniees
23, TotalS...coovvvererresrirsrieisciiesines | o 1,470,591
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25, Total Common StockS.....cen: | weveveesiiirnrieenns 1,470,591 | oo 1,470,591 | v 1,132,239
26. Total STOCKS...cuuemsssrermsmsnssans | coveeiriieacriicend 8,363,838 | ..oovvriiririierinans 9,148,091 | oo, 8,198,489
27. Total Bonds and Stocks...... | ......ccoeee..e. 2,366,835,759 | .....covvvvene 2,583,451,797 | ..ocvvvcrnne 2,365,374,844
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Annual Statement for the year 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. U.S. Governments
14 NAIC et nesssssessesssssessnsnsensens | eneenenenen b 15,547 | 1,578,013 | oo 574,793 | o £51CX T OURRUN BUR 99,9, COS DR 2,568,916 | ...ovvrerercieinns 0.1 [ 2,962,013 | oo 0.1 | 2,568,916
1.2 NAIC 2.ttt seeessees | sesnssesssssestesssesessesss | setesesesessesssssssnssentes | eesessessssesssesssssnesnssns | seessnssnessessssesssneseses | eesessenssnsnesessessnnssesns | seeneeness XK Kurrernrnnnnns | evnrreesnesnensesnnsnenens0 [ covernnissincineienennd 0.0 |1 [ e 0.0

1.3
1.4
1.5
1.6

1.7 Totals. ..o | s 419,047 | 1,578,013 | il 574,793 | 563 | 0 D0, SRS PP 2,568,916 |...cccoocvvininnnn01 102,962,013 |01 | 2,568,916 | ..o 0

2.1 ,993,002 | oo [ | s | e XKK s [ 2,993,002
2.2
2.3
24
25
2.6

............... 2,993,002

2.7 TOtIS......eiiiiii s | s 2,993,002 | ..o |0 |0 | XK X | 2,993,002

............... 2,993,002 | oo

GoIs

3.1
3.2
3.3
3.4
3.5
3.6

..11,329,520 |............18,149,667 |...............3,600,782 |.....cccovvviviriniininins [ e

41,713,977 8 | 47,051,888 |.....ccvvvviiiiiin .
.399,986 | ...

..... ....42,113,963

3.7 Totals. .. | 3,033,994 11,329,520

............. 42,113,963

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

27,295,304 | 13,819,413 | 4972191 | | e XK [ 42,970,989 . O [ 42,970,989

4.7 Totals

............ 6,884,081 ...17,295,304
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC T | soveneenenne 285 128,022 | ovevivniinns 56,111,596 |............. 76,655,724 | ............. 37,306,322 |........... 17,588,619 | ..o XXX oo [ 00000000215,790,883 | oo 1 [ 264,869,587 | ....oooeorerieinn10.9 | 209,047,056
5.2 NAIC 2...coiiivinrcrcernneneieisnnsnenenssssssensenssnssseneesensessns | enesesennnens 1,000,000 | i 266,667 | ...ocovrrrene 666,667 |.......coevnne 5,060,875 B 5,992,462 2 | 6,994,209

53
5.4
55
5.6
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Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

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

1

2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
153,941,484 339,716,098 56,392,782

40,474,506
....3,453,561

383,052,606
....16,159,713

19,601,173
....526,721

1,205,379,155
813,144,397
36,664,794
1,892,663
739,225

467,833,633
681,955,922
33,720,175
4,952,782

10.1
10.2
10.3
10.4
10.5
10.6
10.7

Unaffiliated Bank Loans
NAIC 1
NAIC 2
NAIC 3...
NAIC 4
NAIC 5
NAIC 6
TOtAIS. ..ot
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

1. Total Bonds Current Year

1121 NAIC Tttt (d)......198,003,742 |........... 666,963,665 | ........... 448,915,695 |........... 102,272,640 |............. 40,086,892 | ....oooreeieiieeins 0| 1,456,242,634 | ....ocoovvrirrnnnd B1.7 | XXX s [ e ) 0.9 SO IS 767,127,573 | ....coon.. 689,115,061

11.2 NAIC 2 41,874,492 | ........... 410,037,307 |........... 383,719,273 | ..o 24,662,048 |............... 2,576,466 | ..ooovvererreeiins (V1N IS 862,869,586 | ...cocvvrrrirerininn 36.5 [ XXX [ ) .9, GO DU 689,350,117 |........... 173,519,469

11.3 NAIC 3... .3,453,561 .15,269,184 |. .16,159,713 526,721 35,409,231 33,720,175 |.. .1,689,056

114 NAICA....iieieceieeresenesseesseensssessssssssnssssssnees | ()eeveiniinnnns 821,282 1,029,119 | oo 8,079 | 26,646 | 0 6,182,034

11.5 NAIC 5..iccencneeeesenesessneseesesssssssesssssesssssenens | (@)oreneenennens 16,067 L T7.210 | e 167,917 | 000382682 | 0| (C) e 760,718

11,6 NAIC B..vececseeseeeeseisesnesssssnsensessssessessssens | (@)eesneninnnnnns 79 | 2,091 [ i (S 01 O 1< 1 PSSR s [ 225 SRR o I I (o) SRR 7,714

117 OIS oot | feeseneees 244,169,938 |........1,096,685,997 |........... 849,901,618 | ........... 127,637,464 |............. 43,076,900 | ..ooovonereeeerreneine 0 |(b)....2,361,471,917

11.8 Line 11.7.:a52 % Of COL 7.oviviieeieiereiisse s sssnsississenns | ceevseseisissennennes 103 | v 464 | i 36.0 [ oo 54 | i [ 0.0 | oo, L0 X [ 0.0, GO TSR 0.9 R DTRG00I ISR 63.3
12. Total Bonds Prior Year

121 NAIC Tttt ssses | ceeesseens 160,094,530 | ........... 673,397,967 |........... 549,163,192 |...........123,024,852 | ...........62,198,410 | ...ccoeovrrrrrerirrrrriinns | errerrinnn ) 0.9 GO PR ) 9.9, GO B 1,567,878,951 | ..o 64.6 |........... 942,768,378 |........... 625,110,573

12.2 NAIC 2.ttt | ressenineans 61,085,224 |........... 303,406,820 | ........... 437,176,272 | cooveeee 17,109,473 | 1,159,017 [ [ ) 0.9 SO I )., SO DR 819,936,806 | ...covvvvierireinen 33.8 | 685,556,845 | .......... 134,379,961

12.3 NAIC 3ucrereeeeee e snssesesssesessssssennesens | eoneennnenneen: 2,004,154 | 26,559,438 7,435,590 | covviierreenn 31,903 | 33,709 | e | e XX K [ XXX [ 36,664,794 | ..o 15 [ 31,511,634 |..covveenne 5,153,160

124 NAICA4... 1,500,256 |. 1,892,663 380,203

12.5 NAIC 5. sssnensessssesseenssenssnnssens | eonennnnennennesssn 30,299 | evivvriinennen 118,870 | i 71739 | il 143478 |l BT1,843 | e e e XK | e XX | ()i 739,225 | 0.0 | 680,737 | 58,488

128 NAIC Bttt ntesias | ressenssssssesssssssntenssees | esesessensensssssensessanssnes | aessssnssensassssssnsessanss | oossssssnsensssssssnssnnsanes | onsssessesssnssnssnssssensanes | nonsssssessensenssnsssnsesanes | sensensness XKarsernennnns | nonenesnees XKKernnrnnensns | (Clursrenemnsmnnrnsnrneendd | evverinnnssnnsnnnnnn000 | oo | ierenssssisesnsnesseseens

12,7 TOIS. .o esseeenes | creesereens 224,212,610 |........ 1,004,980,351 | ...........993,846,793 | ........... 140,309,706 |............. 63,762,979 | oo (V1N I ) .9 G 765,082,385

12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiiiiiisisesisnssissisisninnins | svessessssenssssssesenas 9.2 | i A4 ] 409 | 5.8 | s 2.6 | s 0.0 | XXX | XK | v 10000 | XXX i85 | i 31.5
13. Total Publicly Traded Bonds

13,1 NAIC 1ot | resseneneans 72,040,262 |.......... 330,788,547 | ........... 269,178,225 | ... 68,397,078 |............. 26,723,467 | ..o | e 767,127,573 | v 325 | 942,768,378 | ...cvoveiieins 38.8 | 767,127,573

13.2 NAIC 2. | ceeinesenaes 32,501,463 | ........... 322,824,000 |........... 319,663,013 |..cccvvvnvne 14,189,734 | oo 171,907 | oo | e 689,350,117 | .oovvereerirrnee 292 | 685,556,845 | ......covvvrirernine 282 | 689,350,117

13.3 3,096,392 |............. 14,468,682 | ............. 15,914,041 | oo 241,008 | oo L5/ S RURIRR IOV 33,720,175 | oo 14 | 31,511,634 | oo 1.3 | 33,720,175

134 NAIC ..o esnees | eeenseeeseeneed 414,210 |.... 103,539,615 | i i0i998,957 | s e | e | e 4,952,782 | oo 0.2 | 1,512,460 4,952,782

135 .0 680,737 .0

13.6

137 TOAIS.cooecc s | e 108,052,327 |........... 671,620,844 |...........605,754,236 |............. 82,827,820 |............. 26,895,420

13.8 Line 13.7.@5@ % Of COL 7.euvuiriieieiiniecneieeesenseseissinies | v 7.2 ..44.9 .55 1.8

13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccccvvvvviris | worerererereririrerernan 46 | o, 284 | 2D | 35 | i 1.1
14. Total Privately Placed Bonds

141 NAIC Tt | erseninnes 125,963,480 |........... 336,175,118 | ........... 179,737,470 |............. 33,875,562 |.......co.... 13,363,431 | v | e 689,115,061 | ...cvvvveiicrrirens 29.2 | 625,110,573 | ..oevovvvireeeennn25.8 | XXX

14.2 NAIC 2..iereeieeeeeeeesieseseeeessssssnsessessssessssssessnssns | conennsnnsneen 0,373,029 | ivoivncinns 87,213,307 ...64,056,260 |............. 10,472,314 2,404,559 | e | e 173,519,469 | ..ooooveveenes 73 | 134,379,961

14.3 ...800,502 285,713 |... ..1,689,056 5,153,160

14.4 ..757,293 8,079 | ciiiiieeni26,646 | [ .1,229,252 380,203

145 ..116,842 167,917 .760,718

14.8 NAIC Bt ssesssessssessensennns | sesssssssessssssssess L4 | coisinsnsinsiiseaas 2,091 | o808 | 59

147 TOAIS.c.oeeccr e | erieninnes 136,117,611 |.......... 425,065,153 |..........244,147,382 | ............. 44,809,644

14.8 Line 14.7 as a % of Col. 7..... 157 ..49.1 .52 .19

14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvvrninne | conrrerrerninninnenas 58 | i 180 | i 103 1.9 [ 0.7

(@) Includes $.....851,266,200 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $.....3,544,201 current year of bonds with Z designations and §.......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes $.....54,476 current year of bonds with 5GI designations, $.....58,488 prior year of bonds with 5GI designations and §......... 0 current year, §......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

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

2,999,997, NAIC2§

.......... 0; NAIC3$

.......... 0; NAIC4§$

0;

NAIC5 $

0;

NAIC6S....... 0.
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Distribution by Type

orLess

1
1 Year

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

Over 10 Years
Through 20 Years

Over 20
Years

Total
Current Year

No Maturity
Date

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

Column7asa
% of Line 11.08

9
Total from Column
7 Prior Year

10
% from Col. 8
Prior Year

1
Total

Publicly Traded

12
Total
Privately Placed

101

1.02
1.03
1.04
1.05

U.S. Governments

ISSUET OBlIGAtIONS........cveciirieiiieir s
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

....... 411,891

..... 3,656

201

2.02
2.03
2.04
2.05

All Other Governments

ISSUET OblIGAtIoNS.........cvucveieriiririsee e
Residential Mortgage-Backed Securities..
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals

.............. 2,993,002

....... 2,993,002

................. 0

2093002

R 0

........................... 0

....... 2,993,002

301

3.02
3.03
3.04
3.05

U.S. States, Territories and Possessions, Guaranteed

ISSUET OblIGAtIONS.........coucveieiciri e
Residential Mortgage-Backed Securities............coievieieniiereirevennnn.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals..

4.01
4.02
4.03
4.04
4.05

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

ISSUET OBlIGAtIONS........cveevireiciieicee e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals......

............ 47,616,308

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue
Non-Guaranteed

ISSUET OBlIGAtIONS. . ... v
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
Totals......

..7,305,175 |...

.13,990,803 |..

...8,631,199

............ 10,591,722

..6,995,810

.......... 206,971,713
............ 15,222,774

48,667,562

....29,128,622 | ...

..... 56,378,263 | ..

..77 322,391

...17,588,619 | ...

..270,862,049

601

6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)

ISSUET OBlIGAtIONS........cvuceieieciieiee s
Residential Mortgage-Backed SecuUrities..........ccovvvvviierenineeneinnenn.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Totals

..79,298,999
..29,464,370
....7,888,912

....82,055,413 | ...

.......... 638,795,322
............ 43,159,426

.......... 603,892,162
............ 28,439,925
.............. 1,778,937
....105,924,330

............ 31,020,996
............ 12,700,332

.............. 9,263,150

...32,975,403 |....

....... 1,362,270,629
.......... 120,115,589
............ 55,620,404
....510,033,333

....... 1,471,559,458
.......... 111,266,890
............ 68,719,964
406,273,922

1,094,042,920
..... 37,625,230
..... 39,904,794

16,889,568 | ..

.......... 268,227,709
............ 82,490,359
............ 15,715,610
....493,143,765

198,707,694

740,035,354

............ 76,696,731

....... 2,048,039,955

....... 2,057,820,234

.......... 859,577,443

7.01

7.02
7.03
7.04
7.05

Hybrid Securities
ISSUET OBIIGAtioNS.......cveviicieiicieieiiee e
Residential Mortgage-Backed Securities.. .
Commercial Mortgage-Backed Securities...........cccouveriieriieniniennns
Other Loan-Backed and Structured Securities
Totals

8.01

8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
ISSUET OBIIGAtioNS.......cvevivieeiicieieees e
Residential Mortgage-Backed Securities...........coovvrvierrniininnnenienen.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
Affiliated Bank Loans = ISSUEM...........ccceirreeiriiieiiieeniiesise e
Affiliated Bank Loans - Acquired..
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SCHEDULE D - PART 1A - SECTION 2 (continued)

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

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

9.03

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUE...........c.cccevievevreereiiiiesieeicesseene
10.02 Unaffiliated Bank Loans - Acquired..

10.03 TOtAIS......coviecriiiicieiii et

1. Total Bonds Current Year

11.01 1SSUET OblIGAtIONS. .....cvuervrrerieieie et esssesss | sesenenes 115,469,268 | ..........710,590,365 |..........704,637,581 |............ 80,380,928 |............ 19,854,872 | oo XXX e | e 1,630,933,014 A e e XX e e XX | e 1,355,961,478
11.02 Residential Mortgage-Backed Securities.. . ...31,451,170 | ... . L A2,779,728 ... ..6,352,623 ....126,560,774 L XXX... reenreeen XXX I 44,070,415 |..
11.03 Commercial Mortgage-Backed Securities............ovvrerernenennnns [ coveenenns 7,888,912 | ... w0 e XXX | 00000000.55,620,404 | 28 | b XK XK [ XK [ 39,904,794 |..
11.04 Other Loan-Backed and Structured Securities.. ....89,360,588 | ... .55,213,960 | ..
11.05 SVO Identified Funds...........ccoevevrrrrernnnes XXX

11.06 Affiliated Bank LOANS..........cccveireieiiicieiiisiei et seissssssesessss | seressesesssssssesssnnens 0

60IS

11.07 Unaffiliated Bank LOANS............ccceeiieieieiieies e | covsiesssssenessssessnens 0
11.08 Totals.......covevvrerererrrnns 244,169,938 . 127,637,464 | ....
11.09 Line 11.08 @52 % Of COL. 7......coveveiierecicesicicescessssienseensneiens | vreresisessssneeeens 103 | o84 | 0360 | 5.4

12 Total Bonds Prior Year
12.01 ISSUET ODlGAtIONS.........c.cvvvericvereieiceee e | erisens 139,339,627 828,691,379 |.......... 101,306,153 |............35,910,430 | ..coocc.. XXX eovirerees | e XXX | ereeeeee XXX | e 1,776,941,581 | covvevviceene 2 | 1,490,443,594 |.......... 286,497,987
12.02 Residential Mortgage-Backed Securities.. ....22,982,285 | ... . 28,271,267 ..17,386,313 |.... L4494 475 | ... . XXX.. . XXX.... .126,509,410 | ... 2 .. 68,957,105 | .. 57,552,305
12.03 Commercial Mortgage-Backed Securities...........ccocovvvveeenreesreveieiens | eevirennnn 9,611,846 | ............44,753,029 | ............ 14,355,089 | ..cvovoveeiieieeiieeens e 8B 41,519,441 | ............ 27,200,523
12.04 Other Loan-Backed and Structured Securities...........c.cooeeeeeeeeeeens | evererenans 52,278,852 122,529,058 |............21,617,240 | ............ 23,358,074 T 61,109,914 | .......... 393,831,570
12.05 SVO Identified Funds..........ccccoevvrrerrnnnes XK cerreee XXX XXX [ e XXX e [ XX s [0 | 0.0 [ .

12.06 Affiliated Bank Loans...

12.07 Unaffiliated Bank LOBNS...........ccccvvueiriiieieiiieeiieeieesieiesissieiesssessssssenes | cresssessssssesesssssssssses | sressssesessssssssssseessssns | eresssesessssesessnssssssnses | sressesessssssssessnsesessnes e |
12.08 Totals......corerrrrerrerrrrrnnans . .140,309,706 |.... 762,979 | ... . XXX.... .......1,662,030,054 | ..
12.09 Line 12.08 as @ % 0f COL 9....c.covveivieceiesiiiesesieessssesieresnsnens | cvvssnseieisnsnieiensns 302 | vvveveisnieieinnnecdd 14 | 0.9 | e R 2.6 . K01 TN, 0.0, GO [ 68.5

13. Total Publicly Traded Bonds
13.01 IsSUEr OblIGAtioNS.........cevriiueieieieieiieeie e 582,076,380
13.02 Residential Mortgage-Backed Securities.. . . . ..10,440,759
13.03 Commercial Mortgage-Backed Securities..... , IR
13.04 Other Loan-Backed and Structured Securities.. . . .
13.05 SVO Identified Funds...........cccevrvrrrrninnes rereeeee XX
13.06 Affiliated Bank Loans...
13.07

............ 17,869,424 | ......... XXXooooviiveies | ... 1,355,961,477 | ... 574 | ....1,490,443,594

. ..44,070,416 ...68,957,105
..39,904,793
..55,213,961

13.08
13.09 Line 13.08 as a % of Col. 7..
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

.......... 108,052,327
............. 72

............ 82,827,820
.55
........ 3.5

14. Total Privately Placed Bonds
14,01 1SSUET OblIGAtIONS......cvuevvveeirrieieie ettt ssessssssesas | sessessesens 24,952,216 |.......... 117,473,535 |.......... 122,561,201 | .cvvrrrnnne 7,999,137 274,971,537 | o116 | 286,497,987
14.02 Residential Mortgage-Backed Securities.. ...22,223,382 | ... ..18,588,812 9, .. reeereen XXX ..82,490,358 .35 . ...57,552,305

14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified Funds...........ccocvviverernnes

14.06 Affiliated Bank Loans...
14.07 Unaffiliated Bank LOBNS...........ccccceueriiieriirieiieiseeeess e ssssesessseses | erenensessnesresensssssesens | everenseeesssisssssseesnns | evessnisssessssesesssiesenens

1,778,937
............ 81,534,292 | .........273,644,801 | ..........101,218,432

14.08 TOAIS.......cvcveeiiiecicie ettt | evessenes 136,117,611 |.......... 425,065,153 | .......... 244,147,382 |............ 44,809,644
14.09 Line 14.08 as a % of Col. 7.. . .52
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11.............cccovervvvecens | cevvererveieiieneaa5.8 | e 18.0 | 103 | 1.9
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Annual Statement for the year 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Accrual of discount

. Unrealized valuatio

. Total gain (loss) on

. Total foreign excha

. Deduct current yea

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

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

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

AISPOSAIS........ei s

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

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

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

r's other-than-temporary impairment recognized

Deduct total nonadmitted @MOUNLS............ccvirurieiieiee ettt enes




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

10.
1.

12

3.2

33
4.1

4.2

43

Options, Caps, Floors, Collars, Swaps and Forwards

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

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

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

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

Considerations received/(paid) on terminations, SECHON 2, COIUMN 15.......... ettt ettt b st s bbbt

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

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

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18.....eeeeeettee ettt a e b s bbb ettt ettt
9.2 SECHON 2, COIUMN 200........ceuiriuieieseeseiseee et es bbb

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

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

12,944,869

21,114,735

12,944,869

5,767,915

(21,114,735)

(15,346,820)

0

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts

Book/Adjusted Carrying Value, December 31, prior YEar (LINE B PHOT YEAI)........c.vuuviererurrireisrrereeisessessssssessesssssse st ssssssessesssssssssessessessssssessessassssssessasssssnssessessssnnes

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccocuviueievcnisiciesieeseese s

Add:
Change in variation margin on open contracts - highly effective hedges:
3.11 Section 1, Column 15, current year MiNUS............cccoeuvveerevrererereereseesinens
3.12 Section 1, ColuMN 15, PriOr YEAI.........cvereveieierereie e 0

Change in the valuation margin on open contracts - all other:
3.13 Section 1, Column 18, current year MiNUS............cccoeueverevrerererieiesereinnens
3.14 Section 1, ColUMN 18, PriOr YEAI..........ccevevererererese e sesasseesenias 0

18,712,784

18,712,784

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

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..........ccccocevrevinienne )
3.24 Section 1, Column 19, prior year plus

3.25 SSAP No. 108 AdJUSTMENLS.......oviverieieiiieieieeeseisn s 0

0

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

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

Less:

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

4.23 SSAP No. 108 AdJUSIMENS.......cooivireiiiierieiccee et s 0

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

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtONS IN PHIOE YEAI...........ccvuviveveicteee ettt bbbt b bbb es st s st s st s st enee
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations iN PrOT YEAT...........c.cviuiviieieiecee ettt nens

Book/Adjusted Carrying Value at end of current period (LINES 1+ 2 + 3.3 -4.3-5.1=5.2) ..ottt seen

DEAUCE NONAAMIEA @SSELS........cvuiviiciiciie ittt s bbb a1k s s bbb s s b s bbb bbb bt s s s et

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

Si11
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Sch.DB -Pt.C -Sn. 1
NONE

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

Si12, SI13



Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
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 14 ...ttt bbb bbb bbb s sttt 18,712,784

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

3. TOtAI (LINE T PIUS LINE 2)....eviiveeicttie ettt sttt s st a a4t bbb s s b4 s b8 b bbb e s s bbbt b s bbb sttt 18,712,784

4, Part D, SECHON 1, COIUMN 5.ttt s bbbttt aen 18,712,784

5. PartD, SECHON 1, COIUMN B.......ovvieiiriiiicictseteie ettt bbbttt bbb s sttt et s sttt

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 1B......uucviiiriiiieiecie sttt s bbb b s s bbbt 18,712,784

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

9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 18,712,784

10, Part D, SECHON 1, COIUMN B........ovieeeececeeeete ettt ettt sttt s st st et s e et s et es st st s se s st et et sesntesna st et s snessanantanen 18,712,784

11, Part D, SECHON 1, COIUMN ...ttt bbb sttt bbbttt

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

Potential Exposure Check

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

14, Part B, SECHON 1, COIUMN 20..........cieiiuiieietiisie ettt bbb s sttt s bbbttt

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

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

Si14



Annual Statement for the year 2020 of he ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)

SLIS

1. Book/adjusted carrying valug, DECEMDET 31 O PHIOr YEAI.......c.cuiuiieiriiieieieisetese ettt s s st | sebessessssesses e s st s b es bbbt s st nsenae 26,295,267 | ...vvvieiiierieieissie et sssntenes | bbb 26,295,267 | ...cvvvirreirierieieiseiese e

2. Cost of cash equivalents acquired

378,278,326 | ....vvvevvriririissicsis s

3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS.........ceviiriueriiitiieiiets ettt bbb a bbb b bbbt s b e bbb bbb s st e s s e bt ssntes | ehebsssesebsseses s ass et sse s et e s s st b e s s s st et s et s s aene B04 | ot | seeaebee bbbttt B04 | o
6. Deduct consideration reCIVEd ON QISPOSAIS............ccuuereiiieeiiiiteieeie sttt bbb b s bt ae bbb e b s s b banses | bebsssesessssesessssesesssssebessesesessnaebenansenas 314,508,713 | oottt ene | seeaebes et 314,508,713 | oo
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee

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

11. Deduct total NONAAMItIEA AMOUNLS............cccuiiiieieiiciccce ettt s s s b s s b s s s s ssssesessnsesesas | oebebssesesssnsesessesesessasetes et eb et s et ebensesenessnsetensnsenas 0
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO1, E02, EO3, E04, E05, E06
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1 2 3 Location 6 7 8 9 10 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
Surplus Debent - Unaffiliated
023138 AA 8| AMBAC Assurance Surplus Note 5.1 06/07/20...........cccoermerereerereens | covernees New YOrK........ooevveeens Dissolution 02/12/2018 ............. 19,043 20,530 14,877 (760) 331
309588 AC 5| Farmers Insurance Company Surplus NOte...........ccveuereemerererernneeens | cevenene Los Angeles. Guggenheim . [ 12/30/2016 ... 3,469,500 3,692,382 3,335,953 (35,537) 211,500 [ oo | e 0.008
638671  AK 3|Nationwide Mutual Insurance Company Surplus Note............coeceermees | cevernne Columbus.... Stifel .| 1111712016 ... 1,529,570 | ..o 8,687,040 | .......... 7,270,184 (68,950) cereenBB8,750 [ s | e 0.007
694475  AA 2| Pacific Life Insurance Company Surplus NOte...........cc.cereerrreemreeenns | cevernnne Newport Beach.......... CA.... Transfer from Schedule D............ooveennrvenneennne 01/01/2017| ............. 3,058,627 3,233,778 2,947,513 (29,977) 185,000 | v [ e 0.005
707567  AC 7 |Penn Mutual Life Insurance Company Surplus Note...........cc.ooveverens | ceveenns Horsham. Transfer from Schedule D... ..101/01/2017] ... 2,650,677 2,831,756 2,587,359 | oo [ e (17,149)
743917 AH 9| Prudential Insurance Company SUrplus NOte.............oveverreernmreernneee | cevernene Newark.... Transfer from Schedule D... .101/01/2017 ... 2,596,925 2,592,062 2,341,552 (67,786)
878091  BC 0| Teachers Insurance and Annuity Association Surplus Note.............. | coveeeeee New York. Transfer from Schedule D.......ccoccoovvcnnrieisnienns 01/01/2017] oo | e 110,568 | ..cooveees 135,008 | .....ccc.... 107,946 (699)
2799999. Total - Surplus Debentures - Unaffiliated 19,434,910 .18,605,384 0 (220,856) 0 0 0 XXX
4899999. Subtotal - Unaffiliated v 19,434,910 | ... ........18,605,384 0 (220,856) 0 0 0 XXX
5099999, TORAIS.......orvveeeserreessssreesssseeeesssssessesssseessssssseseessssesessssse s s s RS E8 R EkeER R RS R R SRR SRR R R | serereenes 19,434,910 | .........21,192,556 | ........ 18,605,384 0 (220,856) 0 0 0 XXX
Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 0 1B 0 1C e 0 D e 107,946 L] SR 0 1F .. 7,876,424 16 ... 7,270,184
2A 3,335,953 2B 0 2C e 0
3A 0 3B 0 3C e 0
4A 0 4B 14,877 AC e 0
5A 0 5B 0 BC e 0
B 0
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Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

E08, E09
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
690353  RX 7 |US INTERNATIONAL DEVELOPMENT FINANCE COR........cccoovvvvmmviiannns [ crie L2974 | 1,120,488 991,808 992,016 L3 OURTRURRTOSPOUN U IO 4440 |...... 4431 [FA....| .........15,168 | .......... 44,036 | 01/15/2010. | 02/27/2027.
690353 XM 4 | US INTERNATIONAL DEVELOPMENT FINANCE COR.......ccccoevvvmriviiireris | crvveae ...113.604 1,298,333 | oo 1,142,857 1,142,863 (0) | cvvverereernreinnein | e | 0003590 | e 3.590 |MJSD. | ... 1,823 | e 41,018 |07/10/2013. | 12/15/2030.
912828  4X 5 |UNITED STATES TREASURY. SD.. ...106.891 170,000 170,061 (22) [ v e [0 2.750 | 2.736 .4,675 |08/31/2018. | 08/31/2023.
912828 YV 6 |UNITED STATES TREASURY......cooomiriiriimriierriinseiseneisnsseisessissssinns | v 104859 | i AT 18T | 45,000 84823 | e | e 97 | oo | e [ 201500 | i 1.723 12/12/2019. | 11/30/2024.
912828 YV 6 |UNITED STATES TREASURY. SD.. ...104.859 205,000 203,282 419 [ [ [0 1.500 | 1.722 [MN.cooo. | o, 270 | oo 3,075 | 12/12/2019. | 11/30/2024.
0199999. U.S. Government - Issuer Obligation XXX 2,862,683 | ............ 2,554,665 2,552,845 654 XXX XXX | s 18,910 | ....cc.... 93,479 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
313838 RS 1 |FN 511797 - RMBS ...116.093 5,098 A | e | e | 200,000 | 6.640 10/19/2001. | 05/01/2031.
31406 2L 6 |FN 811779 - RMBS ...117.551 210,974 | | s 72 ...17.501 01/11/2005. | 01/01/2035.
0299999. U.S. Government - Residential Mortgage-Backed Securities..........cc.ccooun...... XXX 16,071 0 | 76 XXX XXX XXX
0599999.  Total - U.S. GOVEIMMENL. .......veuuiieiirieissiesssiesssie s | nnnsesannes 2,572,691 XXX 2,568,916 730 XXX XXX XXX
All Other Governments - Issuer Obligations
500630 BX 5 | KOREA DEVELOPMENT BANK........ | ........... 2,963,430 | ...104.037 2,993,002 3,958 | .o | [20:3.000 | 3.142 09/05/2012. | 09/14/2022.
0699999.  All Other Governments - ISSUET OblIGAIONS. ..........vuiveireiieieieiei ettt ettt ensesessnsensenesens | eeees 2,963,430 XXX 2,993,002 3,958 XXX XXX XXX
1099999. Total - All Other GOVEMMENES. ..o | coees 2,963,430 XXX | e 3121113 | s 3,000,000 2,993,002 3,958 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligations
041042 WY 4 |ARKANSAS ST ...108.179 .1,081,790 1,000,000 FSSPRUOURRPOURPUUR PRPORPORRPORROORN BVOOOR ok I B IO 411 (e | 20,555 | 41,110 | 06/30/2014. | 07/01/2034.
20772)  AC 6 |CONNECTICUT ST.....ccooormrvrererrranas ...122.805 | . 1,228,050 | .... . 1,086,557 (TAA) | o | e | 20025.090 | 4.008 [AO..... | 12,725 | e 50,900 |02/19/2013.| 10/01/2030.
246380 7R 4 |DELAWARE ST L2727 | 2,542,540 | .........c.... 2,000,000 2,193,449 | oo | e (19478) [ ovvververcviie | crvrrerinniserininns | 0004550 |, 3.239 [W.eo | e 45,500 | o 91,000 |12/10/2012. | 07/01/2029.
373384 ST 4 |GEORGIAST..... ...122.888 .1,228,880 ..1,000,000 1,002,767 (B47) | v [ e [ 4370 [ 4.322 |AO...... | ... 10,925 | .......... 43,700 | 09/05/2013. | 10/01/2027.
373384 TL 0 |GEORGIAST..... ..105.510 ..5,800,000 5,800,000 | ..ooocverereriniininnns [ e [ | e | 003.880 | s 3.880 | | 112,520 | o 225,040 |06/21/2011. | 07/01/2022.
452152 GR 6 |ILLINOIS ST. ...101.860 400,000 399,986 | ...vverererirerririnns | v 13 | e | | 00008200 [ 6.207 [JJoooes | 12,400 | e 24,800 |07/14/2010. | 07/01/2021.
574192 6N 5 |MARYLAND ST . 117.090 | . 1,170,900 | ... 1,000,000 1,000,426 | ..o | verriieneeeene(82) i s |20 4350 | 4340 [FA....| ... 18,125 | ... 43,500 | 07/29/2010. | 08/01/2025.
574193  GK 8 |MARYLAND ST 112,146 | 2,242,920 | oo 2,000,000 1,987,315 | oo | e 1724 | v | 2000.2.800 | 2.907 [FA.....| 23,333 | e 56,000 |08/08/2012. | 08/01/2027.
57582P UD 0 | MASSACHUSETTS (COMMONWEALTH OF).... . A33.771 .2,675,420 ..2,000,000 2,115,939 | .o [ ereieeeeen(10,237) [ o v [0005.306 [ i 4515 |JJ.ees | . .53,060 | oo 106,120 | 12/16/2013.| 01/01/2030.
57582P UT 5 |MASSACHUSETTS (COMMONWEALTH OF).... ...127.933 11,279,330 ..1,000,000 1,105,322 [ ..o | eerreeenn(10,755) [ e | 04910 | 3.445 |MN...... | ..cc.......8,183 | ... 49,100 | 08/09/2012. | 05/01/2029.
57582P WK 2 | MASSACHUSETTS (COMMONWEALTH OF) ...103.484 .1,552,260 ..1,500,000 1,501,346 | oo | e (LAIT) | s [ | 20042000 | e 4.099 |JD...coo. | 5,250 | e 63,000 |12/07/2010.| 12/01/2021.
594612 BC 6 |MICHIGAN ST ..104.974 | . .1,049,740 | .... ..1,000,000 998,539 [ ..uvverirereeervrinns | cvrrrerierene 28T | e e | 0000 3.000 [ i 3.030 |MN...oo. | oo 3,833 | 30,000 |04/11/2013. | 05/15/2026.
594612 BS 1 |MICHIGAN ST ..105.004 | ...ccoovinne 1,050,040 | .....c.....c.. 1,000,000 1,000,000 | ..ooevieereriirinies e | e | e | 000 3.990 | 3.590 (Do | verenen2,992 | i 35,900 | 06/25/2014. | 12/01/2026.
605580 5Q 8 |MISSISSIPPI ST ...128.845 .2,576,900 ..2,000,000 2,142,568 | ..oocveevencenirinnens [ errereeen(13,032) [ oo | e | 2005539 | i 4542 |AO...... | .........27,695 | ........ 110,780 | 11/12/2013.| 10/01/2029.
605580 5X 3 |MISSISSIPPI ST ..135.747 4,072,410 ..3,000,000 3,375,749 | .ooovevevvviinncnnis [ eeeeeeenn(30,995) [ oo | e | 25245 | 3.718 |MN......| ........26,225 | ........ 157,350 |02/19/2013. | 11/01/2034.
605580 6K 0 |MISSISSIPPI ST ...107.261 11,072,610 1,000,000 [ ..ooveorririniiienes | eevviemeeieeniienenes [ e | e | e 4131 4130 [MN.....| ..........6,885 | ......... 41,310 | 10/21/2010. | 11/01/2022.
605580 6S 3 |MISSISSIPPI ST ..102.417 .1,024,170 1,000,000 | ..o | e | e | | e 3.243 [ 3.242 |AO...... | cccco.e...8,108 | oo 32,430 |10/06/2011. | 10/01/2021.
605581 FF 9 |MISSISSIPPI ST ...123.267 .2,465,340 2,000,000 ceevrereneeensnnes [ e 03729 [ 3.729 |AO...... | ... 18,645 | ... 74,580 |02/04/2015. | 10/01/2032.
686053 GG 8 |OREGON SCH BRDS ASSN.. ...115.240 .3,457,200 3,196,127 (22,279) | .vvveerrveeriins | cerverereiineeineenns [ 759 | 3.750 .142,770 | 12/03/2014. | 06/30/2028.
70914P  LZ 3 |PENNSYLVANIA (COMMONWEALTH OF) ...100.452 .3,013,560 3,000,023 (184) | vververeererrnes [ e [ 24550 | 4544 |FA......| oo 51,567 | e, 136,500 |01/14/2010. | 02/15/2021.
880541 QR 1 |TENNESSEE ST. ..101.616 .1,016,160 1,000,000 | ..o | e | e | s |00 3.228 [ 3.227 |FA.......| o 13,450 | e 32,280 | 10/12/2011. | 08/01/2021.
93974C PL 8 |WASHINGTON ST................ ...129.431 .2,588,620 2,207,850 | ..o [ v (19,991) | vvvevevereiies | e [ 205,381 | 3.942 |FAL...| ... 44842 | ... 107,620 |06/16/2014. | 08/01/2029.
93974C QZ 6 |WASHINGTON ST................. 102266 | .............. 2,045,320 2,000,000 | ..ooocveeririiniinnns | e e | e | 04269 | 4.268 |FA.......| .......35,575 | ......... 85,380 | 05/25/2010. | 08/01/2021.
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1199999. U.S. States, Territories & Possessions - ISSUET OblIGAtioNS. ..o s senssnesseensssnens | seeensnes 42,955,509 XXX |...........46,961,180 | ............40,700,000 | ........... 42,113,963 .0 .(133,953) | .. .0 XXX XXX XXX | ... 562,789 | ..... 1,781,170 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and GUAranteed).........uwueureriniieinmsiniissensesessisnsnserssesnseseennes | enssssseens 42,955,509 XXX | ..........46,961,180 | ............40,700,000 | ........... 42,113,963 .(133,953) | .. XXX XXX | e 562,789 | ..... 1,781,170 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligations
05914F  JP 6 |BALTIMORE CNTY MD . ...120.893 2,124,074 (19,037) | v [ e [ 4450 | 3.273 06/03/2013. | 11/01/2026.
215723  JW 8 | COOK CNTY ILL CMNTY HIGH SCH DIST NO 219....cccccvvurirrinnrineiinenes | cevee . ...100.000 1,000,000 v [ e [ 005,800 [ 5.799 12/14/2010. | 12/01/2022.
235308 QL O | DALLAS TEX INDPT SCH DIST......ccuereermerierireeesseessessessesssesesseessnins | sveeene . ...100.492 . 1,000,189 (1,518) [ oo | eevrerireeirnernniins | e 4600 | e 4.442 11/16/2010. | 02/15/2021.
399262 HD 9 | GROSSMONT CALIF UN HIGH SCH DIST I . ..121.407 2,428,140 2,000,000 ceereeeseeensinnns [ e [ DAT9 [ 5.478 05/13/2011. | 08/01/2025.
438670 6E 6 [HONOLULU HAWAII CITY & CNTY ...ooivrmrirrierierireeseesessessssenssenesseess | cveens . ...110.021 .2,200,420 2,000,027 ()| oo | e | 203138 | 3.138 10/06/2016. | 10/01/2032.
442331 QM 9 |[HOUSTON TEX . ...125.347 22,174,770 1,998,248 (25,000) | ..vovevererineinns [ [200.6.290 | ... 4.542 10/17/2012. | 03/01/2032.
544646 XY 3 |LOS ANGELES CALIF UNI SCH DIST.......vvumrerireerreeriereeeeseesssessssinenes | seevene . ...127.559 1,275,590 | ... . 1,054,410 (5,035) | covoverrerrerinin | eevrrerierinenisniiens | 0005755 | s 4.963 09/09/2013. | 07/01/2029.
602245 UM 2 | MILWAUKEE CNTY WIS....c.oiiiiiiiinerierineiseesssissesssessesssnesssssseissssens | aeseene . ...133.095 1,278,310 960,449 1,170,692 (22,562) | ..vovvererineinns [ e [ 20.6.840 | 3.633 12/06/2012. | 12/01/2028.
631294 3X 1 [NASHUA N H..ooooooiiiciesiee sttt sssnsesssenes | sevvene . ...105.487 2,109,740 | cooovvvrnne 2,000,000 2,000,000 ceevrereneennneenns [ e [0n 3197 [ 3.197 01/11/2012.| 01/15/2023.
631294 4C 6 |NASHUA N H...oooooiicee et ssensannes | aeeiine . ..122.186 11,221,860 1,051,063 (3,695) | covuverrireerivnis | eeveeieeirseiinins | 04226 | e 3.659 42,260 |04/11/2013. [ 01/15/2032.
64966H 4J 6 [NEWYORKNY... O ..102.743 .1,027,430 1,000,000 v [ e [o0n 297 [ 4.295 42,970 |10/07/2010. | 10/01/2021.
655867  JF 7 |NORFOLK VA. ...ttt sssssssines | aesine . ...120.878 .3,299,969 2,765,210 (7,430) | cooovveeeineiseins | e | 2005450 | e 5.102 148,785 |01/27/2010. | 03/01/2025.
655867  SC 4 |NORFOLK VA ...ttt siesssesssssssssssnes | sevvene . ...109.952 .1,099,520 1,000,000 | ..veeorvenerierirrines | e | e | e | e 118 4.114 41,150 |10/18/2013. | 08/01/2026.
655867  SD 2 |NORFOLK VA ...t ssesssesssssssssisnes | avseens . ...110.337 .1,103,370 1,000,000 | ..veeererriererneirnes | veerrerinerenienins | e | e | e 265 [ 4.264 42,650 |10/18/2013. | 08/01/2027.
655867  SE 0 |NORFOLK VA ...ttt ssesssesssssssssssnes | sevvene . . ..111.593 .1,115,930 1,000,000 | ..veeeveerierirnrirnes | e | e | e | e 795 | 4.754 47,550 |10/18/2013. | 08/01/2030.
660393 L3 1 |NORTH LAS VEGAS NEV......ccosiiiririineineriesiseissenssssissesesssssseissssnss | aeeie [ 1| 1.F FE.......... .101.731 | . 1,653,129 | .... . 1,625,000 ceevneeeneensinns [ e [ 008572 [, 5.570 90,545 |05/28/2010. | 06/01/2021.
68583R  BA 9 |OREGON CMNTY COLLEGE DISTS......cccovueririeernrieerneierseseeersssssssesses | cevee . L24764 | 2,495,280 | ...cccoune 2,000,000 2,115,353 | oo | e (12,585) [ .vvovvrerrerriines | wrrvrirererisrirsnnnns | 000.5.600 ..o 4.679 112,000 | 12/20/2013. | 06/30/2028.
68666P AA 4 | ORLEANS PARISH LA SCH BRD REV......c.ccocumiiirieirneieriesineesseisseesns | ceieens ...100.229 11,002,290 ..1,000,000 1,000,084 (983) | evvrrererrnrines [ e [ 24400 | 4.298 44,000 |12/16/2011. [ 02/01/2021.
718814 ZZ 2 |PHOENIX ARIZ. ..o ssiessssssisessssssssenssssnsss | avseses . ...127.864 2,557,280 | ... ..2,000,000 2,287,103 | oo | e (15,903) [ vvovererrrrrvrines | errvrirerenisrirsnnnns | 0000e5.269 | oo, 3.892 105,380 | 12/11/2014.| 07/01/2034.
73723R J5 3 [PORTSMOUTH VA......iiiiiiieiierisiineesesissisesssssssssessssisssssssssesssnsssns | neens . 2|1A . ...107.756 11,066,784 990,000 990,000 [ ..ovvererrereerininns | cereeerienienineens | cereenrneneneees | e | 0000 3.939 [ 3.938 38,996 | 06/05/2013. | 02/01/2030.
73723R J6 1 [PORTSMOUTH VA. ..ot sssessssissssiessesssssses | eeens . 2|1.CFE........ 10,000 {...106.387 | ..ccooovrrirerren 10,639 | oo 10,000 010,000 | oo | e | s | | 003939 [ 3.939 |FA..ooo| v 164 | e, 394 |06/05/2013. | 02/01/2030.
741701 H8 2 | PRINCE GEORGES CNTY MD....ccovuuviriererineinerieriesesseessnissnsesssesssseenns | seevene . 2120787 | e 1,207,870 | .ooovvrennee 1,000,000 1,000,000 | +.veeuvreriererneernes | veernerinererenins | veeseninsenenenes | e | e 790 [ 4.749 47,500 |03/10/2011. | 03/01/2026.
796269 VA 3 |SAN ANTONIO TEX INDPT SCH DIST.....ccvrvirirnrriierisrisienieessisnsssieens | cvveees ..102.274 .2,045,480 ..2,000,000 2,000,000 w20 4.006 ] 4.006 80,120 |08/24/2011. | 08/15/2028.
797646  NF 9 | SAN FRANCISCO CALIF CITY & CNTY ...couieierieereenseeseriesiesesesssnisens | sevvee ..131.811 2,636,220 | ... ..2,000,000 2,285,807 | .cvoueverrereerrniiens | e (32,728) | v [ e 205,930 | 3.717 118,600 |08/09/2012. | 06/15/2028.
833119 XK 1 |SNOHOMISH CNTY WASH SCH DIST NO 002 EVER..........ccccrvvvrvrrirnrinanns | covees LA01LT77 | 2,035,540 | e 2,000,000 1,844,863 | ...ovoviericrenns | e 49,278 | oo [ e [ 1140 [ 3.986 22,800 |01/11/2012. | 12/01/2023.
87122N  EZ 8 | SYCAMORE OHIO CMNTY SCH DIST.....coviviererrerrineeiersieesenissessnsnes | eeens . L1873 650,000 650,000 ceevreeeneennsnnes [ e [ 005,550 [ 5.549 36,075 | 12/21/2010. | 12/01/2025.
882722 VN 8 | TEXAS STttt ssesssssssenss. | avsenes . ..136.225 | e 1,362,250 | ..coovvrene 1,000,000 1,128,794 (5,719) | cvovvvrverervriseres [ vrrernnisersnnenens [ 4681 | 3.627 46,810 | 10/22/2012. | 04/01/2040.
882722 VP 3 | TEXAS STt sssssss st sssssssssssssssssssnsns. | avsvene . ..127.822 1,278,220 ..1,000,000 1,095,061 (6,063) [ cvvoverrereerennns | cevrerieniserinniins | 4831 | s 3.661 46,310 |02/19/2013. | 04/01/2033.
882723  PU 7 | TEXAS STt | onviens . ...109.743 11,097,430 | .... ..1,000,000 1,000,000 | ..o | e | e | e | e 3,423 [ 3.422 34,230 |06/26/2014. | 10/01/2026.
882723 PV 5 | TEXAS STttt sss st ssssssssssssssnins. | avsvene . ..109.438 | ..............1,094,380 | ..coooonneen. 1,000,000 1,000,000 ceeveeeneennsinnns [ e [0 3573 [ 3.572 35,730 | 06/26/2014. | 10/01/2027.
981305 SA 4 |WORCESTER MASS.....oiiiiiiiiiirisiiisiiesissessssissessssssssssssnssssssssssnsssssenss | avseons . ...119.359 750,000 775,011 (5,438) | .oovvveninriiniies | e | 2008250 | 5.666 46,875 | 10/28/2010. | 01/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations XXX 41,450,449 42,970,989 (114,432) | .. XXX XXX | e 548,834 | ... 1,933,386 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possession 43,659,779 XXX |. ..47,922,988 | ..........41,450,449 42,970,989 (114,432)| .. XXX XXX | s 548,834 | ... 1,933,386 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and ts and Their U.S. Political Subdivisions - Issuer Obligation:
00164T AA 6 [AMCEST 2007 AA28 - RMBS........ccoovvimiiiriiiisrinniceissiciisssssissiiiens | v . A ...112.368 1,424,461 ..1,267,680 1,300,311 2,535 5740 | ... 4.968 |Jd.coies | v 33,553 | ... 72,765 | 07/22/2010. | 01/15/2028.
010608 5M 5 | ALABAMA ST PUB SCH & COLLEGE AUTH........ocoumrvimerierineiieirseriseniens | sevvee . ..124.447 6,222,350 | ... ..5,000,000 5,443,516 5150 | 3.637 [MS......| coverenns 85,833 | ........ 257,500 | 12/12/2014. | 09/01/2027.
04048R DS 2 |ARIZONA BRD REGENTS ARIZ ST UNIV SYS REV.......couvvvmmmrrirnrriiricnri | ceveens I 1 L A34.487 | 1,344,870 | .......c....c. 1,000,000 1,167,277 ..0.204 |...... 4.064 |Jd.coces | i 31,020 | .......... 62,040 |01/31/2013. | 07/01/2030.
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040627 DX 6 | ARIZONA PWR AUTH PWR RES REV.......costivirrinrrierireiinseiiensiienns ...133.850 .2,677,000 2,000,000 IV 4918 |..... 4917 |AO...... | 024,590 | oo 98,360 |03/19/2014. | 10/01/2045.
071239 DB 0 |BATON ROUGE LA. ...102.315 11,023,150 1,000,000 B 4570 |...... 4570 (s | 021,073 | 45,700 | 03/07/2012. | 01/15/2029.
072031  AK 3 |BAY AREAWTR SUPPLY & CONSV AGY CALIF RE........ccccoovuvvmrirerirens ...106.367 2,127,340 2,000,000 | oo [ s [ | e | 000.2.855 | 2.854 [AO..... | e 14,275 | e 57,100 |02/01/2013. | 10/01/2023.
123550 HN 8 |BUTLER CNTY OHIO HOSP FACS REV. ..111.831 11,118,310 999,990 (1) ] oo | e | 2000:3.300 | e 3.300 33,000 |12/22/2017.| 11/15/2029.
13077C  TL 8 |CALIFORNIA ST UNIV REV ...157.952 .3,159,040 2,636,424 | ..ooovvienn [ s (18,879) | ..veverevrvierinns [ [ 06,484 | 4.181 129,680 |03/27/2015. | 11/01/2041.
130795 76 7 | CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV ...149.419 11,494,190 1,330,487 | ..o | e (10,088) | ....coooevverrvrires | cervrieneireceirenens [ e 1550 | e 4.891 75,500 |01/08/2015. | 05/15/2040.
167736 YV 3 |CHICAGO ILL WTR REV. ..129.128 11,291,280 1,086,886 (T514) | oo | e | 0.8.642 | e 5.392 |MN......| cccoe... 11,070 | oecocen 66,420 |03/12/2014. | 11/01/2029.
183596 CY 9 |BALTIMORE MD BRD SCH COMMRS CITY SCHS RE. ..122.758 .2,455,160 2,000,000 e | e [ 205,692 | 5.691 113,840 | 02/03/2011. | 12/15/2025.
19633S AB 9 | COLORADO BRDG ENTERPRISE REV.... ...144.080 .1,440,800 1,198,148 (6,013) | oo | e | 008078 | i 4.554 60,780 |05/28/2013. | 12/01/2040.
213248 BB 2 |COOK CNTY ILL SALES TAX REV ...109.745 1,371,813 1,250,000 [ ..o | e [ e | e | 0n5.354 | 5.353 66,925 | 07/12/2013. | 11/15/2035.
25477G  EV 3 | DISTRICT COLUMBIA INCOME TAX REV ...120.624 11,206,240 . 1,000,000 coerevrnnernnneees | e [ 205,282 | i 5281 [JD.ccci | v 4,402 | 52,820 |12/03/2010. | 12/01/2026.
264416 AN 8 |DUKE UNIVN C REV. ...144.165 2,883,300 | ... ..2,000,000 2,522,828 (23,158) | ..evvvrvvrrrveeins | ceveerenrenserinnnees | 000005.850 | 3.695 117,000 |09/11/2012. | 04/01/2037.
40179P  AA 3 |GUILFORD CNTY N C PUB FACS CORP LTD OBLI ...103.884 11,038,840 | ... 1,000,000 1,000,000 [ ..ooveorieririiienns | cevviereeieeneiienenes [ e | e | e 4564 | i 4563 [AO...... | oo 11,410 | e 45,640 | 03/15/2012. | 04/01/2032.
438701 WY 6 |HONOLULU HAWAII CITY & CNTY WASTEWTR SYS.. 114174 500,000 499,986 (1) ] oo | verrerieriserienins | 2003668 | oo 3.668 07/23/2015. | 07/01/2027.
438701  WZ 3 |HONOLULU HAWAII CITY & CNTY WASTEWTR SYS.. ...115.061 500,000 499,985 (1) ] e | eereerereisereiienens [ 2000, 3.868 | v 3.868 07/23/2015. | 07/01/2028.
438701 XD 1 |HONOLULU HAWAII CITY & CNTY WASTEWTR SYS 117470 ..1,000,000 1,000,000 [ ..o | e 40 | e | e [ AL 4.410 07/23/2015. | 07/01/2035.
442435 5B 5 |[HOUSTON TEX UTIL SYS REV. ...115.045 ..2,000,000 2,000,000 coerevrneerneneees | e [ 2000 3.828 | i 3.827 03/13/2014. | 05/15/2028.
451290W KB 5 |IDAHOHSG & FIN ASSN........coorviiiriircinciescsssisssesssssses ...131.455 . ..2,000,000 2,298,061 | ...oovovicriiiinis [ s (33,219) | v | e [ 206,348 | 4.035 05/23/2013. | 07/15/2028.
452227  FT 3 |ILLINOIS ST SALES TAX REV......coomsrrimmmrimenvimnreiseneeseneeseneiseneiseneinns | cveeene | oo | cenevene 1| 2B FEuiiiiiis | 1000022.3,099,160 | ..... 94.421 |. 2,832,630 | ... ..3,000,000 3,075,470 (3,515) [ oo | e | 0004080 | 3.862 04/24/2013. | 06/15/2036.
452227  GM 7 |ILLINOIS ST SALES TAX REV.......cocvirvvinririenincirnenninersnsesenssssessesssnne | wvnvene [ [eveivsne 1| 2B FEuviiiiis | veivevinnnn...885,810 | ... 93.287 | v 932,870 | oo 1,000,000 918,739 5,262 | .ovevevriniirenns e [0 3,790 [ 4.674 10/29/2013. | 06/15/2032.
452227  UN 2 |ILLINOIS ST SALES TAX REV.......coovsrrimmrrimarvimnneiseneissneiseneiissneiseneines | cveeene | oo | cenveveee 1| 2B FEuiiiiiis | 100002.2.2,000,000 ... 99.701 11,994,020 ..2,000,000 2,000,000 coerevrnnennnneens | e [ e 620 | 4.620 03/11/2014. | 06/15/2038.
454624 U5 4 |INDIANA BD BKREV. .. 111.091 .2,221,820 ..2,000,000 2,013,362 (3,958) | cvvoverrirrirrni | eevverirerisrieniiens | 0005490 | i 5.249 11/19/2010. | 01/15/2024.
463632 4P 1 |IRVINE RANCH CALIF WTR DIST ...152.969 .3,059,380 ..2,000,000 2,682,057 (22,895) | ..veveererineines [ e [ 206,622 | 4.059 03/25/2015. | 05/01/2040.
46615M AS 0 |JEAFLADIST ENERGY SYS REV. ...105.101 | . 1,692,126 | ... ..1,610,000 1,610,000 [ ..o | e [ | e | 04238 | 4.237 , 06/07/2013. | 10/01/2030.
47770V AX 8 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ........cccoooviriiierii ..105.449 | . 1,054,490 | ..o 1,000,000 1,000,000 [ ..o | eeeriemeeieeniienenes [ e | e | 000 3:238 | e 3.235 | | e 16,175 | 32,350 |01/29/2013.| 01/01/2023.
47770V AY 6 | JOBSOHIO BEVERAGE SYS OHIO STATEWIDE LIQ... ..116.320 .2,326,400 ..2,000,000 2,000,000 crrrnrnns | [ 00003.989 [ L 3.985 |Jdoiiis | 000 39,850 | i 79,700 | 01/29/2013. | 01/01/2029.
544525 NZ 7 |LOS ANGELES CALIF DEPT WTR & PWR WTRWKS... ...137.340 .1,373,400 1,184,096 (6,251) [ coooevvercerieceies | rerereneireniiiens | 20008.008 | e 4528 [JJ...oo. | 30,040 | oo 60,080 |09/16/2015. | 07/01/2039.
544712 2H 4 |LOS ANGELES CNTY CALIF MET TRANSN AUTH S... ..137.428 5,497,120 4,873,958 | ..o | e (31,548) | .vevverierinns [ [0 5735 [ 4.040 229,400 |02/26/2015. | 06/01/2039.
54473E NS 9 [LOS ANGELES CNTY CALIF PUB WKS FING AUTH.... ...170.358 .1,703,580 . 1,282,368 (8,073) [ oo | e | e 7618 | 5286 |FA.....| ... 31,742 | 76,180 | 12/14/2012. | 08/01/2040.
57429L AL 0 |MARYLAND ST TRANSN AUTH LTD OBLIG REV.......cccovvvvrmrvervrveireiinns | wrvvee | oo [ eevveree T LG FE it | v, 258,943 |...103.333 240,000 242,316 (2,896) | ..ooverrerrirnis | e | 0008480 | i 5799 (Wi | el 1776 | e 15,552 | 12/18/2002. | 07/01/2022.
575832 P4 6 |MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ. 250,000 |...122.857 250,000 250,000 [ .eoverrerrereerininns | cerreerienienieens | e | e | 005,788 [ 5786 |MN.....| oo 2412 | i 7,235 | 12/10/2010. | 05/01/2025.
575832 R2 8 | MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ. ...115.069 750,000 750,000 [ oo | e | e | e | 005,788 [ 5.786 12/10/2010. | 05/01/2025.
57583P ET 2 |MASSACHUSETTS (COMMONWEALTH OF) ...104.240 1,000,000 [ ..o | cevviereeieeneienenes [ e | e | e 4835 | 4.834 12/15/2010. | 12/15/2021.
576000 KW 2 |MASSACHUSETTS ST SCH BLDG AUTH DEDICATED, ...126.398 2,185,156 (24,852) | ..ovvorvvvieriins | cerverereiieeiiieenns [ 205,468 | i 3.835 06/27/2014. | 06/15/2027.
592041 XW 2 |MET GOVT NASHVILLE & DAVIDSON CNTY TENN ...111.098 . 2,000,026 (1) | oo | e | 003437 | s 3.437 10/27/2016. | 10/01/2046.
594712 PP 0 |MICHIGAN ST UNIV REVS ...130.443 .3,261,075 2,902,498 (35,932) | v [ [0 8173 [ 4.042 06/09/2015. | 02/15/2050.
604115 BA 2 |MINNESOTA PUB FACS AUTH ST REVOLVING FD ..124.187 1,241,870 1,044,667 (6,220) [ ..o | e | 005,125 | 4.292 07/25/2013. | 03/01/2027.
604115 BB 0 |MINNESOTA PUB FACS AUTH ST REVOLVING FD.... ...126.881 1,268,810 1,050,835 (5,927) [ oo | e | 00005.250 | e 4414 |MS.....| ... 17,500 | ......... 52,500 |07/25/2013. | 03/01/2028.
60636A EF 6 |MISSOURI ST HEALTH & EDL FACS AUTH EDL F ...114.581 .3,437,430 3,000,000 | oo [ e | e | e | 20000 3.338 | 3.335 100,050 | 07/19/2012. | 02/15/2027.
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610730 AA 1 |MONROE CNTY N Y INDL DEV AGY SCH FAC REV.... ...116.992 4,679,680 4,000,000 B O 4176 |...... 4.175 167,040 |06/14/2012. | 05/01/2028.
61075T GQ 5 |[MONROE CNTY N'Y INDL DEV CORP REV. ...126.120 11,261,200 1,000,000 B 5.046 |...... 5.046 |JJ.ccoo. | 200025230 | oo 50,460 |09/11/2013.|07/01/2028.
61075T GR 3 |[MONROE CNTY N'Y INDL DEV CORP REV. ...133.475 .1,334,750 1,000,000 | ..o | e | e | e | 8311 [ 5311 | deiiis | 100 26,555 | e 53,110 |09/11/2013. | 07/01/2033.
641667 NZ 9 |NEW ALBANY FLOYD CNTY IND SCH BLDG CORP ...105.960 .1,059,600 1,000,000 e | e [ 31100 3.110 31,100 |04/11/2013.| 01/15/2027.
64971Q GW 7 |NEW YORKN Y CITY TRANSITIONAL FIN AUTH ...100.952 .2,019,040 2,000,206 (609) | ..o [ [ 203450 L 3.418 |MN......| ..c...... 11,500 | ......... 69,000 |08/03/2011. | 05/01/2021.
64971Q  J4 6 |NEW YORKNY CITY TRANSITIONAL FIN AUTH.... ...117.636 .2,352,720 2,034,232 (1,722) | oo | e | 20003750 | 3.600 |MN......| ..........12,500 | ......... 75,000 | 11/15/2012.| 11/01/2035.
64971Q  RA 3 |NEW YORKN Y CITY TRANSITIONAL FIN AUTH.... ...102.066 .2,041,320 1,994,923 5,942 | oo | e | 000002900 [ e 3.212 |MN......| ool 9,667 | e 58,000 |12/13/2011. | 11/01/2021.
649902 2E 2 |NEW YORK STATE DORMITORY AUTHORITY.... ...125.523 .2,510,460 2,245,824 (25,051) | oevvvrrrerrrnernes | cereerneeeeiserinnenes [ 20005.289 | 3.567 105,780 | 02/08/2013. | 03/15/2033.
649902 7P 2 |NEW YORK STATE DORMITORY AUTHORITY ...101.508 2,375,287 2,338,817 1,856 | v | e [ 2002.3.060 | i 3.133 10/05/2011. | 08/15/2021.
649902 S7 9 |NEW YORK STATE DORMITORY AUTHORITY.... A ...104.940 .2,098,800 2,000,000 | ..o [ e | | e |2 750 | 4.748 05/27/2010. | 03/15/2022.
649902 T2 9 |NEW YORK STATE DORMITORY AUTHORITY.... A ...123.135 .3,694,050 3,389,420 | oo [ v (34,926) | ...covoorvvienrines | cervereniiieciinenes [ 205,500 | i 3.810 01/21/2015. | 03/15/2030.
649907 YA 4 |NEW YORK STATE DORMITORY AUTHORITY.... A ..127.343 .5,093,720 4,011,670 (T92) | oo [ e | 4802 | 4.767 01/07/2014. | 12/01/2034.
64990C ZW 4 |NEW YORK STATE DORMITORY AUTHORITY.... 2|1.DFE..... ...111.650 11,116,500 999,970 (B) [ e | eerevereireeeiienens [ 200 3.998 | 3.998 05/17/2017.| 07/01/2039.
64990F MV 3 |NEW YORK STATE DORMITORY AUTHORITY A ...131.889 1,151,851 (5,455) [ oo v | 00005427 | 4.223 01/31/2013. | 03/15/2039.
650035 UZ 9 |NEW YORK ST URBAN DEV CORP REV........c.coooriummmrimmeimmeniirnnnirnsniinns [ s A ...100.826 . 1,000,000 [ ..o | eerviereiieeneineenes [ e | e | e 4810 i 4.807 12/02/2010. | 03/15/2021.
658308 AD 3 |NORTH CAROLINA TPK AUTH MONROE CONNECTOR..........c.ccoovvvmunnis [ v A ...107.762 589,000 589,000 [ ....vevurviiriiinns | e [ | s | e 44500 | 4.450 10/15/2010. | 01/01/2023.
658308 AD 3 |NORTH CAROLINA TPK AUTH MONROE CONNECTOR. SD.. A ...107.762 411,000 411,000 | e [ e | e | e | e 4450 | 4.450 10/15/2010. | 01/01/2023.
677561 JU 7 | OHIO ST HOSP FAC REV RO IO A ...115.364 . 1,999,933 2 | s | 2037000 | 3.700 | oo | s 37,000 08/09/2017.| 01/01/2043.
67756A 2N 1 |OHIO ST HIGHER EDL FAC COMMN REV.......ccocoummiiimmiriinieiieneseceiienes | e A ...100.000 | . .1,000,000 | .... . 1,000,000 [ ..ooveomriereriienns | eevriereeieeeeiienenes [ e | e | 0003679 | e 3.679 [ | v 18,395 11/16/2011. | 01/01/2021.
67756A 2P 6 | OHIO ST HIGHER EDL FAC COMMN REV........cccovrmrmivnrinrirernsrseinsireinnes | v ..103.469 | ...cccoee. 1,034,690 | .............. 1,000,000 1,000,000 crrrnrenennns | s | 0003.049 [ 3.849 [ | e 19,245 11/16/2011. | 01/01/2022.
67908P AZ 9 | OKLAHOMA ST CAPITOL IMPT AUTH REV.........oooriiieriirereireneirecnienees | reeens ...125.886 2,517,720 ..2,000,000 2,277,349 (23,765) | ...cvvevreveerriies | cereereniiieciinenens [ 205,610 | i 3.853 (Ui | v 56,100 08/09/2012. | 07/01/2030.
684273 HC 2 |ORANGE CNTY CALIF LOC TRANSN AUTH SALES........cccoovrvrvnvirmrvniinins | crvees ...151.486 3,029,720 | ... ..2,000,000 2,751,201 (23,551) [ ovvvererrvnrieiiens | ervrrerenissirsninns | 0000.6.908 | oo 4139 [FA..| e 52,194 02/26/2015. | 02/15/2041.
68607D NC 5 |OREGON ST DEPT TRANSN HWY USER TAX REV.........ccoovvvvemvivinriiinns | cevvens ...108.349 2,166,980 | .............. 2,000,000 2,000,000 ceeveeeseennsinnns [ e [0 4883 [ 4.882 [MN.....| oo 12,479 04/01/2010. | 11/15/2022.
73358W  CW 2 [PORTAUTHN Y &N .o | aneiees . ...974,552 |..142.300 | . .1,138,400 800,000 940,138 (4,398) | ..o | e | 0000 5647 | 4323 [MN.....| oo 7,529 02/04/2013. | 11/01/2040.
73358W  TZ 7 [PORTAUTHNY &N .o | cnevens 2{1DFE. . | s 1,000,000 |...111.040 | ............. 1,110,400 | ..ccovvvenncee 1,000,000 1,000,000 [ ..o | e [ e | e | e 4426 | 4425 [AO...... | v 9,344 10/08/2014. | 10/15/2034.
768874 SD 2 |RIVERSIDE CALIF ELEC REV... .1 ...103.955 .1,039,550 1,000,000 | ..ooeoveerienirinns | e | e | e | 008,265 [ 6.261 |AO...... | coovvrnee 15,663 12/09/2010. | 10/01/2021.
768874 SG 5 |RIVERSIDE CALIF ELEC REV... A ...168.214 .3,364,280 2,817,900 (25,419) | evevvererierinns [ e [0 7.605 |, 4466 [AO..... | oo 38,025 | ....... 152,100 |01/07/2015. | 10/01/2040.
783186 NH 8 |RUTGERS ST UNIV N J....oiiiiiiiniiniisiniesieseesienissiesieninens | cvviene A ...140.733 4,221,990 3,626,967 (20,973) [ ovvvererrrerieiines | v | 0000.5.665 | oo, 4.090 [MN...... | cooveenee 28,325 | ....... 169,950 | 12/13/2012. | 05/01/2040.
79765R SV 2 | SAN FRANCISCO CALIF CITY & CNTY PUB UTIL.......oovvveicriicciieciians | oo A ...140.677 | . .1,406,770 1,223,747 (7,032) [ oo | e | 20008.000 | e 4310 [MN.....| oo 10,000 | .......... 60,000 | 04/12/2013. | 11/01/2040.
80168N EP 0 | SANTA CLARA VY CALIF TRANSN AUTH SALES T.....vvvvveirinirneirerinne | ceree . 128.854 | ... 3,865,620 3,424,263 | ...oovvvieiriiniens [ i (51,635) | ..veveverrrinrinns [ [0 5.876 |, 3.601 10/22/2012. | 04/01/2032.
812643 HF 4 | SEATTLE WASH MUN LT & PWR REV.......ccooviiiiviiiniiineiieneeiseniessneinns [ v ...115.687 12,313,740 1,985,553 TAAT | e | e [ 20.3.500 | e 3.600 06/29/2012. | 06/01/2029.
835574 CB 8 | SONOMA CNTY CALIF PENSION OBLIG.........coccoommrrirarriinnnes I ...122.396 .2,808,988 2,402,443 (9,206) [ ..ooovvvvrrrriannies | e | 0002.8.000 | 5.333 03/22/2012. | 12/01/2029.
870000 HJ 8 | SWARTHMORE BORO AUTH PA COLLEGE REV.........cccooovmmrviviniirinninns [ o ...101.999 .1,019,990 1,000,000 [ ..ooveoriireniiienes | oo [ e | e | 000 3.1000 | i 3.099 11/30/2011. | 09/15/2021.
880557 3E 1 | TENNESSEE ST SCH BD AUTH......ccoisiiiiniiniiniiiciiesisiseicesieiienins | v ...100.513 .1,005,130 849,328 22,672 | oo | e | e 1515 | 4.528 07/25/2013. | 09/15/2026.
882135 7 9 |TEXAS A &M UNIV REVS.....ooiriirrernererneeeiseesnnessssnssssssssssssssssssneees | e ...110.731 11,107,310 1,000,000 [SSSUTEURRPRURPRURTRN VOPRURRPOURRPRROOON VORRNT o0 4 07 IR 4771 09/04/2013. | 05/15/2033.
88213A ET 8 |TEXASA &M UNIVREVS ...109.831 11,372,888 1,249,986 (B) | ererrrrrrienniens | eemvirenrienniinnns [ 200 3.993 | L 3.993 03/23/2016. | 05/15/2037.
88213A  KJ 3 [TEXASAEMUNIV REVS......cooomiiiriieitiieriesieeiesiseissesissssessesssseses | cviees ...110.988 . 1,999,984 () | ceerrererrrernenn | verrerieeeseriinnins | 2000 3.286 | e 3.286 06/07/2017. | 05/15/2031.
882806 CJ 9 |TEXAS TECH UNIV REVS IAM COML PAPER NTS.......cooovvivciinriiciriiins | e ...101.641 700,000 700,000 [ ..o | e | e | e | 0003070 i 3.069 01/06/2012. | 08/15/2021.
882806 CK 6 | TEXAS TECH UNIV REVS IAM COML PAPER NTS.........coovvimimvivnniiranens [ v ...101.909 500,000 500,000 ceevrereneennsines [ e [0 3:270 [, 3.269 01/06/2012. | 08/15/2022.
88283L HU 3 | TEXAS TRANSN COMMN ST HWY FD REV.......coomvvemmrrimnirirenerirnneirinens | v L A28877 ... 3,221,925 | 2,500,000 2,801,977 (27,088) | ..coovviriniinns [ [0 5.178 | 3.628 08/13/2012. | 04/01/2030.
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89602N VD 3 | TRIBOROUGH BRDG & TUNL AUTHN Y REVS.......cc.coovvviiveriniiriinene . LA ...102.927 11,029,270 ..1,000,000 1,000,000 . B O 4.050 |...... 4.049 |MN......| oo 5175 | e 40,500 |10/21/2010. | 11/15/2021.
914072 K4 4 |UNIVERSITY ARK UNIV REV, ...107.147 12,437,594 ..2,275,000 2,274,985 4)].. I 3.166 |...... 3.166 10/06/2016. | 09/15/2031.
914119 F5 6 |UNIVERSITY CINCINNATI OHIO GEN RCPTS ...105.617 .1,056,170 ..1,000,000 999,997 [ ..o | e (B) | e e | 0. 3.949 [ 3.949 05/11/2016. | 06/01/2042.
914119 YR 7 |UNIVERSITY CINCINNATI OHIO GEN RCPTS ..114.148 ..2,000,000 2,000,000 | .evoovererereenininens [ e [ | e | 08,183 | 5.152 12/05/2013. | 06/01/2033.
91412G  GX 7 |UNIVERSITY CALIF REVS ...123.639 745,000 770,935 [ .oocovivcicnniens | e (L) | i e | 797 [ 4.376 03/08/2012. | 05/15/2031.
91412G TG 0 |UNIVERSITY CALIF REVS . ...120.265 . ..2,000,000 2,000,000 | .evouvererereerininens [ e [ | e | 4801 | 4.600 09/26/2013. | 05/15/2031.
914440  KZ 4 |UNIVERSITY MASS BLDG AUTH PROJ REV.......oovvvirriiriireniiirinerienens . PAARR ...106.195 .1,061,950 1,000,000 | ..o | e | e | e | 00003990 [ 3.949 10/22/2010. | 11/01/2022.
914455 JZ 4 |UNIVERSITY MICH UNIV REVS ...130.736 .1,307,360 1,158,699 | ..o | eeerreene(14,335) | oo | v | 00005513 [ 3.490 10/24/2012. | 04/01/2030.
914729 ST 6 |UNIVERSITY NORTH TEX UNIV REV. P . ...112.565 .2,555,226 2,269,828 | ...ccvoeviiriiniinns [ e 13 [ e 03757 | 3.758 01/06/2017. | 04/15/2031.
914805 FA 9 |UNIVERSITY PITTSBURGH PA HIGHER ED........ccccoevoererieirirerierinnniens . 2|1 ,000, ..119.977 .2,399,540 1,999,967 | ..vvevvrerirerernrenes | eevverrerirerreen(1) | e | v | 0000 3.648 | i 3.646 01/06/2017. | 09/15/2036.
915137 5RO |UNIVERSITY TEX UNIV REVS IAM COML PAPER ...136.073 .2,721,460 2228244 | ... | e (8,597) [ | e | 4794 | 3.912 02/06/2013. | 08/15/2046.
91528N  AA 9 |UNM SANDOVAL REGL MED CTR INC COLO REV ...100.172 .2,349,033 2,345,000 | oo [ s [ | e | 045000 | 4.499 10/07/2010. | 07/20/2036.
91754C  BL 3 |UTAH ST BRD REGTS AUXILIARY & CAMPUS FAC ...105.876 .1,058,760 1,000,000 | ..veeerererierirneirnes | veerrerineinenenine | eeeneninnninenenes | seeeeesneenennnens | 00005.290 [ 5.287 12/17/2010. | 04/01/2022.
91754R PR 2 |UTAH ST BRD HIGHER ED REV... ...129.261 11,292,610 1,193,393 | e | e (19887) | e | v | 00008279 [ 3.553 08/09/2012. | 04/01/2029.
92778L  BK 5 | VIRGINIA COMWLTH UNIV HEALTH SYS AUTH RE ...108.815 .1,088,150 1,000,000 | ..voueveerierirerirnes | e | e | e | 0000 3.898 [ 3.858 01/30/2014. | 01/01/2024.
927793 TC 3 |VIRGINIA COMWLTH TRANSN BRD TRANSN REV. ...129.195 .2,583,900 2,330,675 | .oooverrerrcrirninnns [ eeeereeenn(16,979) [ oo | e | 200.5.350 | e 3.842 04/11/2013. | 05/15/2035.
928075 FS 4 |VIRGINIA PORT AUTH COMWLTH PORT FD REV. . . ...103.852 .1,298,150 | ... . 1,250,000 | ..vouervrerierirneirnes | ceernnrinninenenins | veenerinnsinenienes | seeesennennennnens | 00003070 [ 3.070 01/11/2012. | 07/01/2022.
928075 FT 2 |VIRGINIA PORT AUTH COMWLTH PORT FD REV......cccovvuvriirinirircrirenes . LA . ...750, ...106.632 ...799,740 750,000 750,000 [ oo | cerienrienirenineens | e | e | 00003220 [ 1o 3.220 01/11/2012. | 07/01/2023.
92817S D6 2 |VIRGINIA ST PUB SCH AUTH........c.ccevunnee ...121.668 | . 2,433,360 | ..o 2,000,000 2,000,000 | .evourererereirnninens [ e [ | e | 200 3.840 | s 3.840 10/12/2012. | 12/15/2034.
92817S  TB 4 |VIRGINIA ST PUB SCH AUTH.......cc.oevvnee. ..130.355 | i 1,303,550 | .ooovvrne 1,000,000 1,054,192 | ..o [ v (4,362) | e [ e | 208512 | 4.800 07/25/2013. | 08/01/2030.
93730P AA 4 [WASHINGTON BIOMEDICAL RESH FACS 3 WASH L.. . ...102.393 .1,023,930 1,000,000 | ..veurvreriererneirnes | eeerrerinernenienins | eeerneeisennenenes | seeeeesnenennnens | 000e5.231 [ 5.231 12/03/2010. | 07/01/2021.
93976A AJ 1 |WASHINGTON ST CONVENTION CTR PUB FACS DI.. | ...102.065 11,020,650 1,000,000 | ..vrevieereriininies e | e | e | 205421 | 5.421 11/17/2010. | 07/01/2021.
940093 R4 1 |WASHINGTON ST UNIV REVS . .1 ...120.040 .2,508,836 . 2,408,107 | .ooovvererencevvninnens | cerrereeen(81,281) [ | e | 20.5.990 | oo 3.442 11/28/2012. | 10/01/2027.
97712D  E5 1 [WISCONSIN ST HEALTH & EDL FACS AUTH REV........ccovtivniiniineniiniins e . .2 . ...982,620 |...110.399 | . 11,103,990 | ... ..1,000,000 984,438 | ..o | evrinnieeenn022 i [ [00003.500 [ 3.620 12/20/2017. | 08/15/2038.
2599999. U.S. Special Revenue & Assessment Obligations - IsSUEr OblIGAtIONS. ........cvuureusrressrrsserseresseessssises s | cerseeeas 182,149,482 XXX | s 200,215,178 | ....cc...e 166,977,680 | ........ 178,031,586 | ...ovvovveiriiniinnn 0 XXX XXX | ... 2,048,887 | ... 7,981,426 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3133N3 U9 3 |[FHREBD08 - RMBS........ccomeieiiriieiieeieeiseisesiessessessssissessessessssensas | neens [ A11A s | s 2,110,844 |..103.743 | .............. 2,153,832 | .ovvrirenne 2,076,134 2,103,053 (6,849) | ..oovvreereereris | e | 0003500 | e 2.931 |MON... | .covvvrn 6,055 | .oovenne 72,665 | 11/08/2019. | 11/01/2049.
3140K0  EL 8 [FNBO4638 - RMBS.........cooiviireiernieienisisenieisisssesessssessssssssenssnsns | renene . 1A.. ..103.134 1,514,431 | e 1,468,407 1,470,257 (802) [ .oovvrverreererinne | eevrveriersnreieninne [ 000 3.000 [ 2.901 [MON... | wcovvvrrnee 3671 | 44,052 |11/07/2019. | 11/01/2049.
3140QB N5 3 |FN CA401T - RMBS........ooiiiiciiiceiieceesecesesesesesissesssessssessssssssssnssoas | v . LAITA L | ...103.843 ...606,359 583,918 590,807 (1,790) [ coooeverevereervnns | eevrreeireeirserssins | 2000:3.500 | e 2.628 |MON...| .cccovrnee 1,703 | oo 20,437 |10/11/2019. | 08/01/2049.
3140QC DT 0 |FN CA4613 - RMBS......ooiiiiiiiicieiissiseisnissisnsssssssssssssssensssesssensssesssansnnss | nessaee N 411A ..103.848 | ..o 2,324,290 [ ..ocoorenne 2,238,161 2,264,997 (7,529) | oo | evvivirniniisniiniens | 2003500 [ oo 2.648 [MON... | .ccoovrnnes 6,528 | ... 78,336 | 11/07/2019. | 11/01/2049.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities. ..o SR RRRPTOROTY (RN 6,448,416 XXX s 6,598,912 | .o 6,366,620 6,429,114 (U (16,769) | ..vvovvrerernns 0 XXX XXX | s 17,957 | ..ee. 215,490 XXX XXX
U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
196479 F9 5 |COLORADO HSG & FIN AUTH - MBS ...104.227 .1,329,830 ..1,275,898 1,304,157 (7,026) | ..o | eevverirseirnerinrnns | 2003700 | e 3.572 |MON...| ... 02/14/2018. | 03/01/2048.
37353P AH 2 | GEORGIA ST HSG & FIN AUTH REV ...109.242 11,092,420 | .... ..1,000,000 995,517 ATT | e | e | 0000 3.500 | e 3.534 | JD....... 12/21/2017. | 12/01/2038.
462467 NW 7 [IOWAFIN AUTH SINGLE FAMILY MTG REV........ccoovvumirirvrrneerenincesrenns | v ...100.094 ...605,569 605,000 605,000 [ ..ooorvermeerrrneeinnes | cerereenernnnesnnnees [ eennnnennnnennnees | onneeenneennnnennee | 0000 2.900 | oo 2.900 |MON... 05/23/2013. | 02/01/2042.
49130T PN 0 [KENTUCKY HSG CORP HSG REV.......... . ..101.484 11,622,260 ..1,500,000 1,500,000 | ..o | e | e | e | e 3,468 [ 3.468 [JJ....... 06/06/2012. | 07/01/2021.
56052F BC 8 |MAINE ST HSG AUTH MTG PUR.........oeoririirierienieesseisssssesienssesenns | seevene . ...108.191 .2,163,820 ..2,000,000 1,999,968 () | ceererererrrrrnenn | eerererieeeseriienins | 2003589 | s 3.589 | MN...... 02/04/2015. | 11/15/2030.
57419R L6 0 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C.....c.ooevvevvcricciiciis [ s . ..112.662 .2,253,240 ..2,000,000 1,999,960 () | o | e | 103 | L 4.103 |MS...... 04/07/2017. | 09/01/2032.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C....cccovvvverenrrrnerrrenins [ s . ..110.432 | . 1,777,955 | ... ..1,610,000 1,609,961 (2) | covrerereernrrinnns | e | e 4416 | s 4.416 |MS...... 04/07/2017. | 09/01/2037.
57586N  UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS........cccoovvmmiinniiciiicniniisniinns | e . 110466 | 550,969 498,768 500,252 (A1) ] o | e | 375 [ 4.355 |MON... 01/13/2015. | 01/15/2046.
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57587A  XF 0 [MASSACHUSETTS ST HSG FIN AGY HSG REV.........ccocovrivciiniircirerins | v ...110.832 11,108,320 ..1,000,000 1,007,898 (989) .. IV I 3.750 |...... 3.620 | Do | 3,125 | 37,500 |12/21/2017. | 12/01/2042.
57587A  XH 6 |MASSACHUSETTS ST HSG FIN AGY HSG REV.......ccoovveiriiiiriiiiriirannis | s ...109.841 11,098,410 | ... ..1,000,000 991,035 137 B 3.950 |...... 4.000 12/20/2017. | 12/01/2052.
59465M C8 6 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV. ...105.502 1,582,530 | oo 1,500,000 1,500,000 | ..o | e | e | e | 008,372 [ 5.371 02/08/2012. | 10/01/2028.
59465M D2 8 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV. ...100.937 160,000 160,000 | ovooecverriereniiins | e | e [ e | 4007 [ 4.095 02/08/2012. | 04/01/2021.
59465M W9 2 | MICHIGAN ST HSG DEV AUTH RENTAL HSG REV. 2 ...108.266 475,000 475,007 (8) | oo | e | 0003736 | e 3.736 08/12/2016. | 10/01/2033.
60416Q HA 5 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .2 ...104.634 . .1,412,997 1,412,997 2 | e e [203.300 [ 3.300 02/14/2018. | 03/01/2048.
60416Q HJ 6 |MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP F. .2 ...106.868 1,311,246 .1,226,977 1,226,977 | oo | e | e | e | 0000 3.600 [ i 3.599 12/14/2018. | 01/01/2049.
60636Y KJ 9 |MISSOURI ST HSG DEV COMMN MULTIFAMILY HS........cccooovimviiinniiinns | s 2 ...107.548 ...881,894 820,000 820,000 [ ..oocvererrerrrrirnnns | cerereenninnnninnnens [ e | onneeennnsnneennns | 0030 | e 4.030 06/06/2013. | 07/01/2028.
60636Y KK 6 [MISSOURI ST HSG DEV COMMN MULTIFAMILY HS... 2 ..107.121 11,087,278 ..1,015,000 1,015,000 [ .oooeverriereiienns | e [ | e | e 44300 | 4.430 06/06/2013. | 07/01/2033.
647200 4SO |NEW MEXICO MTG FIN AUTH......coooooiriiiriiiniisniiesisseisssissseessniins [ v 2 ...101.221 595,000 595,000 e | e [ 2000 2.600 | 2.600 08/03/2016. | 09/01/2040.
64966T FD 1 [NYCMFH 148SPR A - MBS.......ccoiiiiniierierineirneeissesessessesissessssssssinens | sviens .2 ...106.887 .3,206,610 | ..ocvveuve. 3,000,000 3,026,884 (6,700) [ ..ooovvererirreies | e | 0003709 | i 3456 [MON...| ..........5564 | ....... 111,270 | 10/24/2014. | 02/15/2048.
64972C BD 4 |[NEW YORKN Y CITY HSG DEV CORP MULTIFAML........ccccovemmvrimnriinnias | ceneene ) ...100.072 ...234,887 234,718 234,718 (0) | covrerereerrernenn | verererieeerserinennns | 000e3.050 | e 3.049 |MON... | .o 318 | i 7,159 | 06/19/2014. | 06/15/2036.
64972C FS 7 |[NEW YORKN Y CITY HSG DEV CORP MULTIFAML........oovvverrriicriiincias | cevvene 2 ...106.044 .1,060,440 1,002,913 (951) | covvereverriieens [ e | 04320 | 4.210 01/08/2015. | 11/01/2035.
649883 QE 8 |NEW YORK ST MTG AGY HOMEOWNER MTG REV ...100.825 .1,008,250 1,000,000 [ ..o | e [ | |00 3.999 | 3.997 11/03/2011. | 04/01/2021.
649883 SJ 5 |NEW YORK ST MTG AGY HOMEOWNER MTG REV........ccoovvemmrvimeriinannes [ v 2 ...102.084 . 1,000,000 [ ..oovermrrirriienns | e [ e | e | 000 3:4000 | e 3.399 03/02/2012. | 10/01/2022.
649883 TM 7 |NEW YORK ST MTG AGY HOMEOWNER MTG REV.......cccocoimmriiinriiiiinnis [ v 2 2102317 | 1,191,993 | 1,165,000 1,165,000 [ ..ooovevociriienns | e [ | e | 04,203 | 4.202 07/12/2012.| 10/01/2027.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP..........ccoocoovvivmanis [ v 2 ...101.099 370,000 370,000 [ ..oooveoeerireriiienns | cervierenierenieeeies [ e | everesenenneneinnns | e 4.0000 | i 4.000 10/27/2011. | 01/01/2030.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG REV........cccovvuiimriirriiiniiiinnns [ v 2 .102.795 | ............. 1,567,624 | ............ 1,525,000 1,525,000 (0) | cvvrerereerreinnne | eeverieriseiiienins | 0002650 | e 2.650 07/15/2016. | 11/01/2041.
686087 MP 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV.......cccocoovvvemeriiveniis [ v 2 ...103.590 495,000 495,000 | ..cveoureieriineniins [ e | e | e |20 2.891 | 2.891 05/31/2013.| 07/01/2033.
76221R  UF 8 |RHODE ISLAND HSG & MTG FIN CORP........c.eouvereriiinirneiernieesnissenns | oeveene | e | veerernnnns 2 ..102.935 | i 1,168,312 | e 1,135,000 1,135,000 | oo | e | e [ | 03708 | i 3.767 01/31/2013. | 10/01/2027.
76221T AN 9 |RHODE ISLAND HSG & MTG FIN CORP REV........cccocommrviirriiariireriiienens [ o 2 ...104.504 600,000 600,000 covrevrneenneneens | e [ 28000 | 3.999 11/22/2013. | 10/01/2023.
762217 KB 4 |RHODE ISLAND HSG & MTG FIN CORP REV........coovvurirriiererineirsinniinens | coreees 2 L1482 | 114,820 | 1,000,000 1,008,836 (1,240) | ..o | e | 0003800 | e 3.641 12/20/2017. | 10/01/2037.
882750 NE 8 | TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE..........cccocoommmimamicrenns [ ervene [ e | veriirnna 2 ...100.115 . 290,000 290,000 ceerrereneennsinns [ e [0 2.878 [ 2.875 05/17/2013.| 07/01/2041.
88275F NU 9 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE...........cccooviimriiinniiins | s 2|1.BFE..... . ...465,000 |...105.548 | .. ...490,798 465,000 465,649 (165) | covvvorvverriienns [ e | 200:3.200 | 3.159 10/15/2015. | 09/01/2039.
92812Q U7 0 |VIRGINIA ST HSG DEV AUTH.......cooiiviiriiirriirneiseseiseneiseseisessissniiens [ eviene | oo | onreniinns 1BFE. s | s 1,000,000 |...100.000 | .............. 1,000,000 | ..ccoovvennnee 1,000,000 1,000,000 [ ..ooveomrrirriiienes | eevriereeieeniienenes [ e | e | 20003579 | 3579 | | e 17,895 11/17/2011.| 01/01/2021.
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M. ...108.105 932,780 932,790 0 [ oo [ e [ 04300 | 4.280 |MON... | .coovvrrnee 3,342 12/04/2013. | 12/25/2043.
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M. ...103.577 798,138 798,138 [ ..o | crvviereisneiiennies [ evvensiisneiinneies | veressenessenennnns | 0000 3.500 | e 3.500 |MON... [ ..ccovvnene. 2,328 11/21/2014. | 10/25/2037.
928120 Q6 8 | VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M. ...107.550 956,748 956,621 (65) [ oo e [003.100 |, 3.087 | MON. 2,472 05/25/2016. | 06/25/2041.
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG. . . ...840,187 | ..... 99.729 | .. 840,187 840,187 AT8 | oo [ e | 00:2.950 | 2.950 [MON...| ... 413 10/22/2019. | 10/25/2049.
92813T EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M.......cocovviiinnneinnnne | evnvere [ [rnrinnis 411BFE. s | i, 759,328 |...105.620 | ...oovveiirinns 802,002 759,328 758,927 | .o | e 14 | [ [020.3.250 Lo 3.253 [MON... [ .o 2,057 03/11/2013. | 08/25/2042.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured SECUNIEs. ..o | ceneenees 38,382,158 0. S 40,494,977 ....38,261,540 38,324,392 . . XXX XXX | 301,639 | ... 1,436,828 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................ 226,980,056 XXX | e 247,309,068 ..211,605,840 222,785,092 .(684,945) | .. XXX XXX | ... 2,368,483 | ..... 9,633,744 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
00038A AB 9 |ABB TREASURY CENTER (USA) INC......c.cccooonuvimrinrivnrinirienns ..101.630 | oo 2,032,600 | oo 2,000,000 1,998,258 3734 | o e | 04000 | 4.196 06/14/2011. | 06/15/2021.
00080Q AF 2 |ABN AMRO BANK NV ...114.906 .3,447,180 ..3,000,000 2,995,930 TT9 | e | eervernenrseennnnns | o750 | s 4.783 07/21/2015. | 07/28/2025.
001055 AL 6 |AFLAC INC....coooviveririrircsseicee e ...108.141 .2,162,812 ..2,000,000 2,000,000 | ..o e [ | [ 0003625 [ 3.625 06/03/2013. | 06/15/2023.
001055 AM 4 | AFLAC INC....ooouiririicereriseiserienieseseesssenns ...111.880 .2,237,604 ..2,000,000 1,999,182 194 | i | e | 20003.625 | 3.636 11/04/2014. | 11/15/2024.
001055 BJ 0 |AFLACINC....coccoiiiiiicisrisiseicecas ..117.366 5,868,315 ..5,000,000 4,987,919 819 | v | e [ 20000.3.600 | e 3.631 03/30/2020. | 04/01/2030.
00131L  AH 8 |AIAGROUPLTD.......cccccoorurrees ...113.281 2,265,612 ..2,000,000 1,991,364 881 | .. | e [ 2002.3.600 | i 3.661 04/02/2019. | 04/09/2029.
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00182E  BF 5 |ANZ NEW ZEALAND INTL LTD (LONDON BRANCH)........ccomvvvemrrirnrrirns ..113.347 2,266,948 ..2,000,000 1,997,109 387 I I 3.450 |...... 3475 | | 031,433 | 69,000 |07/11/2017. | 07/17/2027.
00185A AK 0 |[AONPLC L1421 2,282,418 ..2,000,000 1,999,663 B 3.875 |...... 3.879 | Do | o 3444 | 77,500 |02/23/2016. | 12/15/2025.
00206R GL 0 |AT&TINC ..117.389 .2,499,208 ..2,129,000 2,129,728 | oo [ cereiineniiennn(86) | s | s [ 14100 | L 4.095 12/01/2017. | 02/15/2028.
00206R  GQ 9 |AT&TINC ...119.429 16,010,841 5,051,235 | ..o [ e (1,835) | s | e [ 104300 | i 4.251 12/01/2017. | 02/15/2030.
002824 BF 6 |ABBOTT LABORATORIES ...116.988 11,326,639 1,128,650 | ..o | e 792 | i v |00 3,780 [ 3.840 11/17/2016. | 11/30/2026.
00287Y AQ 2 |ABBVIEINC 111513 2,230,252 1,998,361 coererrneennnnenes | e [ 20000:3.600 | i 3.620 05/05/2015. | 05/14/2025.
00287Y CV 9 |ABBVIEINC ...109.771 12,195,422 2,116,341 (22,139) | ..o [ [ 20.3.850 | 1.968 05/14/2020. | 06/15/2024.
00287Y CX 5 |ABBVIEINC . 111.476 1,114,759 1,074,642 | ..o | e (11,488) | ..o | cervvereiieniiiennns [ 202.3.800 | i 1.834 05/14/2020. | 03/15/2025.
00507V AK 5 [ACTIVISION BLIZZARD INC ..113.676 2,273,516 1,995,325 731 [ | e | 2003400 | e 3.446 09/14/2016. | 09/15/2026.
00724F AC 5 |ADOBEINC ...110.246 .2,204,920 1,990,412 2,155 | s [ 003250 [ 3.377 01/21/2015. | 02/01/2025.
008252 AM 0 | AFFILIATED MANAGERS GROUP INC ..110.114 .3,303,426 2,990,724 2,717 | e [ e 04250 [ 4.357 02/06/2014. | 02/15/2024.
008252 AN 8 | AFFILIATED MANAGERS GROUP INC ...110.970 2,219,394 1,992,657 1,449 | s | e [ 20.3.500 | i 3.588 02/10/2015. | 08/01/2025.
00846U AJ 0 |AGILENT TECHNOLOGIES INC ...107.618 .3,228,531 2,996,079 1442 | s | e [0 3.875 | 3.930 06/18/2013. | 07/15/2023.
00912X AM 6 |AIR LEASE CORP. ...100.490 .2,009,794 1,999,855 574 | oo | e [0 3.875 | 3.905 03/04/2014. | 04/01/2021.
00912X BF 0 |AIR LEASE CORP. ..114.298 11,142,981 989,682 1,079 [ e [0 4625 | 4.786 09/10/2018. | 10/01/2028.
009158 AV 8 | AIR PRODUCTS AND CHEMICALS INC ...108.966 2,179,326 1,997,420 B67 | .o [ e | 200:3.350 [ 3.389 07/28/2014. | 07/31/2024.
015271 AR 0 | ALEXANDRIA REAL ESTATE EQUITIES INC 114331 11,143,306 998,756 101 [ e | e | 0000 3.375 | 3.389 07/08/2019. | 08/15/2031.
01609W AQ 5 |ALIBABA GROUP HOLDING LTD ...110.005 .1,100,052 999,223 182 | e | e | 20023.600 | 3.622 11/20/2014. | 11/28/2024.
01741R  AF 9 |ALLEGHENY TECHNOLOGIES INC ...109.125 .1,309,500 1,200,154 (51) | covvererieenrirenns [ e | 7875 [ 7.870 07/09/2013. | 08/15/2023.
021441 AF 7 |ALTERA CORP.......ccovirrrernriscirennsississinenisssssensssssssnssssssssnssessesssssnesens | svevene | oo | evvenvennsd [ LE FE i | v, 1,974,860 |...110.204 2,204,084 1,991,765 2,646 | .o e [ 4100 [ 4.254 |MN......| ... 10,478 | ......... 82,000 |10/29/2013. | 11/15/2023.
02315Q AA 6 |AMBAC LSNILLC 54,626 |..... 99.500 BAABB | e | e, | s [ | 2.6.000 | 6.788 [MJSD. | ..ccoooceeenn23 | e 3,458 |02/12/2018. | 02/12/2023.
023608 AG 7 |AMEREN CORP.......ccocommrrerirerinrinnrinnisnrineresisnisensisnsisessenssnesnssenssenns | eoneee | oo | eeren L2 | 2AFE i | v 1,998,220 |...112.760 | .............2,255,206 | .............. 2,000,000 1,999,027 170 [ | e | 000.3.680 e 3.660 [FA....[....27,578 | ... 73,000 | 11/17/2015. | 02/15/2026.
023608 AJ 1 |AMEREN CORP 1,995,260 |...114.925 ..2,000,000 1,995,463 203 | v | e | 2003500 | i 3.527 | | 032,278 | 19,833 | 03/31/2020. | 01/15/2031.
02364W BD 6 | AMERICA MOVIL SAB DE CV. . ...994,900 |...104.006 ..1,000,000 999,110 555 | oo | e | 23125 | s 3185 | | 14,323 | 31,250 |07/09/2012. | 07/16/2022.
02377B  AB 2 | AMERICAN AIRLINES 2015-2 PASS THROUGH TR........ccoooemmmvememerrannins | cvveene | oo [ oo T 2ZAFE i | i 1,573,717 |..... 98.024 | ............1,542,614 | ... 1,573,717 1,574,096 214 | s | e [ 202.3.600 | i 3594 |MS......| ......... 15,580 | ... 56,654 |09/10/2015. | 03/22/2029.
023770  AB 0 | AMERICAN AIRLINES 2013-2 PASS THROUGH TR.......coovvvernrrerrnrenrnns [ evvene | oo | vecveenned T [4.C FEvviriis | v 447,019 |0 94.798 447,019 A47,152 | oo | e T0 | v v | 204950 | 4919 | | 010,203 | 22,127 | 07/24/2013. | 07/15/2024.
02666Q J7 9 |AMERICAN HONDA FINANCE CORP 102474 1 ...2,049,482 | ... 2,000,000 1,999,577 574 | oo | e [ 200.3.800 | e 3.830 |[MS......| ce.21,322 | 76,000 |09/13/2011. | 09/20/2021.
02666T AA 5 | AMERICAN HOMES 4 RENT LP ..114.897 ..3,000,000 2,987,519 1,468 | ..o [ [0 4250 | 4.318 127,500 |01/31/2018. | 02/15/2028.
03027W  AJ 1 |AMTT 2013-2A 2A - RMBS ...101.843 . ..3,000,000 2,972,496 | ..oovvereecrineinens | s 12,239 | oo | e [0 3.070 | i 3.527 |MON... | ..........4,093 | ........ 92,100 |07/10/2013. | 03/15/2048.
03027X AA 8 |AMERICAN TOWER CORP ...105.041 1,050,407 | ...ccoovvvnee 1,000,000 999,749 199 | e v | 287000 | 4722 |[MS...... | ... 13,839 | ... 47,000 |03/07/2012. | 03/15/2022.
03073E AL 9 |AMERISOURCEBERGEN CORP ...108.617 .1,086,167 998,944 291 | s | e [ 203,400 | i 3433 [MN...oo.| w4344 | L 34,000 |05/19/2014. | 05/15/2024.
03076C  AF 3 |AMERIPRISE FINANCIAL INC ...109.996 .2,199,924 1,997,036 987 | o | e | 04000 | i 4.057 |AO...... | .c...... 16,889 | ......... 80,000 |09/03/2013. | 10/15/2023.
03076C AG 1 |AMERIPRISE FINANCIAL INC .. 111.261 2,225,226 1,997,192 679 | oo [ e | 3700 | 3.740 |AO...... | ccc..... 15,622 | ..o 74,000 |09/15/2014. | 10/15/2024.
03076C AH 9 |AMERIPRISE FINANCIAL INC .. 110.771 .1,107,706 999,391 | .o | e 97 | oo | e [ 000 2.875 | 2.887 08/08/2016. | 09/15/2026.
03076K AA 6 |AMERIS BANCORP ...102.619 .1,026,186 1,000,040 (32) | covvererererienns [ e | 5750 [ 5.746 03/08/2017. | 03/15/2027.
032095 AJ 0 |AMPHENOL CORP.... ...109.683 .2,193,658 1,998,556 131 | e e | 0000 2.800 [ 2.809 09/04/2019. | 02/15/2030.
034863 AV 2 | ANGLO AMERICAN CAPITAL PLC ...116.625 .2,332,500 1,998,425 245 | s | e 05375 | L 5.396 03/30/2020. | 04/01/2025.
03666H AA 9 |ANTARES HOLDINGS LP ...102.000 11,020,000 1,000,056 (19) [ v e [ 10.6.000 | ..o 5.998 07/19/2018. | 08/15/2023.
037411  BE 4 |APACHECORP..........cccooouiurnne. ...103.500 11,552,500 1,498,355 174 | e | e | 0 4375 | 4.392 08/14/2018. | 10/15/2028.
03765H AA 9 |APOLLO MANAGEMENT HOLDINGS LP........cocoviiiiiniiiciisriinicsnicciis ...110.861 2,217,220 1,997,887 567 | oo | e | 040000 | s 4.033 05/27/2014. | 05/30/2024.
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03765H AB 7 | APOLLO MANAGEMENT HOLDINGS LP........ccoooviivirimiirciiniiinicsnicenis ..116.278 .3,488,331 ..3,000,000 3,001,204 (203) | .. IV 4.400 |...... 4.391 |MN......| e 12,467 | ........ 132,000 | 11/18/2016. | 05/27/2026.
037833 AS 9 |APPLEINC........ ...110.079 ..2,985,000 2,984,131 241 B 3.450 |...... 3.459 04/29/2014. | 05/06/2024.
037833 AS 9 |APPLEINC........ 110079 | 16,512 | 15,000 ....14,996 1 [ [ e | 203450 | L 3.459 04/29/2014. | 05/06/2024.
037833 BY 5 |APPLEINC........ LA12.241 ..2,000,000 1,997,600 422 | oo [ 003250 [ 3.276 02/16/2016. | 02/23/2026.
038222 AJ 4 |APPLIED MATERIALS INC ...114.408 ..2,000,000 1,996,295 698 | ..o [ [223.900 | 3.943 09/21/2015. | 10/01/2025.
038923 AD 0 |ARBOR REALTY TRUSTINC.......... ...104.246 . ..4,000,000 3,994,820 2,023 | oo [ e | 05625 | 5.685 05/10/2018. | 05/01/2023.
039482 AB 0 | ARCHER-DANIELS-MIDLAND CO ...115.289 4,611,572 ..4,000,000 3,970,954 2,034 | oo [ 003250 [ 3.342 03/25/2020. | 03/27/2030.
04010L AR 4 | ARES CAPITAL CORP ...102.683 .2,053,658 ..2,000,000 1,998,462 T3 | s | e [ 203,625 | 3.700 09/14/2016. | 01/19/2022.
04010L AU 7 |ARES CAPITAL CORP ..105.727 2,114,546 ..2,000,000 1,999,386 276 | oo | e | 2003500 | i 3.515 08/07/2017. | 02/10/2023.
04010L AV 5 |ARES CAPITAL CORP ...108.007 .2,160,140 ..2,000,000 1,995,473 975 | s | e [ 24250 | L 4.310 01/08/2018. | 03/01/2025.
04015C AA 6 |ARES FINANCE COLLC ...107.208 2,144,168 ..2,000,000 1,985,312 3,533 | v [ e | 4000 | 4.213 10/01/2014. | 10/08/2024.
04015k  AB 6 |ARES FINANCE COII LLC. ...104.885 .2,097,698 ..2,000,000 1,995,634 214 | s | e 203,250 | 3.217 06/10/2020. | 06/15/2030.
040555 CQ 5 |ARIZONA PUBLIC SERVICE CO ...108.258 .3,247,743 ..3,000,000 2,998,960 280 | v | e [ 20000:3.350 | 3.361 06/09/2014. | 06/15/2024.
042735 BF 6 | ARROW ELECTRONICS INC ..112.754 2,255,072 1,994,043 723 | s | e [ 200 3.875 | 3.924 06/01/2017.| 01/12/2028.
04621W AC 4 | ASSURED GUARANTY US HOLDINGS INC.......cooomirvirririineriiieneiinnes ...114.390 11,143,904 999,174 211 | s | e [ 205,000 | i 5.026 06/17/2014.| 07/01/2024.
04621X  AJ 7 |ASSURANT INC ...116.254 .2,325,070 1,994,223 B51 | o [ e | 04900 | 4.948 03/22/2018. | 03/27/2028.
04685A 2B 6 | ATHENE GLOBAL FUNDING........c.ccooiiiiriiireiieceiieceeiecesiesesiesesiesenins ...103.172 4,126,868 3,999,748 227 | oo | e [ 204000 | L 4.006 01/18/2017.| 01/25/2022.
04686J AA 9 |ATHENE HOLDING LTD ..111.482 .3,344,469 2,996,590 A0 | s [ 4125 | 4.144 01/09/2018. | 01/12/2028.
048303 CE 9 |ATLANTIC CITY ELECTRIC CO......oosriviririririiceiieceeiesesieseseesesiesenenas ...100.267 | . 11,002,671 999,961 156 | oo | e | 04350 | i 4.366 [AO...... | oo 10,875 | .......... 43,500 | 03/29/2011. | 04/01/2021.
052528 AH 9 | AUSTRALIA AND NEW ZEALAND BANKING GROUP. 110309 | e 1,103,089 999,535 132 [ | e |00 4500 4516 |MS......| cccv 12,750 | .......... 45,000 |03/12/2014. | 03/19/2024.
05252A  BK 6 |AUSTRALIA AND NEW ZEALAND BANKING GROUP. ...100.086 .1,000,864 999,991 290 | oo | e | 875 | s 4.905 [ | e 22,885 | ........ 48,750 | 01/05/2011. | 01/12/2021.
052769 AE 6 |AUTODESKINC...... ...112.869 .2,257,376 1,991,438 1161 | s v [0 3.500 [ 3575 (Do | v 3| 70,000 | 06/05/2017. | 06/15/2027.
053015 AE 3 | AUTOMATIC DATA PROCESSING INC........ccooimvriiriieniiieneireneieceiieees ...112.581 2,251,610 1,998,934 206 | .eooerrerieeinenis | e | 200 3.375 | s 3.387 |MS...... | oo 19,875 | .......... 67,500 | 09/08/2015. | 09/15/2025.
05329W AM 4 |AUTONATIONINC............. .. 112,037 | . 3,361,101 | .... . 2,994,811 961 | . | e [ 24500 | L 4541 [AO...... | oo 33,750 | ........ 135,000 |09/16/2015. | 10/01/2025.
053332 AZ 5 |AUTOZONE INC........ccoovvvearrnenae L7816 | 2,356,314 | .ooccoovveenee 2,000,000 1,998,777 T | e | e | 00420000 | 4.008 [AO...... | covoeee 16,889 | .......... 43,333 | 03/26/2020. | 04/15/2030.
05348E AW 9 | AVALONBAY COMMUNITIES INC........coovvriviirinriieii ...112.401 .2,248,016 ..2,000,000 1,996,581 633 | i e [0 3500 [ 3.539 [ MN....o.| vovvrrines 8,944 | ... 70,000 | 11/04/2015. | 11/15/2025.
05348E  BA 6 |AVALONBAY COMMUNITIES INC.........coovverrrrirarriranes 112,129 4,485,172 ..4,000,000 3,990,754 1,281 | s | e [ 2000.3.350 | i 3.391 |MN...ooo | e 17,122 | ... 134,000 |05/03/2017. | 05/15/2027.
05351W  AB 9 |AVANGRID INC. ..114.682 11,146,823 ..1,000,000 998,789 120 [ | e | 000.3.800 e 3.817 |UDucis | v 3167 | 38,000 | 05/14/2019. | 06/01/2029.
05367A  AH 6 |AVIATION CAPITAL GROUP LLC. ..107.625 | . .3,228,750 ..3,000,000 2,993,753 1144 | s | e [ 4875 | L 4.925 [AO...... | oo 36,563 | ........ 146,250 | 09/14/2015. | 10/01/2025.
05369A AD 3 |AVIATION CAPITAL GROUP LLC 103750 | 259,375 250,000 247,661 452 | o | e 4125 | 4.352 |FA...oo| v 4207 | v 10,313 | 07/25/2018. | 08/01/2025.
05379B AP 2 |AVISTA CORP. ...105.747 3,172,395 ..3,000,000 2,999,206 603 | oo [ oo | 5125 | 5147 |AO...... | ccovvveen. 38,438 | ........ 153,750 | 09/15/2009. | 04/01/2022.
054561  AJ 4 |EQUITABLE HOLDINGS INC........ccovvvirriinriiinrienseneinssissiseiennes .. 117.690 4,707,592 ..4,000,000 3,838,273 | ..ooocverricnninens | s 17,964 | ..o | e [c0n4.350 | i 5.018 [AO...... | cooveres 34317 | ........ 174,000 |01/23/2019. | 04/20/2028.
05490L  AA 7 |BCBSMINC......ccooooiviirrireriiieniianas ...108.382 2,167,644 1,999,977 5 [ e | e | 0003790 | 3.790 |MN...oo. | e 12,633 | ..cceoee. 75,800 |04/21/2015. | 05/01/2025.
05523R  AB 3 |BAE SYSTEMS PLC ...103.250 11,032,496 999,923 | ... | e 96 | oo | e | 750 | L 4760 [AO...... | covrees 10,556 | ..ooco.s 47,500 | 10/05/2011. | 10/11/2021.
05541V AE 6 |BGENERGY CAPITALPLC ...102.742 .2,054,844 2,009,205 | ... [ s (11,396) | ..o | cererreneiieceirennns [ 204000 | i 3.401 04/02/2012. | 10/15/2021.
05565E BE 4 |BMW US CAPITALLLC ...116.992 .3,509,769 2,996,361 402 | [ [2003.950 | 3.969 08/07/2018. | 08/14/2028.
05565  BL 8 |BMW US CAPITALLLC ...120.800 .2,416,002 1,997,255 175 | e | e | e 4150 | 4.168 04/06/2020. | 04/09/2030.
05565Q BU 1 |BP CAPITAL MARKETS PLC ...102.673 .1,026,730 1,000,000 | ..o | e | e | | 203961 [ 3.560 10/27/2011. | 11/01/2021.
05565Q CP 1 |BP CAPITAL MARKETS PLC ...109.743 .2,194,854 2,000,000 | ..o [ e | e | e | 2 3.814 | 3.813 02/05/2014. | 02/10/2024.
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05578D  AG 7 |BPCESA......cooiirireiineenerenneaae ..110.713 4,428,512 3,997,439 B O 4.000 |...... 4.021 160,000 | 04/08/2014. | 04/15/2024.
05600L AC 0 ...109.403 .3,282,090 3,000,000 B 2.850 |...... 2.850 (FA.....| .......32,538 | .......... 85,500 | 08/07/2019. | 08/14/2029.
056752 AN 8 ...119.640 .2,392,808 1,992,601 | ..o | e 794 | i e | 4875 [ 4932 |MN...... | o0 12,729 | i 97,500 | 11/08/2018. | 11/14/2028.
05990K AC 0 |BANC OF CALIFORNIA INC ...105.457 . 1,997,679 [ ..oovveeevieniiienns | o2 | v | 2000.5.250 | 5.281 105,000 |03/31/2015. | 04/15/2025.
06051G  FF 1 |BANK OF AMERICA CORP ...110.735 541,000 540,268 | ......cccovvveriiniiins | errirniieeenni207 | e e | 04000 [ 4.045 |AO...... | ccoceee...5,410 | e 21,640 |03/27/2014. | 04/01/2024.
06051G  FH 7 |BANK OF AMERICA CORP ..111.328 . ..2,000,000 1,999,458 | ... | e 135 [ e | 042000 | 4208 [FA....| ... 29,167 | ......cco 84,000 | 08/21/2014. | 08/26/2024.
06051G  GC 7 |BANK OF AMERICA CORP ..115.742 4,629,696 ..4,000,000 3,988,202 | ..o [ e 1,339 s | e [0 4183 | 4.230 |MN......| oo 16,732 167,320 |01/19/2017. | 11/25/2027.
06051G  HD 4 |BANK OF AMERICA CORP ...112.865 .2,924,340 ..2,591,000 2,577,346 | oo | v 1484 [ s | e | 23419 | L 3.496 | D..cccoo | v 2,707 | .covene 88,586 | 12/20/2017. | 12/20/2028.
06368B GS 1 |BANK OF MONTREAL ..112.875 .7,901,250 ..7,000,000 6,766,158 | ...ovvoevveriieri [ e 19,602 | s | s [0 3.808 | L 4.156 266,210 | 05/17/2018. | 12/15/2032.
06368B Q6 8 |BANK OF MONTREAL ...109.500 .3,285,000 3,000,000 | ..o [ e | | e [ 24338 | 4.337 130,140 | 10/02/2018. | 10/05/2028.
063904 AA 4 |BANK OZK......ooooomiviieriieriireceiecenes ...100.445 .3,013,341 3,000,006 | ...ooovvererrireniin [ oo (12) | o | e [ 205.500 | i 5.500 165,000 |06/16/2016. | 07/01/2026.
06406G  AA 9 |BANK OF NEW YORK MELLON CORP 111738 12,234,758 1,998,519 e | e [ 200003.000 | 3.011 |AO...... | ..., 10,167 | oo 60,000 | 10/24/2016. | 10/30/2028.
06406H CQ 0 |BANK OF NEW YORK MELLON CORP. 2 ...115.854 .2,317,086 2,039,199 (7,381) [ oo | e | 00003.950 | e 3.503 79,000 |07/31/2014. | 11/18/2025.
06406Y AA 0 |BANK OF NEW YORK MELLON CORP. 2 ...113.986 2,279,724 2,000,000 | ..o [ | | e [ 2000 3.300 | 3.300 66,000 | 08/16/2017. | 08/23/2029.
064159  HB 5 |BANK OF NOVA SCOTIA.......ccommrviririnririineeinserisssvisnesissesissesssssnsinenns | evinene | G vvriiiinns ...116.122 5,806,085 4,999,850 | ...oourverrrrireriinns | rerriiereerenn28 | e [ | 4500 [ 4.501 225,000 | 12/09/2015. | 12/16/2025.
064255 AR 3 ...109.201 11,092,011 998,821 [ ..oovvveevreniinnns | e 08 [ s | 41000 | 4147 (MS...... | ... 12,756 | . 41,000 | 09/03/2013. | 09/09/2023.
064255 AW 2 ...108.655 .3,259,650 2,997,757 | ccovveeeevieriveenins [ errerricenenB52 | s | e [0 3.750 | i 3.775 112,500 |03/04/2014. | 03/10/2024.
06652K AA 1 ...114.880 5,744,000 4973476 | ..o | o899 | s [ 0 4875 | 4.999 243,750 | 11/12/2015. | 11/17/2025.
066836 AA 5 |BAPTIST HEALTH SOUTH FLORIDAINC........ccoovvriririiririirnninns ...102.664 2,053,274 | ... .. 2,000,000 | ..cvoouerereriiieniins [ e | v | e | 28590 | 4588 [FA.....| oo 34,680 | .......... 91,800 |05/09/2011. | 08/15/2021.
066836 AB 3 |BAPTIST HEALTH SOUTH FLORIDA INC......cccovvvvivvirnrirerinriniinan ...119.520 2,390,392 | ...ccovnnenee 2,000,000 1,999,994 | ..o |0 | [ |0 4342 | 4342 |{MN......| .ccoeee. 11,096 | .......... 86,840 |01/10/2017. | 11/15/2041.
06738E AU 9 114663 | ............3,439,896 | ............. 3,000,000 3,000,000 | ..o [ e | v | e | e 337 | 4.337 [ | e 61,802 130,110 |01/03/2017. | 01/10/2028.
07177M  AB 9 ...112.740 596,000 593,999 [ ..o | crrerrieeneen00 | i e | 04000 [ 4.083 | Do | vvvrieerenn530 | 23,840 |06/18/2015. | 06/23/2025.
07274E  AG 8 |BAYER US FINANCELLC......... ...108.955 995,894 | ... | eerreeneee 1,005 [ | e | 203375 | 3.492 |AO...... | oo 1,781 | 33,750 |10/01/2014. | 10/08/2024.
07274N AL 7 |BAYER US FINANCE Il LLC .. 117.493 . . 994176 | ..o | e D98 [ i | 4375 | 4463 |JD....... v 1,944 | 43,750 | 06/18/2018. | 12/15/2028.
07330M  AA 5 |TRUISTBANK........ccooovvirarrrranens ...115.238 2,304,764 | .....ccco...n. 2,000,000 1,997,470 [ oo | 38T [ e | 2022.3.800 | 3.824 |AO...... | ccoeeveen. 12,878 | ... 76,000 |09/22/2014. | 10/30/2026.
07330M  AB 3 | TRUIST BANK.....ccccovvierrirerirnnne ..112.265 .2,245,302 ..2,000,000 1,999,367 | ..o | e 121 | | | 0000 3.625 [ i 3.632 |MS......| coeverne 21,146 | .......... 72,500 | 09/09/2015. | 09/16/2025.
081437 AR 6 | BEMIS COMPANY INC.......ccoovvvirrriracirrannnes ...102.118 11,021,182 ..1,000,000 999,428 | ... | e D00 [ e | 4500 | 4575 [AO...... | coovver 9,500 | .......... 22,500 |09/27/2011. | 10/15/2021.
084423 AC 6 |W.R.BERKLEY CORP. ...107.951 .1,079,505 ..1,000,000 997 ATT | oo | eevriereennn2,585 [ [ 008,700 [ 9.001 | dduveees | v 43,500 | .......... 87,000 |06/08/2009. [ 01/01/2022.
084659 AS 0 | BERKSHIRE HATHAWAY ENERGY CO.......coccoovvvimmrriiiriirriinns ..113.418 2,268,354 | ... ..2,000,000 1,997,826 | ..o | cervveenieeenn 0B [ i v | 20042050 | 4.078 [AO...... | v 17,100 | .o 45,225 | 03/20/2020. | 04/15/2025.
084659 AU 5 |BERKSHIRE HATHAWAY ENERGY CO......coecovvervriviriniriirerieinns ...118.087 1,180,867 | ....c.cceoeve 1,000,000 999,992 | ..o | e 152 [ | 203700 3700 [Jdoeis | v 28,161 | v 03/25/2020. | 07/15/2030.
084670 BS 6 |BERKSHIRE HATHAWAY INC....... ..111.760 2,235,192 ..2,000,000 1,998,993 e | e [0 3.125 | L 3136 |[MS...... | oo 18,403 | .......... 62,500 | 03/08/2016. | 03/15/2026.
09256B  AD 9 |BLACKSTONE HOLDINGS FINANCE CO LLC.......covvvverrrrirrriinnrieniiens ...108.615 .3,258,438 ..3,000,000 3,033,344 | ...cccoiiininnns [ i (14,728) | ..o [ [ 4750 |, 4197 (FA.....| e 53,833 142,500 | 12/12/2013. | 02/15/2023.
09256B AJ 6 |BLACKSTONE HOLDINGS FINANCE COLLC ..110.744 11,107,442 ..1,000,000 997,132 [ o | eerrveenieeenn 376 [ | v | 20030150 | 3.198 |AO...... | wovererenae 7,788 | oo 31,500 |09/25/2017. | 10/02/2027.
09256B AL 1 |BLACKSTONE HOLDINGS FINANCE CO LLC ...107.564 2,151,286 ..2,000,000 1,977,489 | oo | 2,180 | i v | 0000 2.500 [ 2641 | ddeies | o 23,750 | ..o 41,667 |09/03/2019. | 01/10/2030.
093662 AG 9 |BLOCK FINANCIAL LLC .. 114.253 4,570,104 ..4,000,000 3,993,785 | ...ocvverercerivrinnens | everieene 1,126 [ s | e | 2005250 | o 5.287 |AO...... | ccoveeeen. 52,500 210,000 |09/25/2015. | 10/01/2025.
096630 AG 3 |BOARDWALK PIPELINESLP....... ..114.522 1,145,217 ..1,000,000 999,248 | ... | e T2 | v e | 04800 [ 4.811 04/30/2019. | 05/03/2029.
097023 CP 8 ...101.436 2,028,716 ..2,000,000 2,029,905 | ... [ e (1,726) | s | e [ 200.3.250 | i 3.116 08/07/2019. | 02/01/2035.
09778 AA 3 |BON SECOURS MERCY HEALTH INC ..113.154 .3,394,608 ..3,000,000 3,000,000 | .ooocveeriiiiniinnis [ e [ | | 03464 | L 3.460 04/08/2020. | 06/01/2030.
10112R  AS 3 |BOSTON PROPERTIES LP ...100.375 11,003,754 | ... ..1,000,000 999,688 | ......ooorvveerrriienns | eerreenieeennB28 [ | e | 4125 | 4211 11/08/2010. | 05/15/2021.
10510K AC 1 |BRAMBLES USAINC ..112.401 2,248,010 | ..ccoouuve. 2,000,000 1,997,488 | ...ovverieviriiins | e84 | i 4125 | 4.154 10/19/2015. | 10/23/2025.
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107015 AA 7 |BREMER FINL CORP ...105.051 2,101,017 2,000,000 O 5.200 |...... 5.200 |JD....... 289 | 104,000 | 12/29/2014. | 12/30/2024.
10922N  AC 7 |BRIGHTHOUSE FINANCIAL INC ...108.288 1,213,913 1,120,367 [ oo | e 85 B 3.700 |...... 3.710 | JD....... 1,087 | 94,017 | 06/15/2017. | 06/22/2027.
110122 CP 1 |BRISTOL-MYERS SQUIBB CO ...115.392 11,153,919 992,954 710 [ | e | 2003400 | i 3496 | | o 14,639 | .......... 40,611 |05/07/2019. | 07/26/2029.
11134L  AH 2 |BROADCOM CORP 112419 .3,372,579 2,991,403 1,239 | e | e [ 200 3.875 | 3.929 ..116,250 |01/11/2017. | 01/15/2027.
11135F  BD 2 |BROADCOM INC L2144 .6,057,035 4,979,444 1,694 [ .o [ 25,000 | 5.056 04/06/2020. | 04/15/2030.
112585 AH 7 |BROOKFIELD ASSET MANAGEMENT INC ...110.638 2,212,764 2,000,000 | ..o [ e | e | e | 208000 | L 4.000 01/12/2015. | 01/15/2025.
11271L  AC 6 |BROOKFIELD FINANCE INC ...114.459 5,722,950 4,987,244 1,538 [ .o [ [223.900 | 3.942 01/11/2018. | 01/25/2028.
11271L  AE 2 | BROOKFIELD FINANCE INC ...119.699 .3,590,976 2,997,285 195 | o | e | 04350 | 4.362 04/07/2020. | 04/15/2030.
11271R AA 7 |BROOKFIELD FINANCE LLC ...109.754 .1,097,544 998,768 349 | | e | 204000 ] 4.041 03/07/2017. | 04/01/2024.
114259 AN 4 |BROOKLYN UNION GAS CO ..111.643 12,232,864 2,000,000 | ..o [ e | | e |20 3,407 | 3.406 03/07/2016. | 03/10/2026.
120568 BA 7 |BUNGE LIMITED FINANCE CORP. ...110.369 2,207,378 1,998,598 400 | oo [ e | 4350 [ 4.374 09/04/2018. | 03/15/2024.
12189L AT 8 |BURLINGTON NORTHERN SANTAFE LLC ...109.520 .1,095,195 999,099 228 | v | e [ 200 3.400 | i 3.426 08/11/2014.| 09/01/2024.
124857 AT 0 |VIACOMCBSINC... ..112.432 .2,248,640 1,986,280 1,670 | s | oo [ 200 3.375 | 3.485 06/26/2017. | 02/15/2028.
124857 AX 1 |VIACOMCBS IN ...114.053 .2,281,054 1,974,753 2,886 | oo [ e |00 3700 [ 3.898 11/13/2017. | 06/01/2028.
125058 AD 2 |CBRE SERVICES INC ...118.000 .2,360,000 1,991,721 1,378 | s | e [ 4875 | 4.967 08/06/2015. | 03/01/2026.
12527G AH 6 |CFINDUSTRIES INC......ccoooiiiirriniiisrisscesessesssssesssisniinns | s ...118.393 11,183,929 996,079 566 | ..o | e [ 24500 | L 4576 [JD....... | oo 3,750 | oo 45,000 | 11/10/2016. | 12/01/2026.
125523 AH 3 [ CIGNA CORP.......coooiiiiiiieiieceiieceiieseiecesisese s | creeins ...120.504 .2,410,080 1,998,127 198 | oo | e | o375 | 4.389 [AO...... | covoeees 18472 | ..cccoee. 87,500 | 09/06/2018. | 10/15/2028.
125523 BZ 2 [CIGNA CORP.......coooviiiriirineississseissssse s | aneiees ..115.914 .3,477,429 2,991,239 1,681 | e | e [ 24500 | L 4.564 [FA....| oo 47,250 | ........ 135,000 |02/22/2016. | 02/25/2026.
125523 CB 4 SRR RRTRTORN BOROON . ..112.298 | . 1,122,976 | ... . 999,798 | ..o | e B9 | e | e [ 20 3.400 | i 3404 (MS.....| oo 11,333 | o 34,000 |06/29/2016. | 03/01/2027.
125630 AA 3 |CKHUTCHISON INTERNATIONAL (19) () LTD....ocvvrererereeiserniersseseenes | rnnene C 2[1.FFE ..106.092 | ..o 2,121,840 | ..o 2,000,000 1,990,215 985 | i | e | 002,750 | 2.814 [MS...... | oo 17,569 | .......... 55,000 | 09/03/2019. | 09/06/2029.
12572Q  AG 0 |CME GROUP INC......oooiviiiiiiriiirceieseeiscsiieseseesesiesesiesesee e | s ...109.454 .2,189,086 ..2,000,000 1,998,317 371 | s | e [ 2002:3.000 | i 3.021 [MS...| cov 17,667 | .......... 60,000 |03/04/2015. | 03/15/2025.
126117 AT 7 |CNAFINANCIAL CORP.......ovviriirririiersniseiesississiessssssssssssssssssssesssssnes | cevenee . A117.142 3,514,260 | ... ..3,000,000 3,009,082 (1,591) | oo | e | e0nd500 | e 4432 |MS......| oo 45,000 | ........ 135,000 |02/22/2016. | 03/01/2026.
12626P AL 7 |CRHAMERICA INC........oiiiiieeiireiieceiieceiieceiiesesieseseesessesessesessssesoens | oo ...100.148 1,001,478 | ... 1,000,000 1,000,244 (6,318) | ..ooovvevcerieceies | wrererrererveniiiens | 0005750 | 5.003 [ | v 26,514 | .......... 57,500 |07/07/2011.| 01/15/2021.
126650 AW 0 |CVSPAS NOTES CTF - CMBS.......cocooiviiiciiinnineisniessisseisssiesnesinns | anviees . ...634,805 |...109.712 | .. ...696,459 634,805 634,828 | .......oovvveriiinnns | e 15 | oo [ 205208 [ 5.355 |MON... | ............ 1,962 | .......... 33,630 | 12/09/2004. | 01/11/2027.
126650 CX 6 | CVSHEALTH CORP......ccooovvviiirriirersrcreneisneissssisesesiesssisnssisssensennnes. | ennvns | o [ eeeeen L2 | 2B FEciiiii | e 2,957,820 |...118.994 | ............ 3,569,814 | ...cccovveene. 3,000,000 2,968,024 3678 | oo [ e | 4300 [ 4474 (MS...... | cooee 34,400 | ....... 129,000 |03/06/2018. | 03/25/2028.
126650 DG 2 |CVS HEALTH CORP.......cvuiriiiririnieisirsiesssseessssissiessssssssessssssssensenes | ooseee ..112.676 1,126,759 992,043 T84 | oo [ | 00000:3.250 | e 3.357 |FAoe| v 12,278 | ..o 32,500 | 08/08/2019. | 08/15/2029.
133131 AS 1 | CAMDEN PROPERTY TRUST......cooiiiriiiimiiieneiieneiisereisesesesessenessnnens | cveeens ...109.128 .2,182,560 1,994,326 2124 | s e | 4875 [ 4.999 [JD.cooo. | o 4,333 | ... 97,500 | 05/31/2011. | 06/15/2023.
133131 AW 2 | CAMDEN PROPERTY TRUST......ciiirriinririeinnissssissiessssesesssssssenss | ceveee ..118.788 1,187,875 999,192 | oo | e 87 | e v | 41000 | 4112 |AO.cc | v 8,656 | .......... 41,000 |10/02/2018. | 10/15/2028.
133131 AX 0 | CAMDEN PROPERTY TRUST.......cooiiiriinrriieneieneiiseceisenesesessenesenens | ceeeens . 112515 | . 1,125,153 | .... . 997,851 217 | e | e [ 003,150 | 3479 | | s 15,750 | ..o 32,725 | 06/06/2019. | 07/01/2029.
133434 AA 8 |CAMERON LNG LLC.....cooiiiiiiiiieiineieiriiesiesiiesinissiesienisees | s . ..109.956 | .....ccco.c. 1,099,555 | .....cccouue 1,000,000 1,000,000 | .o | e | e [ | 20002902 | 2.902 | | i 13,381 | v 17,090 | 12/05/2019. | 07/15/2031.
136385 AX 9 | CANADIAN NATURAL RESOURCES LTD C 112,125 2,242,500 ..2,000,000 1,995,880 556 | coouerererereeernenis | eerverireniseennnens | 200e3.850 | s 3.887 | D | e 6417 | oo 77,000 |05/23/2017.| 06/01/2027.
13645R  AK 0 [ CANADIAN PACIFIC RAILWAY CO C ...107.629 .2,152,584 ..2,000,000 1,998,201 762 | oo | e | e 4450 | s 4.493 |MS......| e 26,206 | .......... 89,000 |09/20/2010. | 03/15/2023.
14040H BG 9 | CAPITAL ONE FINANCIAL CORP.........coviviirrireriineiieceeieseeeesesiesesienes | oeeeee ...109.014 11,090,142 ..1,000,000 998,911 245 | s | e [20023.200 | i 3.229 |FA| v 12,978 | ... 32,000 |02/02/2015. | 02/05/2025.
14040H BJ 3 [CAPITAL ONE FINANCIAL CORP......cccovviririiniisiiseiiesienisniississiienes | v ..113.331 5,666,530 ..5,000,000 4,999,967 B | oo [ [0 4200 L 4.200 |AO...... | coover 36,167 | ........ 210,000 | 10/26/2015. | 10/29/2025.
14040H BK 0 | CAPITAL ONE FINANCIAL CORP.........oovviirrirerineniseeieseeiesesieseseenes | oeeees ...112.849 5,642,465 ..5,000,000 4,941,885 9,100 | oo [ e | 03750 [ 3.984 | | o 79,688 | ........ 187,500 |01/19/2017.| 07/28/2026.
14149Y BE 7 |CARDINAL HEALTH INC... ...112.866 .2,257,324 ..2,000,000 1,999,288 136 | oo e | 003,780 [ 3.758 75,000 |06/16/2015. | 09/15/2025.
141781  G# 5 |CARGILL, INCORPORATED.........ccooveiriiieeiieniserissessesesisseseeseseesenens. | ceeeens ...107.513 werrr.339,515 315,789 325,880 (3,853) [ ..o | vererieneiieneiiens | e 7.280 | e 5.884 22,989 | 10/29/2004. | 06/30/2023.
142339 AH 3 | CARLISLE COMPANIES INC. 113517 .2,270,340 ..2,000,000 1,994,253 715 [ | e | 2003750 | i 3.798 75,000 | 11/13/2017. | 12/01/2027.
142339  AJ 9 | CARLISLE COMPANIES INC. ...106.703 | . 12,134,054 ..2,000,000 1,976,961 1,841 | s | e [0 2.750 | i 2.894 27,958 |02/13/2020. | 03/01/2030.
14309U  AA 0 | CARLYLE HOLDINGS FINANCE LLC.......coooorrieriiirriiieneiieneiieneiieeenins | s ...106.368 | ....oooovernnenn. 570,134 536,000 535,965 | ....overrriieniiinnns | e 16 | oo | e |0 3.875 | 3.878 20,770 |01/15/2013. | 02/01/2023.
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14314D  AA 1 |CARLYLE FINANCE SUBSIDIARY LLC ...109.444 .2,188,876 1,997,170 274 I I 3.500 |...... 3.519 |MS......| e 19,833 | i 70,000 | 09/05/2019. | 09/19/2029.
149123 CC 3 |CATERPILLARINC........ ...109.140 .1,091,396 999,956 | ....cvevciiniienns | e 12 B 3.400 |...... 3.401 05/05/2014. | 05/15/2024.
14916R  AC 8 | COMMONSPIRIT HEALTH ...104.632 2,092,640 1,998,896 579 | v | e | 2002950 | e 2.981 10/25/2012. | 11/01/2022.
161175 AY 0 | CHARTER COMMUNICATIONS OPERATING LLC ...116.207 12,324,134 2,000,000 | ..o [ e | | e [ 2048908 | L 4.907 07/09/2015. | 07/23/2025.
166754 AW 1 | CHEVRON PHILLIPS CHEMICAL COMPANY LLC.... ..117.396 2,347,914 . 1,999,843 3 | e | e | 05125 | 5.127 03/24/2020. | 04/01/2025.
166764 AH 3 | CHEVRON CORP. ...106.132 ...795,990 750,000 750,000 [ ..o | cenveeeenisennieennes [ eoreneieneninnnnes | e | 03197 i 3.190 06/17/2013. | 06/24/2023.
166764 AH 3 |CHEVRON CORP. ...106.132 1,326,650 | ...covenve. 1,250,000 1,250,000 | ..o | e | e | | 3191 3.191 06/17/2013. | 06/24/2023.
171232 AE 1 |CHUBBINA HOLDINGS INC........cooiiriiiirriinieneieneeneissesssesnsinnes | creiens ...144.693 11,446,934 ..1,000,000 1,214,379 | s | e (15,190) | ..evvvvvvvcvriies | cervvveneiveneiiennns [ 206,800 | oo 4.309 08/01/2014. | 11/15/2031.
17252M AN 0 | CINTAS CORPORATION NO 2.. 115117 1,151,173 997,493 351 | e | e | 2003700 | i 3.745 03/09/2017. | 04/01/2027.
17275R BC 5 [CISCO SYSTEMS INC.......coovoiriiciiiciissieseieseeiseiessesisssessssessssenas | s ..111.392 .3,341,769 2,998,792 214 | s | e [200.2.950 | L 2.947 02/22/2016. | 02/28/2026.
172967  GK 1 | CITIGROUP INC.......coomiiiiiiiceiiieseiieceiiseseiiesesesesieseseessseeseeseseisensies | crevens ...105.509 .1,055,088 1,000,000 [ ..ooveomriereriiienes | eevriereeieeeiiienenes [ e | veeeinenensenennnns | e 40500 | e 4.049 02/05/2013. | 07/30/2022.
172967  GT 2 |CITIGROUP INC.......cooiiieiccsseeseesessessessesesssssssssssssnines | aneeens ...106.968 .1,069,677 998,552 576 | ..o | e [ 200.3.500 | i 3.564 05/07/2013. | 05/15/2023.
172967  HB 0 |CITIGROUP INC.......coooiiiriiireiieseiieceiseseieseiesesieseseessssesesssesesseneies | cnevens ...119.690 .3,590,706 3,000,000 | .vveveeerereierneenn [ e | e | eeereneeeinnnenenes | 20005.500 | 5498 [MS......| ........49,500 | ........ 165,000 |09/10/2013. | 09/13/2025.
172967 KU 4 |CITIGROUP INC ...116.168 .9,293,448 7,938,264 6,769 | ...oovvenviiinei | v | 4125 | 4.245 |JJ....... ..330,000 |01/17/2017. | 07/25/2028.
174610 AV 7 | CITIZENS FINANCIAL GROUP INC........covrviirriirrrinriieneiineeiieseiseneions | ceevens ...105.568 16,334,056 6,000,000 | .cvooereerrienniins [ e | e | v | 20000 2.638 | 2.638 [MS.....| ... 40,010 | v 09/30/2020. | 09/30/2032.
177376 AE 0 |CITRIXSYSTEMS INC......oooiiiiiriisrisncsseiseseisssssessssnsses | anniees ...117.000 14,680,000 3,993,774 752 | oo | e [ 208500 | L 4526 |JD.......| ........15,000 | ........ 180,000 | 11/13/2017.| 12/01/2027.
19123M  AB 9 | COCA-COLA EUROPEAN PARTNERS PLC..........ccooovummreeremiirirniiereiienns | ceveens ...100.802 .1,008,016 998,420 2,429 | oo [ 003250 [ 3.505 [FA.....| o 11,917 | L 32,500 |08/16/2011.| 08/19/2021.
19567P  AH 2 | COLONIAL GAS CO......ccvvveiriiiriiineiisnsiisseisseissssssssssssssssssssssnssenns | o ...128.328 1,924,914 1,611,841 | i | e (15,429) | ..o | e e 1120 | i 5.845 |FA.....| ......40,347 | ... 106,800 |01/22/2003. | 04/07/2028.
195869 AP 7 | COLONIAL PIPELINE CO......oooiiireiireiiereiiereiieseiieseiiesessesessseseisesenas | ceeeens ...112.280 | . 2,245,598 | .... .. 1,997,223 525 | coovevrerrneirnenns | eeveerneenseinninns | 203750 | s 3.782 [AO...... | e 18,750 | ..o 75,000 |09/16/2015. | 10/01/2025.
19828) AA 6 [COLUMBIA PROPERTY TRUST OPERATING PARTNE.........ccccovvrmrrverrnnns | crres 2105279 | e 1,052,786 | .....cceouve 1,000,000 999,382 131 [ | e | 4180 ] 4166 |AO...... | ..........10,375 | ......... 41,500 |03/09/2015. | 04/01/2025.
19828) AB 4 |COLUMBIA PROPERTY TRUST OPERATING PARTNE........cccooomemivimriri | e ...104.502 11,045,015 ..1,000,000 997,758 353 | s | e [ 20000 3.650 | i 3.695 [FA....| ... 13,789 | ......... 36,500 |08/03/2016. | 08/15/2026.
20030N  BP 5 [COMCAST CORP........cccstririirierieriitisssissiiesi e isssssssesssiessenssssiss | resens ...126.768 1,267,677 1,043,534 (2,257) | coovvrvrerererinrres [ vvrernnisersnneins [ 4400 | 3.994 [FA....[.....16,622 | .......... 44,000 |11/15/2016. | 08/15/2035.
20030N  CT 6 | COMCAST CORP........ccooviiriiiiceireeiceeisesisesissesieeseesssi s | crnvens ...119.696 12,393,914 1,999,307 [ ..o | oo T4 | oo | e [ 8150 | L 4.155 [AO...... | .. 17,522 | e 83,000 | 10/02/2018. | 10/15/2028.
20030N DG 3 |COMCAST CORP........ccvviiiriinniineissiinesssinessese s | areeees ..114.966 | . 2,299,328 | .... . 1,996,696 236 | oo | e | 2003400 | 3.421 |AO...... | ... 17,000 | ......... 34,756 | 03/24/2020. | 04/01/2030.
200339 DX 4 | COMERICA BANK........oiviiriiiriiiereiiereeiesesisesesiesessesessesesssssssesssosnnes | v L2442 3,373,248 | .o 3,000,000 2,991,177 1,936 | .o | e [ 204000 | L 4.074 (s | 51,333 | L, 120,000 |07/22/2015. | 07/27/2025.
200340  AQ 0 |COMERICA INC........ovviriiririerieririnissis st | arviene .. 112.437 .2,248,738 ..2,000,000 1,997,742 358 | e [ | 2000 3.800 | i 3.823 | oo | 033,567 | 76,000 | 07/17/2014. | 07/22/2026.
20453K  AA 3 [BBVAUSA......coiiieiieeceiece e | s ..112.130 2,242,596 1,990,734 1,955 | o | oo [ 20 3.875 | 3.994 |AO..... | oo 17438 | 77,500 | 04/07/2015. | 04/10/2025.
20826F  AQ 9 [CONOCOPHILLIPS CO......ovvuiririrriiriiniissiiesienisssessseissiiesiessesisssiins | cviens ..117.403 .3,522,093 2,999,492 | ...ooovviviieiniiiiens [ s 84 [ [ | 04950 | 4.954 |MS......| .....43725 | ... 148,500 |03/03/2016. | 03/15/2026.
212168 AA 6 | CONTINENTAL WIND LLC....coocvviiriireiiimeiieceiseseeiesesiecesieseseesessenenens [ v ..116.167 | . 11,569,729 1,351,275 | oo | cevviereiveeeiinnnnes [ e | ovsnesssnessnnennnns | 00000.0000 | e 5995 |FA.....| 27,251 | e 81,076 |09/23/2013. | 02/28/2033.
21684A AA 4 |COOPERATIEVE RABOBANK UA........coviiiiiiiieistierinsissisnssisssssssssenns | renene LA11.265 | 1,112,645 997,250 861 [ .o [ e [ 4625 [ L 4.727 |JD..ccoee | 3,854 | 46,250 | 11/25/2013. | 12/01/2023.
21684A AF 3 | COOPERATIEVE RABOBANK UA...........coomieireiinerisceissneieeseeeenienens | e .. 112.845 11,128,447 982,010 2,829 | oo | e | 0003780 [ e 4116 [ | o 16,667 | 37,500 |01/19/2017.| 07/21/2026.
21685W DF 1 | COOPERATIEVE RABOBANK UA SRR DY ...106.188 .1,061,878 999,737 134 | e e 0000 3.950 [ 3.965 |MN......| ..., 706 | ..o 39,500 | 11/02/2012. | 11/09/2022.
21688A AE 2 | COOPERATIEVE RABOBANK UA (NEW YORK BRANC..........coovvveamriians | e ...112.000 .3,360,003 2,998,108 394 | s | e [ 00032375 | 3.391 |MN...... | e 11,250 | e 101,250 | 05/14/2015. | 05/21/2025.
225401  AC 2 | CREDIT SUISSE GROUP AG........cooomirierieriiiiiniiisiissisiiesissississsiannes | cvvvens ...115.607 2,312,132 2,000,000 | .ovoevirerererirnninens [ e [ | e | 008282 | s 4282 [ | e 40,917 | 85,640 |01/04/2017. | 01/09/2028.
225460  AA 4 |CREDIT SUISSE AG.......oevurimeimeiieiinssieesesissesessessssessesssssssssssssenes. | oneens ..112.782 2,255,642 2,000,000 | ..o [ e | e | e | 2008500 | 6.498 130,000 |08/01/2013. | 08/08/2023.
22546Q AP 2 |CREDIT SUISSE AG (NEW YORK BRANCH).... ...110.885 2,217,704 1,995,411 1145 [ e 003625 | 3.692 v 12,500 | 09/04/2014. | 09/09/2024.
22822R BD 1 |CROCAS 2015-2 C25 - RMBS.........cosrveereeeeerieenssesesieeessssesiesessssessenes | avvvene ...107.489 .3,224,670 3,000,002 (1) | coererervemrneerrnens | eerrererseesersninns | 2003663 | e 3.663 |MON... | ..........4,884 | ... 109,890 | 04/30/2015. | 05/15/2045.
22966R  AD 8 |CUBESMART LP.......coiiiiiiciiiiciiniissis s | s ..110.016 .1,100,158 997,041 AT1 | e e 20230125 [ 3.183 |MS......| e 10,417 | 31,250 | 08/08/2016. | 09/01/2026.
22966R  AF 3 |CUBESMART LP......cosiiiiiieiieiicieseeeieseiisesiesesiesesisceseesesesseseenesens. | aeevens ...109.225 11,092,245 996,595 311 | s | e [ 203.000 | i 3.043 |FA...| oo 11,333 | 25,333 | 10/08/2019. | 02/15/2030.
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229899 AB 5 | CULLEN/FROST BANKERS INC ..115.074 .2,301,486 1,997,100 397 IV 4.500 |...... 4.527 |MS......| e 26,000 | .......... 90,000 |03/10/2017. | 03/17/2027.
23355L  AA 4 |DXC TECHNOLOGY CO ...105.190 .1,051,895 999,381 344 B 4450 |...... 4488 (MS....| oo 13,103 09/11/2012. | 09/18/2022.
23355L AD 8 |DXC TECHNOLOGY CO ..113.924 2,278,474 1,998,709 173 | e e | 750 [ 4.762 |AO...... | ccovvueee 20,056 03/13/2017. | 04/15/2027.
233835 AQ 0 | DAIMLER FINANCE NORTH AMERICA LLC. ...157.866 4,735,989 4,059,683 (83,432) | ..vevvererinirnes [ e [200.8.500 | ..o 4.162 .115,458 03/10/2016. | 01/18/2031.
233851 AF 1 | DAIMLER FINANCE NORTH AMERICA LLC ...102.398 .1,023,980 999,206 1,008 [ .o [ [ 003875 | 3.991 09/07/2011. | 09/15/2021.
233851 BJ 2 | DAIMLER FINANCE NORTH AMERICA LLC ...108.329 .2,166,588 1,992,391 1,966 | ..o | e [ 200 3.250 | i 3.364 07/24/2014. | 08/01/2024.
233851 CU 6 | DAIMLER FINANCE NORTH AMERICA LLC ..111.446 2,228,912 1,994,842 758 | oo | e | 2003450 | 3.498 01/03/2017. | 01/06/2027.
233851 DW 1 |DAIMLER FINANCE NORTH AMERICA LLC ...110.437 .2,208,746 1,993,242 673 | oo [ e 023,100 | 3.145 08/12/2019. | 08/15/2029.
244199 BJ 3 |DEERE&CO ..114.120 13,423,591 2,994,729 399 [ [ e | 203,100 | 3.122 03/25/2020. | 04/15/2030.
24422 SP 5 | JOHN DEERE CAPITAL CORP ...109.612 2,192,246 1,999,436 152 | e | e | 20003.350 | 3.359 06/09/2014. | 06/12/2024.
24703D BB 6 | DELL INTERNATIONAL LLC ...120.168 11,201,683 998,704 T4 i | e | 2005850 | 5.883 04/03/2020. | 07/15/2025.
24703D BC 4 |DELL INTERNATIONAL LLC ...123.950 11,239,501 997,711 . L9 [ e | 08,1000 | 6.143 04/03/2020. | 07/15/2027.
25272K  AK 9 |DELL INTERNATIONAL LLC ...121.864 .2,437,286 2,079,437 | coovvoeevieriieeei [ s (12,991) | v | e [ 208,020 | i 5.141 11/15/2016. | 06/15/2026.
25389) AR 7 |DIGITAL REALTY TRUST LP. ... 114.758 12,295,168 1,998,996 131 | e | 200237000 | 3.709 08/02/2017. | 08/15/2027.
25389 AU 0 |DIGITAL REALTY TRUST LP. ...114.445 1,144,454 998,477 151 [ e | e | 00003.600 | e 3.621 06/10/2019. | 07/01/2029.
254010 AD 3 |DIGNITY HEALTH ...108.751 .1,087,508 1,000,000 ceernrnnns | e [ 203,812 | 3.811 10/07/2014. | 11/01/2024.
25432G AC 3 | DIME COMMUNITY BANCSHARES INC.........cccooovvvimemrimanrirennireneirnnens [ cvovene | oo |02, | 2.0 FEuciiiii | 110000.....2,000,000 | ... 99.782 11,995,636 2,000,019 (13) | covveeeerrerrirenes [ e | 24500 [ 4.499 06/08/2017. | 06/15/2027.
25466A AJ 0 |DISCOVER BANK ...111.636 .1,116,356 999,361 102 | | e | 00003450 | 3.463 | | e 14,758 07/21/2016. | 07/27/2026.
25466A AP 6 |DISCOVER BANK ..119.529 | . .2,390,580 1,997,681 246 | .o | e [ 24650 | L 4.668 (MS...... | .co...cc 27,900 09/10/2018. | 09/13/2028.
254687 DD 5 |WALT DISNEY CO L1353 | 1,131,527 1,018,213 (3,650) | cvvvvvrererrerirreres [ erererrnriseirsnneins [ 0003700 | 3.265 [AOD...... | v 7,811 03/20/2019. | 10/15/2025.
254687 FP 6 |WALT DISNEY CO ...115.241 .2,304,826 1,998,017 217 | e | e [ 203,700 | i 3718 [MS.....| coovenee 20,144 03/19/2020. | 03/23/2027.
254687 FQ 4 |WALT DISNEY CO ...119.063 .2,381,268 1,994,762 362 | e [ | 20003.800 | i 3.834 [MS.....|[ oo 20,900 03/19/2020. | 03/22/2030.
25468P CN 4 | TWDC ENTERPRISES 18 CORP.........covviiiiririricniieceeiesesieseseeseniesees ...101.460 .1,014,600 999,090 TA24 | s | e [0 2.750 | 2.898 [FA.....| oo 10,313 08/17/2011. | 08/16/2021.
254709 AM 0 | DISCOVER FINANCIAL SERVICES .. 115,145 | . 3,454,335 | .... . 2,998,325 237 | v | e 24100 | 4110 |FAooie| o 48,517 02/06/2017. | 02/09/2027.
25470D AR 0 | DISCOVERY COMMUNICATIONS LLC.......oooirvimriineiieneiieceiieceeiecenens LIM4387 | 2,287,732 | oo 2,000,000 1,994,861 605 | oo [ e | 0:3.950 [ 3.991 |MS.....| oo 22,164 09/07/2017. | 03/20/2028.
257460 DG 1 |DOMINION ENERGY INC ..113.700 .2,273,996 ..2,000,000 1,981,173 1,273 [ v [ 003375 | 3.495 |AO...... | cooves 16,875 03/31/2020. | 04/01/2030.
26078) AD 2 |DUPONT DE NEMOURS INC. ..122.391 2,447,816 ..2,000,000 2,000,033 (B) [ e | e [ 725 | 4725 [MN.....| oo 12,075 11/14/2018. | 11/15/2028.
26441Y BB 2 |DUKE REALTY PARTNERSHIP LTD ..117.963 1,179,629 ..1,000,000 991,411 931 | oo e |20 40000 ] L 4131 |[MS..oo| o 11,778 09/04/2018. | 09/15/2028.
26442E  AD 2 |DUKE ENERGY OHIO INC ...107.998 | . 2,159,956 | ... ..2,000,000 1,999,843 | ..o | e 55 | e | e [ 2000.3.800 | 3.803 |[MS......| cccceeeen. 25,333 09/03/2013. | 09/01/2023.
268317 AU 8 |ELECTRICITE DE FRANCE SA. 119126 | 3,573,780 | .oovvrnnee 3,000,000 2,970,696 3,096 [ .o | |0 4500 ] 4,652 |[MS.....[ .. 37,500 09/18/2018. | 09/21/2028.
26874R  AE 8 |ENISPA... ...122.316 12,446,324 1,987,142 1,352 | oo | e [ 750 | 4.851 (MS.....| cccooeeee 28,764 09/05/2018. | 09/12/2028.
26875P AK 7 [EOG RESOURCES INC ...104.377 11,043,771 998,569 624 | .o [ 002,625 | 2.692 09/05/2012. | 03/15/2023.
26884A BD 4 |ERP OPERATING LP ...110.533 .2,210,662 1,994,907 1,052 | e | e [0 3.375 | 3.438 05/12/2015. | 06/01/2025.
26884A BL 6 |ERP OPERATING LP ..111.395 1,113,948 996,359 370 | oo | e [ 203,000 | i 3.049 06/17/2019. | 07/01/2029.
26884A BM 4 |ERP OPERATING LP ...107.823 .1,078,231 995,549 A27 | o [ e | 02500 | 2.555 08/20/2019. | 02/15/2030.
26884T AD 4 |ERAC USAFINANCELLC ...102.528 .2,050,566 1,999,319 1,052 [ v [ [ 004500 | 4.556 05/09/2011. | 08/16/2021.
268948 AA 4 |EAGLE BANCORP INC ...105.441 .1,054,413 1,000,000 [ ..o | eevriereeieeneienenes [ e | evererienessnnennens | 0087500 | 5.748 07/31/2014.| 09/01/2024.
268948 AB 2 |EAGLE BANCORP INC ...100.180 .1,001,800 1,000,001 (2) [ eevveererienniinns | e [ 205,000 | Lo 4.998 07/21/2016. | 08/01/2026.
278642 AL 7 |EBAYINC ...108.847 | . .3,265,404 | .... . 2,998,838 300 | e | e [ 20 3.450 | 3.462 07/23/2014. | 08/01/2024.
278642 AU 7 |EBAYINC L A13843 | 1,138,428 | .....cccoooue. 1,000,000 999,448 | .....ocviiiiriinnins | e 75 | e | e | 000.3.600 | e 3.610 05/30/2017. | 06/05/2027.
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278865 BE 9 |ECOLABINC......ccooovrriirriirriirecriies ..127.510 16,375,495 ..5,000,000 5,452,507 | ..oovcvieriiriiniicnnns [ e (31,793) B (O 4.800 |...... 3.611 120,000 | 03/27/2020. | 03/24/2030.
285512 AD 1 |ELECTRONIC ARTS INC . ...118.958 4,758,320 ..4,000,000 3,992,612 1,234 |.. B 4.800 |...... 4.841 192,000 |02/17/2016. | 03/01/2026.
28932M  AA 3 |ELM ROAD GENERATING STATION SUPERCRITICA ..109.274 1,355,355 ..1,240,329 1,240,392 (B) | +oovvererrerernirs | cervernreiirerriinnnns [ 205,209 | i 5.206 |FA.....| ........25,126 | .......... 64,609 |02/03/2010. | 02/11/2030.
291011  BG 8 |EMERSON ELECTRIC CO ...110.634 3,276,116 12,000,000 | ........... 11,982,010 3,740 | oo [ 003150 [ 3.187 378,000 |05/18/2015. | 06/01/2025.
292480 AK 6 |ENABLE MIDSTREAM PARTNERS LP ...100.201 1,002,014 997,473 34T | s | e [ 24400 | L 4447 (MS...... | 12,956 | ... 44,000 |03/06/2017. | 03/15/2027.
29265W  AA 6 |ENELSPA.......cccoooiiiiiriieccirecnae ...116.500 11,165,000 992,105 T [ | e | 008,750 | i 8.818 (MS......| .........23,576 | ......... 87,500 | 09/17/2013. | 09/24/2073.
29273R AY 5 |ENERGY TRANSFER OPERATING LP........ccooovmmiririirriieneiiesniienniins ...109.500 .1,095,000 997,119 844 | oo | e [ 24900 | i 5.002 |FA......| e 20,17 | e 49,000 |09/12/2013. | 02/01/2024.
29273R BG 3 |ENERGY TRANSFER OPERATING LP........ccccooiiiriiiiriiniiiineiieseiieseii ..110.875 .3,326,250 2,988,366 1,995 | s | e [ 8750 | L 4.838 142,500 | 06/18/2015. | 01/15/2026.
29364W AS 7 |ENTERGY LOUISIANALLC. ...108.626 .1,086,262 999,078 322 | v | e | 204050 | i 4.087 40,500 | 08/19/2013. | 09/01/2023.
29364W AU 2 |ENTERGY LOUISIANALLC. ...109.591 2,191,814 1,999,287 152 | o | e | 2000 3.780 | 3.789 75,600 |06/24/2014. | 04/01/2025.
29365P AP 7 |ENTERGY UTILITY AFFILIATES LLC L7773 .3,533,202 2,999,401 140 | oo | e | 20005590 | i 5.596 167,700 | 09/29/2009. | 10/01/2024.
29365P AR 3 |ENTERGY UTILITY AFFILIATES LLC ...110.809 2,216,178 1,999,287 152 | e | e | 003,780 | 3.789 |AO...... | ..........18,900 | .......... 75,600 |06/24/2014. | 04/01/2025.
29379V BE 2 |ENTERPRISE PRODUCTS OPERATING LLC... 111912 2,238,244 1,997,168 624 | ..o [ [0 3750 | 3787 [FA....| 28,333 | L 75,000 | 10/02/2014. | 02/15/2025.
29379V BH 5 |ENTERPRISE PRODUCTS OPERATING LLC... ...113.062 .2,261,230 1,996,169 667 | .o [ e |0 3.700 | 3.741 05/04/2015. | 02/15/2026.
29977G  AB 8 | TIAAFSB HOLDINGS INC ...100.156 .1,001,556 1,000,000 [ ..oovermrrirriienns | e [ e | evereeneneinsseinns | 000e8.0000 | e 6.001 03/09/2016. | 03/15/2026.
30040W AF 5 |[EVERSOURCE ENERGY ...119.619 12,392,370 1,988,334 1156 | s | e [ 24250 | L 4335 [AO...... | .ee21,250 | ..o 85,000 | 12/10/2018. | 04/01/2029.
30212P  AM 7 |EXPEDIA GROUP INC.... L111.424 1,114,237 997,500 418 | o [ e | 25000 | 5.056 FA.....| ........18,889 | ......... 50,000 |12/01/2015. | 02/15/2026.
30231G AT 9 | EXXON MOBIL CORP ...110.649 .3,319,464 3,000,000 | ..o [ | | e |20 3.043 | i 3.043 |[MS..... | ..........30,430 | ........ 91,290 | 02/29/2016. | 03/01/2026.
30251B AA 6 |[FMRLLC ...103.934 | . .3,118,026 2,999,637 398 | .o | e [ 205,350 | 5.364 [MN....| cccooouece 20,508 | ........ 160,500 | 10/28/2009. | 11/15/2021.
30251B AD 0 |[FMRLLC L A34.327 | 1,343,272 999,137 | oo | e 51 | e | e [ 004950 | 4.960 |FA......| oooeeee. 20,625 | .......... 49,500 |01/29/2013. | 02/01/2033.
30259) AA 1 |F.N.B.CORP ...101.988 .2,039,760 2,000,000 | oo [ e | e | e | 20950 | 4.951 [FA...| o 37,675 | ........ 99,000 |02/11/2019. | 02/14/2029.
307000 AA 7 |FAMILY DOLLAR STORES INC ...100.320 .1,003,201 999,948 602 | .o | e | 0008.000 | 5.063 [FA....[ e 20,833 | ..o 50,000 | 01/25/2011. | 02/01/2021.
313747 AU 1 |FEDERAL REALTY INVESTMENT TRUST......ccocooiirriimmiieniiecniieceiienens ...108.779 .1,087,788 996,642 1,019 | e | e [ 2002 3.950 | Lo 4.069 [ | e 18214 | ...ccc.... 39,500 | 12/04/2013.| 01/15/2024.
31428X BZ 8 |FEDEXCORP...... ...121.456 | . 6,072,805 | .... . 4,988,883 983 | oo | e | ceni4250 | s 4279 (MN....| oo 27,153 | ... 128,681 | 04/03/2020. | 05/15/2030.
316041 CP 5 |FIDELITY BK ATLANTA GA ..108.548 | .............. 3,256,441 | ...cccccooene. 3,000,000 3,000,008 (2) | oo | eerevveneiieneiienens [ 205875 | 5.874 [JD.cccoo. | v 14,688 | ........ 176,250 | 05/29/2015. | 05/31/2030.
31620M AM 8 |FIDELITY NATIONAL INFORMATION SERVICES I... ...109.981 271,000 270,608 105 | oo | ervvenieenrenenen | 003,875 [ 3.921 05/27/2014. | 06/05/2024.
31620M BJ 4 | FIDELITY NATIONAL INFORMATION SERVICES ... L7420 | 17199 | 1,000,000 998,499 150 | oo | e | 00003750 | 3. 05/14/2019. | 05/21/2029.
31620R AF 2 | FIDELITY NATIONAL FINANCIAL INC ..107.877 ..1,000,000 999,038 539 [ [ e [00.5.500 [l 5.561 08/21/2012. | 09/01/2022.
31620R AH 8 | FIDELITY NATIONAL FINANCIAL INC . 116.115 | . . ..2,000,000 1,988,193 1,268 | ..o | e [ 24500 | L 4.593 08/08/2018. | 08/15/2028.
31677A  AB 0 |FIFTH THIRD BANK NA (OHIO)......ccvirviiiireiiiineisrisisisniesssssseesssssenes L1351 | 2,263,024 | ....ccoovenee 2,000,000 1,998,943 180 [ .o | e | 000.3.850 | 3.861 03/10/2016. | 03/15/2026.
31982Q AX 7 |FIRST COMMONWEALTH BANK ...105.537 .2,110,740 ..2,000,000 2,000,064 (24) | covveeeereeeiienne [ e | 4875 | 4.874 05/16/2018. | 06/01/2028.
31982Q AY 5 |FIRST COMWLTH BKIND PA..... ...103.531 2,070,613 ..2,000,000 2,000,119 (1<) [OOSR DO X | O 5.499 05/16/2018. | 06/01/2033.
320209 AA 7 |FIRST FINANCIAL BANCORP ...105.706 .3,171,186 3,000,000 | .ovouvererereernninens [ e [ | e | 08125 | 5.124 08/20/2015. | 08/25/2025.
320844 PD 9 |HUNTINGTON NATIONAL BANK............... . 114.427 11,144,265 1,000,000 [ .ooorverriereniirenns | eevrirnrienrinnenes [ e | e | e 270 | 4.269 11/18/2014. | 11/25/2026.
335720 AB 4 |FIRST NATL NEBINC ...100.074 .2,001,487 2,000,085 (35) | covvereerieeerienns [ oo | 4375 [ 4.373 03/13/2018. | 04/01/2028.
33582V AC 2 |KEYCORP.. ...106.263 11,062,629 1,000,000 | ..o | e | e | e | e 12250 [ 7.248 12/08/2011. | 12/15/2021.
337738 AU 2 |FISERVINC ...114.168 .3,425,049 2,923,285 5746 | oo | v | 0000 3.500 [ onee 3.849 03/19/2020. | 07/01/2029.
337915  AA 0 |HUNTINGTON BANCSHARES INC. ...106.726 .1,067,263 999,940 | ..o | e 27 | oo | e [ 204350 | L 4.353 01/28/2013. | 02/04/2023.
337930 AC 5 |FLAGSTAR BANCORP INC........ccooooieeiieiiceiieneiieseeiesesieneseesesieseseenes ...102.206 11,022,062 1,000,008 (13) ] covverereeereens [ e | 8125 | ) 6.124 06/29/2016. | 07/15/2021.
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33829T AA 4 |FIVE CORNERS FUNDING TRUST ...110.868 .3,326,025 2,996,644 1,074 IV 4419 | ... 4461 |MN......| oo 16,940 | ........ 132,570 | 12/10/2013. | 11/15/2023.
33938X AB 1 [FLEXLTD ...120.143 11,201,429 995,841 221 .. B 4875 |.... 4.931 05/08/2020. | 05/12/2030.
343873  AA 3 | FLUSHING FINANCIAL CORP..........cccooouvruunes ...100.887 2,017,732 2,000,021 (21) [ oo [ [0.5.250 | 5.249 12/07/2016. | 12/15/2026.
347466 AE 4 |FORT IRWINLANDLLC.... ...116.997 .2,335,657 1,918,234 3244 | oo | i | 005300 [ 5.912 11/01/2010. | 12/15/2035.
34964C AE 6 | FORTUNE BRANDS HOME & SECURITY INC.......cooooommrrriririrniirinerinens ...110.693 11,106,934 998,493 148 | oo | e | 200003.250 | e 3.270 09/09/2019. | 09/15/2029.
35137L AL 9 |FOXCORP...... ...113.362 2,267,246 1,996,232 252 | oo | v [ 2000003500 | 3.524 03/31/2020. | 04/08/2030.
354613  AK 7 | FRANKLIN RESOURCES INC.................. ...108.875 2,177,506 1,998,447 340 | | e | 2002850 | 2.870 03/25/2015. | 03/30/2025.
35952F  AB 6 |FT HUACHUCA YPG CMNTYS I LLC.....ooooiriiiriiiirieceeceseceienei .121.412 11,420,013 1,205,310 (4,636) | ...ooovvvrriieneis | v | 2022.8.000 | 7.357 10/19/2009. | 12/15/2026.
361438 AB 0 | GAMCO INVESTORS INC ...100.186 .2,003,716 2,000,000 | oo [ e | e | e | 205,875 | 5.873 05/25/2011. | 06/01/2021.
361448 AN 3 | GATX CORP.......iiiiiiiiicitciseiiseisessss s ...105.670 2,113,396 1,996,667 2,163 | oo [ | 4750 [ 4.870 06/05/2012. | 06/15/2022.
361448 AQ 6 |GATXCORP ...106.833 11,068,331 997,133 1,200 | v | e [ 2000.3.900 | o 4.035 03/14/2013. | 03/30/2023.
361448 BF 9 |GATX CORP ...118.146 1,181,463 | .... . 998,043 173 | e | | 200420000 4.025 05/08/2020. | 06/30/2030.
36160B AA 3 |ENGIE SA. ...103.846 2,076,918 | c.ovvvenve 2,000,000 1,995,233 2,585 | oo | e | 0000 2,875 [ 3.014 10/02/2012. | 10/10/2022.
36164Q 6M 5 | GE CAPITAL INTERNATIONAL FUNDING COMPANY. 111,107 829,969 747,000 754,174 (1,344) | oo e | 2003373 | 3.159 10/26/2015. | 11/15/2025.
36166N  AB 9 | GE CAPITAL FUNDING LLC ...117.599 175990 | e 1,000,000 1,000,000 FSOTSTOUSPOUROPOURNRN OPOPOURPOPOURPOPOORPOPORN BVOPORov:10[ I IR 4.400 05/06/2020. | 05/15/2030.
36298G  AA 7 | GSPALO 2006-1 CTF - CMBS ...111.033 1,617,310 1,473,787 (1,015) [ oo | e | 0008422 | 6.141 08/25/2010. | 10/09/2029.
37045X BG 0 | GENERAL MOTORS FINANCIAL COMPANY INC.........cooorvimriirarriirannianns 117704 2,354,074 1,995,922 672 | oo [ e | 05250 | 5.296 02/25/2016. | 03/01/2026.
375558 BM 4 | GILEAD SCIENCES INC ...110.393 .3,311,799 2,977,185 3,287 | o [ | 002,950 [ 3.086 11/15/2016. | 03/01/2027.
37959G AA 5 |GLOBAL ATLANTIC (FIN) CO.... ..110.077 | . 2,201,546 | ... .. 1,977,692 (9,822) | ..o | e | e 4400 | 4.421 09/30/2019. | 10/15/2029.
38141E  C2 3 | GOLDMAN SACHS GROUP INC.....covvvvrvrererieisrisrrnines 109437 | 3,283,116 | .coocvvnnee 3,000,000 2,998,445 405 | .o e [0 3850 [ 3.866 06/30/2014. | 07/08/2024.
38141G  RD 8 | GOLDMAN SACHS GROUP INC.... ...106.569 ...745,982 700,000 899,484 | ... | e 238 [ | e | 2000030625 | 3.663 01/16/2013. | 01/22/2023.
38141G WL 4 |GOLDMAN SACHS GROUP INC.... L 116.226 | 1,162,263 | 1,000,000 1,000,000 | .o | e | [ | 000 3.691 | 3.691 05/31/2017. | 06/05/2028.
38141G WQ 3 | GOLDMAN SACHS GROUP INC.... ...109.232 1,850,000 [ ..oooveemreirriirenes | cevviereeieeniienenes [ e | vereeenessneniens | 00 3:202 | oo 3.212 09/26/2017. | 09/29/2025.
381456 AH 3 | GOLDMAN SACHS GROUP INC.... ..112.180 | . . . 1,956,174 | oo | 8,522 | s | 2022.3.500 | 3.921 01/19/2017. | 11/16/2026.
38173M AA 0 |GOLUB CAPITAL BDC INC 101758 | 3,052,725 | ..ocooveeene. 3,000,000 2,997,774 | oo [ v 1A s | e [0 3.375 | 3.399 09/29/2020. | 04/15/2024.
391164 AF 7 |EVERGY INC..covvvvrvireeinereiiis ...105.536 .1,055,361 1,003,440 | ..o | verreeeennn(2,645) | o e | 2000 5.292 [ 4.999 |JD..ooot | v 2,352 | 52,920 | 03/19/2012. | 06/15/2022.
391382 AB 4 | GREAT-WEST LIFECO FINANCE (DELAWARE) LP..........ccccooovumivrinirnnnns ...125.735 .2,514,698 1,985,448 | ... | eervvneneeeen 297 [ e | 41500 | 4196 [JD..ccoo. | oo 6,456 | .......... 83,000 |05/23/2017. | 06/03/2047.
402740 AD 6 | GULFSTREAM NATURAL GAS SYSTEM LLC......coovvvvvemiirieieieriseieninns ..112.010 .2,240,200 1,999,679 | ..o | o0 | | | 004600 [ 4.604 09/21/2015. | 09/15/2025.
40414L AL 3 |HEALTHPEAK PROPERTIES INC ...110.622 | . 1,106,215 | .... . 998,516 | ...ocvevcveeniienns | cevrveenieeene BT [ | e | 003875 | 3.919 08/07/2014. | 08/15/2024.
40414L  AM 1 |HEALTHPEAK PROPERTIES INC .. 110.508 | ..o 3,315,225 | ..o 3,000,000 2,989,064 | .....oovvvrerniiiens | v 2,850 | [ [ 003,400 [ 3.497 01/13/2015. | 02/01/2025.
404280 AW 9 |HSBC HOLDINGS PLC ...115.259 .2,305,186 ..2,000,000 1,998,425 | ..o | eerrineneeeni 26 [ e e | 043000 | 4.317 03/01/2016. | 03/08/2026.
404280 BH 1 |HSBC HOLDINGS PLC ...115.380 .2,307,592 ..2,000,000 1,997,285 | ..o | eriirienneen 396 | e e | 375 [ 4.401 01/19/2017. | 11/23/2026.
404280 BK 4 |HSBC HOLDINGS PLC.........cooimmveireiireiieneiieceiieseeieseseesenes ...113.545 11,135,445 ..1,000,000 1,000,000 [ ..oooveomrriririirenes | eerrieneeiereeieeeees [ e | e | e 4041 | 4.041 03/06/2017. | 03/13/2028.
40434C AD 7 |HSBC USAINC ...109.427 .2,188,530 | .... ..2,000,000 1,996,701 | oo | ererrieeneeeeBTT i e | 0000 3.500 [ i 3.551 06/16/2014. | 06/23/2024.
406216 AZ 4 |HALLIBURTON CO ..101.250 | ............1,012,500 | .............. 1,000,000 999,677 [ ..o | eerrieeneenen 38T [ e | 20003.250 | 3.288 11/08/2011. | 11/15/2021.
406216 BD 2 |HALLIBURTON CO ...106.250 105,000 104,929 | ..o [ e8| i 023,500 | 3.528 07/29/2013. | 08/01/2023.
406216 BL 4 |HALLIBURTON CO ...105.750 11,057,500 | ......ccccooe. 1,000,000 999,758 | ....veereieniienns | eererrenrirenen 18 i e | 2000.2.920 | 2.923 02/19/2020. | 03/01/2030.
410495  AA 3 |HANMI FINANCIAL CORP ...101.006 .2,020,110 ..2,000,000 2,000,084 | .....oovvveinrrneni [ e (84) | o | e [ 205,450 | i 5.446 03/16/2017. | 03/30/2027.
41283L AU 9 |HARLEY-DAVIDSON FINANCIAL SERVICES INC.... ...103.492 | . 2,069,846 | ... ..2,000,000 1,999,342 | i | e BT8 |i v | 204.050 | 4.081 01/31/2019. | 02/04/2022.
418056 AZ 0 [HASBROINC...... 13156 | 2,263,114 | ..cccoonnvn. 2,000,000 1,994,199 | i | D36 | e 2000 3.900 [ 3.939 11/13/2019. | 11/19/2029.
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42217K BC 9 [WELLTOWER INC.....oourviirriirriirriisseissssisssssssssisessisesssssssisessssessies | aeveens ..110.143 .2,202,854 ..2,000,000 1,992,959 2,112 B O 4500 |...... 4626 |Jd.cirs | e 41,500 | .......... 90,000 |10/02/2013. | 01/15/2024.
42225U  AF 1 |HEALTHCARE TRUST OF AMERICA HOLDINGS LP........cccocoovviviriiiinnies [ e ...113.395 .2,267,906 ..2,000,000 1,993,040 927 |.. B 3.750 |...... 3.811 06/01/2017.| 07/01/2027.
42824C AW 9 |HEWLETT PACKARD ENTERPRISE CO... . 117.091 12,341,828 ..2,000,000 2,033,611 (6,526) | ...oovvvrrrieennies | e | 0004900 | 4.486 11/18/2016. | 10/15/2025.
42824C  BF 5 |HEWLETT PACKARD ENTERPRISE CO.. ...113.353 .3,400,587 2,995,303 793 | s | e [ 204650 | L 4.696 04/06/2020. | 10/01/2024.
431116 AB 8 [HIGHMARKINC........ooiviiriiiriiiireiereieseieseieseiessiieseissssssssinneins | s ...101.619 11,016,191 999,824 | ....oociiiriiniins | e8| i | 4750 [ 4.799 05/03/2011. | 05/15/2021.
431282 AM 4 |HIGHWOODS REALTY LP........oiviiieiiieriieriineeisesesiesesiesesssesessseseseenes | oeeees ...104.128 .1,041,280 997,538 | ..o | e 142 [ s | 20003625 | 3.752 12/11/2012. | 01/15/2023.
431282 AS 1 [HIGHWOODS REALTY LP.......coooiiiiiiiiiiiiniisiisssiesiesississiessissienens | v ...104.942 11,049,422 997,712 [ v | evrvveenrcenenn 10 i v | 200003.050 | e 3.079 09/04/2019. | 02/15/2030.
436106  AA 6 |HOLLYFRONTIER CORP.........cccooiiiimiiinieinnisssiisseiisssesissesissesisnssins | s ...109.125 11,091,250 1,000,747 [ .o | e (T19) [ v | 05875 | 5.859 11/16/2016. | 04/01/2026.
436106 AC 2 |HOLLYFRONTIER CORP ...105.682 2,113,644 1,996,558 | .....ocvveriveriiriins | e 78 | e | 04500 [ 4.522 . | 09/14/2020. | 10/01/2030.
436893  AA 9 [HOME BANCSHARES INC.........ccoovoimiiiriiiiriienesesessesssessessnicnnes | s ...102.220 .2,044,404 2,000,227 | oo [ e 2 s | e [ 205,625 | 5.625 03/30/2017. | 04/15/2027.
43785V AD 4 |HOMESTREET INC.......ooiiiiiiiriirireiisceeissesiesesiesesiscesessesiesesiesssines | ceevens ...104.992 .2,099,848 2,000,000 | ..o [ e | v | e | 2008500 | 6.499 05/17/2016. | 06/01/2026.
44106M AW 2 | SERVICE PROPERTIES TRUST.......ccoooiriimiiiniieneiieseiissesisssissneens | e ...100.530 1,986,250 | ..o | e 1872 [ e | 0004950 | 5.082 01/10/2017. | 02/15/2027.
44329H  AG 9 |HP CMNTYS LLC ... | cviees ...104.467 894,007 [ ..o | ervreeneee 1887 [ | e | 20005.020 | 5513 [MS.....| o 13,293 | oo 45,146 | 11/13/2008. | 03/15/2023.
443510 AF 9 |HUBBELLINC ...106.712 998,477 | oo | v T3 [ | v | 20003.625 | i 3.710 36,250 | 11/08/2010. | 11/15/2022.
443510 AG 7 [HUBBELL INC.......coooiiiiiriiiieinriieseieseeseieseiessiesesssessssisnsinns | e ...109.545 2,987,403 | ..oovorrieni [ 2,198 | s | e [2000.3.350 | i 3.439 100,500 |02/23/2016. | 03/01/2026.
44409M  AA 4 |HUDSON PACIFIC PROPERTIES LP.........cccoooiimriinniiinriisneiisseieneiieneies | s ...110.310 1,997,458 | ..o | v 318 [ s [ 2002.3.950 | 3.971 79,000 |09/25/2017.| 11/01/2027.
444859 BN 1 [HUMANAINC........ooiiiiiriiiiriiieceiseceereseseieseeseises s | e ...125.069 1,996,033 | ....ovorrvinriienns | cerrrrenieeenn 23 [ | v | e 4875 | 4.902 50,104 | 03/23/2020. | 04/01/2030.
446413 AP 1 |HUNTINGTON INGALLS INDUSTRIES INC ...118.263 . 2,000,006 | ...ooovvvenriinniis [ crviiniiienenni88 | s | [ 204200 | L 4.200 49,233 | 03/26/2020. | 05/01/2030.
44841D AB 8 |HUTCHISON WHAMPOA INTERNATIONAL (14) LTD... ...109.656 11,096,559 | ... . 999,531 [ ..o | oo 112 i s | 20003625 | 3.638 36,250 | 10/28/2014. | 10/31/2024.
448579  AF 9 [HYATT HOTELS CORP.....ccoviiiiririieriiistississieissssssesssssessessssssssessssinnns | enene L1882 | 2,237,632 | .covvveenes 2,000,000 1,999,196 | .o | e 133 | [ | 200 4,850 | L 4.859 97,000 |02/29/2016. | 03/15/2026.
44891A BB 2 |HYUNDAI CAPITAL AMERICA.........oiiiiririreiiereriereeeeseeiesesiesenienesiss | ceevens ...107.270 .2,145,392 ..2,000,000 1,999,929 | ...ovvoiervniririenns | e 19 [ e | 2002.3.400 | 3.401 68,000 | 06/17/2019. | 06/20/2024.
44891A  BJ 5 |HYUNDAI CAPITAL AMERICA........covviirinrieiniseesssssseessssissiensssssssens | cevee ..110.812 .2,216,246 ..2,000,000 1,998,242 | ..o | v D22 | [ | 2005750 | L 5.792 57,181 | 04/02/2020. | 04/06/2023.
44891A  BK 2 |HYUNDAI CAPITAL AMERICA.........ooiiiiririrniiirerieseeieseeiesesiesesienesins | ceeeens ...117.989 .2,359,782 ..2,000,000 1,998,591 | ..o | o1 i v | 205875 | 5.894 58,750 | 04/02/2020. | 04/07/2025.
44962L  AF 4 [IHS MARKIT LTD....oooioiiriiiiineicsisssssssessss s | s ...122.875 2,457,500 | ... ..2,000,000 1,994,149 | i | o826 | s | 4750 | 4.796 , 95,000 | 07/19/2018. | 08/01/2028.
449786 AP 7 [ING BANK NV .....ooooiiiiieiicciiecesiceseesssisssi s | s ..102.022 | o 2,040,440 | ..occoovveene. 2,000,000 1,999,586 | ....cvvovvreirririenns | eerrveeneeeenn 915 [ [ | 20025.000 | 5.049 [JD.ccoo. | oo 6,111 | ........ 100,000 |06/01/2011. | 06/09/2021.
45384B  AA 4 |INDEPENDENT BANK GROUP INC.......cccvvvimiiriiirierireniieinieiiesiienes | s ...106.149 .2,122,980 ..2,000,000 2,000,000 | .ovooevereririninninnns [ e [ | e | 208875 | 5.874 |FA.....| v 48,958 | ... 117,500 |07/17/2014. | 08/01/2024.
45665Q  AF 0 | INFINITY PROPERTY AND CASUALTY CORP........ccccoovmmirrmmrrirmnnriineriinns [ v ...106.122 5,306,100 ..5,000,000 5,000,000 | .ovouvererereerininens [ s [ | e | 2008.0000 | s 4.998 (MS.....| oo 70,833 | ........ 250,000 |09/12/2012. | 09/19/2022.
456837  AH 6 [ING GROEP NV......cocosiiiriiiniiieiinsiceiesissiesiesiesssessssissisessesssssnes | cviens ...115.663 2,313,262 1,998,323 | ..o | erirrieenenn233 | e e | 00003950 [ 3.965 [MS.....| cccovvenee 20,189 | .......... 79,000 | 03/21/2017. | 03/29/2027.
456837 AP 8 [ING GROEP NV.......coooiiiiiieiiceieceiieceisesesssessesessesessssssssssssssssnnes | coeeees ...109.131 11,091,309 | .... . 998,990 [ ..oocvevereeniiienns | eerrieenieeenn287 [ | e | 20003.550 | 3.583 |AO...... | oovurrrenae 8,086 | .......... 35,500 | 04/02/2019. | 04/09/2024.
45687A AJ 1 | TRANE TECHNOLOGIES GLOBAL HOLDING COMPAN..........cocovvverrrreires | cerenee .109.071 | e 3,272,139 | v 3,000,000 2,998,439 | ...coviviriniiiens | D92 [ e [0 4250 | 4.273 [ID.ccrc | e 5,667 | ... 127,500 |06/17/2013. | 06/15/2023.
458140  BQ 2 [INTEL CORP......ooiiiiriereiieceeieseiieseiiesesieseseesesssesssssss s | eeees ...115.809 2,316,182 ..2,000,000 1,996,482 | ..o | e 382 [ v | 20003750 | 3.782 |[MS......| oo 20,000 | .......... 37,500 |03/20/2020. | 03/25/2027.
458140  BR 0 [INTEL CORP........cocootiimriiiiiiiniiciieieiie s issisesienns | v ..119.776 .2,395,512 ..2,000,000 1,996,163 | ... | eririieeneenn283 | e e | 0000 3.900 [ i 3.925 |MS......| oo 20,800 | .......... 39,000 |03/20/2020. | 03/25/2030.
45866F AA 2 |INTERCONTINENTAL EXCHANGE INC ...109.704 11,097,042 997,555 | ..o | e 814 [ e | 042000 | 4.094 [AO...... | coovveorees 8444 | ... 40,000 | 10/01/2013. | 10/15/2023.
459200 JG 7 |INTERNATIONAL BUSINESS MACHINES CORP. . ...112.908 5,645,400 4,990,792 | ..cvvvvviniicnnivcnns | e TB12 s [ [ 1003450 | 3.490 02/16/2016. | 02/19/2026.
459200 KA 8 |INTERNATIONAL BUSINESS MACHINES CORP.........cccoommvviimrirarrirennns | e ..115.718 1,157,175 997,842 | ..o | eerrveenieeenn 18 [ e | 20023.500 | 3.530 05/08/2019. | 05/15/2029.
46132F  AA 8 [INVESCO FINANCE PLC ...105.008 .2,100,168 1,999,685 | ..o | erverrieeneeen 188 | i e | 00003125 [ 3.134 11/05/2012. | 11/30/2022.
462613 AN 0 [IPALCO ENTERPRISES INC........cccooiiriimiiiniieniissseiseceiseseeseseisssenes | e ...115.500 .3,465,000 2,997,493 | oo [ 228 [ | e | 204250 | 4.261 04/08/2020. | 05/01/2030.
46625H  JJ 0 | JPMORGAN CHASE & CO.......coooiiiiiiiiiiiisiiscissississisiisssiesiinnies | cnviins ...106.789 .1,067,890 998,596 | ....oovvveririiniins | crrenrieeeenDT0 | i e 00003375 [ 3.438 04/24/2013. | 05/01/2023.
46625H JY 7 | JPMORGAN CHASE & CO.... SRRSO BN ..111.645 .2,232,908 1,995,707 | ..o | e 1,084 | e | 0003875 | 3.938 09/03/2014. | 09/10/2024.
46625H RX 0 | JPMORGAN CHASE & CO.......coovvirriemrieceieneecsiesssssisssisssisnnnes | cvvi 112635 | 2,252,708 1,960,925 | ..o | 829 | e 0000 3.625 [ 3.951 01/17/2017.| 12/01/2027.
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46625H RY 8 | JPMORGAN CHASE & CO.......ccovvvreiicriiensiscsiscsississsisssisssisnnnes | covi ...114.904 .3,447,108 ..3,000,000 3,000,000 IV I 3782 |... 3.782 113,460 |01/25/2017.| 02/01/2028.
46849L  SQ 5 | JACKSON NATIONAL LIFE GLOBAL FUNDING..........ccoooommmiiimiiariianins | e ...110.286 5,514,275 ..5,000,000 4,988,150 2,020 B 3.050 |...... 3.099 152,500 | 04/25/2016. | 04/29/2026.
46849L  TL 5 |JACKSON NATIONAL LIFE GLOBAL FUNDING..........ccoovvimiineiicnniieirenis | v ...108.707 2,174,142 ..2,000,000 1,995,254 484 | s [ 003,050 | 3.082 | Do | v 1,694 | i 61,000 |06/17/2019. | 06/21/2029.
472319 AL 6 |JEFFERIES GROUPLLC ...109.088 2,181,758 ..2,000,000 1,998,648 609 | .o [ e 05125 [ 5.160 ..102,500 |01/15/2013. | 01/20/2023.
47233)  AG 3 |JEFFERIES GROUP LLC.......ccooiiiiiiiricciinsisciccississicssissicsissisniins | crviene ..117.876 5,893,815 4,980,442 2,720 | oo [ e | 4850 [ 4.926 01/09/2017.| 01/15/2027.
478111 AB 3 | JOHNS HOPKINS HEALTH SYSTEM CORP.........ccooovimieinieneireneiirenenes | e ...104.192 11,041,924 1,000,000 [ ..o | e [ e | e | e 2167 | e 2.767 05/01/2013. | 05/15/2023.
478160 BJ 2 [JOHNSON & JOHNSON SD.. ...132.098 .2,641,960 1,991,751 565 | ..o | e | 375 | 4.417 12/02/2013. | 12/05/2033.
478375 AG 3 | JOHNSON CONTROLS INTERNATIONAL PLC..........coovviinviirciinciiinnns | i ...108.487 .1,010,013 930,355 170 | o | v | 20003.625 | 3.646 06/10/2014. | 07/02/2024.
482480 AE 0 [KLACORP ..113.735 1,137,346 998,932 249 | oo | e | 204650 | 4.681 10/30/2014. | 11/01/2024.
48252A  AA 9 |KKR GROUP FINANCE CO VILLC........ccovvveiriiiiriiieriienessneisneisnnis | e ...116.060 12,321,190 1,992,797 BTT | oo | e [0 3.750 | i 3.800 04/14/2020. | 07/01/2029.
48305Q AA 1 | KAISER FOUNDATION HOSPITALS.........ccoveerveemerirerirerneisssieseseieesenens | cvieee ...103.570 2,071,394 1,997,688 1,785 | s | e [ 2003.500 | e 3.596 04/03/2012. | 04/01/2022.
487836  BP 2 |KELLOGG CO.......coovviiriiiriiieciieseiesiesesssssssessssesssssssssssssssssnsenas | s ...112.193 2,243,850 1,998,903 189 | e | e | 20003.250 | 3.261 02/25/2016. | 04/01/2026.
487836  BW 7 |KELLOGG CO......ocveemiiireiireiieseiieseiieseisesessessssesessses s | coeeees ...119.243 4,769,728 3,989,148 1,226 | e | e [ 2300 | e 4.343 172,000 |05/07/2018. | 05/15/2028.
488401 AB 6 |KEMPER CORP. ...110.992 5,549,610 5,007,944 (1,922) [ oo | v | 204350 | 4.304 ..217,500 | 06/12/2017. | 02/15/2025.
49271V AF 7 |KEURIG DR PEPPER INC......ccooviiiiiirriiriinreieseieseiessisessisessiseseinns | cevvens ...121.359 .3,640,782 3,000,000 | .vvoreeeenriienneins [ | e | v |2 597 | 4.597 137,910 | 05/14/2018. | 05/25/2028.
4932TM 2K 9 [KEYBANKINA........cooriirirccsssnssnsssss i | s 111,146 5,557,295 4,994,352 170 | e | e [ 20.3.300 | Lo 3.328 165,000 | 05/27/2015. | 06/01/2025.
49327V 2A 1 [KEYBANKNA ....ooiiiccsecceceesssssisesi s | creeens 111674 .3,350,226 2,995,810 698 | oo [ e | 3400 | 3.429 102,000 |05/17/2016. | 05/20/2026.
49338C  AB 9 |KEYSPAN GAS EAST CORP........ocoovriiiriiinriiscisnsissssisnssesnssissssinnns | v ...109.900 .2,197,994 2,000,033 () | cvvrrereerrrinnne | e | e 2742 | i 2742 |FA.....| 20,717 | 54,840 |08/02/2016. | 08/15/2026.
49338L  AB 9 |KEYSIGHT TECHNOLOGIES INC........coooiiviriiriirieceiieceeieceiieseeiesneins | e L3 .3,393,330 2,999,704 | oo [ e B9 | e | e [ 24550 | i 4.553 [AO...... | cove 23129 | ....... 136,500 | 10/06/2014. | 10/30/2024.
494550  BJ 4 |KINDER MORGAN ENERGY PARTNERS LP........cccccoervirniirernirirnniinirinns | v .. 104.180 | e 1,041,795 999,906 | ....oovrerrirriercirins | e TT | e e | 8180 | 4.158 |MS......| coove 13,833 | .......... 41,500 |08/03/2011. | 03/01/2022.
494550 BM 7 |KINDER MORGAN ENERGY PARTNERS LP........ccccoouriimmmiimemiiieneiieceins | e ...105.270 .1,052,700 999,082 410 | oo [ e | 03450 [ 3495 [FA....| e 13,033 | oo 34,500 |08/08/2012. | 02/15/2023.
49456B AP 6 | KINDER MORGAN INC......cooiirirriiiririiersnseiensssiseesssisssesiesssnsessenss | sensee 117176 2,343,518 1,994,351 660 | .o e [0 4.300 [ 4.346 |MS......| oo 28,667 | .......... 86,000 |02/22/2018. | 03/01/2028.
497266  AC 0 [KIRBY CORP........cooiiiiireiiceiiereeieceiiesesieresiesessesesseseseesesesesieseseenes | e ...110.268 .2,205,360 1,997,991 236 | .o | e [ 24200 | L 4216 (MS.....| ccoeeece 28,000 | .......... 84,000 |02/07/2018. | 03/01/2028.
500255 AU 8 |KOHLS CORP........coooviiriiiriineisseissssssssesssssssssssssssssssnnnes | oo ...108.500 | . 11,356,250 1,249,864 | ... | o 27 | | v [ 24250 | L 4253 (o | o 24201 | ......... 53,125 | 07/14/2015. | 07/17/2025.
50065W  AF 3 | KOREA NATIONAL OIL CORP..........cooovviriririiineiisreeieseeiesesieseniesenieses | ceevens ...109.885 | .....cccccoee. 1,098,853 998,077 579 | oo | e [ 204000 | L 4.067 [ | e 17,556 | .......... 40,000 |01/15/2014. | 01/23/2024.
50540R AQ 5 |LABORATORY CORPORATION OF AMERICA HOLDIN........coovvurerrnrirrerans | cerenee ...110.502 11,105,021 999,338 148 | oo e | 0000 3.600 [ e 3.618 |FA....| v 15,000 | ...covoee 36,000 | 01/21/2015. | 02/01/2025.
50587K  AA 9 |LAFARGEHOLCIM FINANCE US LLC.......cooooriiiririinciiincieeneeseieceiiens | e ...109.879 .2,197,584 1,999,026 151 | e | e | 20003.500 | e 3.509 |MS......| oo 19,250 | ... 70,000 |09/15/2016. | 09/22/2026.
512807 AN 8 |LAM RESEARCH CORP.......cooviiiriiiiirerieisisieissssissssssssessssssssessssesees | avsenes .. 111.975 1,119,747 999,836 | ... | e 35 [ [ | 00.3.800 [ 3.804 [MS.....| cccovr 11,189 | e 38,000 | 03/05/2015. | 03/15/2025.
52107Q  AG 0 |LAZARD GROUP LLC........ooiriiiriiiimieiereiisceeiesessesesssesssesssesessssessenes | aeeeens . 110.747 | . 1,107,472 | ... . 998,747 281 | e | e | 2003750 | s 3.784 |IMS......| e 12,500 | .o 37,500 |02/10/2015. | 02/13/2025.
52107Q  AH 8 |LAZARD GROUP LLC......ccoviiriiieriiieieiisisirnsisissisisesssssssssesssssssensees. | sonsee L0877 | 1,087,753 | oo 1,000,000 986,391 1,924 | oo v [0 3.625 [ 3.875 [MS......| v 12,083 | .......... 36,250 | 11/09/2016. | 03/01/2027.
521865 AY 1 |LEAR CORP........coooiiiiiiriiiceiieseiiesesiesesiesesiesessesesssssseeneseeseseseseseens | cvins 111,492 12,229,844 ..2,000,000 1,990,134 1,268 | ..o | e [ 20.3.800 | v 3.884 |[MS......| oo 22,378 | oo 76,000 |08/14/2017.| 09/15/2027.
52532X  AE 5 [LEIDOSINC......cooiiiiiiiiiciisiiciiissisies s sssnsisniinns | cviens ...119.500 11,195,000 ..1,000,000 987,823 663 | .o [ e | 4375 [ 4.536 05/07/2020. | 05/15/2030.
527288 BE 3 | JEFFERIES FINANCIAL GROUP INC.........coooiiiiriiiireiiieneieneiseneineneins [ v ...110.240 .3,307,197 ..3,000,000 2,986,412 4377 | oo | e | 2005500 | i 5.678 10/15/2013. | 10/18/2023.
534187 BF 5 |LINCOLN NATIONAL CORP......ccccotviiiieriiiniiniisiiesiesisiississiiesienins | crviene ..114.388 2,287,764 ..2,000,000 1,998,457 192 | o e | 0000 3.625 [ 3.638 12/05/2016. | 12/12/2026.
534187  BJ 7 |LINCOLN NATIONAL CORP........ccoomimrimmriinriierisseeiesenissesesssesessseseenens | v ...111.405 2,228,094 ..2,000,000 1,998,126 174 | e | e | 20023.050 | 3.062 08/12/2019. | 01/15/2030.
539439 AQ 2 |LLOYDS BANKING GROUP PLC ..112.128 5,606,380 ..5,000,000 4,973,849 2,836 | oo [ | 03574 [ 3.652 01/09/2018. | 11/07/2028.
539439 AR 0 |LLOYDS BANKING GROUP PLC... ...118.286 .2,365,720 ..2,000,000 1,994,701 B12 | oo [ e | 4375 | 4.418 ) 03/15/2018. | 03/22/2028.
53944Y AB 9 [LLOYDS BANKING GROUP PLC... ...114.803 .2,296,064 ..2,000,000 1,997,435 425 | e [ [ 04850 | 4678 |MS......| oo 25,058 | ... 93,000 |03/17/2016. | 03/24/2026.
53944y AD 5 |LLOYDS BANKING GROUP PLC... ..113.342 .3,400,245 ..3,000,000 3,011,128 (1,621) | oo | e | 0000 3.750 | 3.681 | | oo 53,125 | ....... 112,500 | 01/09/2018. | 01/11/2027.
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539830 BH 1 |LOCKHEED MARTIN CORP ...113.289 .3,398,682 ..3,000,000 2,987,563 2,211 I I 3.550 |...... 3.641 106,500 | 11/16/2015. | 01/15/2026.
548661 CZ 8 |LOWE'S COMPANIESINC........cccooorurnnena. ...108.593 2,171,862 ..2,000,000 1,996,352 1,258 B 3.875 |...... 3.947 IMS......| 22819 | s 09/04/2013. | 09/15/2023.
548661 DU 8 |LOWE'S COMPANIES INC ...123.806 2,476,116 ..2,000,000 1,991,007 B4T | oo e [ 004500 | 4560 |AO...... | .........19,000 | .......... 03/24/2020. | 04/15/2030.
55266C XM 3 |FIFTH THIRD BANK NA (OHIO).... ...102.494 .3,074,808 3,000,063 (B1) | covvererennirenns [ | 24000 [ 3.999 11/14/2017. | 12/01/2027.
55279H AK 6 | MANUFACTURERS AND TRADERS TRUST CO.. ...108.532 2,170,644 1,999,026 221 | s | e [ 2000.2.900 | i 2913 |FA...| 023,361 | e 02/03/2015. | 02/06/2025.
55448Q AQ 9 | MACK-CALIREALTY LP ...100.257 .1,002,573 999,711 209 | .o | e [ 24500 | L 4523 [AO...... | 9,500 | ..o 04/10/2012. | 04/18/2022.
55608) AN 8 | MACQUARIE GROUP LTD............... ..116.625 .2,332,500 2,000,000 | .ovouvererereirnninens [ e [ | e | 4654 | 4.654 (MS......| .......24,304 | ......... 03/19/2018. | 03/27/2029.
55608P AQ 7 |MACQUARIE BANK LTD ..113.795 1,137,945 999,274 142 | i e | 20420000 4.018 (U | 16,889 | 07/23/2015. | 07/29/2025.
559079 AK 4 |MAGELLAN HEALTH INC...... ...106.120 .3,183,606 2,999,117 212 | o | e [ 208900 | L 4.907 09/15/2017. | 09/22/2024.
559080 AK 2 |MAGELLAN MIDSTREAM PARTNERS LP ..119.410 .2,388,204 2,014,674 (2,967) [ oo | v | 20025.000 | e 4.832 02/22/2016. | 03/01/2026.
559222 AR 5 |MAGNA INTERNATIONAL INC 114614 12,292,276 1,995,991 T49 | e | e [ 150 | 4.197 09/16/2015. | 10/01/2025.
56035L AC 8 |MAIN STREET CAPITAL CORP.............. ...103.156 .5,157,800 4,982,892 8,356 | .ovvvvrrrrrrrrienns [ e | 4500 [ 4.689 11/16/2017. | 12/01/2022.
564759 QB 7 | MANUFACTURERS AND TRADERS TRUST CO.......c.ccoocvemmmvummmervmnercnecns [ evovene [ oo | cvereeeen2 | LG FEciiiiit | 00n...2,000,000 | ... 99.980 11,999,594 1,999,692 338 | s | e [ 200.0.865 | L 0.895 11/28/2006. | 12/01/2021.
56501R  AC 0 | MANULIFE FINANCIAL CORP ...116.299 2,995,967 B87 | covveeerrrnerrieens [ e | 4150 [ 4.179 03/01/2016. | 03/04/2026.
56501R  AE 6 | MANULIFE FINANCIAL CORP ...108.695 2,000,000 | vvooereenriienniins [ | e | v |2 4061 | 4.061 02/21/2017. | 02/24/2032.
565849 AL 0 |MARATHON OIL CORP ...107.250 1,997,784 452 | oo [ | 2003850 [ 3.878 06/01/2015. | 06/01/2025.
56585A AD 4 | MARATHON PETROLEUM CORP.... ...100.750 999,996 | ....cveverieriiienns | e 23 | s | e [ 205125 | 5.127 01/27/2011.| 03/01/2021.
56585A AG 7 |MARATHON PETROLEUM CORP.... ...108.875 . 998,552 360 | .o | e [ 2000 3.625 | i 3.667 09/02/2014. | 09/15/2024.
570535 AU 8 |MARKEL CORP..........cccoooururnnes . 111.642 116,421 | L. . 999,326 | ... | e B6 | ..o | e [ 2000.3.350 | 3.359 09/17/2019. | 09/17/2029.
571748  AX 0 |[MARSH & MCLENNAN COMPANIES INC.......ccccovvvmrermrinernnrsriernnineenns ..110.889 2,217,784 | ....ccvunv 2,000,000 1,996,655 730 | oo [ | 2003.500 | s 3.543 09/03/2014. | 03/10/2025.
571748 AZ 5 |MARSH & MCLENNAN COMPANIES INC ...113.506 2,270,118 ..2,000,000 1,999,226 133 | e | e | 00003750 | 3.758 09/09/2015. | 03/14/2026.
571903 BB 8 |MARRIOTT INTERNATIONAL INC . 116.977 1,391,723 ..1,200,000 1,196,911 316 [ o [ e [ 4650 [ 4.689 11/13/2018. | 12/01/2028.
57385L AB 4 |MARVELL TECHNOLOGY GROUP LTD . 117.750 .3,532,500 ..3,000,000 2,999,465 | .....oovvveeeriienin [ e B8 | e | e | o 875 | 4.878 06/20/2018. | 06/22/2028.
57772K  AD 3 |MAXIM INTEGRATED PRODUCTS INC L1972 2,239,448 | ... ..2,000,000 1,998,980 139 | i e | 20003450 | 3.459 \ 06/08/2017. | 06/15/2027.
58013M  FP 4 |MCDONALD'S CORP........cocostirirrriieiiinerieceeieseeiesesieseseesesiesenenas ..114.481 1,144,811 | i 1,000,000 995,567 AT | e [ e | 003500 | 3577 | Mo | e 17,500 | .o 9,139 | 03/25/2020. | 07/01/2027.
58013M  FQ 2 [MCDONALD'S CORP........cccevimrirrirrirersisssisesisissisessssssssesse s L7078 | T07T79 | 1,000,000 993,077 AT | i e [20023.600 [ 3.687 | | o 18,000 | ..ocvvveee 9,400 | 03/25/2020. | 07/01/2030.
585055 BS 4 |MEDTRONIC INC ..112.015 313,000 311,642 295 | o | e | 2003500 | i 3.612 |[MS..... | oo 3226 | ... 23,182 | 12/01/2014. | 03/15/2025.
58601V AA 0 | MEMORIAL HEALTH SERVICES.........coooviniimriieisinsesnieissesssinsen ...104.149 ..1,000,000 1,000,000 | ..oeeieerierieriins | e | e | e |00 3,498 [ 3495 [MN......| oo 5827 | oo 34,960 | 04/13/2012. | 05/01/2022.
589400 AB 6 |MERCURY GENERAL CORP ...110.904 . ..5,000,000 4,995,141 669 | .o [ e | 4400 | 4418 (MS..... | oo 64,778 220,000 |03/01/2017. | 03/15/2027.
58942H AB 7 |MERCY HEALTH (OHIO) ...109.708 2,194,150 | .ocovenes 2,000,000 1,999,996 T ] | | 00.3.985 | L 3.555 [FA....| e 29,625 | .......... 71,100 | 12/12/2017. | 08/01/2027.
59217G  BY 4 |METROPOLITAN LIFE GLOBAL FUNDING | 114,118 2,282,356 ..2,000,000 1,999,161 125 | o | e | 0003450 | 3.458 | D.ooes | o 249 | .. 69,000 | 12/12/2016. | 12/18/2026.
594918 BS 2 |MICROSOFT CORP .123.217 .3,696,513 ..3,000,000 2,990,372 458 | ..o [ [ 003450 | 3477 |FAoi| s 41,113 103,500 |08/01/2016. | 08/08/2036.
59523U AL 1 | MID-AMERICA APARTMENTS LP ...108.900 ..2,000,000 1,991,245 2,326 | oo [ e | 203750 [ 3.887 06/10/2014. | 06/15/2024.
595230 AP 2 |MID-AMERICA APARTMENTS LP .. 117.687 ..2,000,000 1,990,802 1,028 [ .o [ [ 04200 | 4.273 05/07/2018. | 06/15/2028.
59748T AA 7 |MIDLAND COGENERATION VENTURE LP ...103.027 485,956 485,994 (8) | cvvrerererrrernenns | verererirseerserinnnrns | 000n8.000 | e 5.991 08/17/2011. | 03/15/2025.
597487 AB 5 |MIDLAND COGENERATION VENTURE LP......c.cccconvvvnrinirvniinniinenvnniinns | vviene [ [eiveena [ 3.C B | e 488,705 | ... 99.972 488,705 488,705 | ...oovveieinrineiiens [ e [ e | e | 0.5.250 | 5.246 10/01/2013. | 03/15/2025.
60688U AB 2 | MIZUHO FINANCIAL GROUP (CAYMAN) 3 LTD ...109.352 .3,280,563 | ......cccc.... 3,000,000 2,997,363 T | s | e [ 204600 | L 4.630 03/20/2014. | 03/27/2024.
615369 AB 1 |MOODY'S CORP ...105.688 .1,056,884 ..1,000,000 998,477 864 | ..o | e [ 28500 | L 4.596 08/15/2012. | 09/01/2022.
615369 AS 4 |MOODY'S CORP ..112.139 2,242,786 | .... ..2,000,000 1,998,063 323 | e | e | 203750 | s 3.775 03/20/2020. | 03/24/2025.
61746B DQ 6 | MORGAN STANLEY ...110.535 2,210,696 | .............. 2,000,000 1,993,456 1,809 | i | e [ 0.3.875 | 3.981 04/23/2014. | 04/29/2024.
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61746B  DZ 6 |MORGAN STANLEY ..114.492 .2,289,846 ..2,000,000 2,001,042 (183)] .. IV I 3.875 |..... 3.864 |JJ..ooee | 033,153 | i 77,500 | 12/14/2016. | 01/27/2026.
61746B  EF 9 |[MORGAN STANLEY. ...114.584 12,291,684 ..2,000,000 1,987,037 1,876 B 3.625 |...... 3.746 | M. | 32424 | Ll 72,500 |01/17/2017.| 01/20/2027.
620076 BF 5 | MOTOROLA SOLUTIONS INC 111,675 .1,014,008 908,000 900,711 1,807 [ [ [ 04,000 | 4.239 |MS......| 012,107 | e 47,380 |08/12/2014. | 09/01/2024.
620076 BL 2 | MOTOROLA SOLUTIONS INC ...120.531 2,410,610 ..2,000,000 1,997,553 283 | e | e | 24600 | s 4.620 92,000 |02/21/2018. | 02/23/2028.
62854A AN 4 .. 114513 3,435,375 | ... ..3,000,000 2,986,353 2,196 | oo [ e | 00:3.950 [ 4.044 05/31/2016. | 06/15/2026.
62952E  AD 9 |NYULANGONE HOSPITALS ...104.128 1,041,281 | ... 1,000,000 999,874 5 | oerrerneeneniens [ [ 4168 [ 4.169 05/23/2017.| 07/01/2037.
62957H AH 8 |NABORS INDUSTRIES INC........cccoomriveririnriinicnniscivcsissisnisssissienins | vevns | oo | e 1,2 [4.C FEiiiiis | iii..676,410 | ... 96.250 ...677,600 704,000 676,776 366 ...10.185 12/01/2020. | 02/01/2025.
631005 BJ 3 |NARRAGANSETT ELECTRIC CO.. ..113.170 11,131,697 1,000,000 [ ..o | e [ e | s | 000 3.398 | i 3.395 04/07/2020. | 04/09/2030.
632525 AS 0 |NATIONAL AUSTRALIA BANKLTD... ..112.351 1,123,512 1,000,000 | ..o | e | e | e |20 3.933 [ 3.933 07/29/2019. | 08/02/2034.
6325C0 DJ 7 |NATIONAL AUSTRALIA BANKLTD... .. 113.723 5,686,150 4,996,811 468 | .o [ e | 003500 [ 3.512 01/04/2017.| 01/10/2027.
636180 BK 6 |NATIONAL FUEL GAS CO ...102.491 .1,024,906 999,863 143 | oo e | 0004900 [ 4.915 11/28/2011. | 12/01/2021.
636180 BL 4 |NATIONAL FUEL GAS CO ...104.759 2,095,174 1,998,726 556 | .vooererererererneeis | eerrerirenineenniens | eeree 3750 | s 3.781 [MS...... | oo 25,000 | .......... 75,000 |02/12/2013.| 03/01/2023.
636180 BM 2 |NATIONAL FUEL GAS CO 112431 2,242,620 1,996,838 603 | oo [ e | 05200 | 5.240 06/22/2015. | 07/15/2025.
636180 BN 0 | NATIONAL FUEL GAS CO. ...106.034 .1,060,342 995,147 620 | oo [ e | 000:3.950 [ 4.033 09/18/2017. | 09/15/2027.
637138 AC 2 | TRUIST FINANCIAL CORP .. 112.469 12,249,384 2,000,000 | vvoreeienrienninns [ | e | e |2 4.250 | 4.249 09/09/2014. | 09/30/2024.
637417  AH 9 |NATIONAL RETAIL PROPERTIES INC ...112.639 11,126,389 998,757 227 | v | e | 2004000 | e 4.028 10/14/2015. | 11/15/2025.
637432  MQ 5 |NATIONAL RURAL UTILITIES COOPERATIVE FIN........cooovviiriiiiniriinenenns ...102.245 .2,044,902 1,999,140 T42 | oo | e [ 200.3.050 | i 3.089 01/26/2012. | 02/15/2022.
637432 ND 3 |NATIONAL RURAL UTILITIES COOPERATIVE FIN........ccoovveirriiinriicnnienns ...108.626 2,172,522 1,999,479 M9 | i e | 2000.2.850 | 2.857 , 01/20/2015. | 01/27/2025.
638602 BP 6 | NATIONWIDE BUILDING SOCIETY. 112,750 | . 5,637,500 | ... . 4,990,569 1,856 | ..o | e [ 2000.3.900 | i 3.946 (o | e 86,667 | ........ 195,000 |07/14/2015. | 07/21/2025.
64128X AG 5 |NEUBERGER BERMAN GROUP LLC 112,023 | e 1,120,233 | .o 1,000,000 994,706 T24 | o | e [ 04500 [ 4599 |MS.....[ oo 13,250 | .......... 45,000 |03/09/2017. | 03/15/2027.
647551 A@ 9 |NEW MOUNTAIN FINANCE CORPORATION.........cooovuemirimrrinnriieniis ...102.311 .3,069,330 ..3,000,000 3,000,052 (32) | covveererieerrirenns [ e | 4760 [ 4759 [ | e 65,847 | ........ 142,800 |06/22/2017.| 07/15/2022.
649445 AC 7 |NEW YORK COMMUNITY BANCORP INC... ...103.769 4,150,764 4,000,000 | ...oovviviiieiiiinins | e [ | | 009,900 | 5.902 [MN......| coceveeee 36,056 | ........ 236,000 | 11/02/2018. | 11/06/2028.
649604 AD 7 |NEW YORK MORTGAGE TRUST INC........cooovvmmmrrmmnrrenneireneeirssenrsnneionns [ evvene [ oo | cvereviveens | 3B Zeiiiiiiis | 1000000....1,980,000 ... 97.895 .1,957,900 1,992,827 BAT0 | .o | e | 00008.250 | i 6.613 (U | v 57,639 | ........ 125,000 | 12/19/2018.| 01/15/2022.
650119 AA 8 |NEW YORK UNIVERSITY .....ccoooiiiriiinmiiiniiienciisneisssssssnsssssinneens ...116.807 | . .3,541,576 3,018,562 730 | oo | e [ 205,236 | i 5.285 | | oo 79,378 | ........ 158,756 | 09/28/2010. | 07/01/2032.
654579  AA 9 |NIPPON LIFE INSURANCE CO ..106.250 | oo 1,062,500 1,000,000 [ ..oooveoeririnieienes | cevriereeieeniienenes [ e | vereessnesnenennnns | 00005.0000 | e 5.000 [AO...... | covoeees 10,139 | ..ccceeees 50,000 |10/11/2012. | 10/18/2042.
655664 AS 9 |NORDSTROM INC.......ccoevvirimrireiireriirinriceniinsinenienississesiesssnsssenssnenns | svveene oo [ eveeen L2 [ A FE s | v 996,240 ... 99.250 997,541 343 | s | e | 240000 | 4.045 |MS...... | ..o 11,778 | e 40,000 |03/06/2017. | 03/15/2027.
665859 AP 9 |NORTHERN TRUST CORP ..115.615 . 2,998,525 273 | e | e [ 200.3.950 | 3.961 |AO...... | cooveveen. 20,079 | ....... 118,500 | 10/28/2013. | 10/30/2025.
666807 BS 0 | NORTHROP GRUMMAN CORP . 123.984 | ............2,479,688 | .............. 2,000,000 1,992,591 611 | e | s | 04400 | 4.449 IMN......| oo 14,667 | .......... 53,289 | 03/19/2020. | 05/01/2030.
667294 AW 2 |NORTHWEST AIRLINES 2002-1 PASS THROUGH T.......ccccoovmurrimiriinnnns ...300,271 | ..... 98.207 292,947 294,338 (752) | covveeerererienes [ e | 7041 [ 6.517 [AO...... | coovve 5157 | oo 20,626 | 04/29/2010. | 10/01/2023.
667469 AA 8 |[NORTHWEST FLORIDA TIMBER FINANCE LLC........cccovrviiirviirrirerirernns TEFE i | s 4,924,150 |...104.033 | ..............5,201,660 | .............. 5,000,000 4,953,764 5,671 | oo [ e [l b750 | 489 |MS.....[ ... 72,569 | ........ 237,500 | 04/03/2014. | 03/04/2029.
67021C AP 2 |NSTARELECTRIC CO ...121.143 11,211,430 994,873 353 | e | e | 200:3.950 | s 4.017 [AO...cc. | v 9,875 | ..coeenu 20,299 | 03/23/2020. | 04/01/2030.
67077M AD 0 ...108.068 .3,242,034 2,991,530 1,843 [ e [ [222.3.000 | 3.071 |AO..cc.. | v 22,500 | .......... 90,000 |03/23/2015. | 04/01/2025.
67077TM AL 2 ...109.968 11,099,682 998,739 275 | e | e [0 3.375 | 3.407 |MS..... | oo 9,938 | ......... 33,750 |02/25/2015. | 03/15/2025.
67103H AB 3 | O'REILLY AUTOMOTIVE INC.....coooirviririrnnrirreiieesnisesisesiesesiseesseseeens ...101.995 11,019,947 999,867 183 [ s | s | e 4625 | 4.644 (MS...... | oo 13,618 | oo 46,250 | 09/14/2011. | 09/15/2021.
67103H AE 7 |O'REILLY AUTOMOTIVE INC.... ...112.829 11,128,291 999,086 158 | oo | e | 20003.550 | e 3.569 |MS......| oo 10,453 | ........ 35,500 |03/01/2016. | 03/15/2026.
67103H AF 4 |O'REILLY AUTOMOTIVE INC . 114.247 12,284,940 1,997,827 284 | oo | s | 20023600 | oo 3.619 08/10/2017. | 09/01/2027.
67103H AJ 6 |O'REILLY AUTOMOTIVE INC.... ...119.938 .2,398,758 1,999,240 [ ..o | e B0 | e | e [ 24200 | L 4.205 03/25/2020. | 04/01/2030.
674599 CH 6 |OCCIDENTAL PETROLEUM CORP........cccccommvimrivnrnnirernrienicnnisnienins | wvvene oo [ 1,2 [ 3.C FEriiiiin | 101,995,440 ... 95.000 .1,900,000 1,997,468 430 [ e [ 2023400 | 3.426 03/28/2016. | 04/15/2026.
674599 CM 5 | OCCIDENTAL PETROLEUM CORP..........cccovvmimrrarrrrannrreneirsnneerssenenens | evevene | oo | e 1,2 B.C FE it | 11,991,580 | ... 89.375 11,787,500 1,994,823 758 | e | eereeveneiveniisenens [ 20.3.000 | oece 3.047 11/02/2016. | 02/15/2027.
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677415  CP 4 |OHIO POWER CO......covvimiiiiiiisiiiiceinsisissiesisssssississsisesssesasssies | ovvvens ..103.414 .2,068,286 1,999,373 804 O 5.375 |...... 5.418 107,500 |09/21/2009. | 10/01/2021.
678858 BU 4 | OKLAHOMA GAS AND ELECTRIC CO.......ccoovmmvviimrriinniiieniiieseiisnsiisniies [ v 114374 997,406 238 |.. B 3.300 |...... 3.333 06/04/2019. | 03/15/2030.
679574 AG 8 | OLD DOMINION ELECTRIC COOPERATIVE.........cccocuoomiimiriveririisninniiinns | crvieae . 117.146 703,197 (3,548) | cooocverriricriis | e | 0008210 | i 4.782 02/05/2010. | 12/01/2028.
680033 AC 1 |OLD NATIONAL BANCORP. ...108.019 1,000,000 [ ..o | e [ e | e | e 4125 | 4.124 08/12/2014. | 08/15/2024.
680223 AJ 3 | OLD REPUBLIC INTERNATIONAL CORP.........ccooumirimririiniissiciiisiinies | v 114137 1,995,773 1,005 [ .o [ [0 4875 | 4.937 09/22/2014. | 10/01/2024.
680223 AK 0 | OLD REPUBLIC INTERNATIONAL CORP..........cccooommmriimriinriienieieneiirenes [ o ...114.895 . 1,958,482 6,361 | oo | errerernereinneinnne | 00003875 | v 4.292 11/15/2016. | 08/26/2026.
681936 BJ 8 | OMEGA HEALTHCARE INVESTORS INC........cccovviiiiniinnieriinnieniicssiiens | crviene ...108.262 11,082,623 998,980 365 | | e | 375 | 4.417 06/30/2016. | 08/01/2023.
681936 BK 5 | OMEGA HEALTHCARE INVESTORS INC........ccoovviirriiriiiineiinniissninns [ v ...114.035 11,140,346 992,936 823 | e | e e 4750 | 4.870 03/28/2017.| 01/15/2028.
68217F  AA 0 [OMNICOM GROUP INC ...113.958 2,279,162 1,999,005 168 | oo e | 0000 3.600 [ 3.610 03/28/2016. | 04/15/2026.
68233) BU 7 |ONCOR ELECTRIC DELIVERY COMPANY LLC.......ccoooovimvvirniiniiiinnins [ o L1977 2,239,544 1,998,110 290 | v | e [0 2.750 | 2.762 03/17/2020. | 05/15/2030.
682680 AU 7 |ONEOKINC........iiiiiieiiciiieceiieceiieceiieseiiesesies e | i L4117 .3,423,519 2,993,611 695 | oo [ e | 4550 [ 4.584 06/19/2018. | 07/15/2028.
68268N AL 7 |ONEOK PARTNERS LP........ooiiiiiiiriiireieneissessesnesssessnessnesins | crveens ...109.389 11,640,841 1,499,878 | ..o | e A | s | [20225.000 | L 5.003 09/09/2013. | 09/15/2023.
68268N AP 8 | ONEOK PARTNERS LP. ...113.250 .3,397,506 2,997,117 605 | oo [ e | 4900 | 4.926 147,000 |03/17/2015. | 03/15/2025.
68389X AS 4 |ORACLE CORP ...108.220 .3,246,5%4 2,992,177 2,886 | .o | e | 003,625 [ 3.734 ..108,750 |07/09/2013. | 07/15/2023.
68389X AU 9 |ORACLE CORP. ...109.230 4,369,212 3,996,462 931 | s | e [ 203,400 | i 3.427 136,000 |06/30/2014. | 07/08/2024.
68389X BC 8 | ORACLE CORP ...109.375 4,374,992 3,968,283 6,656 | ..o | e | 000 2.950 | i 3.145 118,000 | 05/12/2015. | 05/15/2025.
68389X BM 6 | ORACLE CORP. ...109.336 11,093,362 997,806 363 | s | e [ 2000 2.650 | i 2.693 [ | 12,219 | L 26,500 | 06/29/2016. | 07/15/2026.
686330 AJ 0 |ORIXCORP.. ..113.972 12,279,442 1,997,144 379 | oo | e 203,700 | i 3.725 | Mo | 2000 33,506 | oo 74,000 |07/10/2017.| 07/18/2027.
693476 BN 2 | PNC FINANCIAL SERVICES GROUP INC ...103.189 .1,031,888 999,255 609 | oo [ e | 00:3.300 [ 3.365 [MS.....| oo 10,358 | .......... 33,000 |03/05/2012. | 03/08/2022.
69349L AM 0 |[PNCBANKNA........... ..108.069 | ...cccvenne 2,161,380 1,998,380 590 [ .o [ e [ 0.3.800 [ 3.833 [ | e 32,933 | . 76,000 | 07/22/2013. | 07/25/2023.
69351U AP 8 | PPL ELECTRIC UTILITIES CORP. ...101.226 11,012,255 999,361 890 | ..o | oo [ 2000:3.000 | i 3.093 [MS.....| oo 8,833 | .......... 30,000 |08/18/2011.| 09/15/2021.
69352P AQ 6 |PPL CAPITAL FUNDING INC ..118.921 .2,378,428 1,999,389 | ..o | e B9 [ [ | 4125 (L 4.129 |AO...... | cooves 17417 | ... 44,000 |04/01/2020. | 04/15/2030.
69353R  EK 0 |[PNCBANKNA......... ...109.454 .2,189,074 1,997,941 460 | oo [ e | 0:2.950 | 2977 [FA..o| v 20,978 | ......... 59,000 |02/18/2015. | 02/23/2025.
69362B AY 8 |PSEGPOWERLLC . ...999,110 |...101.592 1,015,916 999,939 | ..o | s 85 | i | e [ 4150 | L 4159 (MS.....| oo 12,219 | s 41,500 | 09/14/2011. | 09/15/2021.
69478X  AD 7 |PACIFIC PREMIER BANCORP INC.........c.coooviimmriinmmnireneiseneerenerrenenienns | vneene | oo | ceeeenn2,B | 2B FE i | i 2,000,000 |..... 98.012 | .coovvr 1,960,232 2,000,000 | oo [ e | e | e | e 0875 | 4876 [MN.....| .o 12,458 | ... 97,500 | 05/03/2019. | 05/15/2029.
69832A AC 0 |PANASONIC CORP...... ..111.034 .1,110,335 1,000,000 | ..voeorveerienirinns | e | e | e | e 3113 [ 313 | e | v 14,009 | .......... 31,130 | 07/10/2019. | 07/19/2029.
70109H AK 1 | PARKER-HANNIFIN CORP. ...105.080 .1,050,803 998,072 1,082 | s | e [ 200.3.500 | v 3.618 |MS......| cccceeeee. 10,306 | .......... 35,000 |09/07/2010. | 09/15/2022.
709599 AH 7 | PENSKE TRUCK LEASING CO LP.... ...106.527 .2,130,544 1,997,690 1,422 [ v [ [0 4875 | 4.954 | Jdii | s 46,042 | .......... 97,500 |07/10/2012. | 07/11/2022.
709599 AW 4 | PENSKE TRUCK LEASING COLP............ ...110.974 2,219,488 1,996,239 570 | oo | cererveneiieneiiennns [ 20 3.400 | i 3.436 |MN.....| oo 8,689 | ......... 68,000 | 10/26/2016. | 11/15/2026.
709599  AX 2 |PENSKE TRUCK LEASING COLP............ 114639 | e 1,146,393 999,120 121 | e v | 24200 | 4216 |AO..... | ooveree. 10,500 | .......... 42,000 |03/13/2017. | 04/01/2027.
709599 BH 6 |PENSKE TRUCK LEASING COLP.... ...108.325 .1,083,251 996,066 398 | v | e | 2000:3.350 | s 3.402 |MN...o.. | v 5583 | .ccoovenen 37,594 |09/10/2019. | 11/01/2029.
709599  BJ 2 |PENSKE TRUCK LEASING COLP.... 113277 5,663,825 4,985,633 1,833 [ [ [ 04,000 | 4.070 | ddecers | o 92,222 | ..o 53,889 | 04/01/2020. | 07/15/2025.
712704 AA 3 |PEOPLE'S UNITED FINANCIAL INC........cccoovvenecee ...104.563 .3,136,887 2,997,817 1,074 | o | e [ 200.3.650 | v 3.689 | D.oces | o 7,604 | ... 109,500 | 12/03/2012. | 12/06/2022.
712700  EB 8 | PEOPLE'S UNITED BANK NA ...107.906 .3,237,183 2,992,984 1,808 [ .o [ v [ 04,000 | 4.072 | decees | o 55,333 | ........ 120,000 |06/23/2014. | 07/15/2024.
714046 AG 4 |PERKINELMERINC 112,517 11,125,169 997,074 287 | v | eereennneessneinnnees [ 20000:3.300 | 3.339 |MS...... 09/10/2019. | 09/15/2029.
71654Q BW 1 |PETROLEOS MEXICANOS..........ccoccvvmmrrimnrrimnrrinsnrinnnsinnnsinnneissssinnnens | aenvins | C [ i 1| 3B FEuviiiiis | i 1,996,400 | ... 99.914 .1,998,274 1,998,165 316 | e | e [ 24500 | L 4.520 [JJ....... 01/15/2015. | 01/23/2026.
717081 CY 7 |PFIZERINC .A71.674 1,716,736 1,437,009 [ ..o | e (16,364) | ....oooovvrercrres | cervrreneireceiirennns [ e 1200 | i 3.841 |MS...... 08/03/2016. | 03/15/2039.
717081 DH 3 |PFIZER INC ...106.518 .1,065,179 995,019 1,922 | oo | e [ 200.3.000 | i 3.213 |JD....... 06/19/2013. | 06/15/2023.
717081 EA 7 |PFIZERINC ..112.785 11,127,848 994,665 804 | ..o | e [ 200.3.000 | i 3.099 |JD....... 11/14/2016. | 12/15/2026.
718546  AC 8 | PHILLIPS B6.........ccccovviciiriiiriinrisciiiceiecinisissicsiesisisessissssssssessinns | conves | o0 | sevieniins 1 L A04.735 | 1,047,352 999,675 249 | i | e [ 108300 | L 4.327 |AO...... 03/07/2012. | 04/01/2022.
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718546 AV 6 | PHILLIPS 66 ..112.621 11,126,206 999,389 7] .. IV I 3.850 |...... 3.862 |AO...... | ccoeeeern 8,769 | e 19,250 | 04/07/2020. | 04/09/2025.
71951Q  AA 0 |PHYSICIANS REALTY LP... ...110.077 .3,302,313 2,993,677 873 B 4.300 |...... 4.339 129,000 |03/02/2017.| 03/15/2027.
720198  AC 4 | PIEDMONT OPERATING PARTNERSHIP LP........cooniiviinvirriisenirneniins [ v ...103.995 .1,039,951 998,931 A8 | e [ 023400 | 3.447 | D | 2,833 | 34,000 |05/06/2013. | 06/01/2023.
722844  AA 5 |PINE STREET TRUST | ...118.373 11,183,729 1,000,000 [ ..oooveririiiriienns | e [ e | e | e 4572 | 4.573 45,720 | 04/02/2019. | 02/15/2029.
72345H  AA 3 | PINNACLE BANK (TENNESSEE)..........cccooomiiieiiinrinnicnninciicnicniisnisniinnns | vevs | oo | evveenenn | ZAFEiii | e 1,980,460 | ... 99.941 .1,998,818 1,989,460 2,002 | oo [ e | 0. 3.342 [ 3.513 114,859 | 03/03/2016. | 07/30/2025.
72346Q AC 8 | PINNACLE FINANCIAL PARTNERS INC.......ccoccoovviriiinnineneseneiisneiinns | ceeeeas ...100.539 .3,016,167 3,000,000 | ..o [ e | | e | 4125 | 4.126 125,125 | 09/06/2019. | 09/15/2029.
72650R  BJ 0 | PLAINS ALL AMERICAN PIPELINE LP........ccooomirvirriinrincnisneeiieneienes | ceevens 111733 1,117,325 999,283 131 | e e | 4650 [ 4.667 |AO...... | ccoeeeen9,817 | 46,500 |08/17/2015. | 10/15/2025.
740189  AM 7 | PRECISION CASTPARTS CORP.........coovvvirriineiieneiieneiisseissssisnsssnes [ v ..110.177 .2,203,536 1,998,040 403 | oo [ | 003250 [ 3.274 06/01/2015. | 06/15/2025.
74052B  AA 5 |PREMIER HEALTH PARTNERS. ...104.886 .1,048,862 971,450 4321 | i | e [0 2911 | 3.453 11/10/2016. | 11/15/2026.
740816 AK 9 | PRESIDENT AND FELLOWS OF HARVARD COLLEGE..........ccccocooimiiinnis [ cons ...120.147 1,201,472 1,000,000 [ ..o | e [ e | e | 000 3.529 | 3.529 04/29/2013. | 10/01/2031.
741503  AZ 9 |BOOKING HOLDINGS INC.........ooirviiriiiriiiereiieneiiseseieseesseseissesessseseins | v ...113.209 .3,396,255 2,996,679 546 | ..o | oo [ 2000.3.600 | i 3.623 05/18/2016. | 06/01/2026.
741503  BC 9 |BOOKING HOLDINGS INC.........cooriiiriiiriiiiniieniissneiesessssssesssnsis [ v ...114.367 2,287,342 1,998,924 129 | i | e | 20003.550 | 3.559 08/10/2017. | 03/15/2028.
74256L  BG 3 | PRINCIPAL LIFE GLOBAL FUNDING Il.......covvieurvieciiiceieeneiiereiiesiiienes [ v ...108.191 11,081,911 994,031 605 | .ooverreerriiiens [ e | 002500 [ 2577 09/09/2019. | 09/16/2029.
743315 AW 3 | PROGRESSIVE CORP ...115.230 .2,304,606 2,000,000 | ..o [ | | [ 2000 3.200 | 3.200 03/17/2020. | 03/26/2030.
74340X BE 0 |PROLOGISLP......... ...113.652 12,273,034 1,993,496 1,205 | v | e [ 2003750 | 3.824 10/27/2015. | 11/01/2025.
74348T  AJ 1 |PROSPECT CAPITAL CORP.........coosvviiimriiinrineiisneinesssisssissnsiesnnss [ v ...104.255 11,042,552 1,000,000 [ ..o | e [ e | s | 205875 | 5.872 03/27/2013. | 03/15/2023.
743756 AB 4 | PROVIDENCE ST JOSEPH HEALTH.......cooiiiviieriiireiieneiiseneseneiseceienes [ v ...108.868 2,177,358 2,000,038 (B) | oo | e [ 20 2.T46 | i 2.746 09/20/2016. | 10/01/2026.
744320  AY 8 | PRUDENTIAL FINANCIAL INC.......cooiriiinriiiinicnsisnnieneisseissiesnssins [ o ...120.536 16,328,119 5,277,710 (594) | covverrierriienns [ e | 20:3.905 | 3.873 12/07/2017. | 12/07/2047.
744538  AC 3 |PUBLIC SERVICE COMPANY OF NEW HAMPSHIRE............ccoovvumuriimannns [ crens ...100.572 .1,005,724 | .... . 999,683 488 | ..o [ [2003.200 | 3.249 09/06/2011. | 09/01/2021.
744542  AB 7 |PUBLIC SERVICE COMPANY OF NEW MEXICO.......cccovivevermirrernnrcrniirenns | coreees 2102190 | e 1,021,901 | .o 1,000,000 999,889 143 [ | e | 00.5.380 | 5.365 10/06/2011. | 10/01/2021.
74456Q BH 8 | PUBLIC SERVICE ELECTRIC AND GAS CO.......ccoooommrvimerrirnreirererirenniis | cevvens ...108.128 .1,081,276 ..1,000,000 999,303 179 | o e | 00003150 [ i 3171 08/06/2014. | 08/15/2024.
747262 AS 2 |QVC INC ..ot sssiesienes | crnieee ...107.750 11,077,500 999,780 | .o | e 671 | e e | 204880 | 4.857 03/11/2014. | 04/01/2024.
747262 AU 7 |QVC INC....cooceeceeceeceeceeseeseesees s | v ...106.750 .1,067,500 999,400 130 [ oo | e | e 4450 | 4.466 08/07/2014. | 02/15/2025.
747525  AF 0 |QUALCOMM INC.......coovoiriiriiceisneisseesessssssssisssssssssnsssns | v ...111.363 2,672,707 | ... . 2,395,888 854 | ..o | e [ 203,450 | 3.492 05/13/2015. | 05/20/2025.
749607  AC 1 |RLICORP ..o | v ..108.222 | oo 1,082,215 | .coovveia 1,000,000 999,118 299 | s | e [ 4875 | L 4.910 09/25/2013. | 09/15/2023.
754730 AD 1 |RAYMOND JAMES FINANCIAL INC.....covvrerrriiirnrieiiinsiseisnisierssssssenss | cvveees ...115.030 1,725,453 ..1,500,000 1,500,489 (134) [ coovvervrvereriens | e [ 00005625 [ i 5.614 03/23/2012. | 04/01/2024.
756109 AP 9 |REALTY INCOME CORP........ccocosiiiiiiriieiiireiiecesiesesiscesiesesseseseeseseenes | oo ...109.519 11,095,193 ..1,000,000 999,347 232 | oo | e [ 24650 | L 4.677 07/09/2013. | 08/01/2023.
760759 AM 2 |REPUBLIC SERVICES INC.......coviiiireriiirienieiisissisersnsssiesssssnsesssnsnns | avseees ...109.265 1,193,177 ..1,092,000 1,091,331 261 [ o | e [ 4750 [ 4.778 05/02/2011. | 05/15/2023.
776743 AG 1 |ROPER TECHNOLOGIES INC.........coovvoireiiireiienieeniieceiseseiseseisenesinns [ v ...109.620 1,096,199 | ... ..1,000,000 998,097 194 | e | e | 20002.950 | 2.975 08/20/2019. | 09/15/2029.
778296  AD 5 |ROSS STORES INC........ovviiiiiiiiniiniieississiiesiessiessssissisessessesens | arveene 121601 | s 3,648,036 | .............. 3,000,000 2,985,355 955 | oo | e | 4800 | i 4.866 04/02/2020. | 04/15/2030.
780097 BA 8 |NATWEST GROUP PLC.......ccooiiveirieirissiesiesiisssssssessissssssssssssssssssssnnes | avvions ...118.026 .7,081,530 ..6,000,000 6,127,082 (21,596) | .vevevererinernes [ e [ 204800 | 4.339 12/20/2017. | 04/05/2026.
780097 BE 0 |NATWEST GROUP PLC........ccosiiiriiniiieiieiisnississiesiensississiissiinnes | crviene ...103.868 .3,116,049 ..3,000,000 3,000,000 | ..oouveeririiinninnis [ e [ | e | 003498 | 3.499 05/10/2017. | 05/15/2023.
780097 BG 5 |ROYAL BANK OF SCOTLAND.......coocommiiimeiireieenesieneseenessesessesssissnesnns | cviens ...119.940 2,000,000 | .ovourererereerrninens [ e [ | e | 08892 | s 4.892 05/15/2018. | 05/18/2029.
780153 AW 2 |ROYAL CARIBBEAN CRUISES LTD.......cccoommmveenrrerrmnreinnresnnninserinsnniinns | wvireee | oo | cveen 1,2 [ 4B FEuiiiiii | viviiirn.996,230 ... 88.625 997,220 331 | s | 203,700 | 3.744 11/20/2017. | 03/15/2028.
78355H  KQ 1 |RYDER SYSTEM INC.......oooviiiiiiiiiiiceiereiieseeieseeissesissesiesessenesienenens | ceeeens ...115.933 4,999,621 571 | s | oo [ 4625 | 4.627 04/02/2020. | 06/01/2025.
78403D AH 3 |SBATOW 2014-2 2C - RMBS... ...105.639 2,000,000 | .eveonrrererriinneins [ | e | e | 2000 3.869 | 3.869 10/07/2014. | 10/15/2049.
79588T AC 4 | SAMMONS FINANCIAL GROUP INC.........ocoiivviiriireiieneiieneiseneiseneninns [ v ...105.067 . 4,998,272 230 | o | e [ 4450 | L 4.456 05/09/2017. | 05/12/2027.
80105N  AG 0 [SANOFISA. ...t | s ...100.874 2,017,470 1,999,418 2,376 | oo [ e | 4000 [ 4.124 03/22/2011. | 03/29/2021.
80282K AP 1 | SANTANDER HOLDINGS USA INC........ccoooirvrirrrineeisseiisseeeisenesssnesinne | coeeeee ...113.923 3,417,678 2,996,164 496 | oo [ e | 4400 | 4.423 07/10/2017.| 07/13/2027.
80283L  AJ 2 | SANTANDER UK PLC......cooiiroireireeceeneesesscsissessisssinnns | cvnis 110283 | 2,205,662 1,995,195 1,383 | e [ e [ 04,000 | 4.081 03/10/2014. | 03/13/2024.
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806213 AD 6 | SCENTRE GROUP TRUST 1......coriiiriiireiisnsiecsisssiessississsisnnsinnns [ covi 1.FFE... ...106.772 .1,067,720 998,517 280 O 3.250 |...... 3.284 [AO...... | e 5,688 | .o 32,500 | 04/21/2015. | 10/28/2025.
806854 AH 8 | SCHLUMBERGER INVESTMENT SA........cccoimiiiimiiinneiiiniiisniessniissnieenns [ o ...108.363 | . .1,083,628 998,891 354 I 3.650 |...... 3.690 11/25/2013. | 12/01/2023.
808513 AG 0 | CHARLES SCHWAB CORP........cccouriiiiiiiinniieiinsicsississiisssississsinnies | erviens . ..104.614 | . .1,046,136 1,000,126 | ...oovveerverieriens | e (T3) | et e | 0000 3.225 [ i 3.217 08/22/2012. | 09/01/2022.
808513 BC 8 |CHARLES SCHWAB CORP. . ...125.229 11,252,285 998,666 | ......ooovrerrriiienns | o8 [ s |0 4625 | 4.643 03/20/2020. | 03/22/2030.
81618T AC 4 |OFFICE PROPERTIES INCOME TRUST.......coocmiriirrirrioeneiieneiisseiinns | oeeees . ...105.497 .2,109,930 1,981,323 [ ..o | e 083 [ e | 0004500 | 4.754 01/29/2015. | 02/01/2025.
81721M  AK 5 | DIVERSIFIED HEALTHCARE TRUST... ...101.643 2,032,864 1,997,643 | ..o | e 839 [ e | 4750 | 4.789 04/23/2014. | 05/01/2024.
822582 BX 9 | SHELL INTERNATIONAL FINANCE BV. . ...109.675 .1,096,751 976,492 [ ..o | 3 T4B [ciieni | e | 00002.500 | 2.952 11/09/2016. | 09/12/2026.
824348 AR 7 | SHERWIN-WILLIAMS CO......ccocooirriimiiimiiieniiieseisssisseisssesssssssnesnns | v . ...109.886 2,197,728 2,010,790 | oo [ e 2,264) | s | s [ 203,450 | 3.316 11/10/2016. | 08/01/2025.
824348 BB 1 | SHERWIN-WILLIAMS CO... O ...102.943 11,029,426 999,593 | ... | e 376 | e e | 4200 [ 4.241 01/10/2012. | 01/15/2022.
824348  BJ 4 | SHERWIN-WILLIAMS CO......ccooooirriiimriimiiimiisseisseiissseesssesssssssnesenns | v . ...110.194 .2,203,880 1,994,119 e | e [ 20002950 | 2.989 08/12/2019. | 08/15/2029.
828730 AB 7 | SIMMONS FIRST NATIONAL CORP.........coocvvimirinrrierieseceiieseeieneiienenes [ v ...100.750 .2,015,000 2,000,094 (39) | covverrerierrrirenes [ e | 205000 [ 4.998 03/21/2018. | 04/01/2028.
828807 CR 6 |SIMON PROPERTY GROUP LP..... SRRSO DO ...108.269 .2,165,382 1,995,706 1,288 | .o | e [ 203,750 | i 3.824 01/13/2014. | 02/01/2024.
83368R  AA 0 |SOCIETE GENERALE SA.........ccooiiiiiriiiiriiinriiieseeeseseseisesesessiesseienns | ceevens ...101.387 .2,027,740 1,999,921 268 | ..oeveerecinenns | e | 2005200 | i 5214 |AO...... | 21,956 | ......c. 104,000 |04/11/2011. | 04/15/2021.
835495 AK 8 | SONOCO PRODUCTS CO... e |+ ...102.054 .1,020,544 999,557 513 | oo | e [ 375 | L 4.430 43,750 | 10/20/2011. | 11/01/2021.
843646 AM 2 | SOUTHERN POWER CO......coovvviiriirinnirisseeieeesiesesiesssiessssssssissssins | v . ...114.633 2,996,506 628 | oo [ e | 4150 [ 4.176 124,500 | 11/12/2015. | 12/01/2025.
84610W  AB 1 |LIFE STORAGE LP.......cooiiriiriiiciicnrisscsscsessesssssesssisnniens | areiens ...113.039 2,990,199 1,586 | ..o | e [ 200 3.500 | i 3.566 | JJ....... | .........52,500 | ........ 105,000 |06/13/2016. | 07/01/2026.
84756N  AF 6 | SPECTRAENERGY PARTNERS LP.......ccooiiiiiriiiinriiieniseceseceiseseiienes | ceveens ...109.745 . 1,996,185 829 | oo | eereerieeseineinns | 2003500 | i 3.549 (MS......| .....20,611 | i 70,000 |03/09/2015. | 03/15/2025.
84858D AA 6 | SPIRIT AIRLINES CLASS A PASS THROUGH CER........cccocoovvvimnviinnnicns | v | o [eviennn T 2AFE i | 708,091 92.543 708,091 708,358 128 | e | e | 41000 | 4.091 [AO...... | oo 7,258 | 29,032 |07/28/2015. | 10/01/2029.
84858W AA 4 | SPIRIT AIRLINES CLASS AA PASS THROUGH CE e | [ T LE FE i | i....867,507 | ... 94.553 867,507 867,764 115 | e | e | 200 3.375 | 3.369 [FA....| oo 11,061 | .......... 29,278 | 11/13/2017. | 08/15/2031.
853254  AJ 9 | STANDARD CHARTERED PLC........ccoccosiiiriiriniiiniiniienississiienisniienins | cvviene ..105.116 | ..............1,051,160 | .............. 1,000,000 996,713 1,524 | oo [ v | 200 3.950 | 4121 [ e | e 18,653 | .......... 39,500 | 01/30/2013. | 01/11/2023.
853254 AL 4 | STANDARD CHARTERED PLC.......ccoooiiriiimiiieriiiieneiieneiieseiisessieseionenees | v ...109.940 12,198,794 ..2,000,000 1,999,376 183 | e | e | 20005.200 | e 5211 [ | e 44778 | ........ 104,000 |09/23/2013. | 01/26/2024.
853254 BK 5 | STANDARD CHARTERED PLC........cocosiiiiriniiniiiniiniienisnissiiesissiienins | cvviene ..112.250 .2,245,000 2,000,000 | ...corvvriieinniiiiens [ [ | [0 4866 [ 4.865 |MS......| oo 28,655 | ......... 97,320 |03/12/2018. | 03/15/2033.
853254  BP 4 | STANDARD CHARTERED PLC........coooiiriiiemiiiireiiieneiieseeieseseseieneeoenens [ o 117123 1,171,226 1,000,000 [ ..ooveoreiriniienes | eevriereeieeniienenes [ e | e | 04305 | i 4.306 [MN......| cccoooenece 4,783 | .......... 43,050 |05/16/2019. | 05/21/2030.
855244 AD 1 |STARBUCKS CORP.........coovviimriiinciiinniisneisssiisnsissssissssnsssssnssennnes | o . ...108.454 | . 2,169,072 | ... . 1,999,848 | ... | e 51 [ e | 20003.850 | 3.853 |AO...... | ccovveeen. 19,250 | ..o 77,000 |09/03/2013. | 10/01/2023.
855244 AW 9 | STARBUCKS CORP.........cooiiuiiriirericeiieeeiiesesiesesisesesiesesiensesesesesessenes | cviens . ..105.497 | e 2,109,946 | .......c...... 2,000,000 1,989,129 849 | .o | e [ 2000 2.250 | i 2316 (MS.....| oo 13,625 | .......... 22,500 | 03/10/2020. | 03/12/2030.
857477 BD 4 |STATE STREET CORP........coririiirriniierisinierssssessssissienssssesesssssnsns | avseees . ...120.601 2,412,014 ..2,000,000 2,000,000 | .ovooverererininninnns [ e [ | e | o141 4.142 |JD.cco | 6,442 | .......... 82,820 | 11/28/2018. | 12/03/2029.
857477  BF 9 | STATE STREET CORP........cooviiiiiiiiciiiiciieneiieseeiesesissssiesesiesesiesesiens | v . ...109.250 12,184,994 ..2,000,000 2,000,000 | ..o [ e | e | e | 203081 | 3.031 |MN...oo. | e 10,103 | .......... 60,620 | 10/29/2019. | 11/01/2034.
860630 AD 4 |STIFEL FINANCIAL CORP........ovviriiiiieriiieirerissiserssis s iessssssessensnes | avseees . ..111.845 11,118,449 ..1,000,000 993,198 1734 | i v [ 008250 | 4460 |JJ..oo | e 19,243 | ......... 42,500 |12/28/2016. | 07/18/2024.
863667 AH 4 | STRYKER CORP........coooiiiiiiciiiieiienceeceeiseeisesiessssesesesesesesneseenesens | v . ..111.884 | . .3,356,517 | ... ..3,000,000 2,999,930 | oo [ e 13 | s [ 03375 [ 3.376 16,875 | ........ 101,250 | 10/26/2015. | 11/01/2025.
86562M  AA 8 | SUMITOMO MITSUI FINANCIAL GROUP INC......c.oeoirrnrirernriersirseirernnes | cevees ..109.890 | oo 1,098,899 | ............. 1,000,000 1,000,000 | .o | e | [ | 04436 | 4.435 10,967 | .......... 44,360 |03/26/2014. | 04/02/2024.
867658 AS 8 | SUNOCO LOGISTICS PARTNERS OPERATIONS LP.........ccccoovmmvrinriiians | s . .. 117.250 .3,517,500 2,995,722 729 | oo | e [ 205,950 | 5.984 14,875 | ....... 178,500 | 11/12/2015. | 12/01/2025.
86787G Al 1 | TRUIST BANK. .....coviiiiimriiiriiiereiiseiissiisssssesssssssssssssssssssssssssssssnss | avies . ..111.690 .2,233,790 1,994,187 973 | v | eerviinnniienniinnnns [ 203,300 | e 3.360 05/11/2016. | 05/15/2026.
87124V AD 1 |SYDNEY AIRPORT FINANCE COMPANY PTY LTD.....ccccoomvvimmmriimiirerenes | e ...106.270 .1,062,703 999,562 186 | oo | e | 00003.900 | e 3.921 10/16/2012. | 03/22/2023.
87164K AC 8 [SYNGENTA FINANCE NV.....ccoiiiiriiiniiniiiciininsinissiesiesississsissiinns | v ...106.694 .1,066,941 1,000,000 | ..o | e | e | e | 205182 5.181 04/17/2018. | 04/24/2028.
871658 AD 5 | SYNCHRONY FINANCIAL ...109.445 11,094,452 999,232 192 | e | e | e 4250 | 4273 08/06/2014. | 08/15/2024.
871829 BL 0 |SYSCO CORP ...131.390 2,627,808 1,996,070 230 | .o | e [ 205,950 | 5.978 03/30/2020. | 04/01/2030.
871829 BP 1 |SYSCOCORP ...118.980 .2,379,602 1,998,800 180 | coooveviereiieeeees | e | 00005850 | e 5.666 03/30/2020. | 04/01/2025.
87236Y AD 0 |TD AMERITRADE HOLDING CORP.........ocosvrvirriirriieniiinseiesseiiessiiennes | oeeees ..111.004 .2,220,076 1,999,590 | ..o | e 88 | e | e [ 2002 3.625 | 3.630 18,125 | .......... 72,500 |10/17/2014.| 04/01/2025.
87236Y AJ 7 |TD AMERITRADE HOLDING CORP..........ccovveiimriierriireiieneiisceieenenienens | e ...109.379 .1,093,787 998,999 100 | oo | e | 002,750 | 2.763 [AO...... | oo 6,875 | ......... 27,500 | 08/13/2019. | 10/01/2029.
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87238Q AE 3 |BLACKROCK TCP CAPITAL CORP. ...104.972 .3,149,151 ..3,000,000 2,996,187 2,242 IV 4125 |...... 4.207 |FA .| oo 48,125 123,750 | 10/30/2017. | 08/11/2022.
87246Y AC 0 |NUVEEN FINANCE LLC. ...112.508 .2,250,158 ..2,000,000 1,999,080 217 B 4125 | ... 4.138 10/27/2014. | 11/01/2024.
874060 AW 6 | TAKEDA PHARMACEUTICAL CO LTD....ovvviimriiririiinreiseerieeesieessieseiens 124177 .3,725,313 ..3,000,000 2,989,762 1119 | e | e [2025.000 | i 5.053 11/19/2018. | 11/26/2028.
87612E  BD 7 |TARGET CORP. ...110.698 2,213,966 ..2,000,000 1,996,538 913 | s | e [ 2000 3.500 | i 3.553 06/17/2014. | 07/01/2024.
878055 AD 4 | TCF NATIONAL BANK................ ...105.262 11,052,620 998,338 1,075 | e | e [ 208,250 | Lo 6.373 06/05/2012. | 06/08/2022.
878055 AE 2 | TCF NATIONAL BANK................ ...104.948 .2,098,956 1,994,181 1,282 | o | e [ 204600 | L 4.678 02/24/2015. | 02/27/2025.
87969N AC 9 | TELSTRA CORPORATION LTD ...103.323 .2,066,466 2,016,756 (20,918) | oovsvrrrvvrrveennns [ | 1004800 [ 3.695 04/03/2012. | 10/12/2021.
87969N AD 7 | TELSTRA CORPORATION LTD ...109.857 .1,098,569 999,231 166 | oo | e | 003125 | 3.144 03/30/2015. | 04/07/2025.
88032W AG 1 | TENCENT HOLDINGS LTD ..110.344 5,517,195 4,999,132 106 | oo | e | 0000 3.595 [ 3.598 01/11/2018. | 01/19/2028.
880451 AZ 2 | TENNESSEE GAS PIPELINE COMPANY LLC.......ccccoovvvimviiiriiiiniiisi ...106.789 .1,067,894 998,162 152 | e | e | 20002.900 | 2.923 02/19/2020. | 03/01/2030.
88224P  JS 9 | TEXAS CAPITAL BANK NA.......cooiiiiiiiiiieiiereeieseeecesisesie s ...106.808 .2,136,166 2,000,000 | vvereeeenieenneens [ e | e | s | 20005.250 | 5.249 01/28/2014.| 01/31/2026.
882508 AW 4 | TEXAS INSTRUMENTS INC ...104.238 .2,084,750 1,990,154 4,058 | ..o | e | 0000 2.250 | 2.469 05/01/2013. | 05/01/2023.
883203 BW 0 |TEXTRONINC... ...112.828 .2,256,560 1,991,442 1451 | s | e [ 204000 | L 4.092 03/04/2016. | 03/15/2026.
883203 BX 8 |TEXTRONINC... ...110.988 .1,109,878 999,205 M3 | i v | 2002.3.650 | 3.664 02/27/2017.| 03/15/2027.
883203 CA 7 |TEXTRONINC... ...113.798 1,137,979 999,197 [ ..o | e 76 | e | e [ 200.3.900 | i 3.911 04/30/2019. | 09/17/2029.
88579Y BN 0 [BM GO s ...113.409 .2,268,180 1,994,063 A43 | e [ | 20023.050 [ 3.087 03/25/2020. | 04/15/2030.
886546 AB 6 | TIFFANY & CO....cocoouririrerirriereiieceieeeeiins ...109.508 11,095,079 998,784 297 | o | e | 200.3.800 | e 3.835 09/22/2014.| 10/01/2024.
891160 MJ 9 | TORONTO-DOMINION BANK ...113.250 5,662,500 4,993,468 492 | oo [ 003625 | 3.639 |[MS......| e 53,368 181,250 | 09/08/2016. | 09/15/2031.
89153V AG 4 |TOTAL CAPITAL INTERNATIONAL SA........cooiiirerimrriiinerisseriressieseseninns ...109.615 | . 2,192,294 1,998,307 517 | e | e [ 203,700 | i 3730 [ | e 34122 | ... 74,000 |08/05/2013. | 01/15/2024.
89153V AL 3 | TOTAL CAPITAL INTERNATIONAL SA.......coirmmniierrnninsienssisissssssnnss L 110923 | 3,327,702 2,992,047 2,243 | oo e [ 203750 [ 3.837 [AO...... | cceueee 25,313 112,500 |01/08/2014. | 04/10/2024.
891906 AB 5 | GLOBAL PAYMENTSINC......... ...107.017 .1,070,169 997,914 810 | e | e [ 203,750 | i 3.841 [JD.ccccis | oo 3125 | s 37,500 |05/15/2013. | 06/01/2023.
891906 AC 3 |GLOBAL PAYMENTSINC......... .. 118.759 .2,375,188 1,996,994 493 | s e [0 4800 [ 4.833 |AO..... | woovveee. 24,000 | ......... 96,000 |03/14/2016. | 04/01/2026.
89233 5F 9 |TOYOTA MOTOR CREDIT CORP. ...102.112 2,042,242 1,999,607 545 | .o | e [ 203,400 | i 3.429 |MS......| oo 20,022 | ... 68,000 |09/08/2011. | 09/15/2021.
893045 AE 4 | TRANS ALLEGHENY INTERSTATE LINE CO... ...109.244 | . .2,184,888 1,999,312 140 | | e | 2002.3.850 | 3.859 | D..ooes | v 6417 | oot 77,000 | 12/08/2014. | 06/01/2025.
898813 AK 6 | TUCSON ELECTRIC POWER CO......ccocoommrriiriiriniireceirereeirenenes ...102.880 | .coovs 1,028,804 999,677 355 [ e | eeveeeneniseinennns | 208,150 | s 5189 [MN.....| oo 6,581 | ......... 51,500 | 11/03/2011.| 11/15/2021.
898813 AL 4 | TUCSON ELECTRIC POWER CO.......cccoovriririerimiiirerisriinriiennins ...106.378 .1,063,778 999,231 329 | e | e [ 20000 3.850 | i 3.887 |MS......| oo 11,336 | oo 38,500 | 09/11/2012. | 03/15/2023.
90187B  AA 9 | TWO HARBORS INVESTMENT CORP.........cccoovurvvrarnrenas ...100.455 .2,310,465 2,300,821 (TA4) | oo [ e | .6.250 | 6.214 [ | e 66,285 143,750 | 12/12/2018. | 01/15/2022.
902133 AR 8 | TYCO ELECTRONICS GROUP SA........cccovvmiirieieiineieiesinsissssieisnsnins ...108.479 11,084,791 998,437 403 | s [ [0 3450 [ 3497 [FAL...| e 14,375 | .......... 34,500 | 07/28/2014. | 08/01/2024.
902494 AT 0 |TYSON FOODSINC..... ...104.808 | . .1,048,081 | .... . 999,063 B10 | oo [ e | 4500 | 4.567 [JD..ccco. | oo 2,000 | .......... 45,000 | 06/06/2012. | 06/15/2022.
90261A AB 8 |UBS AG (STAMFORD BRANCH) 10673 | e 1,106,734 | .............. 1,000,000 1,003,300 (1,844) | coovvvvrererscres [ vvrernnsersiieins [0 1625 | 7406 [FA......| v 28,382 | ..o 76,250 | 08/10/2012. | 08/17/2022.
90265E AK 6 |UDRINC ...113.523 .2,270,468 ..2,000,000 1,997,677 436 | oo [ e | 4000 | 4.027 [AO...... | cooveeeee 20,000 | .......... 80,000 |09/15/2015. | 10/01/2025.
90320W  AA 1 |UPMC.....cccooiirriirri ...101.304 .2,026,070 ..2,000,000 2,000,000 v [ [ 20n3.853 [ 3.853 11/23/2011. | 12/15/2021.
90351D AB 3 |UBS GROUP AG ..114.514 .2,290,280 ..2,000,000 2,008,943 (1,689) [ oo | e | 125 | 4.020 01/26/2017. | 09/24/2025.
90351D  AF 4 |UBS GROUP AG ...115.369 4,614,748 ..4,000,000 4,003,390 (570) | v [ e [ 4125 [ 4.107 01/19/2017. | 04/15/2026.
90352) AC 7 |UBSGROUP AG........ccooowcrmmvrirarnranns ...116.341 .2,326,820 ..2,000,000 2,000,000 FSSSUTUURRPRURPRURRN VOPRUOPOURRPRUROOOR VORORT. 3o < I IO 4.252 03/16/2017. | 03/23/2028.
90539  AA 7 | ATLANTIC UNION BANKSHARES CORP..........cccccoemvcmmiverinriincrvnniinniianns | wveens oo [0, 5 [ 2B FE.c | <.....2,000,000 ... 99.980 11,999,604 ..2,000,000 2,000,024 (24) [ v e 025,000 | 4.999 11/30/2016. | 12/15/2026.
906548  CR 1 |UNION ELECTRIC CO......cosvvrirrriicrireiiseiiesesiesesisesesesesesessseseseesenes ...112.030 .2,240,600 | ... ..2,000,000 1,998,392 M2 | e | e | 002,950 | e 2.960 03/17/2020. | 03/15/2030.
907818 ED 6 | UNION PACIFIC CORP. ..110.668 | ..............3,320,040 | .............. 3,000,000 2,990,867 1,800 | ovveeeeeeiies | e [ 200 3.250 | i 3.322 06/16/2015. | 08/15/2025.
90783T  AA 8 |UNION PACIFIC RAILROAD CO PASS THROUGH T.......cccoovuvvviarrrinnnens ...101.652 532,117 523,467 524,201 604 | oo [ e | . 5.404 | L 5.179 07/22/2004. | 07/02/2025.
909287  AA 2 |UNITED AIR LINES INC 2007 1 PASS THROUGH..........ccooovmmmriiarriiarniinns 2100799 | 358,275 355,436 351,030 272 | oo | e | 106,636 | i 7.763 04/30/2010. | 01/02/2024.
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90932L  AA 5 |UNITED AIRLINES 2015-1 PASS THROUGH TRUS........ccccoevvurvvmmivnninenes | vvvene [ [eiveene T LE FEciiiiis | 2,347,238 ] ... 98.631 2,315,104 | ...ccooouve. 2,347,238 2,347,741 289 I I 3.450 |...... 3.445 | JD.cooo | v 8,748 | 80,945 | 11/02/2015. | 06/01/2029.
90932P  AA 6 |UNITED AIRLINES 2014-1 PASS THROUGH TRUS.........cccoooovumvimmmnirnnnns | cvvenne oo | cererenn T | 2AFE i | n..696,638 | ..... 99.504 696,638 696,852 122 B 4.000 |...... 3.991 03/24/2014. | 10/11/2027.
90932Q AA 4 |UNITED AIRLINES 2014-2 PASS THROUGH TRUS ...100.495 718,101 718,296 T4 | i e |00 3.750 [ 3.742 07/28/2014. | 03/03/2028.
911312 BX 3 |UNITED PARCEL SERVICE INC... ...112.823 ..2,000,000 1,998,210 310 | o | e [ 2003.900 | i 3.923 03/19/2020. | 04/01/2025.
911312 BY 1 |UNITED PARCEL SERVICE INC... ..124.785 ..2,000,000 1,992,948 488 | .. [ [0 4450 | 4.497 03/19/2020. | 04/01/2030.
91159H HK 9 |U.S. BANCORP ...110.078 . ..3,000,000 2,997,511 621 | oo [ e | 0023600 | 3.624 09/08/2014. | 09/11/2024.
91159H HM 5 |U.S. BANCORP ...111.359 .5,567,930 4,997,911 356 | o | e |20 3100 | 3.109 04/21/2016. | 04/27/2026.
91324P  CC 4 |UNITEDHEALTH GROUP INC... ...105.633 .1,056,330 999,021 425 | s [ 002875 | 2.921 02/25/2013. | 03/15/2023.
91324P  CV 2 [UNITEDHEALTH GROUP INC... ..112.012 .3,360,354 2,998,772 215 | i [ e [ 203,100 | 3.109 02/22/2016. | 03/15/2026.
91529Y AL 0 |UNUM GROUP ...110.762 .3,322,872 2,989,345 1,962 | oo | e [0 3.875 | 3.956 11/02/2015. | 11/05/2025.
91913Y AW 0 |VALERO ENERGY CORP ...112.140 2,242,798 1,986,951 1,308 | oo | e [ 204000 | i 4.094 03/21/2019. | 04/01/2029.
91914)  AA 0 | VALERO ENERGY PARTNERS LP.... 115775 2,315,490 1,999,511 [ i | e T | i | v [ 8375 | L 4.380 12/02/2016. | 12/15/2026.
919794 AB 3 | VALLEY NATIONAL BANCORP............ ..104.721 .2,094,410 2,005,435 (1,820) [ oo | e | 005125 | 5.017 10/23/2013. | 09/27/2023.
92277G AL 1 |VENTASREALTYLP ..112.161 2,243,210 1,989,316 1483 | s | e [ 2002.3.850 | o 3.947 03/22/2017. | 04/01/2027.
92277G AM 9 | VENTAS REALTY LP ...113.867 2,277,344 1,988,511 1,357 | oo | e [ 204000 | i 4.093 02/13/2018. | 03/01/2028.
92277G AU 1 |VENTASREALTYLP.......... ...107.468 1,074,683 995,606 A5 | s [ | 2023.000 [ 3.056 08/12/2019. | 01/15/2030.
92343V DY 7 |VERIZON COMMUNICATIONS INC........coovvvierrierriereiireneiienenens . 117.945 1,179,448 995,068 683 [ e [ [ 4125 | 4.216 03/13/2017.| 03/16/2027.
92343V EA 8 |VERIZON COMMUNICATIONS INC ..126.121 2,622,416 1,995,321 270 | oo | e [ 204500 | L 4.525 08/01/2017. | 08/10/2033.
92343V ER 1 |VERIZON COMMUNICATIONS INC ..120.131 | . 5,104,349 4,208,099 4,356 | ..o | e | 4329 | 4478 (MS...... | coov 51,094 06/21/2018. | 09/21/2028.
92343V FE 9 | VERIZON COMMUNICATIONS INC.....c.ocovirrierrricereriseiinisrennns L1222 | 1,121,215 997,139 209 [ o | e [0 3.190 [ 3186 [MS.....| oo 8,663 03/17/2020. | 03/22/2030.
927804 FK 5 | VIRGINIA ELECTRIC AND POWER CO ...102.052 11,020,518 999,719 263 | e | e | 200:2.950 | i 2978 [ | v 13,603 01/09/2012. | 01/15/2022.
928563 AC 9 |VMWARE INC.....ccooovviriiirinrireierieriessisesiesiesisseens ..112.857 .2,257,142 1,995,315 606 | ..o [ e [0 3.900 [ 3.940 [FA.L...[ e 28,167 08/16/2017. | 08/21/2027.
928563 AE 5 |VMWARE INC.....coooiiiiiiiiiieiiereienceeseeiesenecesieneiins L7119 5,855,935 4,998,073 523 | s | e [ 204650 | L 4.657 [MN..... | .ccooeeee 29,708 04/02/2020. | 05/15/2027.
92857W BK 5 | VODAFONE GROUP PLC ...119.685 | . .2,393,690 1,979,731 2,256 | oo | e | e & 375 [ 4538 [MN.....| oo 7,535 05/23/2018. | 05/30/2028.
928668 AU 6 | VOLKSWAGEN GROUP OF AMERICA FINANCE LLC 121333 | 2,426,666 1,981,616 L8TT | e | e [ 8750 | 4.892 (MN.....| oo 12,667 11/07/2018. | 11/13/2028.
929160 AZ 2 |VULCAN MATERIALS CO .. 114.452 1,144,515 997,376 156 | o | erveenieenrenienin | 0000 3.500 [ iiee 3.533 | D | i 2,917 05/07/2020. | 06/01/2030.
92940P AD 6 |WRKCOINC ...123.453 .2,469,060 1,999,111 [ | e 86 | . | oo [ 2048900 | L 4.907 (MS.....| cooveenee 28,856 11/27/2018. | 03/15/2029.
931009 AE 4 |WAKE FOREST UNIVERSITY ...104.270 .2,387,790 2,290,000 | ...cvvvviieinniiciiens [ [ | [0 3491 [ 3451 | | 36,441 07/26/2012. | 01/15/2032.
93100P AA 6 |WAKE FOREST UNIVERSITY BAPTIST MEDICAL C.........cooovvernrrirarii ..105.946 | . 2,118,916 | .... . 2,000,050 (8) | cveverererrrernenns | verrrerirveerserinnnnns | 200n3.093 | i 3.093 | Do | o 5,155 10/27/2016. | 06/01/2026.
93884P CQ 1 [WASHINGTON GAS LIGHT CO ..123.506 | .oocriine 1,852,593 | ...ccooevvan 1,500,000 1,574,299 (8,873) | cvvvverrerrirrnis | ceviverirerinriiniins | 0008490 | i 5597 [MS....| .cccoeeee 28,664 01/21/2003. | 09/27/2027.
94973V AW 7 [ANTHEM INC....ccooivrrierierieeiseerseissrienieees ...101.248 .2,024,968 ..2,000,000 1,999,845 242 | oo | e [0 3.700 | 3713 |FA | e 27,956 08/10/2011. | 08/15/2021.
949748 FY 1 |WELLS FARGO & CO.................. 114,422 2,631,715 ..2,300,000 2,298,834 188 | oo | e | 1000 | 4111 05/27/2014. | 06/03/2026.
94974B  GL 8 |WELLS FARGO & CO ...116.876 4,675,052 ..4,000,000 4,077,817 | oo | e (10,207) | ..o | e [ 204300 | i 3.960 01/17/2017.| 07/22/2027.
961214  CX 9 |WESTPAC BANKING CORP.. ...110.926 2,218,522 | .... ..2,000,000 1,995,592 750 [ oo | e | 2002850 | e 2.895 05/09/2016. | 05/13/2026.
961214  DF 7 |WESTPAC BANKING CORP........ccooooirrirriereieneiiesenieneeeesenenns ...114.000 | .............1,140,000 | ............. 1,000,000 1,000,000 [ ..o | cevvieeeeieeneienenes [ e | e | 04322 | 4.322 11/15/2016. | 11/23/2031.
969457 BW 9 | WILLIAMS COMPANIES INC 11751 250,000 249,740 | ..o | v 88 [ i |0 4550 | 4.583 06/19/2014. | 06/24/2024.
96949L  AB 1 |WILLIAMS COMPANIES INC ...112.625 2,252,500 | ... 2,000,000 1,996,845 | ... | e D99 [ e | 0420000 4.037 , 02/26/2015. | 09/15/2025.
96950F AL 8 |WILLIAMS COMPANIES INC ...110.003 .2,200,058 ..2,000,000 1,996,019 1,271 [ i [ 04500 | 4575 |MN......| oo 11,500 | .......... 90,000 |11/12/2013. | 11/15/2023.
97650W AF 5 | WINTRUST FINANCIAL CORP ..101.927 | . 2,548,180 | ... ..2,500,000 2,500,000 | oo [ e [ | e | 008,000 | s 4.999 [JD.cooo. | oo 6,250 125,000 |06/10/2014. | 06/13/2024.
976826 BM 8 | WISCONSIN POWER AND LIGHT CO.......coovvvimriineiieneieneieneennis 112,666 | .. 2,253,318 | .covvene 2,000,000 1,994,944 514 | oo | e [ 200.3.000 | i 3.034 [ | e 30,000 | .......... 61,167 | 06/17/2019. | 07/01/2029.




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 1

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

€col3a

1 2 Codes Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates

4 5 8 9 13 14 15 16 17 18 20 21 22

F

0 Current Year's

r Unrealized Other-Than- | Total Foreign Stated

ei Rate Used { Current Year's | Temporary Exchange Contractual

g| Bond to Obtain Book/Adjusted (Amortization) /|  Impairment Change in Effective | When Amount Rec. Maturity
CUSIP Identification Description n| CHAR Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid During Year | Acquired Date
980236 AM 5 | WOODSIDE FINANCE LTD ...107.981 11,079,812 ..1,000,000 999,759 0003650 ... 3.656 |MS......| .. 11,761 | e 36,500 |02/26/2015. | 03/05/2025.
98310W AM 0 | WYNDHAM DESTINATIONS INC. ..112.625 .2,815,625 ..2,500,000 2,555,939 ....6.600 |...... 6.020 | AO...... 158,750 | 11/10/2016. | 10/01/2025.
98310W AN 8 | WYNDHAM DESTINATIONS INC .. 111.875 .1,118,750 ..1,000,000 998,599 | ... | e 182 | i e 006,000 [ 6.025 |AO...... | .........15,000 | .......... 57,500 |03/16/2017. | 04/01/2027.
98417E  AK 6 | GLENCORE FINANCE CANADALTD.... ...103.248 .1,032,484 ..1,000,000 999,884 | ...cooererereirririnns | cvrrrrernennen 128 | e e | 0004950 [ 4.964 11/03/2011. | 11/15/2021.
98419M AB 6 | XYLEM INC ...103.047 .1,030,466 ..1,000,000 999,963 | ....oocvvrriiniiins | e8| i e | 4875 [ 4.880 09/15/2011. | 10/01/2021.
984851 AD 7 | YARA INTERNATIONAL ASA ...110.500 .2,210,000 ..2,000,000 1,995,268 | ......oovvveverrrenns | cevvvennreeen TT0 [ v | 2000.3.800 | e 3.849 06/01/2016. | 06/06/2026.
G8655*  AA 2 | TPG PARTNER HOLDINGS, L.P......cccoovvviniiinniiinniiisnnissnnissniissnnissnnnes | evcvnne | oo | connniennene | TD Pl | 104,000,000 | ... 99.043 | . .3,961,708 | .... ..4,000,000 4,000,000 ..o [ [ | | 20n2.970 | 2.970 . 09/10/2020. | 09/30/2030.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations............coeverersrisrisisnssescissiianinns XXX ] e 1,517,897,192 | ... 1,362,063,028 | ...... 1,362,270,629 | ...cooovivriirninad 0 XXX XXX ...52,708,309 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securltles
00192)  AA 4 |APS 2016-1 1A - CMO/RMBS 692,945 665,247 [ ..oovvevrrernrrnenns | ervrennneennn8120 [ s | 00000.305 | 3.011 [MON... | w176 | 6,251 | 03/18/2016. | 07/27/2057.
004375 FG 1 |ACCR 2006-1 A4 - RMBS 801,701 757,494 | oo | e 12,989 | e v | 000,708 [ i 5.338 |MON.. 04/07/2016. | 04/25/2036.
007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS 121,225 112,240 | oo [ evverrenrnenn(562) o v [00.3.452 | 6.296 | MON.. 07/24/2013. | 06/25/2035.
02660L  AA 8 |AHMA 2006-4 A11 - RMBS 196,964 110,490 | oo | eevereeeenn8,945 | i [ 10338 [ 7.196 | MON.. 05/20/2008. | 10/25/2046.
05533N  AJ 3 | BCAP 2010-RR12 1A9 - CMO/RMBS 411,621 388,895 | ...overiernrririns | e 11832 | e e 00003138 [ 5.991 | MON.. 06/07/2016. | 06/26/2037.
05541D AU 0 | BCAP 2012-RR8 4A3 - CMO/RMBS 310,261 291,396 [ ..cvocreerencerinninns | erverrieenenn 7,089 | e e | 000.0.332 [ 6.288 | MON.. 08/23/2012. | 11/26/2036.
058931 AD 8 | BAFC 2006-3 2A1 - CMO/RMBS...........ocoovvvvrriirriirniins 594,750 458,471 ....14.250 | MON.. 03/29/2012. | 03/25/2036.
05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS 171,281 164,785 | ..o | e (854) | i [ 03672 | 4.915 |MON.. 05/06/2016. | 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS 149,871 146,693 | ..o [ rvrininieenenn232 s e [0 3.672 | 4.225 |MON.. 05/06/2016. | 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS. 159,468 144,277 | oo | e 3,723 | i [ | .5.500 | 7.362 | MON.. 10/13/2005. | 09/25/2035.
05949C HM 1 | BOAMS 2005-I 1A1 - CMO/RMBS 572,953 531,557 [ ovvvvenerrieriienns | 21,589 [ 15,815 | s | 00002457 | 8.046 | MON.. 07/22/2013. | 10/25/2035.
05949C  KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS...........oovvuerreierriiraneireneeenesreneiseneinns | cevvns | oo [ evcveeeendt | 3B FMuciiiii | 14,300 {.....89.967 | ovooeiveecnn 13167 | 14,635 L AAT39 | | e 26) [ i e |20 2.623 | 2.974 |MON.. 09/10/2008. | 11/25/2035.
05951F  AB 0 |BAFC 2007-1 T1B - RMBS........cocovvirirrriiririeieisirnsirersnineins 124,000 ....98,359 ....11.367 | MON. 05/13/2008. | 01/25/2037.
05951U AC 5 | BAFC 2006-8T2 A2 - CMO/RMBS.........covvveremeeeeeeeceeeeeereeeeersneeerseeesneescennne | eeveee | oo [eermnice b | LD FMuccois | 8,426 101235 | oo 11133 | 10,997 8,342 . . ...12.312 |MON.. 04/30/2008. | 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS 525,240 482,068 6,066 | ........... 4,570 3481 ... 5.229 | MON.. 02/12/2016. | 05/20/2036.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS 102,271 ....86,860 5,298 | oo [ e 5.774 |...10.911 | MON.. 04/25/2008. | 05/26/2037.
05990H AH 6 | BAFC 2010-R2 1A3 - CMO/RMBS.. 591,490 389,760 20,083 |.. 6.000 |...14.124 | MON.. 09/23/2010. | 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMBS.. 337,897 322,904 (3,639)].. 2.890 |...... 4.407 |MON.. 08/24/2016. | 07/26/2035.
07384M  S7 8 |BSARM 2004-5 2A - CMO/RMBS.. ...101.629 278,154 275,069 (732)|.. 3.395 |...... 3.305 | MON. 01/27/2017. | 07/25/2034.
07384Y  KF 2 |BSABS 2003-AC4 A-RMBS.........ccccooommmvirrinrerienerieneeens ...110.648 , 600,043 596,348 (1,769) | .. 5.500 |...... 5.221 | MON.. 07/10/2013. | 09/25/2033.
12529L AA 8 |CFMT 20HB4 A - RMBS.......coovvirirniireiernnissnnsensssiensssseessssssssesssnssnssens | oonene | oo | eeevervenndd | TAFE i | 4,999,998 | ... 99.900 | .ovvverinnes 4,995,000 | ....ccccoeenee 5,000,000 4,999,997 0)].. 0.946 |...... 0.946 | MON.. 12/11/2020. | 05/25/2030.
125431 AH 9 | CWHL 2006-HYB4 2A1 - CMO/RMBS ...102.008 170,985 102,249 9,124 3.766 |....16.019 | MON.. 08/29/2007. | 06/20/2036.
12641P  AE 4 | CSMC 2009-R A3 - CMO/RMBS 2104254 | 36,167 | e 34,691 ....34,506 281 5.750 |...... 5.878 | MON.. 05/29/2009. | 10/26/2038.
12641P  AF 1 |CSMC 2009-R A4 - CMO/RMBS ...105.289 150,000 101,395 5.750 |...27.134 | MON.. 05/29/2009. | 10/26/2038.
12641P  AG 9 | CSMC 2009-R A5 - CMO/RMBS ...106.759 120,000 3,481 (2,321) 5.750 |..145.226 |MON.. 05/29/2009. | 10/26/2038.
12641P  AH 7 | CSMC 2009-R A6 - CMO/RMBS ..110.325 120,000 05/29/2009. | 10/26/2038.
12641P AN 4 | CSMC 2009-R 2A3 - CMO/RMBS ...103.532 247,875 246,635 454 05/29/2009. | 05/29/2035.
12641P AP 9 | CSMC 2009-R 2A4 - CMO/RMBS, ...104.698 240,000 236,366 429 05/29/2009. | 05/29/2035.
12641P  AQ 7 | CSMC 2009-R 2A5 - CMO/RMBS...........ccccosvumriinriiniricienincisniesnisnieenns | evvene oo [ evveenand [ LD FMucci | i 112,627 L 78.437 360,000 144,087 5,035 |.. . . 05/29/2009. | 05/29/2035.
12641P AR 5 | CSMC 2009-R 2A6 - CMO/RMBS......oocovveereeeeeeeeeeseeeessneeessneeesseseessssessesen | oeenee Lon | eorreerend | 1D FMaeoo | o0 | 48.689 179,628 0 (10)] .. 5.500 |..250.000 [MON... | ..cocrrer 823 | i 9,838 | 05/29/2009. | 05/29/2035.
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12641P  BA 1 |CSMC 2009-R 4A4 - CMO/RMBS 1.D FM. 2103591 | 24,951 | 24,086 ...22,154 684 I I 5.500 |...... 8.136 |MON... | .o 110 | i 1,325 | 05/29/2009. | 11/26/2035.
12641P BB 9 | CSMC 2009-R 4A5 - CMO/RMBS, IDFM.i | i 5,194 | 78842 | .o 70,957 | 90,000 ....36,986 36,916 I 5.500 |..250.000 |MON...| ... 05/29/2009. | 11/26/2035.
12641P  BC 7 | CSMC 2009-R 4A6 - CMO/RMBS 6. FM.coii | o0 [ 51651 | ool 1,715 | 14,936 7,715 1,081 (3,637)] .. ..250.000 {MON... | ... 05/29/2009. | 11/26/2035.
12641P BN 3 | CSMC 2009-R 6A3 - CMO/RMBS. 1D FM.i| 50,129 97.889 | ..o 89,071 | 50,129 ....49,844 272 | oo | e [ 205,500 | i 5.602 | MON... 05/29/2009. | 09/27/2038.
12641P  BP 8 | CSMC 2009-R 6A4 - CMO/RMBS. 1D FMui| 102,235 96.796 120,000 111,629 1491 | s | e [ 2005500 | i 7.551 |MON...| ... 05/29/2009. | 09/27/2038.
12641P  BQ 6 | CSMC 2009-R 6A5 - CMO/RMBS, 1D FM.i| e 17,608 85.579 | ..o .88,463 | L 80,000 ....18,482 182 |.. ...27.981 |[MON...| ... 05/29/2009. | 09/27/2038.
12641P  BR 4 | CSMC 2009-R 6A6 - CMO/RMBS TD FMocies | 0 56.258 | ...ccocceeeenn.35,748 | 63,544 5,083 (727)| .. ...63.808 |MON...| ... 05/29/2009. | 09/27/2038.
12641Q  AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS IDFMe| e 42,996 . 82.529 85,933 104,124 ....66,728 825 ....10.544 |MON...| ... 05/31/2009. | 09/26/2037.
12641Q  AF 9 [CSMC 2009-7R 4A2 - CMO/RMBS, TDFMociis | e 43,114 L 82.623 | ..ciorriern 46,267 | o 55,999 ....42,352 4,205 |.. ...18.475 | MON... 05/31/2009. | 07/26/2037.
12641Q  AG 7 |CSMC 2009-7R 4A3 - CMO/RMBS IDFMui| i 18,446 59.902 | ..ccooveiennn29,957 | i 50,000 ...13,848 (484)] .. ....18.653 |[MON...| ... 05/31/2009. | 07/26/2037.
12641Q  AH 5 |CSMC 2009-7R 4A4 - CMO/RMBS 1D FM.ci| 8,036 | 59.408 | ..o 29,704 | i 50,000 5,082 (448) | .. ...57.577 |MON...| ... 05/31/2009. | 07/26/2037.
12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS BBFM.i [0 [ 48.039 | ..o 14,196 | 29,551 ....16,397 (395) | covverrererriienns [ e | 2.6.000 | 7.880 |MON... | ... 05/31/2009. | 07/26/2037.
12641Q AP 7 |CSMC 2009-7R 5A2 - CMO/RMBS 1.D FM. ..103.098 | ..ooiiieree95,730 | 92,853 ....92,357 364 | .o | e [ 2005500 | i 5.600 [MON...| ... 05/31/2009. | 11/26/2035.
12641Q  AQ 5 |CSMC 2009-7R 5A3 - CMO/RMBS 1.D FM. ...104.258 120,000 119,318 (BAN) | oo e | 20.5.500 | 5.589 | MON... 05/31/2009. | 11/26/2035.
12641Q AR 3 |CSMC 2009-7R 5A4 - CMO/RMBS 1D FMucoe| 61,459 | 73.161 180,000 ....58,896 930 |.. ...20.214 |MON...| ... 05/31/2009. | 11/26/2035.
12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS IDFMu | 0 [ 48.857 | oo B4,957 | 92,018 (5,046) | .. ..250.000 [MON... | ... 05/31/2009. | 11/26/2035.
12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS 1.D FM. 102,426 | . 87,362 | 65,767 ....65,448 109 | oo | e | 00005500 | e 5.588 [MON... | ... 05/31/2009. | 09/26/2035.
12641Q  AX 0 |CSMC 2009-7R 6A2 - CMO/RMBS 1.D FM. ...106.029 120,000 114,562 1,044 | s | e 205,500 | L 6.897 [MON...| ... 05/31/2009. | 09/26/2035.
12641Q  AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS 1D FMu| 22,082 ... 67.862 144,185 ....31,539 (284)] .. ...29.163 |[MON...| ... 05/31/2009. | 09/26/2035.
12641Q BF 8 [CSMC 2009-7R 7A4 - CMO/RMBS, TDFMo| i 24,851 | 75.329 162,815 34,088 | | 11,528 ....719.350 | MON... 05/31/2009. | 12/26/2036.
12641Q  BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS ABFMu | i 121,406 ... 99.363 178,452 178,452 | oo | o | e [ e | 000250 [ i 5.215 [MON...| ... 05/31/2009. | 08/26/2035.
12641Q CH 3 [CSMC 2009-7R 111 - CMO/RMBS 1.D FM. ..103.181 111,830 111,288 283 [ o | e 205500 [ 5.582 [MON... | ... 05/31/2009. | 02/26/2035.
12641Q  CJ 9 |CSMC 2009-7R 112 - CMO/RMBS 1.D FM. ...100.521 312,500 266,637 6,013 | .o | v | 20005500 | e 9.175 [MON...| ... 05/31/2009. | 02/26/2035.
12641Q  CR 1 |CSMC 2009-7R 124 - CMO/RMBS ..4|1.DFM. . 105.287 | e 14,040 | 13,334 213271 | | s 52 | v | 205,750 | 5.857 |MON... | ... 05/31/2009. | 01/26/2036.
12641Q  CS 9 |CSMC 2009-7R 125 - CMO/RMBS...........criviririrrniirceiieesieseeieseseesenens | cveeeee | oo | ceevereens 4/1.DFM 117,479 ....57,690 496 ....13.550 | MON... 05/31/2009. | 01/26/2036.
12641Q CX 8 [CSMC 2009-7R 132 - CMO/RMBS 1.D FM. 107,698 ...93,345 (2,498) | ..oovverrinricries | e | 000.8.000 | e 4.093 |MON... | ... 05/31/2009. | 06/26/2037.
12641Q  CY 6 |CSMC 2009-7R 133 - CMO/RMBS 1D FM.i| 30,835 {.....63.164 | oo 42,374 | 67,085 ....25,500 (1,035) ...12.091 |MON...| ... 05/31/2009. | 06/26/2037.
12641Q CZ 3 [CSMC 2009-7R 134 - CMO/RMBS 1D FMuiee| e 12,025 1....48.951 | i 45,248 | i, 92,434 ....16,746 (438) ....35.187 |MON... | ... 05/31/2009. | 06/26/2037.
12641Q  DH 2 |CSMC 2009-7R 146 - CMO/RMBS 1.D FM. . . 706,572 | v 1,122,637 700,334 31,074 | e | e | 00057500 | 7.874 |MON... | ... 05/31/2009. | 04/26/2037.
12641Q EB 4 [CSMC 2009-7R 172 - CMO/RMBS TDFMo | i 14756 | 92.052 | covvrciinen 367,632 399,376 192,711 | | v, 65,858 ...40.782 | MON... 05/31/2009. | 03/25/2037.
12641Q  EC 2 |CSMC 2009-7R 173 - CMO/RMBS IDFMuii | o0 [ 70818 | oo 191,208 270,000 ....18,149 4,827 ...42.269 |MON...| ... 05/31/2009. | 03/25/2037.
12641Q ED 0 [CSMC 2009-7R 174 - CMO/RMBS 1.D FM. 270,000 3,981 2,216 ..207.874 [MON... | ... 05/31/2009. | 03/25/2037.
12641Q  EE 8 |CSMC 2009-7R 175 - CMO/RMBS 1.D FM. 300,000 29 (577) ..250.000 [MON... | ... 05/31/2009. | 03/25/2037.
12641Q EF 5 [CSMC 2009-7R 176 - CMO/RMBS 1.D FM. 600,000 1,523 .117.765 [MON... | ... 05/31/2009. | 03/25/2037.
12641Q  EL 2 |CSMC 2009-7R 182 - CMO/RMBS 1.D FM. 316,965 314,981 1,802 | v | oo [ 205,880 | v 2.308 [MON...| ... 05/31/2009. | 03/26/2037.
12641Q EM 0 [CSMC 2009-7R 183 - CMO/RMBS 1.D FM. 270,000 194,854 9,045 | oo [ e | 005,880 [ 7.682 | MON... 05/31/2009. | 03/26/2037.
12641Q  EN 8 |CSMC 2009-7R 184 - CMO/RMBS 1.D FM. 270,000 ....28,339 1,051 |.. ...24.252 |MON... | ... 05/31/2009. | 03/26/2037.
12641Q EP 3 [CSMC 2009-7R 185 - CMO/RMBS 1.D FM. 300,000 ...10,912 (1,328) .. ...42.946 |MON...| ... 05/31/2009. | 03/26/2037.
12641Q  EQ 1 |CSMC 2009-7R 186 - CMO/RMBS ..4|1.DFM. .75, 600,000 0 ..250.000 [MON... | ... 05/31/2009. | 03/26/2037.
12641Q  EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS..........coooiviimriirreinneiinneieneiinseinnnees | verene | oo | cervinenns 4|1DFM......... 102,497 | e 103,171 100,658 100,103 AT3 | oo [ v |0 5.750 | 5.848 |[MON... 05/31/2009. | 03/01/2036.
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12641Q EW 8 [CSMC 2009-7R 1A2 - CMO/RMBS, 1.D FM. ...104.760 120,000 119,401 (112)] .. O 5.750 |...... 5.820 |MON... | ... 05/31/2009. | 03/26/2036.
12641Q  EX 6 |CSMC 2009-7R 1A3 - CMO/RMBS 1.D FM. .106.521 | 63,912 | 60,000 ..17,678 1,321 |.. B 5.750 |...32.019 |[MON...| ... 05/31/2009. | 03/26/2036.
12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS, TD FMoccies | 4,748 | 79.430 120,000 (5,643) | .. ..250.000 [MON... | ... 05/31/2009. | 03/26/2036.
12641Q  FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS 1.D FM. 101.797 | oo 06,713 | 65,535 ....66,537 3,871 ....10.585 | MON... 05/31/2009. | 08/27/2035.
12641T AB 2 |CSMC 2009-5R 1A2 - CMO/RMBS 1D FMui| 923,743 94.438 | ...........1,144.302 | ......cc...... 1,211,702 905,610 ...13.953 |MON...| ... 09/11/2012. | 06/26/2036.
12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS 1.D FM. ...102.158 724,450 685,477 | ..o | verrrerinenn 1,318 | e [ | 0000 3.000 [ e 4.488 [MON...| ... 01/28/2014. | 03/25/2043.
12646W AH 7 |CSMC 2013-IVR2 A2 - CMO/RMBS 1.D FM. ...103.742 663,685 627,187 | v | e 1,022 | i e 2000 3.000 [ 4.518 |MON... | ... 02/12/2014. | 04/27/2043.
12647P  AK 4 |CSMC 2013-7 A6 - CMO/RMBS.......... 1.D FM. ...104.966 815,116 787,798 | ..o | eevviinnieenene857 [ v | 20023.500 | e 4.390 [MON...| ... 01/09/2014. | 08/25/2043.
126670 JP 4 | CWHL 2005-HYB9 1A1 - CMO/RMBS 1D FM.iis | v 164,835 | L 91.585 189,006 155,952 | ovvocvvecviecriinns | v 362 | e [ 1002207 | 6.531 | MON... 11/08/2016. | 02/20/2036.
126670 NY 0 | CWL 2005-16 2A3 - RMBS 1D FMui| e 11,267 97.900 235,334 ....97,552 ...66.024 |MON...| ... 12/08/2005. | 07/25/2034.
126673 DR 0 |CWL 2004-7 MF2 - RMBS 1.D FM. ...104.656 688,505 687,409 | ....ovevrreeeniienns | eerereenn(16,587) [ i | e | 004509 | 1.064 |[MON...| ... 06/17/2020. | 10/25/2034.
12667F 4N 2 | CWALT 2005-7CB 2A3 - CMO/RMBS, 1.D FM. ...100.210 446,225 397,183 [ s | e 16,229 | e e | 00005500 [ i 7.568 |MON... | ... 09/14/2011. | 04/25/2035.
12667F  5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS.... 1D FMui| 412,277 97.445 449,471 396,782 [ ..o | e B T8 [ i | 20005.250 | 7.519 |MON... | ..ccec... 1,966 | ......... 23,595 | 03/30/2012. | 04/25/2035.
12667G  AC 7 |CWALT 2005-13CB A3 - CMO/RMBS 1D FM.i| riinnens.269,557 ... 99.218 321,375 277,707 ....12.439 | MON... 17,672 | 09/06/2011. | 05/25/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS 1D FMuii| 272,652 .. 93.638 311,287 237,605 [ ..o | e 15797 | e e | 0000 3.266 [ e 9.771 [MON...| ... 06/23/2016. | 04/22/2036.
126694 D7 0 | CWHL 2006-HYB2 4A1 - CMO/RMBS.........comvvverrririerirnnrieseisennsssenenens | cvevens IDFM.| e 1B1ATT 90.058 165,977 150,538 | ..ooovvvvinriieniiins | cerrieenne8,296 | s [ 2003192 | 8413 [MON...| ... 11/03/2016. | 04/22/2036.
12669D US 5 | CWHL 2002-39 A18 - CMO/RMBS...........ccoomrivierriiereeieceieeneiieseiiseseieenes | oeeees 2BFM.. +.103.560 | ..oovvireren86,345 | 83,377 282,559 [ e | e (9 [ e | 205750 | 5.591 [MON... | .ccccoccceeen 400 | e 12/02/2002. | 02/25/2033.
12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS...........oonvvimriinriiincisssissnisnsiinns | e 1.D FM. ...101.017 111,336 110,543 v | e |20 3137 | 3.494 |MON... | ... 01/27/2017.| 09/20/2034.
12669G R4 5 | CWHL 2005-15 A8 - CMO/RMBS...........couemreiiceeireiieneiieseieeseiieseiienees | oeeeee 2BFMu | .. 395,859 ... 81.709 484,884 380,773 (1,408) | ....... 17,457 | oo | 20225500 | 6.453 [MON... | ... 07/19/2013. | 08/25/2035.
152314 KJ 8 | CXHE 2004-C AF5 - RMBS.......coooviiririiiirieriisinsiersssssiesssssssesessesssesens | coneee 1.DFM ..104.680 | ..............1,700,882 | .............. 1,624,840 1,620,788 310 [ o [ e [ 06,480 [l 5.273 |MON... 08/11/2010. | 06/25/2034.
161546  CW 4 | CFAB 2002-3 IA5 - RMBS.........coooiriiiceiiereiiereeieseiissesiesesieseieesessesenes | cnevens 1.D FM. ...103.076 302,665 301,819 (26) | covveoceviererirenes [ e | 05907 [ 5.928 [MON...| ... 09/10/2002. | 06/25/2032.
16162W PV 5 | CHASE 2005-A2 1A1 - CMO/RMBS.......c.ovuiemririninnieisnisiersssseeessssiees | avvenes 1D FM.ooes| i 80,070 e 94.535 | .iiieiernnn63,316 | 66,976 ...47,201 3,948 |.. ...13.693 |MON...| ... 09/05/2008. | 01/25/2036.
16162X AD 9 | CHASE 2006-S3 1A4 - CMO/RMBS...........cooomrvimriereiieneeieneiseseiseneieens [ v 1D FMui| i 38,478 | 72,000 | ..o 38,569 | i 53,554 ....33,562 (1,268) | ..ooovverceriereies | vererreneireniiiens | 00008.000 | e 5.704 [MON...| ... 02/27/2008. | 11/25/2036.
16163C  AG 7 |CHASE 06A12A2 - CMO/RMBS...........ccoooommiinniiineiisnsisnsisnesiseieeneies | s 1D FM.| 123,399 95.015 439,176 304,085 ...18.154 |MON...| ... 08/13/2008. | 09/25/2036.
17307G ED 6 |CMLTI 2004-HYB2 3A - CMO/RMBS.........oomrrvirrrrirrerirnneesseessseessaseesneenes | reeees 1.DFM ...100.921 303,112 284,472 | s | 3514 | i e | 000 3.549 [ 4.964 |MON... 01/10/2020. | 03/27/2034.
17312H  AF 6 [CRMSI 2007-2 A6 - RMBS........ooeiiiiiiieiinieieississsesississsssissssssssenssnes | revene 1.DFM. 2102318 | e 18,807 | 18,381 ATTT2 | s | o2 | i [ | 20000265 | i 8.204 |MON... | ... 04/12/2011. | 06/25/2037.
17315N AD 5 [CMLTI 2009-8 2A1 - CMO/RMBS.........cooorreerierirceeseissressieesiessssssessseens | cveeens 1D FM.cii| i 55,370 | 98.807 | ..ocoovverennn. 54,709 | o 55,370 285,135 | s | 20 [ e | 2081000 | 6.208 [MON... | ... 04/07/2011. | 04/25/2037.
17315X  AF 8 |CMLTI 2009-9 2A3 - CMO/RMBS.........coooveeririiireriiisiresissisisssssersssssienss | cvseees 1TDFMo| i 126,052 | ... 84.668 166,397 147,630 | .ooovvvvrverienini [ v 75 s [ [00.3.581 | 9.366 |MON... | ... 11/01/2016. | 11/25/2035.
17316A  AQ 3 | CMLTI2009-10 4A1 - CMO/RMBS..........cooomeiireiiemeiieneeieneeieeesieneeenens [ v IDFMui| e 70,347 | 98.697 | ..o 70,488 | 71,419 049 | | B8 [ s | 20008.000 | 6.364 [MON...| ... 10/27/2009. | 05/26/2037.
17323M  AE 5 | CMLTI 2015-A B3 - CMO/RMBS.........ccvvrieirerieiinisieisisssesssssssessssines | oevee 1.DFM ...103.594 792,297 723,396 | .ooovvviirercciinis | veerrennn8,296 [ | 004500 6.390 | MON... 03/26/2020. | 06/25/2058.
19687Y  AA 3 | COLT 2020-RPLT AT = RMBS.......ocomirverreeineeenneessneessnnessnsessssesssssssnnees | seseee ..100.342 | ............3,906,912 | ...coocceeen. 3,893,612 3,893,602 | ..ooovererereerininens [ e (8) [ | e | 200 1.390 | i 1.387 |[MON...| ... 10/06/2020. | 01/26/2065.
22541Q  FV 9 | CSFB 2003-17 1A4 - CMO/RMBS..........ocovvieririieiniisniiesiesiesissnsissiiens | crvvens ...106.073 117,979 17,843 | oo [ everieeeennn(259) [ e [ [ 025,500 |, 5.173 |MON... | ... 01/07/2005. | 06/25/2033.
225418 PJ 1 [CSFB 2004-AR6 CB1 - CMO/RMBS..........cccoovvvrerremrieerenrsenssnsesssisnsiensnes | weeene | oo | cvereeendt | 1D FMuciiits | viieee.....540,667 | ..... 90.147 680,084 580,209 [ ..oovverrreerreennnes | e 19,151 [ e | 00 1.348 | 3.493 |MON... | ... 11/04/2016. | 10/25/2034.
22944P  AA 5 |CSMC 2013-TH1 A1 - CMO/RMBS.........oevvvirririrerrinniieseieeesiessisesssins | e ...101.002 712,692 639,497 | ..o | e 3488 | i i 0002130 [ 4.601 [MON...| ... 02/25/2014. | 02/25/2043.
24763L  FN 5 | DELHE 1999-2 A7F - RMBS........ccoooiiiiirniiineiienerisseeeesesissessssssissesins | v ...102.134 LATT75 ...40.098 |MON...| ... 05/27/1999. | 08/15/2030.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS..........cocvvermiirinniiniicnsiverienissieniennns | svvene oo [ cvveenend [4B FMuccii | i .5,554 ] 99.854 7,434 . |MON... 03/19/2008. | 04/25/2035.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A..........cccooooemvriinrrviicnes | e 100.676 . 2,283,700 MON... | ... 07/20/2020. | 07/25/2030.
32027L  AE 5 |FFML 2006-FF14 A5 - RMBS........cccccooiviiieininniiniisnisciiesiesisniessinnnes | svvens oo [ e [ LD FMci | e 470,397 ] L 97.712 526,687 494,447 MON...| ... 06/07/2016. | 10/25/2036.
32051G  XQ 3 |FHASI 2005-AR5 2A1 - CMO/RMBS............cocovmrvrmrvrnnnrrenenrsnnirennnnsnenes | cvvvee | oo | evevennnd | LD FMucc | i 112,147 ] 91.792 121,365 ....88,571 MON... | ... 07/12/2016. | 11/25/2035.
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32051G  XQ 3 |FHASI 2005-AR5 2A1 - CMO/RMBS...........ccooviiirierieriiniissieiienienians | s 3BFM. 237,970 228,505 656 IV I 2.684 ... 1.977 [MON...| ... 04/23/2019. | 11/25/2035.
32051G XV 2 | FHASI 2005-AR5 4A1 - CMO/RMBS 1.D FM. 172,334 155,537 3,863 |.. B 3.007 |...... 6.507 [MON... | ... 02/06/2014. | 11/25/2035.
32052D AG 6 | FHAMS 2006-FA8 1A7 - CMO/RMBS 1D FMucoi| e 37,446 |...67.944 | L 49,438 | L 72,762 (4,365) | .. ..250.000 [MON... | ... 08/13/2008. | 02/25/2037.
3622E8 AB 1 | GSAA 2006-15 AF2 - RMBS 1.D FM. 772,612 257,841 21,581 | e | e | 005679 [ 9.103 |MON... 09/24/2008. | 09/25/2036.
362341  4A 4 | GSR 2006-AR1 2A1 - CMO/RMBS....... 1.D FM. 164,180 159,163 1,369 [ .o [ [20.3.050 | 4.057 |MON... | ... 06/16/2016. | 01/25/2036.
362341 SG 5 | GSR 2005-AR6 B1 - CMO/RMBS, 1DZ.iiiir]| 1,550,629 |.....91.680 | ..............1,568,687 | ............. 1,711,046 1,551,374 T45 | e | e [0 3.215 | 3.953 |MON... | ... 12/03/2020. | 09/25/2035.
36242D FS 7 |GSR 2004-11 2A1 - CMO/RMBS 1.D FM. ...102.565 285,887 284,386 (1,268) | .oooverriricriis | e | 000 3.357 | 3.488 |MON... | ... 01/27/2017. | 09/25/2034.
36242D PG 2 | GSR 2004-14 3A2 - CMO/RMBS 1.D FM. ...103.624 382,230 371,412 (1,020) [ coooovveriecnis | e | 2000 2.866 | e 4.897 [MON...| ... 02/05/2016. | 12/25/2034.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR TDFMoies | e 116,277 | 95.619 116,862 118,665 (27,719) | vvoeeeeeeeiiens [ e [ 4578 |, 3.661 | MON... 01/28/2005. | 09/01/2034.
45254N  MZ 7 |IMM 2005-2 1A2 - RMBS . 1D FM.| 232,007 . 97.743 276,199 247,392 2484 | .o [ 00768 [ 4.637 [MON...| ... 02/11/2008. | 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 - RMBS........ccooiiiiriiiereiieceiiesesieseeiesesiesesiesssiesesins 1D Mo e | oo 79.026 | ..o 34,951 | L 44,228 218,864 [ e | e 11,250 .120.885 [MON... | ... 05/20/2008. | 08/25/2035.
466247 RP 0 |JPMMT 2005-HYB4 2A1 - CMO/RMBS 1.D FM. 102.084 117,210 104,790 260 | oo | e | 200.3.280 | 6.851 [MON...| ... 06/05/2012. | 07/25/2035.
46627M  AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS 1DFM.cciies| v 190,516 | 59.749 282,177 148,932 (4,891) [ oo | e | 20008.000 | e 7.951 |MON... | ... 02/07/2008. | 12/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS 1D FM.| e 1,212,726 91.001 .1,474,106 1,201,709 58,051 | ..e0ere32,293 | v | 00 3.674 | 8.155 |MON... 04/06/2017. | 03/25/2036.
46627M EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS 1DFM.| . 309,637 ... 75.280 553,021 366,894 (1,355) | .. ...10.120 |[MON... | ... 01/31/2008. | 03/25/2036.
46628L AB 4 |JPMMT 2006-A4 1A2 - CMO/RMBS IDFMe| e AT 187 88.701 125,380 055,950 [ s | e 15,725 ...30.997 | MON... 10/15/2008. | 06/25/2036.
46628V  AH 9 | JPALT 2006-S3 A5 - RMBS 1D FM.| 2,696,112 | ... 84.553 | ... 3,411,313 | 4,034,551 2,670,838 29,971 | oo | e | 1008420 | e 9.241 |MON... 08/09/2012. | 08/25/2036.
46630P AP 0 | JPMMT 2007-A2 3A1 - CMO/RMBS IDFMe | 0 [ 89.967 | ..o 1,352 | 8,172 5,891 512 |.. ...12.726 |MON...| ... 06/23/2008. | 04/25/2037.
46632T AA 3 |JPMMT 2008-R2 1A1 - CMO/RMBS 1D FM.cii| .. 583,444 | . 98.840 737,370 624,295 (1,823) [ oo | e | 000003.222 | e 7.679 |MON... | ... 12/07/2009. | 07/29/2037.
46633A AC 9 | JPMMT 2008-R4 2A1 - CMO/RMBS.........ccoveverrieiieieierissieiessssiseesinnes | ovvee 101.919 132,481 132,440 (22) | cvovervrererinnisenes [ vrveireisensiinnens [.10.000 | ... 9.918 | MON... 12/18/2008. | 11/26/2036.
46634D  AX 6 | JPMRR 2010-1 3A2 - CMO/RMBS...........ocosvvvrrrinnreienerirennirsnenrscesnesens | evovene | oo | oneeeeed | LD FMuciiiiis | . 723,372 | e 89411 | i 1,369,608 | ........cc.c.. 1,531,817 977,017 | oo | s 114,440 ...19.160 | MON... 02/17/2010. | 04/26/2037.
46634F AU 7 [JPMRR 2010-2 3A1 - CMO/RMBS..........covvierirririiiniinniieiienississssissinens | v ...100.000 0 0 0 [ [ | [ [0006.000 [ 6.000 | MON... 07/08/2010. | 07/26/2036.
46634F  AZ 6 |JPMRR 2010-2 3A6 - CMO/RMBS..........covvoiieirieireeieceeieseeieseiieseniens | coeeeee ...100.000 0 0 [ oo e | s | sesvnsneennesnnns | eenneeennnennnnnes | 0000:8.000 [ i MON... 05/18/2010. | 07/26/2036.
46635B  AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERL.......cccoovvvimriiinniiinriis | e ...102.866 | ......cccoeevene. 993,964 966,271 787,533 11.694 | MON... 09/15/2010. | 03/01/2039.
46651G AC 3 | JPMMT 2019-7 A3 = CMO/RMBS.........cocvooceeeecreeseeeieeeeeseeseeseseesessnesins | oo 103,194 | 374,772 363,174 367,485 | ..o | cvvrrireeneens(205) [ e | e | 20003.500 | 3.214 | MON... 09/13/2019. | 02/25/2050.
472320  AA 8 [JMAC 08R1 A - CMO/RMBS........ccoomvrrerrirnnrinnrinnnernnnissnnssnnssnssnennnns | cveeene | oo | eerverneendt [ 1D FMuciicii | 1,204,457 .. 90.449 A1,424814 | 1,575,262 1,323,393 15.365 |MON... | ... 07/24/2008. | 06/25/2047.
472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS...........ccoovvereremrrrienereennrrsnnersnennsneninnns | cveeene | oo | cenvereenn [ 1D FMccccii | i 17,431 | 97.808 | ..oooovrereenn 19,727 | 20,169 20,005 | oo | 252 [ e | 20003.330 | 5439 [MON...| ... 08/26/2008. | 07/27/2037.
472321 AD 0 |JMAC 2010-R8 2A2 - CMO/RMBS...........covvriernrneirernninserenssresissnssenssnnns | wvvvne [ [everinnend | 1D FMuciii | v 1,935 | 93.685 112,450 120,030 ..67,123 29.962 [MON... | ... 08/26/2008. | 07/27/2037.
472321 AH 1 [JMAC 2008-R2 2A3 - CMO/RMBS...........csvrverreeernnerinnneesnnesssnsssnsessssessnne | eveeeee | oo | wenvrnnendt [ 1D FMuciiiii | e 3,121 | 50.831 55,896 109,963 ..11,273 42.018 |[MON...| ... 08/26/2008. | 07/25/2037.
472321 AJ 7 [ IMAC 2008-R2 3A1 - CMO/RMBS.........ccoovirriirririiersiissierssissiensssissisens | renene 328,923 316,817 | oo | eeerrereenen 5,802 [ s [ [000.3.496 [ 6.054 | MON... 08/26/2008. | 01/25/2039.
472321 AK 4 |JMAC 2008-R2 3A2 - CMO/RMBS . 454,573 188,654 25.169 [MON...| ... 08/26/2008. | 02/25/2037.
47232D AH 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 103.632 110,955 101,842 11.094 |MON...| ... 03/31/2009. | 09/01/2036.
47232D  AJ 1 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........coovvevemvrvemnrrenns [ evcvene [ oo | o [ LD FMuciiiii | iie...80,282 | ... 69.630 121,507 ....67,873 11.497 |MON... | ... 03/31/2009. | 09/01/2036.
47232D  AK 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccocvevvcmniveivennns | eviene [ e [ LD FMuci | 34,113 ] 68.956 121,507 9,593 75.595 [MON... | ... 03/31/2009. | 09/01/2036.
47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........coovvevemvivennranns [ evcvene [ oo | oremeeec [ LD FMuciiic | 0 | 40.899 347 ..250.000 [MON... | ... 03/31/2009. | 09/01/2036.
47232D AR 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccocuvvvvmrrivervennns | evcene [ oo e [ LD FMocc | i 117,519 ] 73.885 . 119,159 88,678 ..118.003 | MON... 03/31/2009. | 01/01/2047.
47232D AU 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. ...103.687 122,210 120,917 2,883 | oo [ e | e 4575 [ 6.375 [MON... | ... 03/31/2009. | 09/01/2036.
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. ...101.428 278,204 174,716 7,199 ...13.163 |MON...| ..........1,061 | .......... 13,449 | 03/31/2009. | 09/01/2036.
47232D AY 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. . ...100.407 | ..ccovvcierrr 80,568 | oo 60,323 ....63,027 3,084 | .o | e | 05515 [ 3.506 |MON... | cccoovicecn277 | oo 1,996 | 03/31/2009. | 01/01/2036.
47232D AZ 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5........coovvememvemmenirenns | evorene | oo | overceend | LD FMuciiiiit | ciiie22120,000 ... 93.520 120,000 115,101 L7725 USRI RO UK. 3N IO 3.649 [MON...| ..............552 | ............ 2,928 | 03/31/2009. | 01/01/2036.
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47232D BA 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. 120,000 ....83,679 2,119 5515 | 6.292 |MON... | ... 03/31/2009. | 01/01/2036.
47232D BB 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. 440,000 25515 | MON... | ... 03/31/2009. | 01/01/2036.
47232D BK 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. 217,014 ....719,553 36,726 ...60.069 |MON...| ... 03/31/2009. | 09/25/2036.
47232D BL 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. 266,158 ....10,054 .144.275 |MON... 03/31/2009. | 09/25/2036.
47232D BM 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. TD FMeies | e | 2002203 | 893 | s 40,552 14 . ..250.000 {MON... | ... 03/31/2009. | 09/25/2036.
47232D BQ 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. ...100.000 0 0 69 6.500 |...... 6.921 [MON... 03/31/2009. | 07/01/2037.
47232D BR 2 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. 2107335 | 429,558 400,203 363,257 6.500 |....13.250 |MON... 03/31/2009. | 07/01/2037.
47232D BS 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. ..113.611 407,915 192,502 | oo | e 13,002 6.500 |....23.528 |MON... | ... 03/31/2009. | 07/01/2037.
47232D BT 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. TDFMoccies | v 81,759 | 58.521 281,885 ....89,131 (2,333)].. ...13.898 | MON... 03/31/2009. | 07/01/2037.
47232D BT 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. BBFMuiis [0 [ 58.521 281,886 161,389 (3,271)|.. ....13.898 |[MON...| ... 03/31/2009. | 07/01/2037.
47232D CJ 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1.D FM. 100.018 | oo 56,325 | 56,314 ....46,131 8,399 ...23.037 |MON...| ... 03/31/2009. | 05/01/2036.
47232D CK 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. IDFMui| e 47,102 93.536 142,558 ....75,583 9,878 ...22.661 |[MON...| ... 03/31/2009. | 05/01/2036.
47232D CL 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1D M| 0 [ 86.476 | ..o 52,793 | L 61,050 132 ..250.000 [MON... | ... 03/31/2009. | 05/01/2036.
47232D CX 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. IDFM.o| 38,102 98.676 214,732 ..92,773 30,259 ...37.163 | MON... 03/31/2009. | 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1D FMuoe | o0 [ 58.376 | ..covieereenrnn28,380 | oo 48,616 0 0 ..250.000 [MON... | ... 03/31/2009. | 04/01/2047.
47232D CZ 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. IDFM. | 9,282 | 99.882 | ..o 10,964 | o 10,977 ...10,822 394 | s | e [ 2005500 | i 8.150 |MON... | ... 03/31/2009. | 06/01/2037.
47232D DA 7 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. TDFMo | 92,401 | 72.144 217,714 112,950 3,718 |.. . ...15.104 |MON...| ... 03/31/2009. | 06/01/2037.
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. IDFM.| 22,694 55.656 190,569 ....21,357 (1,233)| .. 5500 |...37.541 |[MON...| ... 03/31/2009. | 06/01/2037.
47232D DF 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1D FMuii| e 77,834 76.254 300,020 107,050 21,913 5.500 |....37.207 |MON... | ... 03/31/2009. | 08/01/2037.
47232D DK 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5 TDFMo | 197,739 97.074 321,358 271,510 TABT | oo [ e 7.000 |...11.614 |MON... 03/31/2009. | 08/25/2037.
47232D DL 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1D FM.ciis| iiieee.55,081 .. 66.074 175,698 ....85,346 (3,876) | .. 7.000 |...... 9.909 [MON...| ... 03/31/2009. | 08/01/2037.
47232D DM 1 |JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1DFM...e. | ovvviiene.....60,606 | ... 74212 245,977 ....17,596 (2,681)].. 7.000 |...19.945 |MON...| ... 03/31/2009. | 08/01/2037.
47232D DN 9 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1D FMui | o0 [ 26442 | oo 7,645 | 28,914 1 7.000 |..250.000 |MON... | ... 03/31/2009. | 08/01/2037.
47232D DR 0 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1DFM.| . 55,182 | 96.978 | ...coovverenn 87,438 | 90,162 293,676 | s | s 17,522 2.992 |...15.788 |MON... | ... 03/31/2009. | 09/01/2035.
47232D DS 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5. 1D FMui| e ATTA70 71.616 595,849 229,138 31,700 [ oo | e 2.992 |...26.514 | MON... 03/31/2009. | 09/01/2035.
47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5.. TDFMo | 53,332 [ 92.057 228,606 ...94,143 30,061 | .. 3.862 |...53.488 |MON...| ... 03/31/2009. | 04/01/2037.
47232D EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. TDFMois | e 49,177 | 39.319 244,210 ....16,527 (2,340) | .. 3.862 |...49.425 |MON... | ... 03/31/2009. | 04/01/2037.
47232D FJ 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. 1TDFMo| i 356,252 | ... 62.274 317,015 509,069 308,426 4,708 5611 ... 4.439 |MON... | ... 03/31/2009. | 12/01/2036.
47232D FK 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5.. LAMTDFM | 33,829 | 16.633 99,795 600,000 0 .5.611 |..250.000 |MON... | ... 03/31/2009. | 12/01/2036.
47232Q AA 1 |JMAC 2009-R2 1A - CMOIRMBS.........cooviiiirerineisiinnieisnisiersssssesessnsinsses | avvens | oo | cevvernnens 411.DFM 100311 | e 510,211 508,629 484,660 4.341 |...12.087 | MON... 04/12/2012. | 11/26/2037.
47232V AB 8 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. ...105.417 82,570 | oo 78,327 ....82,293 6.000 |...... 6.067 [MON...| ... 03/31/2009. | 02/01/2037.
47232V AC 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. ..110.677 95,747 | ooovvvvcins 86,510 ...21,824 6.000 |...39.477 |MON...| ... 03/31/2009. | 02/01/2037.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FMui | o0 [ 54.766 25,361 | oo 46,308 0 6.000 |..250.000 |MON... | ... 03/31/2009. | 02/01/2037.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. ...105.236 273,919 287,887 5.750 |...... 5.810 |MON... | ... 03/31/2009. | 02/01/2037.
47232V AH 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. ...110.226 302,787 297,124 5.750 |...... 6.079 [MON...| ... 03/31/2009. | 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. TDFMo 0 [ 34.863 162,390 ..17,493 ...54.271 |MON... 03/31/2009. | 02/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 4BFM.. L85 | 3100 | 2,772 3,100 (2,073) 1,445 . ...73.766 |MON...| ... 03/31/2009. | 11/01/2037.
47232V CB 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. L A05.314 | 12384 | 11,759 ....11,630 6.000 |...... 6.860 |MON... | ... 03/31/2009. | 07/01/2036.
47232V CC 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. ..4|1.DFM. ...107.847 120,599 ....94,075 6.000 |....16.869 |MON...| ... 03/31/2009. | 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-RA4..........oovvvemmrvirenririnns | evvvne | oo [ v 411D FM.i | e 1,524 ] L 72548 | ....ccocceieee 89,510 | i 95,812 ...12,945 6.000 |....50.950 | MON... 03/31/2009. | 07/01/2036.
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47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 101488 | o 70,764 | 69,726 ....68,617 2,444 5837 | 5.581 |MON... | ... 03/31/2009. | 04/01/2037.
47232V CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FM.i| 62,723 | 90.703 113,379 ....87,094 6,917 ....5.837 |...11.385 |MON... | ... 03/31/2009. | 04/01/2037.
47232V CK 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. TDFMocies | v 24,609 | ... 39.306 113,379 ....24,726 2,89 |.. ...23.919 |MON...| ... 03/31/2009. | 04/01/2037.
47232V CL 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FM.ii| ... 46,596 | ... 13.051 472,411 ....14,991 (2,060) | .. ...50.580 | MON... 03/31/2009. | 04/01/2037.
47232V CM 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 2101.058 | oo ATT79 | 17,593 ...27,238 2,693 | oo [ e | 05500 [ 5.583 |MON... | ... 03/31/2009. | 11/01/2035.
47232V CN 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. ...104.899 300,000 226,151 [ .o | s 12,962 ...14.315 |MON... | ... 03/31/2009. | 11/01/2035.
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 162,145 ....10,065 (2,032) | .. ...86.211 |MON...| ... 03/31/2009. | 11/01/2035.
47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. IDFM.i| 22,618 1..105.265 | ...ocvvn.23,809 | i 22,618 ..22,511 149 | i | e | 2002.5.850 | 6.083 [MON...| ... 03/31/2009. | 05/01/2036.
47232V CS 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. TDFMoiiiis | v 85,470 .0..92.553 | i 81,447 | 88,000 ....61,071 4,695 |.. ...18.024 | MON... 03/31/2009. | 05/01/2036.
47232V CT 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. IDFMe| 11,192 160732 | e 53,444 | 88,000 4,021 (1,441)|.. .104.929 [MON...| ... 03/31/2009. | 05/01/2036.
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. ABFM.iis |0 10490183 | i 14,401 | 29,281 ....13,894 (270) | .. ...10.973 |MON...| ... 03/31/2009. | 05/01/2036.
47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 128,309 127,805 175 | i | v | 20005.250 | 5278 |MON... | ... 03/31/2009. | 09/01/2035.
47232V DD 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 200,000 164,154 703 | s | e [ 205,250 | i 7.057 |MON... | ... 03/31/2009. | 09/01/2035.
47232V DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. IDFMe | 0 1033431 | 18,480 | 55,279 7,590 (512)] .. ...34.826 | MON... 03/31/2009. | 09/01/2035.
47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. TDFMoii | e 2,496 ..104.304 | ... 10,958 | e 10,506 9,820 143 | e | e | 2000.8.000 | e 8.514 [MON... | ... 03/31/2009. | 04/01/2036.
47232V DK 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 3BFM. | v 20,324 ....59.835 | i 41,827 | 69,905 ....42,259 (195)] .. ...10.324 |MON...| ... 03/31/2009. | 04/01/2036.
47232V DL 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FM.i| 15,286 {.....53.470 | oo 37,378 | 69,905 ....13,807 (904) | .. ...27.062 |MON...| ... 03/31/2009. | 04/01/2036.
47232V DM 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. IDFM. | 9,925 1.....48.088 | . 37,364 | 77,699 .A7,729 (1,243) | .. ...21.406 |[MON...| ... 03/31/2009. | 04/01/2036.
47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 3BFM. 371,167 366,209 | ... | e 19,227 | v | eererenecseneiinenes [ 205750 | i 7.589 |MON... | ... 03/31/2009. | 02/01/2036.
47232V DQ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4 1.DFM 228,311 ....21,854 (1,098)].. ....63.665 | MON... 03/31/2009. | 02/01/2036.
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FM.i| 69,598 1101726 | ..o 70,799 | i 69,598 ....68,002 818 | .o | e [ 20008.000 | i 7.341 |MON... | ... 03/31/2009. | 04/01/2036.
47232V DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 3.BFM.. 132,384 ...81,471 (1,713) | covrvererenseres [ vvreensisersnineens [ 0008000 | oo 7.824 [MON... | ... 03/31/2009. | 04/01/2036.
47232V DT 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FMu| 550 11061302 | e 40,577 | 66,192 . [MON...| ... 03/31/2009. | 04/01/2036.
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. IDFMui | ciiciienn0 44224 | 18,482 | 41,792 . [MON... | ... 03/31/2009. | 04/01/2036.
47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4 IDFMui| 58,042 177372 | 62,300 | 80,519 ....45,809 201 ....10.657 | MON... 03/31/2009. | 07/01/2036.
47232V DY 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. TD FMe | i [0054.259 | i 5,468 [ e 10,077 3,944 (275) | ovverererrrivericens [ e [ 208,000 | ... 8.768 |MON... | ... 03/31/2009. | 07/01/2036.
47232V EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 413,237 307,005 4,940 | oo | e | 00008.000 | 9.874 [MON...| ... 03/31/2009. | 03/01/2036.
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.DFM. | 121,873 (7,104) ] .. ..250.000 [MON... | ... 03/31/2009. | 03/01/2036.
47232V EE 8 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. ...105.060 55,2671 | cvverrvrerneenns 52,600 ....52,321 (A7) | oo [ e | 2.6.000 | 6.068 [MON...| ... 03/31/2009. | 03/01/2037.
47232V EF 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4 1.DFM ..109.543 | o 61,308 | ..ovviviirinns 55,967 ...55,723 (76) | cvoverrerernrrneires [ vvererrsnisersnneens [0008.000 | 6.051 | MON... 03/31/2009. | 03/01/2037.
47232V EG 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. TDFMu| 10,127 186861 | oo 48,613 | 55,967 5,063 (650) | .. ...62.851 |MON... | ... 03/31/2009. | 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FMeccoes | s | 8814 |l T | 11,310 0)].. ..250.000 [MON... | ... 03/31/2009. | 03/01/2037.
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 126,387 116,653 3,263 | oo | e | 00005780 [ 9.270 [MON...| ... 03/31/2009. | 04/01/2037.
47232V EM 0 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 153,212 ....19,785 1,973 ...715.975 |MON...| ... 03/31/2009. | 04/01/2037.
47232V EN 8 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. D FMe | e | 391 |l 1781 | 17,964 | oo | e | e | e | cenesnsnesnsnennnnens | 200780 | i MON... | ... 03/31/2009. | 04/01/2037.
47232V EU 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. TDFMo | 37,733 1..105.006 | oo 39,622 | i 37,733 ....37,549 158 | oo | e | 0008780 [ 5.844 | MON... 03/31/2009. | 01/01/2036.
47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 354,366 225,236 [ ..o | e 10,004 14.978 |MON... | ... 03/31/2009. | 01/01/2036.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1DFM.ccooces | voieie...53,833 ...105.610 | .................56,854 | oo 53,833 B3,558 [ i | s 70 | oo | v [ 2005500 | e 5.591 [MON...| ... 03/31/2009. | 02/01/2036.
47232V FA 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 140,372 101,118 4,604 13.752 |MON... | ... 03/31/2009. | 02/01/2036.
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47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. TD FMeiies | ceveiieneenn,875 10099275 | 96,150 | e 96,852 ...92,377 I I 1.484 |...20.198 |[MON... | ... 03/31/2009. | 01/01/2047.
47232V GK 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 213,917 144,728 . B 6.500 |....24.070 |MON... | ... 03/31/2009. | 03/01/2036.
47232V GL 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 214,080 ..61,247 (1,043) | .. ...24.403 |MON...| ... 03/31/2009. | 03/01/2036.
47232V GM 8 | JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1D FMui| 10,301 1150704 | i 43,973 | 86,725 ..12,237 (904) | .. ...56.377 | MON... 03/31/2009. | 03/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4.. 1.D FM. 480,405 (9,387)] .. ..248.933 [MON... | ... 03/31/2009. | 01/01/2047.
472330 AB 7 | JEFFERIES RESECURITIZATION TRUST 2009-R1 1.D FM. .1,332,877 1,153,086 68,597 ...13.742 |MON... | ... 08/10/2009. | 09/01/2036.
525221  GM 3 |LXS 2005-9N 1A1- RMBS 1.D FM. ..1,677,180 1,452,049 | ..o | e 12,660 [ ..o [ [ 2.0.688 | 5.164 |MON... | ... 08/03/2016. | 02/25/2036.
525241 AL 9 |LXS2007-1 WF1 - RMBS 1.D FM. 293,888 206,646 | .....oocvvrerecriirins | s 10,490 ...11.344 |MON...| ... 08/11/2008. | 01/25/2037.
57643M  LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS..................... BBFM.i | o 48,137 87522 | e T2AT3 | 82,806 ....70,677 (1,054) [ oo | e | 0005750 | 5.064 | MON... 04/07/2006. | 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 - RMBS 1.D FM. 735,771 708,041 8,822 | oo | e | 000768 [ 3.511 |MON... | ... 01/16/2014. | 09/25/2037.
589929 PK 8 | GNABS 1998-GN1 M1 - RMBS 1D FMui| 37,992 1..100.706 | ... 38,264 | i 37,996 ...37,827 (T7) | oo [ e | .8.687 [ 7.330 |MON... | ... 03/05/1998. | 02/25/2027.
59020U W4 3 | MLMI 2005-A9 4A1 - CMO/RMBS, 1.D FM. 454,832 300,998 1,953 | s | e [0002.222 | 5.399 |MON... | ... 07/19/2013. | 12/25/2035.
61751D AE 4 | MSM 2006-17XS A3A - RMBS 1.D FM. 890,899 348,674 | ... | v 11,831 | s | e [ 205,651 | 7.554 |MON... | ... 01/11/2013. | 10/25/2046.
61751M AU 8 | MSM 2007-10XS A18 - RMBS 1.D FM. 989,708 870,963 3,466 | ..oocoovvienriienns [ e | 20.6.000 [ 5.778 | MON... 01/08/2014. | 02/25/2037.
61758M AA 5 |MSRR 2009-R2 A1 - CMO/RMBS 1.D FM. 736,457 720,658 8,019 | oo [ e | 26000 [ 8.490 [MON...| ... 08/21/2012. | 04/26/2036.
61758V  AQ 0 |MSRR 2010-R23B2 - CMO/RMBS........... 1DFM.i| v . 511,674 176318 | ............1,024,998 | e 1,343,055 820,296 | ....vvvnrinriinns | e ...19.884 |[MON...| ... 02/09/2010. | 10/26/2037.
61915R  AB 2 |MHL 2005-2 1A2 - RMBS............... 1.D FM. ....64,960 ...29.314 |MON...| ... 08/26/2008. | 05/25/2035.
62942K  AA 4 NRPMT 2013-1 A1 - CMO/RMBS 1.DFM ...104.004 1,567,534 | ..o | v 1838 [ s [ 2000.3.250 | 4.327 [MON...| ... 03/11/2014. | 07/25/2043.
63862X AA 0 [NHLT 2020-1A-RMBS.............. 4|1AFE.... ...100.101 1,875,006 | ...occveomrveerriienns | vvrrrrennireneen T i e | 0000 1.269 | i 1.269 |[MON...| ... 09/21/2020. | 09/25/2030.
643528 AB 8 |NCAMT 2006-ALT1 AF2 - RMBS.......cccovrirmiinrierieininsiersssssiensssssssensenes | avivens | oo | weeverenens 411D FMocioi | i 34,787 | . 28517 | |39 | s [ 2005.909 L 6.948 | MON... 12/19/2007. | 07/25/2036.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS..........coovvvemmrrimnnrrenerinnneisneeissnnsisnnsienens | evvene | oo | coeneeeeed | LD FMuciiiii | e 235,758 | ... 35.913 354,524 105,686 | ....oovveverrerenriins | cererreenend 1,286 | s [ | 0.5.081 | 8.324 [MON...| ... 01/11/2013. | 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS.........ccccovvmrnrrmrnenrinninersnseenssssssesennnes | evvnens | oo | eevvrnnencd [ 1D FMeciiiiii | e 117,879 35.913 177,262 252,881 | | DTS | [ | 2005.001 L 8.314 |MON... | ... 01/11/2013. | 10/25/2036.
65538P  AA 6 [NAA2007-1 1AA - RMBS........oocrmmrrmrrncerineienienineenenssssesensesssssssensnes | svnnens |0 | vneernennd | 1D FMuciiiis [0 [ 98.901 . 234,279 131,254 ...22.034 |MON...| ... 05/08/2007. | 03/25/2047.
65539C AK 2 |NMRR2011-4R 110 - CMO/RMBS . ...480,175 |..... 94231 | .. ...520,582 552,451 479,721 | i | e 10,674 | 14542 | [ 002,768 | L 6.533 [MON...| ... 06/06/2016. | 12/29/2036.
67098A AM 1 |OBX 2019-INV1 A12 - CMO/RMBS..........coooeiriieiireiiicenieseeiesesienesienes | cveeeee | oo | ceeeireens 411D FM.ooies | o 1,372,500 |...104.183 | ............. 1,562,740 | ..coovvvennnee 1,500,000 1,383,677 [ ..o | v T [ e | 20042000 | e 5.680 MON... 03/24/2020. | 11/25/2048.
67448Q AC 5 |OBX 19EXP1 1A3 - CMO/RMBS ..101.754 ...657,849 646,511 843,321 [ oo | e 3 iin vveeennns | 040000 | 4.103 |MON... | ... 03/27/2020. | 01/25/2059.
693456 AA 3 |PMTLT 2013-J1 A1 - CMO/RMBS ...101.947 1,167,049 | ... 1,144,757 1,116,387 [ oo | evrrvienieeeenn 375 [ e | 20003.500 | e 3.969 |MON... | ... 02/12/2014. | 09/25/2043.
693684 AA 0 |PSMC 201 A1 - CMO/RMBS.......ooovireriiirinrieisirssieresiseeenssines ...102.571 1,248,800 | ....cccoovuuee 1,217,493 1,243,966 | ....oovvververeriins | verrereenn(8,527) | e v | 0000 3.500 [ i 1.447 [MON...| ... 01/24/2020. | 01/25/2050.
69374X AA 8 |PSMC 2019-2 A1 - CMO/RMBS 102797 | ................950,423 924,566 943,782 | ..o | eererreened(B,732) [ | v | 20003.500 | e 1.080 [MON...| ... 10/08/2019. | 10/25/2049.
69375B  AA 5 [PSMC 2019-3 A1 - CMO/RMBS ..102.863 | ..o 1,781,278 | ... 1,731,694 1,754,902 | oo | eerrreennn(7,851) | s [ |2003.500 | i 1.993 |MON... 10/28/2019. | 11/26/2049.
74927T AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS ..103.261 | ............1,309,634 | ............. 1,268,275 137,761 [ oo | eererreend(6,455) [ e | 20005.091 | 7.069 |MON... | ... 08/20/2013. | 10/26/2034.
749280 AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS........coocvviriirinniinnincninninsiisnisesiennies | cvevne | oo | evveeneedd | LD FMuciii | . 387,614 | L 96.660 856,709 341,846 ...57.097 |MON...| ... 07/08/2010. | 06/01/2037.
74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS........c.ccvermrrerrenineiserseninenncnsssninssenens | seeene oo [ ervverenendt [ T.D FMuiiiiis | v 731,774 ] 65.824 | ..o T8T973 | 1,197,098 367,003 ...43.466 |[MON...| ... 07/08/2010. | 03/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS...........cccovvimirivcrierinniiinninniseivnsiienins | cvevne | oo | cvveenencd | LD FMuciii | ... 383,554 | ... 98.200 541,595 442,101 ...10.869 |MON...| ... 03/21/2013. | 08/26/2036.
749357  AA 7 |RCKT 191 A1 - CMO/RMBS ...103.731 ..1,018,432 1,035,270 [ ..o | eererereened(2,219) i v | 20003.500 | e 2.283 [MON...| ... 10/11/2019. | 09/27/2049.
749389 AA 0 |RCKT 201 A1 - CMO/RMBS ..102.773 ..1,968,984 1,882,920 | ..oovvvvcreriiniins | e 16,284 | i e 0000 3.000 [ 5.830 | MON... 03/27/2020. | 02/25/2050.
74951P  DQ 8 |RESIF 2005-A B3 - CMO/RMBS............coovvureriereiienerieseiiesenienens 3,161 359,592 210,659 [ e | e 1,915 | 271124 | e |0 0729 | MON... | ... 03/09/2012. | 03/10/2037.
74968R  AA 3 |RPIT 191 A - CMO/RMBS ...100.508 4,266,638 ..4,245,076 A217,442 | o | 3,990 | s e [0 2.750 L 2.936 |MON... | ... 10/09/2019. | 10/25/2063.
74969B AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS..........ccccocovurvuinnnee ..100.211 | . 3,317,219 | ... ..3,310,239 3,309,155 | .ovoeverererncernveinnens [ eernrrinnnnnnn{132) [ [ e | e 1710 | i 1.713 |[MON... | ... 06/19/2020. | 06/25/2030.
74969M  AA 3 | RMF PROPRIETARY ISSUANCE TRUST, SERIES 2.........ccccoeevmvvicmnivcrine | eviene [ [ v 4[1AFE oo | v L A04.752 | 1,948,774 | .....ccco..cc. 1,860,365 1,860,365 | ...oovvveriieriiiins | e | | | 0000 3.290 [ 3.250 | MON... 04/24/2020. | 04/26/2060.
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75971F  AY 9 |RAMC 2007-3 AF6 - RMBS, 1.D FM. 1,181,736 ..1,493,808 1,153,313 5,103 IV I 3.269 |...... 5.333 |MON... | ...........4,089 | .......... 45,569 |09/21/2010. | 09/25/2037.
759950 EM 6 | RAMC 2004-4 AF5 - RMBS 1.D FM. ..1,621,367 1,495,450 7,194 B 5493 |..... 5.449 |MON... | ... 08/24/2010. | 02/25/2035.
761118 KH 0 |RALI 2005-QS15 2A - CMO/RMBS 1.D FM. 231,104 171,857 4,434 ...10.864 |MON...| ... 02/08/2008. | 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS. 1.D FM. 134,770 108,472 5,092 ...12.271 |MON... 02/13/2006. | 02/25/2036.
76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS..........ccoooevviiiirinnns 1D FM.ii| 1,336,109 1.....97.601 | .ooeco 1,434,119 | i 1,469,371 1,338,485 30,360 | ........n.26,889 | oo 3793 | 6.668 [MON... | ... 07/05/2016. | 05/18/2035.
76971E  AA 2 |RBIT 20HB1 A1 - ABS ...100.342 ..2,999,766 2,999,763 1 [ | e | 1719 | 1.719 [MON... | ... 10/14/2020. | 10/25/2050.
81743A AA 7 [SEMT 2019-5 A1 - CMO/RMBS ...105.590 ..2,749,036 2,795,475 (1,813) [ oo e | 20023.500 | . 3.156 |MON... | ... 11/14/2019. | 12/127/2049.
81745A AB 3 |SEMT 2013-5 A2 - CMO/RMBS ...102.760 814,202 777,407 903 [ oo | eerrerrenerenerens | 200e3.000 | i 4.061 [MON...| ... 03/17/2014. | 05/25/2043.
81745) AA 6 | SEMT 2013-11 A1 - CMO/RMBS ...105.541 526,760 520,778 142 | i e 0000 3.500 [ 3.833 |MON... 02/27/2014. | 09/25/2043.
81745M  AA 9 |SEMT 2013-2 A- CMO/RMBS........oovrvvrrreeeesiessssessiesssossssissessessssenns | cviens ..100.139 | ........... 1,024,371 | ... 1,022,950 931,456 4,256 | ..o | e | 1874 | 4.618 [MON...| ... 07/11/2014. | 02/25/2043.
81748  AA 3 | SEMT 2019-4 A1 - CMO/RMBS.........osvvmmrirrirneirseississessesisssisseessssssssens | seeee ...104.423 ..1,203,098 1,231,407 (3,250) [ c.ooovvercerirreies | e | 00003.500 | e 2.058 [MON...| ... 10/08/2019. | 11/25/2049.
81748K  AA 0 |SEMT 202 A1 - CMO/RMBS..........oooiiiiiiriniiiinnisseiissessesisesessssenens | s ...103.490 ..1,455,232 1,491,611 (T,081) [ oo | e | 20003.500 | e 1.895 [MON... | ... 02/13/2020. | 03/25/2050.
83611M  JX 7 | SVHE 2005-OPT4 2A4 - RMBS........ccooovrimrennrnneinerverirneesenssssissensssssinses | seevene oo | evnerinendt [ 1T.D FMuiciiiis | v 476,755 | .o 98.551 623,210 597,382 [ ..o | v 13,497 | s | oo, [ 200,848 | L 4.336 [MON... | ... 10/09/2013. | 12/25/2035.
855541 AC 2 | STARM 2007-S1 3A1 - CMO/RMBS.........ovevrienrimrierisenssnissiensssssiennns | avveens oo [ evvnrerend [ T.D FMuiciins | e 146,460 ... 87.199 170,862 148,886 2,120 | oo 11,430 | i 02,974 [ 5.244 | MON... 10/10/2012. | 01/25/2037.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS..........ccoommrvemrmrierrirennirnneisnnnisnnninnnnns | evveee | oo | coneereeend | TD FMuciiiiis | i 184,003 | oo 70.736 392,710 237,833 21,288 ...10.793 |MON... | ... 08/27/2008. | 08/25/2035.
86360B AJ 7 |SARM 2006-4 5A1 - CMO/RMBS............coovvvimninnriiineiisnniisneiisnsisnnninns | veneee | oo | cenvcennen [ 1D M ] ..266,732 | .. 88.894 325,759 257444 | . | s 16,041 | s | e [ 203,145 L 8.666 [MON...| ... 09/27/2012. | 05/25/2036.
86363B AA 3 [SASC 2007-RM1 A1 - CMO/RMBS..........ccocoomerrerimrineernseennersensseniseessensanse | wvnens | oo | cvneernendt | T FEuiiiiiiis | 006,638,078 | ..... 96.375 | .............6,667,802 | ............. 6,918,601 6,544,892 6,814 | oo | e | 0000428 | oo 4.389 |MON... | ... 07/10/2020. | 05/25/2047.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS, R IO 103.041 452,313 447,682 26,463 | ..ooveverinnies | e | 200.0.348 | 6.011 |MON... | ... 03/04/2016. | 01/25/2038.
88157V AB 3 | TMTS 2007-BALT A2 - RMBS.........coooueiiireriireiisseeieseeiesssiesesiesesiesenes | e ...403,381 |..... 75.593 775,733 485,555 | ..o | e 32,182 | i | e | 0,448 | 7.302 |MON... | ... 04/30/2010. | 08/25/2038.
89175V AC 7 [TPMT 182 M1 - RMBS......ooiiieririicieriiisiesiesssssssessssssiessssssssenssssssssens | resene 1,880,360 |...105.855 | ............2,117,101 | ............. 2,000,000 1,903,611 8,144 | .o e 023,500 | 4,077 |MON... 10/05/2018. | 03/25/2058.
89176E  AC 4 |TPMT 2018-1 M1 - RMBS......cooiiiiriiiriiereiereieseieseieseseseissesessensioes | s 4 ...106.789 | ............1,067,891 | .............. 1,000,000 953,784 | ..o | ervreeneeen8,507 [ e | 202203500 | 4.378 [MON...| ... 01/17/2019. | 01/25/2058.
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMBS......ccoveirrirrieinieiersssieeesseissnsnnens | renene LAID Mo . 448,114 L 98.672 490,088 484,632 | ..o | 82,257 | [ [ 20003573 L 6.279 |MON... | ... 05/20/2016. | 02/25/2037.
93363P AC 4 |WAMU 2006-AR14 1A3 - CMO/RMBS.........ccoooreiiceiereeeneiieseiieseienens | s A4|3BFM..cc | e 1,611,869 | 99.189 | ..o 1,702,408 | oo 1,716,322 1,751,838 | oo | e 113723 | i | 0 2.644 | 5.494 [MON...| ... 09/16/2016. | 11/25/2036.
93934N AR 6 |WMALT 2006-5 2C2 - CMO/RMBS.........coeveerrmrrreriririiiierieseieesenisnsines | eeens CAITD M| 0| 56.008 131,327 ....52,846 ...24.701 |MON...| ... 04/23/2008. | 07/25/2036.
94980G AR 2 |WFHET 2004-2 M4 - RMBS.........cocomirirmrieennrinninernensesesenssssssssssessnenenns | seevene | oo | ervverenendt [ 1D FMuiiiiis | viviiiinn.82,968 ... 97.560 120,243 116,209 | oo | eerrereen 10,296 | s [ | 1.948 | 3.246 | MON... 10/01/2010. | 12/25/2033.
95002F  AA 2 |WFMBS 2019-4 A1 - CMO/RMBS........commiimierinieierinsieeesisisssssssssnnsns | venene ...103.919 4,191,202 | 4,033,227 4,109,247 | oo | veerernneed(12,398) [ | e | 000.3.500 .o, 2.035 | MON... 11/19/2019. | 09/27/2049.
95002K  AA 1 |WFMBS 201 A1 - CMO/RMBS..........ooovveeereeeereeeereeseseeesesessessesesesssseens | ceneeee ...104.053 ...680,450 653,945 662,085 | .....oooevvreerriienns | cererreened(1,833) [ | e | 20023.000 | 2.049 [MON... 02/14/2020. | 12/27/2049.
97652P AL 5 |WIN 2014-1 A11- CMO/RMBS.......ccooiiiiiirininiiisiisrississsssssssissssesssssssnssssnnss | vnnens L A05.753 | s 311,428 294,485 292,79 [ |30 [ [ 0003500 [ 3.647 |MON... , 06/19/2014. | 06/20/2044.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX 135,330,447 | .......... 147,123,763 | ......... 120,115,589 XXX XXX | e 400,313 | ..... 4,511,908 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05490T  AA 0 [BBCCR 2015-GTP A= CMBS.......oovoiveieeseeesereeeeeeesseeseessssseeesnessessssenns | sveenes ...108.830 2,720,747 ..2,500,000 2,537,324 (7,698) | cvooververeervrns | cevrerirerirnerneiins | 0000.3.966 | e 3.631 |MON... | ............6,885 | ......... 99,150 | 08/07/2015. | 08/12/2033.
056088 AA 8 [BX2019-IMC A-CMBS........cccoovivririrreiieieinnisnicssisessenississisessisnies | wesens | [ cvseeennd | 1D FMuciil | eii..2,000,000 ... 97.492 .1,949,837 ..2,000,000 2,000,000 | .ovoeveerereeirnninens [ e [ | e | 1159 1.161 [MON... | ..........1,094 | ... 33,409 |05/02/2019. | 04/17/2034.
12527TE  AD 0 |CFCRE 2011-C1 A4 - CMBS.........oooiriiireiireiieneiseseiiseseisesessssessesesnenees | v ...100.163 144,257 144,306 (315) | evereererrnrines [ e [ 4961 [ 3.875 |MON... | ..cccccceei59B | e 7,157 | 08/04/2011. | 04/15/2044.
12531W  BA 9 |CFCRE 2016-C3 A2 - CMBS.......ccooviiiiriiiciincicsisissiseiesiesiisnie | cnviens ..110.720 2,000,000 2,009,714 (2,322) [ oo | e | 00003597 | 3.479 |MON... | ..........5,995 | ........ 71,940 | 01/22/2016. | 01/10/2048.
12593F  BC 7 |COMM 2015-LC21 A3 - CMBS........ooivireiiceiieceieceeiesesiesesieseeiesenenas ...108.448 1,504,191 (1,233) [ oo | e | e 3445 | 3.362 |MON... | ...........4,306 | ......... 51,675 |01/07/2016. | 07/10/2048.
12624K AD 8 |COMM 2012-CCRE2 A4 - CMBS ..103.211 4,015,490 (14,144) | oo i [0 3147 | 2.803 |MON... ..125,880 | 08/08/2012. | 08/15/2045.
126250 BF 9 |COMM 2013-CCREQ A4 - CMBS.........ovveeeererrereesesieseseesesesesssesessssssesens | ceenene ...108.016 . . 4,544,089 (19,490) | s | e [ 4219 | 3.820 |[MON... | ........15,822 | ....... 193,107 | 10/16/2013. | 07/10/2045.
12632Q AW 3 |COMM 2014-CCRE18 Ad - CMBS.........oooveuriiiriinreiseneieseieseisesiienees | e ...108.376 .1,030,980 951,295 953,750 (1,270) | oo | e | 2003550 | e 3.418 |MON... | .........2,814 | ......... 33,771 | 06/19/2014. | 07/17/2047.
12632Q  AX 1 |COMM 2014-CCRE18 A5 - CMBS...........coooreiceiereieceeeseeesesseseienees | e ..110.153 | . 1,101,526 | .............. 1,000,000 1,010,502 (3,332) [ oo | e | 2000 3.828 | e 3.481 |MON... | ..cc.......3,190 | ..ooooe 38,280 |06/19/2014.| 07/17/2047.
193051  AA 7 |COLD 2020-ICE5 A - CMBS..........cooooviiiiriiririnniciissicsississississsienss | s ..100.000 | ....ccovoueee 2,500,000 | ...ccoounvee 2,500,000 2,500,000 | ..oocveeririiniicnnns | e e | e |0 1.059 | 1.073 [MON... | ........... 1,250 | ... 3,401 | 10/22/2020. | 11/16/2037.
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20048E AY 7 |COMM 2013-LC6 A4 - CMBS 1.D FM. ...103.904 2,917,928 ..2,808,306 2,753,610 27,279 IV I 2,941 | ... 4.018 |MON...| ..........6,883 | ....... 106,160 |09/06/2013. | 01/12/2046.
233050 AA 5 |DBRR2011-LC2 A4A - CMBS 1.D FM. ...100.325 .1,044,672 1,044,998 (6,861) .. B 4537 |... 3.902 |MON... | ... 09/21/2011.| 07/14/2044.
23305Y AJ 8 [DBUBS 2011-LC3 AM - CMBS........oovviiiriicrinsicisirissiseiiesiessens 1.D FM. ...100.972 500,000 498,649 1,556 | oo | e [ 205,335 | 5.730 [MON...| ... 08/11/2011. | 08/12/2044.
30288L AN 3 | FREMF 2016-K53 B - CMBS 1.D FM. ...110.562 ..1,000,000 985,329 2179 | oo [ 4021 [ 4.329 [MON... 06/16/2016. | 03/25/2049.
30291  AJ 2 |FREMF 2013-K29 B - CMBS 1.D FM. ...105.527 ..2,250,000 2,116,434 5417 | oo [ e | 03476 [ 6.273 |MON... | ... 07/17/2013. | 05/25/2046.
30295D AG 7 | FREMF 2016-K57 B - CMBS 1.D FM. ...110.840 600,000 583,957 2,226 | oo | e | 0003919 [ 4.492 |MON... | ... 09/15/2016. | 08/25/2049.
30295R AS 0 |FREMF 2016-K59 B - CMBS 1.D FM. ...109.093 500,000 467,199 4,688 | ..ocoorricnis | e | 2003576 | 4.918 |MON... | ... 11/15/2016. | 11/25/2049.
36192C AE 5 |GSMS 2013-GC10 A5 - CMBS 1.D FM. ...103.769 ..4,000,000 3,923,316 36,202 [ oevieririneis | e | 2.943 | 3.941 | MON... 09/04/2013. | 02/12/2046.
36197X AK 0 [GSMS 2013-GCJ12 A4 - CMBS. 1.D FM. ...105.126 ..6,150,000 5,999,800 6,064 | ...oooooiiiricnis | e |20 3135 | L 4.289 |MON... 10/18/2013. | 06/12/2046.
46590K AD 6 | JPMCC 2015-JP1 A4 - CMBS 1.D FM. ...111.598 ..2,000,000 2,009,319 (2,315) [ oo | e | 20023.850 | 3.539 |MON... 12/15/2015. | 01/15/2049.
46635T CG 5 |JPMCC 2011-C3 A4 - CMBS.. 1.D FM. ...100.285 841,954 840,171 2,018 | oo [ e |8 TAT [ 5.005 [MON...| ... 08/11/2011. | 02/16/2046.
46636V AC 0 |JPMCC 2011-C5A3 - CMBS.. 1.D FM. ...101.296 ...312,668 308,669 308,344 (435) | covvorvereiienns [ | AT | 4.077 [MON...| ... 09/16/2011. | 08/17/2046.
46639) AE 0 | JPMCC 2013-C10 A5 - CMBS.... 1.D FM. ...104.447 .3,084,832 2,900,028 23,560 | .oocvererireiienis | e | 3143 | s 4.035 [MON... | ... 07/05/2013. | 12/17/2047.
46639Y AQ 0 |JPMCC 2013-LC11 A5 - CMBS.. 1.D FM. ...104.769 .1,047,693 981,320 7,567 | oo [ e | 200.2.960 [ 3.805 | MON... 07/31/2013. | 04/17/2046.
61690A AD 6 |MSBAM 2015-C27 A3 - CMBS, 1.D FM. ...108.368 .1,083,678 . 1,010,117 (2,681) [ oo | e | e 3473 | 3.151 [MON...| ... 02/17/2016. | 12/17/2047.
61690F AL 7 |MSBAM 2015-C22 A3 - CMBS, 1.D FM. ...106.121 .1,036,802 977,000 976,700 (202) | covveeveereiienns [ | 2. 3.046 | 3.037 |MON... | ... 02/12/2016. | 04/17/2048.
61690Q AD 1 |MSBAM 2015-C23 A3 - CMBS 1.D FM. ...108.877 2,118,166 | .............. 1,945,473 1,983,498 (8,138) [ ..ooevverrrrireies | weerereneiieneinens | 003451 | 2.911 [MON...| ... 02/11/2016. | 07/15/2050.
61761Q AE 3 |MSBAM 2013-C8 A4 - CMBS 1.D FM. ...104.320 11,043,198 986,197 6,321 | e | 03,134 | 3.829 |MON... | ... 08/28/2013. | 12/17/2048.
92936C AJ 8 |WFRBS2011-C4 A4 - CMBS 411D FM.......| . ...100.569 | . 2,011,387 1,997,243 (4,316) | ..o | v | 0004902 | 4.640 [MON...| ... 08/05/2011. | 06/17/2044.
92938E  AM 5 |WFRBS 2013-C16 A4 - CMBS.........coovrrrririiieineieisiseessssssessssssssssnnns | avnvne [ oo [ rernnnns 411D FMocciiin | e 1,037,664 |...107.550 | .....ccccene. 1,105,018 1,030,129 (A19) [ coovrervrrererinns | e [ 8136 [ 3.986 | MON... 09/17/2013. | 09/17/2046.
94989Y  AY 9 |WFCM 2016-C32 A3 - CMBS.........coorieiriiiieniiinniissniissniessniesenssssnnesenees | onnene | oo | ceneeonnes 4|1.D FM. ...1,009,976 |...108.404 | ............ 1,084,041 1,004,678 (1,203) | ..o v | 2000 3.294 | 3.180 |MON... 02/03/2016. | 01/17/2059.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ..55,062,742 XXX ...59,058,943 55,620,404 (V) 48,726 | oo 0 XXX XXX XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
000366  AA 2 |AASET 2017-1 A- ABS........oooiiiiiiiriineiiccisssissesnsisesssissssnsies | v 2|2BFE.. | s 1,471,118 |..... 92.740 | .ccovvven 1,360,070 | ..ccooovvvnve 1,466,535 1,466,539 | ..o | e (134) i s | 2000 3.967 | 3.964 |MON... | ........... 2424 | ... 58,173 | 05/30/2017. | 05/16/2042.
00038R  AA 4 [AASET 2019-2 A= ABS.....osvrvinreenrrenneeneneseesesnsssesssssssssnnsssnessnnnsens | avnene | oo | eevvennend | TG FE s | iirienn.912,838 ... 94.540 | ..coovvvns 863,003 912,844 912,851 [ .o | eeverrenreneen T [ i | 200.3.376 | 3.376 |MON... | .....c...... 1,284 | ... 30,818 | 10/07/2019. | 10/16/2039.
000823  AA 2 |ABPCI I AT -CDO....ccovrvirierinrinicsniseresiesesnsessiessssessenississsssesssensses | svvvens | C v | TAFE s | 1s....2,000,000 ... 99.935 .1,998,701 ..2,000,000 1,999,026 | ...oooovveerierinrinns | v 811 | | |0 1.998 [ 2.033 |JAJO.. | v 8,105 | .......... 62,366 |06/02/2017. | 07/20/2029.
000823  AC 8 |ABPCIII A2 - CDO.......coooiviieriieiieeeiereeisesisesiesesessesissessssssseseseenes | v 100.050 .1,000,500 ..1,000,000 999,340 [ ..oocveorrreirriiienns | eerrirrenieeeeni 285 [ | e | 000 2.568 | 2.602 [JAJO.. | oo 5208 | ..o 36,962 | 06/02/2017. | 07/20/2029.
00085U  AA 9 |ABPCI4 ATA - CDO....cooveririririnniserineienisnissisessssssessnississsennss. | cvevens | G vvvceend | LAFE i | evenss..3,000,000 | ... 99.613 .2,988,377 ..3,000,000 2,998,411 | oovveevvrerriennn [ e T4 | s | e [ 1748 | 1.779 [JAJO.. | ......... 10,636 | .......... 85,945 | 12/20/2017. | 01/20/2030.
00085U  AJ 0 [ABPCI4ATB - CDO.......oovieeeiieeieeiieseeeiesesiesessesesesesesssesesesesesssnesinns | aeeeens ...100.100 .2,002,000 ..2,000,000 2,000,223 | oo | o8B [ | e | 2002.3.800 | 3.812 |JAJO.. | .......... 14,989 | .......... 76,000 | 12/20/2017.| 01/20/2030.
00102D  AC 2 |ACIS 145 A2 - CDO......coovirrieriieierissisiesisssssesse e sessssiessssssssssssss | sessee ..100.213 242,461 242,480 | ..o | e 13 [ [ 003535 [ 3.538 |FMAN. | ...cccceeee 1428 | o 8,571 | 10/09/2014. | 11/02/2026.
00180A  AA 7 [AMSR 2020-SFRT A= CMBS........ccivereeeveeeeeeesseeeseeesss s ssssesssesnes | sveinee ...101.868 | .............2,035,404 | ........... 1,998,083 1,998,789 | ..o | evvvvmeneeeen T [ e | e 1.819 i 1.817 |[MON... | ...........3,029 | ......... 26,334 | 03/04/2020. | 04/17/2037.
00180A AB 5 [AMSR 2020-SFR1 B - CMBS..........cocoviiiiieriiinriniissiesiesississnsissiinnns | v ...101.645 500,000 500,642 [ ..oovverrrieniiienns | eerririenrrnennB43 [ s |00 2.120 | 2.098 |MON... | .ccccocecrnn.883 | o 7,656 | 03/04/2020. | 04/17/2037.
00190Y AV 7 |ARES XXVII CR = CDO.......ccooiieiieiireiiceiiesesiesesiesessesessssessseseseesesons | coeeees ..1,041,250 1,041,120 [ oo | i35 [ v | 2000 2.622 | 2.633 [JAJO.. | .o 4,930 | e 38,274 | 06/09/2017. | 07/30/2029.
00190Y  AZ 8 [ARES XXVIIAR2 - CDO.......ccoomiiiiiniiiiiiniisnissiesiesesessssississesiesiesens. | cviens ..2,000,000 1,999,744 | oo | e8| e | 1597 [ 1.603 [JAJO.. | .........5768 | ......... 52,674 | 06/09/2017. | 07/30/2029.
00213R  AB 9 |ARLFR 121 A2 - ABS......ccovirrmrmrenennsnisersersssssnsnsenssssssensessssssesssnssns | ovneene | oo | evereveeenidh | T FEuviiiii | iii.3,469,688 [...103.527 | ..............3,623,451 | ..ccooccvnnnee 3,500,000 3,492,436 | ..o [ 3,859 | s | e [0 3.810 | 3.957 |MON... | ... 133,350 |03/27/2014. | 12/15/2042.
00214M  AA 1 | ARLFR 1406 A1 - RMBS 488,182 488,182 | oo [ e 9,310 [ | |20 2.920 2.938 |MON... 14,252 | 06/23/2016. | 06/15/2044.
00214M  AB 9 | ARLFR 1406 A2 - RMBS.........coscumvrrnerrerireriseenseessenssnsnenssensssesensssssnens | sevvene | oo | evevnenedt | LF FEoiiii | vii000.2,998,301 {...100.226 | ..............3,006,766 | .............. 3,000,000 2,999,407 | oo [ 218 [ | e | 2003970 | 4.009 [MON...| ... 119,100 |06/18/2014. | 06/15/2044.
00217L  AA 0 |AREIT 2019-CRE3 A - CDO/CMBS..........coooreiirriieneiieneeinseiesseisesesennees | v ..1,000,000 1,000,000 | ..o | e | e | e | TAT4 [ 1429 |[MON... | .ccccce0rrin522 | oo 16,826 | 08/09/2019. | 09/16/2036.
00217L  AC 6 |AREIT 2019-CRE3 AS - CDO/CMBS..........coeoorerrrrririresriissiesisssssssssessienss | avvie ..1,000,000 1,000,000 | ..o | cevriereeieenniinnenes | e | e | e 1454 | 1.597 |[MON... | ...............646 | ........ 19,673 | 08/09/2019. | 09/16/2036.
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00255U  AA 3 |AASET 2020-1 A= ABS.......coccoviiviierinrinnisisniissisessnississisessssssesnins | cvevs | oo | evvvesnenn | LG FEiiiiiis | 1,901,694 | ... 94.131 1,790,113 | 1,901,727 1,901,712 IV I 3.351 |...... 3.351 |[MON... | cc0ecc..e.2,832 | e 52,575 |02/03/2020. | 01/17/2040.
00452P  AD 9 [ACIS 2015-6 A2 - CDO........oorvvirmreireiineiieneiieseesesissesssssesnssessssienss | s ...100.175 ...414,657 413,933 413,933 B 3.367 |...... 3.380 |FMAN. | ..........2,323 | .......... 13,937 | 03/04/2015. | 05/03/2027.
006346  AS 9 | ADMSO 181 A = ABS.......ooomiriririnniiessiessi s ...105.445 .1,009,709 957,567 961,321 [ oo | rvrrrirnenneena(B07) [ s | 04810 | 4.754 |MON... | .ccoccc....2,047 | oo 46,059 | 10/31/2018. | 11/16/2048.
026650 AA 3 | AH4R 2014-SFR2 A - RMBS ...107.814 894,267 893,381 [ ..ovvevrrenenernnnns | vvrrrrnnnenns(146) [ o o | 0000 3.786 | v 3.796 33,969 |09/10/2014. | 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A - RMBS ...107.986 | ..............3,078,862 | .............. 2,851,173 2,859,599 | ..o [ e 2,896) [ s [ | 203678 | 3.578 01/22/2016. | 12/18/2036.
02666A AA 6 |AHAR 2015-SFRTA-RMBS.......cooooioverereeeereeneseeseseeseseeseseesessessssesenes | ceenene ..107.339 | .............2,405,868 | ............. 2,241,378 2,239,032 | oo [ eeenrrnnnnnnn(228) [ | e | 2003467 | 3.479 02/26/2015. | 04/17/2052.
02666A AB 4 |AHAR 2015-SFR1 B - RMBS.........oiiiiiiriiiriiereiieeeeieesiiesssisesiesssienenes | e ...106.241 600,000 599,304 | ... | e (89) | o i 0 3.813 [ 3.830 02/26/2015. | 04/18/2052.
02666A AC 2 |AH4R 2015-SFR1 C-RMBS........cccooovimvviiriiiiriiiinnns ...107.022 540,000 537,961 [ ..vvveeiniieniiinnns | 228 [ | e | 4110 | 4.196 06/29/2015. | 04/18/2052.
02666B AA 4 |AH4R 2015-SFR2 A - RMBS ...109.098 455177 454,893 | ... [ (8) [ | 03732 | 3.754 09/11/2015. | 10/17/2052.
02666B AG 1 |AH4R 2015-SFR2 XS - RMBS .....0.001 5 (S5 SOOI [OTIUROTIURRRURRTIUR TTUSOPIURRTIURRTIUR DU ISP PR 09/11/2015. | 10/17/2052.
03330P  AA 7 [ANCHF 5 A= CDO.....ooiiiieiiceiiereiieceiieseiiseseisesessesessesessessseseseseies | e ...101.963 3,400,000 | ..cvooueveeriiieniins [ s | v | e | e 100 | 4.099 [AO...... | .......25,557 | ....... 139,400 |01/26/2018. | 04/25/2036.
03330P  AJ 8 |ANCHF BRBR - CDO.......cccoooimmriirriienniisneissneissneissnssssnesssnsssssssssnenns | cvnneee | oo | ceneennen | LD FEcii | niiii21,600,000 ... 99.155 . 1,600,000 e | e [ 2003370 | 3.369 |AO...... | ccouvrnenee 9,885 | .coovvenn 3,445 | 09/17/2020. | 04/25/2036.
03665A AA 5 [ANTR 2017-2 A= CDO.....cooivvireriinereereeieseeiesesissesissssisssssssssssssesesnens | coeeene | oo | cenveveeend | TAFE L | 10221,800,000 ... 99.891 11,798,031 1,793,622 (4,867) .. 51,567 | 11/09/2017. | 01/22/2030.
03665L  AA 1 |ANTR 2018-3 A1- CDO......cccccosmvviirriienriiinniisneiisnsissnessnsssnssssnssssnnes | wvvvene | G| i | LAFE. i | <..inns.2,000,000 ... 99.158 .1,983,167 2,000,967 (289) .. 11/20/2018. | 01/21/2031.
03666L  AA 0 |ANTR 201 AT = CDO.....cooomieiririieeieeeieeiisesisesisesssessesssssseseensesens | v ...100.692 . 2,000,000 09/18/2020. | 10/23/2031.
038370  AA 0 |AQFIT 19A A-ABS.......ooiviieiineisseesessssesss s [ v ...102.529 624,366 624,279 2 09/16/2019. | 07/16/2040.
038413  AA 8 | AQFIT 2020-A A - ABS.....oouiiiiieiieeiscieeiesssesteseessssissessssssssssssssnins | aesi ...100.499 | ............1,845,176 | .............. 1,836,006 1,835,676 9 08/19/2020. | 07/17/2046.
03880V AA 8 |ARCLO 2019-FL2 A- CDO........coovvvimrriiirriisnriisniissneissniissnsissnssssssssnnes | conneee | C | e | LAFE L | iiie3,500,000 ... 99.414 3,500,000 11/01/2019. | 09/15/2034.
03880W AA 6 |ARCLO 2020-FL1 A - CDO......coocveervererrerereereneireneiseneisenessesesssseisenes | eeevens | C [t | TAFE s | 1100001....2,500,000 | ... 98.530 . 2,500,000 . . ; 27,208 |02/21/2020. | 02/15/2035.
03880W AC 2 |ARCLO 2020-FL1 AS = CDO......oevevrvriererrnrirersnissirsnsssssissnssessessssssessensnnes | sovvene | Gl vvovevnndd | LAFE s | iviinnnn...500,000 ... 98.203 500,000 500,000 [ oo | e e [ e | 1.559 |...... 1.564 |MON... | .cocovrrienee 368 | oo 6,604 | 02/21/2020. | 02/15/2035.
04016U  AE 7 |ARES XLVI A2 - CDO......cosreiirriiereiieceieseiieseieseiesessssessesesssssiseseins | aeevens ...100.000 ..5,600,000 5,516,797 | .covoervierivieni [ v 16,357 12/18/2018. | 01/15/2030.
05492A°  AJ 0 [BFNS AR - CDO.....ccoviiiiririiiinsieiesissississssissssesssnissisessessssnsss. | ariens ...100.000 17,136,691 | ........... 17,136,691 . 09/10/2020. | 01/25/2029.
05492E  AE 3 [BDS2019-FL3 B - CDO......ccoooomsrveremrerereerenerrecesrenessenessssesssnsssenssinnnenes | cveeene | oo | cenvereeen2 | 1D FEciiiiiis | 1,004,083 | ... 98.880 1,001,143 (1,677) .. 02/13/2019. | 12/17/2035.
05492K  AA 7 [BDS2019-FL4 A- CDO......cccooovrviirriiinniinnessnrssnsissnessnsissnsissnsissniees | conneee | C | covceend | LAFE L | iiiiin4,550,000 ... 99.879 |. . . 4,709,364 | ....covvveinriinniiins | e 159,364 03/20/2020. | 08/15/2036.
05492K  AC 3 |BDS 2019-FL4 AS - CDO......ccooormrrrrmreererrersceereneesenessenessssessessssssesinsnes | coeeene | O | cevcveend | TAFE L | 121,000,000 ... 98.307 | oo 983,073 | .covvos 1,000,000 1,000,000 07/17/2019. | 08/15/2036.
05492K  AE 9 [BDS 2019-FL4 B - CDO.......ccoevricmrirrrrerirsrinniveiinninenisenissisesssssiinsssenens | wveven | Gl vt | LD FEciiiis | 1nn..3,090,469 | ... 97.794 .3,056,070 ..3,125,000 3,092,497 2,028 09/28/2020. | 08/15/2036.
05492Q  AA 4 |BDS 2020-FL5 A - CDO.......coovveerverereereneereneersneisenesssnessenessssesssseisnnes | evevene | G| v | LAFEiiiiis | 1iien.2.1,500,000 ... 99.318 1,489,773 1,500,000 01/08/2020. | 02/18/2037.
054968 AB 8 |BFNS A-CDO.....ccccoovrivriveriinrinieenisnniseisenisnesesssssisssssesisesssssssssssssiennss | svveene | G v | LB FE s | 1iei...3,963,095 ... 99.895 .3,978,824 3,958,877 (7,425) 03/20/2019. | 03/25/2030.
05586A  AA 6 |BSPRT 2018-FL4 A - CDO........ccoovoierreeceereceereceirenensenenssnessenensensssenenes | cveeeee | oo | cenvernenn | TAFE i | 1,499,396 | ... 99.453 | . 11,491,200 | ... . 1,499,254 | ..o | e 46 09/27/2018. | 09/17/2035.
05586A AC 2 |BSPRT 2018-FL4 AS - CDO.....c.ovvevrvrrerernrireieiseienssisessnssssssssnssessensans | wvnvne [ [everinne2 | TAFE i | v 1,500,000 | ... 98.89%4 | oo 1,483,409 | .............. 1,500,000 1,499,746 (32) 09/27/2018. | 09/17/2035.
05587T  AA 4 |BSPRT 2019-FL5 A - CDO.......coovvvrveiceireceereceiieneissnenssnesssnessssnessenenes | coneeee | oo | cevveeeenn [ TAFE i | 5,749,875 [...100.000 | ..............5,748,000 | .............. 5,748,000 5,749,821 (54) 12/16/2020. | 05/15/2029.
05605G  AJ 1 |B2R2015-2B - RMBS.......ccooviiiiiiinriiniinsiceisssississieeiesississsiiens | cvviens 492,300 492,300 (1,771) 11/10/2015. | 11/18/2048.
05973B  AA 5 |BANC 2019-CRE6 A - CMBS 993,685 54,239 03/23/2020. | 09/17/2036.
09630A AE 6 |BLUEM2018-3 A2 - CDO 1,199,322 (352) 10/03/2018. | 10/25/2030.
09748R  AA 6 |BOJA 2020-1 A2 - ABS........oooomeveeeeeeeeeesssesesessseeesssessesssssssssesssssssn | arvvens ...101.281 ,532, . 2,500,000 09/29/2020. | 10/20/2050.
10901U  AA 0 |BDF1A-CDO.. ...103.848 2,076,952 ..2,000,000 2,000,000 02/02/2018. | 04/25/2036.
12326Q  AA 2 [BJETS 19T A= ABS.....oiiieiieeeceeieesisssesiesesiesesesssseeseseesesessssenne | coneeee ...102.109 ..780,177 764,060 764,055 | ..o | e 15 06/11/2019. | 07/15/2034.
12327F  AA 5 |BUETS 201 A= ABS ... ssssesesiesessnnens | arevens ...101.349 .1,967,762 ..1,941,580 1,941,553 0 10/21/2020. | 11/15/2035.
12434L  AA 2 | BXMT 2020-FL2 A - CDOICMBS.........coooevvrrnerenrireressessissssesssnssssianss | vosnnnn | oo | convvenieidt | TAFE i | nnn.2,000,000 ... 99.502 | . .1,990,049 ..2,000,000 2,000,000 01/31/2020. | 02/16/2038.
12479R AB 3 |CAUTO 2014-1 A= ABS......coomieiiriiireiieseiseseiieseissssssesesssssissssissessinns | oneees ..100.278 | i 926,210 923,642 923,583 | ... | e 90 10/10/2014. | 10/17/2044.
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12479R AD 9 |CAUTO 2017-1 AT = ABS.....ooirirriireiieessieeisssssssesssssssssssssssssesssssnns | oeeees ...100.151 919,408 919,347 O 3.870 |...... 3.907 [MON... | ...........1,581 | .......... 35,490 |03/30/2017. | 04/15/2047.
12563  AS 6 [CLIF 203 A-ABS.......ooiiiccicinsieseissssses s | creeens ...100.857 972,500 972,301 BV O 2.070 |...... 2.070 [MON...| .........1,678 | ............ 3,355 | 10/02/2020. | 10/18/2045.
12803P  AB 4 |CAJUN 2017-1 A2 - RMBS.......cooomrriimriineiinnniisnsisssissssissnsissnsisnnniens [ coninne [ oo | onneieonns 4 ...101.849 ..1,790,000 1,784,992 B 6.500 |...... 6.740 05/26/2017. | 08/20/2047.
143100 AA 6 |CGFM 2015-1 A1R - CDO 2|1AFE...... | ............3,000,000 |..... 99.321 2,999,489 | ...ooovvvinniiinni [ et (8T0) | s | e [ 1787 | 1.774 08/02/2018. | 10/15/2031.
14310Q  AE 8 |CGFM 2015-1 A3R - CDO......ovvimiiiiiiciieiciissississiesisssssnssssisssis | cvene | oo [ cvseiiens 4[1AFE... | ......1,000,000 |.... 99.812 1,000,032 | ..o | ervirieeneen 100 | i e | 04560 [ 4.586 08/02/2018. | 10/15/2031.
143150 AN 9 [CGOMS 172 A2B - CDO.......ooiveeieiceiiceeiecesiesesiesesseseseeseseeseseeneseenenes ...100.297 999,815 [ ..o | et 99 | s | e [ 203793 | 3.814 05/18/2017.| 07/21/2031.
14576A  AA 0 |CARM 201 A1 -RMBS ...100.200 . 1,999,172 0 [ | v | 0000 2.010 | 2.012 11/18/2020. | 12/15/2050.
15672A  AA 0 |CERB XVIITA - CDO........coovvviriiriiieceiseneisnissneessneessnisssnssssnssssnsnns | evevene | oo | conneeeencd | TAFE i | i.962,238 | ... 99.934 962,238 961,922 (324) | oo [ e 01987 [ 2.044 03/30/2017. | 04/15/2027.
15672R  AA 3 [CERB 24 A1-CDO.....ccoovvcricsiivciicrerisnicssicssisssesissesssisssisssessisensnss | seeens | C vt | TAFE i | 12,500,000 ... 99.269 500,000 499,868 102 | oo e | 1637 [ 1.655 06/29/2018. | 07/15/2030.
15673G  AA 6 [CERB 19 AT -CDO.....cooovviriciciiccicecesseisseisnessssssnsssnesesssssnenens | connene | oo | coneeennnd | TAFE L ] iiii4,000,000 ... 99.602 4,000,000 4,000,412 259 | v | e 20 1.987 | 1.991 05/17/2017.| 07/16/2029.
15673G AE 8 |CERB19B-CDO 1,000,000 [ ..ooveomrieririiienns | eeeviereeieeneiienenes [ e | vereenenesenennns | 000 2.537 | 2.551 05/17/2017.| 07/16/2029.
15673K AA 7 |CERB 20 A-CDO. 2,296,540 1,220 [ .o [ e [0 1.837 | 1.935 06/26/2020. | 10/15/2029.
15673N AA 1 |CERB22A-CDO 3,001,369 (231) | oo [ e | 01637 [ 1.619 02/08/2018. | 04/15/2030.
15674H AA 3 |CERB29A-CDO.. . 1,500,000 ..250.000 ... | 10/16/2020. | 10/15/2032.
17181C  AA 6 |CIMLT 181 A- RMBS 298,016 298,000 [(C) 1 SSTOURTOURSPOUON EPPPUURPOUROPOUROPORN VOPOON N7 & B DOV 1.593 ..6,199 | 05/15/2018. | 03/20/2043.
172756 AA 4 |CIRUS 181 A-CDO.......ccccovvvrrinrninnns ...106.906 | .............4,276,226 | .............. 4,000,000 4,000,000 [ oo e | e [ | 048000 | 4.799 11/02/2018. | 01/25/2037.
194210  AA 2 |CASL 2019-A A1-ABS ...101.137 . 792,246 788,619 220 | oo | e | 21548 | 1.664 06/26/2019. | 12/28/2048.
202670 AA 7 |CBSLT 2016-B A1-ABS.... ...101.770 ..412,367 405,196 405,115 | oo [ e 10 | oo [ 02730 [ 2.751 10/13/2016. | 10/25/2040.
21872M  AA 0 |CAFL 182 A-CMBS ..107.612 | . 1,272,386 | ............. 1,182,386 1,182,307 (27) | covverereerrenes [ e | 4026 | 4.018 12/06/2018. | 11/15/2052.
233046 AE 1 |DNKN 2017-1 A2l - RMBS .. 102.657 | .o 1,996,679 | ....ccceoeee 1,945,000 1,945,000 | .oooviiiiiiiiciieins | e | [ | 20003.629 | 3.645 09/14/2017. | 11/20/2047.
233046 AF 8 |DNKN 2017-1 All - RMBS.................... ...106.192 ..3,890,000 3,890,000 | ..o [ e | e | e | 20030 | 4.050 09/14/2017. | 11/20/2047.
233046 AM 3 | DNKN 2019-1 A23 - RMBS ...107.507 ..3,209,375 3,249,705 (6,188) | cvvvvvrrerrerrnis | e | 04002 | e 3.835 11/07/2019. | 05/20/2049.
23341B  AC 9 |DRB2016-BA2-ABS ...102.042 . 166,149 166,118 A | s | e [ 2000.2.890 | 2.915 . 05/12/2016. | 06/25/2040.
244608 AA 3 |DPATH 181 A1-CDO................ .4|1AFE.... | ........1,000,000 |... 99.147 | .. ..991,466 | .............. 1,000,000 1,000,311 (B7) | covveereiienniienns [ e 201937 [ 1.933 |JAJO.. | ... 4,197 12/07/2018. | 01/15/2031.
244608  AJ 4 |DPATH 181 A2 - CDO......coooueeiceiireiieceiiesesiecesiesessesesseseseessssesessenens | v [oF [ 4|1AFE...... | .........3,000,000 |..... 99.902 | ..coovvvvnnne 2,997,068 | ....ccocoeene. 3,000,000 3,000,709 | ..o [ e T3 | oo | e [ 208526 | 4543 [JAJO.. | ......... 28,665 12/07/2018. | 01/15/2031.
24460R  AA 1 | DPATH 201 A1 - CDO...covvvvirvrrirnrrinerinnerinensissrsnnssssssssssssssssssssssssssnnns | senvns | C e 5| TAFE s | vii00..2,000,000 | ... 99.535 .1,990,705 ..2,000,000 2,000,000 | .ovooverererininninnns [ e [ | e | 20 2.634 | 2.070 |JAJO.. | oo 10,829 03/05/2020. | 04/17/2032.
25755T  AE 0 [DPABS 2015-1 A2 - RMBS.........ooiiirieiieiiieeieseiieseeiesesiseesessesieseneenns | oeeees ...105.679 .2,023,753 1,915,000 [ ..o | cevrieneiieeniennnes [ e | e | e AT4 | 4499 [JAJO.. | oo 15,707 10/14/2015. | 10/25/2045.
25755T  AH 3 |DPABS 2017-1 A23 - RMBS........ccovinriirinieiersnissiesississiensssssessssessnsns. | rnnene ..107.130 .3,117,483 2,910,000 | .ovoocveererriinninnns [ [ | e | o118 | 4.139 |JAJO.. | oo 21,970 06/12/2017. | 07/25/2047.
25755T AL 4 |DPABS 2019-1 A2 - RMBS.........cooviiieeiieicciiseeieseeiesesissessssesiesenienns | oeeees ...106.221 | . 1,577,382 1,485,000 [ ..o | cevriereiieeniiennnes [ e | e | 0000 3.668 | e 3.668 | JAJO.. | .........e. 9,986 11/06/2019. | 10/25/2049.
25755T  AM 2 | DPABS 2019-1 A2 - RMBS.......covviiririirininsiensssseeesssssssensssssssssnssesiens | avnvene oo [ oernnns 4 ..106.469 | ............. 3,689,142 3,466,894 132 [ | e | 00.3.668 | 3.665 |JAJO.. | ..ccvoue 23,301 12/05/2019. | 10/25/2049.
26209X  AC 5 [HONK 202 A2 - RMBS........coooiivireiireiieneniesesiesesiesesieseseesesssssesesesenens | oeeees ...100.726 .1,007,260 1,000,000 [ ..o | cevriereeieeneienenes [ e | e | 200 3.240 | i 3.240 |JAJO.. | oo 1,530 | ... 10/29/2020. | 01/20/2051.
28851Q  AE 3 |ECLO IR AR - CDO.....cciiiiiriiniiiiesiceissisiesie s ssissienins | crviens 451AFE. ... | 2,919,680 | ... 99.781 12,913,289 2,919,594 265 | .ovierrnrrinins | e | 201895 | s 1.862 [JAJO.. | .......... 11,988 08/08/2018. | 10/15/2029.
28851Q¢ AG 8 |ECLO1RBR-CDO 100.361 .2,007,221 2,000,110 211 | s | e [ 24959 | L 4.986 [JAJO.. | .......... 20,938 08/08/2018. | 10/15/2029.
28852E  AA 7 [ECLO I A= CDO.....ociirierrinreinssiisnsiesssissnsssssssssssissssssnsssssssssnnsseen | coeeene | oo | eenvernenndt | TAFE i | 2,867,511 | 99.807 .2,861,979 2,865,855 (1,087) [ oo | e | 1,921 1.994 |FMAN. | ........... 7,039 12/18/2017. | 02/15/2029.
28852L  AA 1 |ECLO I AT - CDO.....oooivriieriecneisreeeseessesissesessesissessssessssessssessnnes | wvovene | oo | coeneeeend | TAFE i | .. 1,953,498 | ... 99.862 .1,950,807 1,953,648 206 | .eoereeriecerienis | e | 20 1.868 | i 1.862 |JAJO.. | ...cccceee. 7,401 06/06/2018. | 07/22/2030.
28852L AE 3 |ECLOIIIA2-CDO .100.918 .3,154,289 3,125,196 348 | i | e | 4545 | L 4.583 | JAJO.. 28,017 06/06/2018. | 07/22/2030.
30070R  AA 0 |XAN 20RSO8 A-CDO CAITAFE | 1,343,792 L 98.750 11,326,996 1,343,792 [ oo | e [ e | v | e 1251 i 1.304 |[MON... | oo 747 03/02/2020. | 03/16/2035.
30256W  AA 5 [FDF 1A= CDO....coiiiiiiiiiiieisici s | s c 2 ...100.230 11,002,300 1,000,000 [ ..ooeveoreieriiienns | cevireneiienniiennies [ e | e | e 44000 | 4.396 |MN...... 10/23/2015. | 11/12/2030.
30256W  AB 3 |FDF 1B - CDO....cooeiieiiceiieceiieceiiseceiiesesienesiessssssesessessssesssessssenens | aeeeens [0F 4 ...101.026 .1,010,255 1,000,000 [ ..o | cevrieneriesnriinnenes | e | evenesssnessenennns | 00008.5000 | i 5.497 |MN...... 10/23/2015. | 11/12/2030.
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30258B  AA 9 [FDF 2 A-CDO...ciiiciiiiiciieiiiesisisississsi s isssissinnns | i ...100.075 .1,501,130 ..1,500,000 1,500,000 B O 4.285 |...... 4.282 |MN...... | cccoee...8,749 | e 64,275 | 04/15/2016. | 05/12/2031.
303120 AA 1 [FSRIA19FLT A= CDO....ccoooovireiisceiisressneisssissnesssnesssnsssssssssnsssnnes | avvvs | o [ e | TAFE i ] eiin..3,000,000 ... 99.299 2,978,954 | ... ..3,000,000 3,000,000 . B 1.353 |...... 1.432 11/18/2019. | 12/18/2036.
32010L AN 4 |NWSTR 161R 1BR - CDO.......ovviriiiiiiiiiniinsiieiiesiscsississisesissiesisseies | ovviene ...100.554 2,011,070 | e 2,000,000 1,999,588 (B87) | v [ [203.383 [, 3.376 12/17/2019. | 01/25/2032.
33830) AA 3 |GUYS 2017-1 A2 - RMBS ...104.094 992,500 992,500 [ ..oooveoriiiiniiienns | e [ e | s | 046000 | 4.626 05/24/2017. | 07/25/2047.
34960 AU 9 |FCOBRRAZR - CDO.......cccoiriiiririnriicinsiecienississiesssssiesssessiessinnss. | svveens | oo | cveeenend | TAFE i | 1inns..500,000 ... 99.436 500,000 499,822 (119) ] v [ [ 1.824 [ 1.834 06/29/2018. | 07/10/2030.
34960Y  AE 2 [FCO VIIATF - CDO......oiviieiieeiceeieseeieenissesisesiesesessessssssieseseenns | oeeees 1,000,078 | ..o | e | s [ | :3.800 | 3.808 12/02/2016. | 12/15/2028.
34960Y  AQ 5 [FCOVIIATR = CDO......oorooireiiceirieceieneiseississsisssssssissssissssssnnnes | enees 1,000,000 | ..o | e | e | e | 1817 [ 1.820 01/25/2019. | 12/15/2028.
34961  AC 8 [FCOIXATT = CDO......oivviieiiiriiseiseisesisesissesisesisssssssssessssesnenes | aneeens 1,499,414 (204) | oo [ |l 1771 | 1.794 11/01/2017. | 11/15/2029.
34961 AG 9 |FCOIXB-CDO 1,799,103 (B66) | ..vvveerriinrinns [ e [ 2171 [ 2.191 11/01/2017. | 11/15/2029.
34961 AS 3 [FCOIXFR2 - CDO.......cooirviirieiieiineisneieseiessesssesssessssssssssssssss | anevens ...100.080 4,000,000 | .o | e | e [ e | 002530 [ 2.505 08/04/2020. | 11/15/2029.
34961P AL 4 |FCBSLB2R - CDO.......ccoiiiiceiiereiieseiieseiiesesiesesssesessesesssssesssssssssesnns | coeeees ...100.010 3,500,000 | vvereeenreienneenn [ e | e | e |20 2723 | 2.723 09/14/2020. | 07/11/2030.
34961W AU 9 [FCO TIRBFR - CDO.......cooiiiiiiiceiiceieneissessseissesissssssessssesssnenes | s ...100.045 . 1,000,000 [ ..o | e [ e | s | 0000 3:320 | i 3.334 08/18/2020. | 04/15/2031.
35040U AA 9 |FFIN2017-1A-ABS ...101.892 475,255 475,232 | oo [ e A7 | s [ | 20:3.300 | 3.329 12/06/2017. | 07/15/2033.
35041  AA 3 |FFIN 2019-1 A - ABS ...103.472 516,482 512,037 (3,736) [ coooovverrriieneies | e | 2000.3.860 | e 4.433 19,936 | 03/20/2019. | 11/15/2034.
36165V  AQ 9 [GCICCLOIILLC-CDO.......... ...100.000 | ..............2,000,000 | .............. 2,000,000 2,000,000 | everneeenriienninns [ | e | oo | 200 2.498 | i 2.534 12/15/2020. | 01/20/2031.
361837  AA 5 |GARR 15T AT -CDO.......oovviirriiinciicnciienciisnniisseissnsisnssssnsssnssssnnsnns | wvvene | oo | oo | TAFE i | 11,970,000 .0 99.588 1,983,701 7,028 | oo [ e 201520 [ 1.869 12/12/2018. | 09/21/2029.
36361W AW 6 | GALL 181 B3 - CDO . 100.689 . . 996,487 BT | s | e [ BTT0 | 4.918 08/03/2018. | 01/21/2028.
36655L AD 7 |GRMML 182 A2R - CDO.......oovvveirrriiinriinnisneisnsisnsissnsisssssssnssssnnss | wvvnne | oo | conneeeencd | LOFEiiiii | i 487,813 | L. 99.421 ...497,107 500,000 488,241 429 | [ |0 2724 | 3.231 10/16/2020. | 11/20/2029.
36655Y  AB 3 |GARR 2018-1 A1T = CDO......cooorriereiereeereieneiseneiseneiseseisenssseneensnees | veeene | oo | cenvevnenn | TAFE i | 3,221,172 | 99.656 | . 3215413 | 3,226,519 3,223,669 (730) | covverevviererirenes [ e | 21689 [ 1.770 12/11/2018. | 03/22/2027.
36656A AG 3 [SIX10 181 A3 - CDO....covviririiiiinnieiesieriseississsiesiesissesssisssinss | criens 2100109 | oo 979,661 978,594 978,740 [ ..o | cevrrieeeieenns 37 | e | e | 2003890 | i 3.898 05/18/2018. | 07/17/2028.
375415 AC 0 |GILBT 1B - CDO.....oiiieiriiiireeieceeiesesisesiesesiesesiessssesesseseseessseenens | v ...100.099 2,802,767 ..2,800,000 2,749,958 9,086 | ovvoueeerereerenes [ e | 1837 [ 2.188 12/18/2018. | 10/15/2030.
381362 AL 6 |GTCOP 121R A2R - CDO......oviririrririiniiniriesiesisrisnsissiaesiessesissnssns | avviene ...101.881 .2,037,614 ..2,000,000 2,000,000 | .ovooevirererininninnns [ e [ | e | 04604 | 4.630 06/08/2018. | 06/15/2034.
38172F  AA 6 |GOCAP 34R AR1 - CDO.......cooovermrverereereneereneereneeseneessnesssnessssesssseinnns | wvevene | G| v | TAFEiiiii | 1000..2.2,000,000 ... 99.073 .1,981,465 ..2,000,000 2,000,000 | .evourererereerrninens [ e [ | e | e 1.925 | 1.930 02/28/2019. | 03/14/2031.
38172X  AG 4 |GOCAP 16 ATR - CDO........cccevviirriiinrisnriisneiisnsiisnsssnsissnsissnssssssssnnss | conneee | G| covceennd | LAFE L ] 1iiiin2,000,000 ... 99.517 11,990,337 | ... ..2,000,000 2,000,043 378 | i | e [0 1915 L 4.030 06/23/2017. | 07/25/2029.
38172X  AJ 8 |GOCAP 16 A2R - CDO.........cocveerrrerrirererreceireneensnessesesssnesssnesssnesinnnes | cvneeee | O | cevcveen | LA FE L | 10221,000,000 |.....99.599 | ................ 995,989 | ............ 1,000,000 999,990 153 | e | e | 00002.085 | e 3.197 06/23/2017. | 07/25/2029.
381741 AC 1 |GCBDC 4 A1 - CDO.....coouiiiiiniieiienicisiissiesssiesie s ssiessenens | crviene ..2,000,000 2,000,000 | .o [ e [ | | 2002584 | 2.582 08/07/2020. | 11/05/2032.
38174Y  AA 3 | GOCAP 24MR AR = CDO.......coooriiiriiiceiieseeiesesiesessesesssssesssesesssesesienens | coeeees 999,917 [ oo | e 45 | s | e [ 201825 | 1.833 10/17/2017. | 11/05/2029.
38175B  AA 2 [GOCAP 36 A - CDO.....coooiviiiieiiesiririississsiesiesissesssisssiessesssenenns | criens 2,500,350 (92) | covvererrieerrieens [ e 1525 [ 1.524 02/23/2018. | 02/05/2031.
38176K  AC 7 | GOCAP 42 A2 - CDO......oviceeireeireeieeeeissesissessesessssssesessessssesesnnes | coeeees . 1,000,000 [ ..o | e [ e | e | 02,218 | 2.223 04/12/2019. | 04/21/2031.
38176V AA 7 [GOCAP 4TM A1 = CDO.....oviiiiierieieiesiseisessisissssssesssssessesssssessesssssens | revene 1399 | ... 1,987,978 | 2,000,000 2,000,000 | ...coovivrieinniiniiens [ [ | [00n1.929 [ 2.531 02/27/2020. | 05/05/2032.
38177K  AA 0 [ GOCAP 49 AT - CDO....coiiviiriireiieceeieceeiesesiesesessssssesssssssesssesesnnes | coeeeee 100.075 14,002,990 ..4,000,000 4,000,000 [ .coooovereiiriniins | e | e | e | e 2019 [ 2.808 06/30/2020. | 07/20/2032.
38521V AA 9 |GACM 2019-FL1 A- CDO.....ccoooovvmriinrriinnriisnriisnsiisnsissnsissnsissssisssnsisnnns | conneee | G | covceennd | LAFE L | inisn.3,000,000 ... 99.453 .2,983,577 ..3,000,000 3,000,000 | ..oouvierirriinninnis [ [ | e | 1279 | 1.281 05/16/2019. | 06/15/2037.
38522H AA 9 | GACM 2020-FL2 A - CDO........oorieceeiceiieceiieceiiesesieceiiesesssesesesesesesenes | ceeeens 100.881 .1,008,713 999,904 999,904 | ... | e [ e | e | 00 2.603 | e 2.640 05/29/2020. | 03/16/2035.
390556 AL 2 |GRTLK 141R AR - CDO.......octvvrvinirviiverinrinniicnnissisenississsssssississessennses | svveens oo | evvecnend | TAFE i | 1,996,361 ... 99.736 11,991,084 | .............. 1,996,361 1,996,797 2 | [ [0 1.857 [ 1.855 10/06/2017. | 10/15/2029.
39809L  AA 2 |GSTNE 19FL2 A- CDO......cooovvveereerecerrereerenerrenenssnesssnesssssessssesssnesinns | eveveee | G| v | TAFE i | cn.3,307,544 | L. 99.004 .3,286,946 ..3,320,000 3,308,068 524 | oo | v [ 1321 | 1427 12/16/2020. | 09/15/2037.
40170F  AA 4 [GPIM 2018-1 A1 - CDO......cevovvrrvvirerisrisriceiinniseiissnississiisssssisesssnienns | weeen | Gl v | TAFE i | 1002..3,000,000 ... 99.423 .2,982,674 ..3,000,000 3,000,531 (780) | .ovevevevrivnriens [ everierieriiiniieens [ 1767 [, 1.758 11/20/2018. | 01/15/2031.
40538C AU 4 |HLA 2014-1 B2R - CDO.......coovviecreireiieneeieceiesesesesssessssesessesesesssesnnes | v ...100.297 1,143,208 | ... .1,139,818 1,139,818 [ oo [ e [ e | e | e 3411 3.424 06/16/2017. | 04/18/2026.
411707 AH 5 [HNGRY 201 A- RMBS.......c.osiiiiiriiniiiciiesirinessiseiiesesissssessissniens | cviens ...100.164 1,302,132 | o 1,300,000 1,300,000 | ..o | e | e | e |20 3.981 [ 3.981 11/13/2020. | 12/20/2050.
42770Q  AA 0 [HERO 2014-2 A= ABS.........ooioireeieceeieneeiesesiesessesesssssssssssesssssessssssnnss | cviees ...103.688 | .. ...284,036 273,933 273,825 | ..o | e B8 | s | e [ 200.3.990 | 3.995 , 10/16/2014. | 09/21/2040.
42770R  AA 8 |HERO FDG TR 2014-1 - ABS......costiiirriirriiineiiensiiesesiseessiesssissssissssins | cviens ..106.283 | ...coovnn. 272,195 256,104 256,210 | ..o | e B9 | oo | e | e 750 | 4746 [MS.....| 3,379 | 12,165 | 03/06/2014. | 09/20/2038.
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42806D CH 0 |HERTZ 192 A-ABS ...100.314 228,283 228,235 IV I 3.420 |...... 3.450 |MON... | ... ..130 05/22/2019. | 05/25/2025.
43133 AA 6 |HITR2019-2 A1 - CDO......coooirvierrisneiinneissreissneissneissnssssnssssnesssnesnnns | wvevene | G v | LOFEiiii | 11,924,806 | ... 97469 | .............1,883,146 | ............ 1,932,051 1,923,662 B 1.973 |...... 2.036 | FMAN. 4,129 04/16/2019. | 05/23/2039.
43133K  AA 3 |HCOMF AR - CDO.. ...100.000 ..2,500,000 2,500,000 | ..o [ [ | | 203.250 | 3.264 | FMAN. 13,316 10/23/2020. | 11/01/2035.
43133W  AA 7 |HITRA-CDO ...100.250 ..5,000,000 5,000,000 | ..ooooerveriniiinniins [ e | | e 3714 | 3.835 | JAJO.. 32,501 06/30/2020. | 02/01/2038.
440405 AE 8 |HORZN 181 A-ABS......coooosiiiirrrrieririrennissnniisenssssssisnesisnssissssssssssnsnnes | connene | oo | eenvevsenndh | 1.8 FEiiiiii | i 1,775,231 | 96.592 1,775,269 1,775,300 [ oo | e 35 | s | e [ e 4458 | L 4499 [MON... | oo 3,517 11/16/2018. | 12/15/2038.
44040H  AA 0 |HORZN 2019 A- ABS.......cooooierveinreereneernnenssnesssnesssnesssnssssnssnsssssnnsenns | wvovene | oo | coneeeeed | LG FEiiiiiis | ... 938,145 | L. 96.471 ...905,042 938,149 938,167 | ..o | e 13 | s [ | 3721 [ 3.721 |MON... | ..ccceoeene. 1,551 06/21/2019. | 07/15/2039.
44932B AN 6 |ICG 183 A2-CDO......ccorvoorriereieceiieneieneisnsisnsisnsissnsisssnsissssisssnsins | avvves | o [ coveennd | TAFE ] eiinnnn2.2,000,000 ... 99.996 21,999,920 | .o 2,000,000 2,000,015 (205) | oo [ [ 4440 L 4.466 [JAJO.. | oo 16,033 11/06/2018. | 01/26/2032.
451120 AA 5 [ICONX 2012-1 A2 = ABS......oooeveeeeeeesreesriesniessinneesnesssesssesssssssssssesssienss | convees | oo | evvenresib | #.C FEiviions | covvinrennnn 357,031 | ..ol 60.000 ...214,218 357,031 357,031 (2) | oo | e [ 24229 | L 4229 [JAJO.. | oo 2,768 11/16/2012. | 01/26/2043.
45780K AD 8 |INTOW 161 A - ABS ...103.227 11,032,270 ..1,000,000 1,000,015 8 | e | e | 00002.883 | e 2.883 |MON... 1,281 10/25/2016. | 11/15/2046.
45780K  AG 1 |INTOW 2018-1A-ABS ...109.577 11,095,773 1,000,023 [ ..o | e 14 | s e 4103 [ 4.138 [MON... | ............ 1,824 12/04/2018. | 12/15/2048.
46185)  AA 6 |IHSFR 2018-SFRT A - RMBS.......cccovevirineernrinnernerieeiseesesssssisssssssssnenns | weevene oo | evnerenendt | TAFE s | 1,309,425 | ... 99.168 1,298,529 1,309,425 (101) | oo [ e | 20859 [ 0.843 [MON... | ... 01/26/2018. | 03/19/2037.
46187X AA 3 |IHSFR 2018-SFR4 A - RMBS 3,208,225 285,301 ...16.969 |MON...| ... 03/19/2020. | 01/19/2038.
46602A AJ 1 |IVYH7RAR-CDO 1,000,098 (59) | covvevrerierrrienes [ e | 1748 [ 1.747 | JAJO.. 10/23/2017. | 10/22/2029.
46603B AN 9 |IVYHIXAR-CDO. . 999,371 [ .o | vvrriieneeens(167) i v | 0000 1.668 | 1.697 |JAJO.. 11/21/2017. | 01/18/2030.
46616M AA 8 [HENDR 2010-3 A- RMBS ...104.884 234,505 233,227 [ v | v 79 | e e | 0000 3.820 [ e 4.062 [MON... | ... 10/29/2010. | 12/15/2048.
46616P AA 1 |HENDR 2011-1 A- RMBS ...116.546 844,156 843,909 | ..o | e 13 [ | | 47000 | 4.753 [MON...| ... 06/08/2011. | 10/15/2056.
46617A  AA 3 |HENDR 123 A- RMBS, ...108.205 | ............1,155,450 | ............. 1,067,836 1,058,110 [ oo | oo 92 [ e | 000003.220 | e 3.425 [MON...| ... 01/28/2016. | 09/15/2065.
46617F  AA 2 |HENDR 2013-1 A- RMBS ...108.368 557,256 556,924 | ... | e () [ i |200.3.220 | 3.297 |MON... | ... 03/13/2013. | 04/15/2067.
46617) AA 4 |HENDR 2013-2 A- RMBS 115782 | .. 1,376,543 | 1,188,907 1,188,946 | ..o | e [ s | 4210 | 4.246 [MON...| ... 07/23/2013. | 03/15/2062.
46617L  AA 9 |HENDR 133 A- RMBS 114463 | ... 1,401,665 | .....c...... 1,224,556 1,223,627 | .eooevvvvrrervvnenees | v 19 | [ | 2004080 | e 4,129 |MON... 10/10/2013. | 01/17/2073.
46617N  AS 6 |JFIN 142R 1BR-CDO............... ...100.119 270,108 270,125 | .o | e T [ s |00 2.785 | 2778 |JAJO.. | ... 06/23/2017. | 07/20/2026.
46617T AA 2 |HENDR 2014-1 A- RMBS 113,719 618,105 617,707 | oo | vrerereeeneen(42) [ [ [000.3.960 [ 4.004 |MON...| ... 02/10/2014. | 03/15/2063.
46617Y AP 8 |JFIN 2015R AZR - CDO......cosrveereeiceiieceiiecesieseeiecesiesesiesessesesiesenenes ...100.019 399,298 399,182 | ..o | oo T i i |0 2817 | 2.857 [MJSD. | ... 12/01/2017. | 03/16/2026.
46618A AA 2 |HENDR 2014-2 A- RMBS L1615 . 1,884,418 | ..o 1,688,313 1,675,861 | ..o | cvvvvrnrieenn 175 [ [ | 20003.610 | 3.753 |MON... | ... 02/02/2018. | 01/17/2073.
46618H AA 7 |HENDR 2014-3 A- RMBS L111.028 | 2,036,053 | ..ocoovveenee 1,833,822 1,838,281 | ..oocveccvirniienns | o83 [ v | 20003.500 | e 3.488 |MON... | ...........2,853 | ........ 64,182 | 10/25/2017. | 06/15/2077.
46618L AA 8 |HENDR 2015-1 A- RMBS ...109.157 .3,768,677 ..3,452,543 3,423,636 | ..oovvrrerinicrens [ v (148) [ o v [0 3.260 i 3.403 |MON... | ...........5,002 | ........ 112,550 |06/01/2015. | 09/15/2072.
46619R  AA 4 |HENDR 2015-2 A- RMBS 114776 .1,178,883 1,180,832 [ oo | e 18 i v | 20003870 | 3.876 |MON... | ... 09/17/2015. | 03/15/2058.
46620) AA 9 |HENDR 171 A- RMBS ...115.961 423,914 423,630 | .oovvereinicieins | ereisinneend | [ [20003.990 | L 4.033 |MON... | ... 03/15/2017. | 08/16/2060.
466365 AA 1 |JACK2019-1 A2l - RMBS ...102.462 | . 2,033,871 | oo 1,985,000 1,985,000 [ ...oovevucrerrrirenes | cevriererieenniinnnes [ e | venersenesisnennens | 0000 3.982 | e 3.982 | FMAN. 06/28/2019. | 08/25/2049.
470473 AH 2 [JTWN5RB2R-CDO ..100.156 | .coocvviinne 1,201,874 | .coovenene. 1,200,000 1,200,089 | ..o | B0 | [ | 200.3.840 | 3.855 | JAJO.. 03/24/2017.| 01/19/2027.
47760Q  AB 9 |JIMMY 2017-1 211 - RMBS........ooioiiceiiceiieceiieseeieseeiesesisesieseneesenenens ...103.099 ...797,986 774,000 TTA000 [ ..o | cevveeeieeenieennes [ e | veressenensenennnns | o846 | i 4.875 [JAJO.. | ... 06/27/2017.| 07/30/2047.
48244X  AA 0 |KDAC 2017-1 A= ABS......ccccommrrimmrrimnnrnnnrinnnrinnssinssnenssssnssssnssssssssnnnns | avnvins | C [ | 2B FEuviiiiis | v 1,523,534 ... 90.196 374214 | 1,523,587 1,523,585 [ ..ooeveerrieriienns | o8 [ e v | 212 | 4.212 [MON... | ... 12/12/2017. | 12/15/2042.
48669R  AA 9 |KCAP F3C A-CDO......coovvierveeceereneereneesenessenessesessssessssessssesssssssenees | wvovene | oo | coneeceed | TAFE i | 100.2.3,000,313 | ... 99.684 .2,990,526 ..3,000,000 3,000,502 | ..o [ eerrrernieeenn{918) | s | e 202,139 | 2.134 [MJSD. | ... 12/11/2018. | 12/20/2029.
49255P  AA 1 |KSTRL 2018-1 A= ABS.......onsrvimmrrimnreeinnrensnrinsnsinsnessnsssisnsnsssnnsssnssssnnnes | aenvne | C vt | 2B FE s | v 1,241,004 ... 93.140 11,189,420 1,248,196 | ..o | e 3384 | s |0 4250 | 5.023 [MON...| ... 12/11/2018. | 12/15/2038.
50209T AA 8 |LMREC 2019-CRE3 A-CMBS..........ccooovvmmmervmmerrnnnrrnnnerenenssnessennesissces | wveveee | oo | oo | TAFE i | <..i..2.3,000,000 ... 99.095 .2,972,839 3,000,000 | ..veoereereniieniins [ e | e | e | o 1.543 | 1.736 |[MON...| ... 03/26/2019. | 12/24/2035.
50543L  AA 0 |LAFL 2016 A1-ABS......ccccomirvrmrrrrnnnrinnnrrnnsnssssnissssssssssssssssssssssssssnsesss | eviveee | G| 2| 2AFEiiiii | 1,496,198 | ... 94.514 1,442,104 . 1,509,686 | ....oovveerierieriins | reerrieennn3,528 | e e | 0004300 [ 4.773 |MON... 12/08/2016. | 01/15/2042.
53946M  AA 5 |LNCR 2018-CRE1T A - CDO......ccoocovurrimmrrimmmeirnneissneineneissneessnessssesnsnes | evevene | G i | TAFE i | 729,650 | ... 99.902 820,985 764,316 ...16.311 |MON... | ... 03/24/2020. | 05/15/2028.
543190 AA 0 |LTRANIIIA1-RMBS ...102.326 824,585 809,182 [ ..o | e 2141 | i |00 2.980 [ 4.038 |MON... | ... 07/22/2016. | 01/17/2045.
543190 AB 8 |LTRANIITAZ - ABS ... ..102.263 | ...........4,214,956 | ........... 4,121,700 4,076,472 | oo | e 10,442 | i e | 4060 [ 4.396 [MON...| ... 09/19/2018. | 01/17/2045.
55280H AL 1 [MCFCL IV AR - CDO.......oovvvirrriririinniinseeinsssissesissesissssissssssssssssssnssns | eenvens | oo | et | TAFE i | 1000000....3,000,000 | ... 99.663 | ...........2,989,877 | .coovriennce 3,000,000 2,999,799 | oo | 86 | s | e [ 1768 | 1.776 | JAJO.. 09/26/2017. | 10/22/2029.
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55281T  AA 8 [MCAIIA-CDO.....cooiviririniiinicnniseiernsisniessissssesiensssssssssesssnsnes. | seeens | | cvsveenndt | TF FEwiiiiiiin | i 317,679 | 317,679 317,724 6)].. O 1.871 |...... 1.896 | FMAN. 06/21/2017. | 08/15/2028.
55281T  AB 6 |MCAIIB - CDO.....ccccoomvririiirniinniisnnisnciennsssnssssnssssnssssssssssssssnnsnns | wvevene | oo | coeneeeencd | 2B FEiiiii | i 158,743 | L. 158,743 158,764 (1) B 2871 |..... 2.910 |FMAN. 06/21/2017. | 08/15/2028.
56577G  AA 7 |MRNON 201 A - CDO. 2,000,000 | .evveonrverenrieniins [ e | e | e | 2.155 | 2.186 [JAJO.. | ... 11/20/2020. | 01/15/2034.
574300 30 1 [MDIBS 2006-1 A = ABS.......c.coevvrrvirrserserissiessssssssssssssssssessssssssssssssssenss | coevre | oo | evvesnrensh | BAFEuviiiiins | coriennnnn....690,402 | ... 689,846 [ ..o | 31,056 [ e | e | 00005500 | e 6.731 |MON... 06/17/2011. | 12/10/2065.
58003U AA 6 |MF12020-FL4 A-CDO ...100.162 5,500,000 | ..oocvoeriiiiniinnis [ [ | e |0 1.859 | 1.885 [MON... | ... 10/28/2020. | 12/17/2035.
58003U AC 2 |MF12020-FL4 AS - CDO. ...100.184 . 3,000,000 | ..o [ e | | e | 2002252 | e 2.285 [MON...| ... 10/28/2020. | 12/17/2035.
58551V AA 0 [MWST 202 A-CMO/RMBS...........ccovvvvmrrrirrrirnane ...100.125 .2,503,125 2,500,000 | ..oocveeririiniinnis [ [ | | 200.953 | L 0.953 [MON... | ... 12/14/2020. | 11/25/2053.
59319W  AA 9 | MF12020-FL3 A-CDO ...100.868 .3,026,033 3,000,000 | ..o [ e | | e [ 2002209 | 2.227 [MON...| ... 06/12/2020. | 07/16/2035.
61033C AL 0 [MCMML 7 A2 - CDO.....ccocoeviriririisniseicceienisssicssisssisssiesississsssessisnnes | cveves | oo | conveeneecd | TAFE i | eiinne 2,000,000 ... 99.989 .1,999,784 1,999,339 | ..o | e (T9) | e s | 4678 [ 4.719 | FMAN. 10/04/2018. | 11/22/2030.
61034H  AA 2 [MCMML VIA-CDO........coooviimrivnriisrisenessneissneissnesssnesssnesssnssssnnnnns | avvvees | C [t | TAFE i | 1,200,000 ... 99.311 1,191,737 1,200,454 | ..o | v (100) [ o e | 000 1687 | 1.677 | JAJO.. 02/01/2018. | 04/15/2030.
624310 AV 4 |MVW 2013-1 C2R - CDO ...100.038 1,250,475 1,249,568 | ... | o189 [ s | e 4476 | 4.508 [JAJO.. 10/06/2017. | 10/15/2030.
62946A AB 0 [NPRL 161 A2- ABS ...107.732 .2,154,646 2,037,273 | oo [ eereneeend(6,162) | s | e, [ 205,438 | L 5.090 | MON... 11/10/2016. | 04/30/2046.
62947A  AC 7 |NPRL 2019-2 A3 - ABS, ...104.968 3,999,820 | ..o [ B s | s [200.3.802 | i 3.833 [MON...| ... 11/01/2019. | 11/19/2049.
62955M  AA 4 |NRZ FHT EXCESS LLC - ABS. ...100.141 1,437,927 | oo | e (1) [ | | 04212 | 4.212 |MON... 11/12/2020. | 11/25/2025.
62960N  AA 5 |NXTC 201 A= CDO....oosrreirriirrirnrriieneiieneiisnneissssesssssssssssssssssssssssnnsenes | aenvns | oo [ eeveenndt | TAFE it | 1000000....3,000,000 | ... 99.919 . 3,000,000 | ..veoervereriiieniins [ e | e | e | 2002076 | 2.084 [JAJO.. | ... 12/04/2020. | 01/20/2031.
64829T AA 9 [NZES 18FNT1A - CMO/RMBS 101.541 261,604 261,579 [ o | v 13 | e | 0000 3.610 [ i 3.614 |MON... | ... 05/14/2018. | 05/25/2023.
64829T  AB 7 [NZES 18FNT1B - CMO/RMBS..........cooorvvirriierniinneiireneisecenisenesirsssesnenens | cveeene | oo | cenveveenn | 20 FEviiiiis | .. 523,166 | ... 99.987 523,209 523,193 [ v | v 13 | e e | 00003910 [ 3.911 [MON...| ... 05/14/2018. | 05/25/2023.
65130P AW 0 [NEWFL2016-1 A2R-CDO........ 100.085 831,767 B31,T1T [ s | vrenerinneneB8 | e e | 0000 3.868 [ i 3.891 | JAJO.. 05/21/2018. | 04/20/2028.
65251X AN 6 [NSBKY 1 AR - CDO........coerrierreerieereiseneiieneiseneineneinsseissssisensissnennns | coeeene | oo | cenveeeeen2 | TAFE il | 122,500,000 | ... 99.809 500,000 500,000 [ ..ooocveemrrireriiienns | cervierenierenieneies [ e | e | e 1815 | 1.819 |JAJO.. 03/29/2019. | 10/25/2028.
67091R AP 4 |OCP 2015-8 2BR - CDO........covvvrrrerriirirseisisisssiesssisenes 100.146 1,000,000 999,943 | ..o | e (83) [ | 03434 ] 3.454 | JAJO.. 10/16/2017. | 04/19/2027.
67097L  AB 2 |OCP 2017-13 A1B - CDO......covvuerrernrvirereireneireneessneseneneisssesssensssssesinnnes | evovene | oo | coneererend | TAFE i | 1,493,250 | ... 99.661 1,494,917 1,495,916 | ..o | eervveeneeeenn922 [ | e | e 1877 | 1.633 | JAJO.. 06/16/2017. | 07/15/2030.
67097L AF 3 |OCP2017-13 A2B - CDO......... ...100.074 .1,000,741 1,000,141 | oo | oD | [ |20 3.798 | 3.813 |JAJO.. 06/16/2017. | 07/15/2030.
671088 BS 3 |OZLMF A2RFR - CDO ...100.750 .1,410,500 1,400,000 [ ..o | cevvieneeieeniienenes [ e | svereesenesenennns | 0000 2.532 | e 2.542 |FMAN. 11/18/2020. | 07/30/2031.
67108L BE 2 |OZLMVI2BS-CDO ...100.532 | . 11,407,448 . 1,399,768 | ... | vvrriienncens(208) [ o s |2 4490 | 4.517 [JAJO.. 04/11/2018. | 04/17/2031.
67181D  AA 9 | OAKIG 201 A1 - CMBS. ..100.798 | ... 1,006,510 998,547 998,508 [ ....cvvvurrerrrieinnes | rrrreeneeinnnens T i | | 0000 1.850 | e 1.851 |MON... 11/06/2020. | 10/11/2025.
67181D AB 7 | OAKIG 201 A2 - CMBS ...100.706 .1,005,592 998,547 998,136 [ ..vvevvrvrernrrrerinnn | versriserennniene ] [ v | e | 002,210 2.216 |MON... 11/06/2020. | 11/20/2027.
67401U  AC 1 | OAKCL 192 A1B - CDO.....ccosrveirrieiceiiceiieseeieeesiesesicesisesieseseesenenens ...100.545 2,010,896 | .............. 2,000,000 2,000,000 | ..o [ e | e | e | e 160 | 4.181 [JAJO.. 04/12/2019. | 04/15/2031.
67590A BB 7 [OCT14 14R ABR - CDO......coocovviverierinriririsnineiveninsisenisssisssssessnnsssenses | wvenene | | cvnvevenndt | TAFE i | 1000002..2,000,000 ... 99.698 .1,993,969 2,000,313 | oo [ i3 [ | e | 1612 | 1.604 |JAJO.. 05/09/2017. | 07/16/2029.
67707C  AG 3 |OAKC X-RA2B - CDO.......coccourvirmmrerererrenerrenerrsnesssnessssesssssssssessssesnnns | evvvees | C [ e | TAFE il | .. 1,000,000 ... 99.877 | .. ..998,771 | ... . 999,999 [ ..o | oo 98 [ | e | 4TS | 4.500 [JAJO.. 11/20/2018. | 12/12/2030.
682337 AA 8 |OELF IlIA1-CDO ..100.035 | oo 2,000,707 | ..cccovurenee 2,000,000 2,000,000 | ...cooviviieinniiiiens v [ | [0 4250 [ 4.272 | JAJO.. 05/24/2019. | 07/19/2037.
68268H AA 4 |OMFIT 2016-3 A - ABS ...102.043 .2,040,863 ..2,000,000 2,013,387 | oo | e (11487) [ e | e | 200.3.830 | e 3.270 |MON... | ... 10/31/2016. | 06/18/2031.
68268L AA 5 |OMFIT 2015-3 A - ABS ...100.132 1,357,761 | .... ..1,355,967 1,353,531 | oo | 2,192 | e | 0000 3.630 [ i 4.000 |MON... | ... 03/15/2016. | 11/18/2028.
69120L AA 1 |ORTFA-CDO ...100.032 | ..............3,000,946 | .............. 3,000,000 2,985,175 | coooeverererneernvninnens | v 175 [ s | e | 200370 | i 3.322 |JAJO.. | ... 11/24/2020. | 01/15/2031.
69346T  AA 2 [PFP 2019-5A - CDO......covoviiviricririsriinicsniseiienissisnisessisssissssenssneenes | sveeens | | vsveennd | TAFE i | 622,738 | ... 99.375 622,738 622,738 | ... | e | e | e | e 1123 1.694 [MON...| ... 04/11/2019. | 04/14/2036.
69354W  AC 0 |PNMSR 18GT1 A - ABS.........ccocooiimrmriinnnernneerenerssnessssessssessssesssnesnsnens | eevvens | oo [ eeveenendb | 2B FEciiiiis | 1100000....2,000,000 | ... 98.310 . ..2,000,000 2,000,180 | ..cveovverecreennein [ oo T12) | i | e 202,998 | 3.039 |MON... | ... 02/21/2018. | 02/25/2023.
69546T AA 0 [PAID 2020-3 A - ABS 100.004 .1,500,055 ..1,500,000 1,499,990 | ..o | v | e |00 21000 [ 2.110 |MON... 10/21/2020. | 05/17/2027.
70163Q  AA 6 [PARLIITA-CDO......cooovinrrreceiinresecesenesenessnesssssssnessssssssssssssnssnnns | aonvees | C [ v | TAFE il | s 1,000,000 ... 99.998 ..999,983 | ... ..1,000,000 1,000,000 [ ..o | e [ e | evenerssnesssnennnns | 002107 | e 2.694 [JAJO.. 07/16/2020. | 08/12/2030.
70806U AA 0 |PNTPK2A1-CDO 100.000 21,500,000 | ...ccovenvee 1,500,000 1,500,000 | ..o | e | e | | e 2140 [ 2.140 | JAJO.. 12/24/2020. | 01/15/2032.
72353P  AA 4 |PIONEER AIRCRAFT FINANCE LTD = ABS.....cooovvvereeveeeseresnrennessecssnenns | wvenee | Clvirieini2 | 2AFE i | e 924,644 | ... 94.997 ...878,392 924,649 924,624 | ... | v 22 | e | | 0003967 | i 4.000 [MON... | ............ 1,630 | .......... 36,598 | 05/23/2019. | 06/15/2044.
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74331C  AA 6 |PROG 2020-SFR1 A - RMBS ...101.718 1,525,776 | ..o 1,500,000 1,499,810 (140) | .. O 1.732 ... 1.724 [MON...| .........2,165 | ........ 18,186 | 03/04/2020. | 04/17/2037.
74331C  AB 4 |PROG 2020-SFR1 B - RMBS ...102.924 ...514,622 500,000 499,965 (29)] .. B 2.030 |...... 2.023 [MON... | ..............846 | ............ 7,115 | 03/04/2020. | 04/17/2037.
75575  AA 3 |RCMT 2020-FL4 A - CMBS ...100.962 4,038,437 ..3,999,958 3,999,958 | ...oocvieriiiinninnis [ [ | | 002,298 | 2.331 |MON... | .ccceeee.a 1,021 | i 46,488 | 06/19/2020. | 02/26/2035.
76042E  AA 7 |REPS20AA-ABS ...101.929 11,019,291 ..1,000,000 999,832 [ ..o | vvrriienniennnD [ e |0 2470 | 2472 10/06/2020. | 11/20/2030.
77587A AU 0 |[RMRKB2R-CDO ...100.100 ..1,250,000 1,250,000 [ ..oovernrrereniirenns | cervierenieeniienenes [ e | e | 000 2.540 | e 2.548 09/17/2020. | 04/21/2031.
78397A  AB 0 |SCFET 2019-1 A2 - ABS ...100.315 | .. . 297,518 297,469 | ..o | v 11 | i [ | 0000 3.230 [ i 3.285 04/03/2019. | 10/21/2024.
78403D AF 7 |SBATOW 2013-22C - RMBS... ..102.577 | . 1,025,768 | .............. 1,000,000 1,000,000 | ..o | e | e | | 03722 [ 3.722 |MON... | ...........1,654 | .......... 37,117 | 04/04/2013. | 04/09/2048.
784054 AB 4 |SCFET 201 A2- ABS ...100.089 | ..............3,002,680 | .............. 3,000,000 2,999,901 | oo [ v [ | e | 2000680 | o 0.685 [MON... | ..............623 | ............ 6,913 | 08/11/2020. | 10/20/2025.
78471D AA 5 |SCLP 161A-ABS ...100.182 192,449 192,441 | i [ [ [ [1.3.260 | 3.261 06/21/2016. | 08/25/2025.
78472)  AE 3 | SPART 20T2 AT2 - RMBS ...100.582 | ............2,011,638 | ............. 2,000,000 1,999,620 [ ..o | o3 [ e | 01830 | 1.831 10/23/2020. | 11/15/2055.
80306A AA 8 [SAPA2018-1A-ABS......ccooviiieiiririererisreiiereisenessesessssessssssissnsssssesnnns | coeeene | O | cevicreen2 | 2B FE i | i..661,809 | ... 96.767 662,119 861,893 [ ..o | o34 [ | e | 042500 | 4.301 03/14/2018. | 12/15/2040.
803169 AQ 4 |SRANC 3R AFR-CDO. 100.238 | ..............2,970,829 | .............. 2,963,775 2,964,092 | ..o [ eieirieennn230 | s |cerenennns [ 204088 | L 4.104 04/30/2018. | 06/24/2030.
80349B AP 2 [SARAT 2013-1 A2R - CDO........coevvuerrererrerereiieneiseneiseneissseisssesssseisenes | cveeene | oo | cenveveeend | TAFE L | 10000022.2,000,000 ... 99.751 | oo 1,995,027 | e 2,000,000 2,000,137 | oo [ e8| e | e [ 201968 | 1.974 12/03/2018. | 01/22/2030.
817743 AA 5 |SPRO 2019-1 A2 - RMBS ...106.574 990,000 990,000 [ ..oovvevriinriiienns [ e [ e | e | 0 3.882 | i 3.901 09/17/2019. | 10/25/2049.
83405R AB 3 |SCLP 2018-1 A2 - ABS ...100.358 116,229 116,226 | oo | e | [ 03140 | 3.172 01/30/2018. | 02/25/2027.
83417F  AA 7 |SOCTY 2014-2 A- ABS. ...101.785 364,916 364,987 [ ..o | e 38 | i e | 004020 [ 4.005 07/24/2014. | 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A- ABS. ...100.419 836,058 836,101 [ ..o | v 149 | e e | 04180 [ 4171 08/07/2015. | 08/21/2045.
83546D AF 5 |SONIC 2018-1 A2 - RMBS ..102.832 | ...........1,510,345 | ... 1,468,750 1,468,786 | .....cvvovvveeeriinnns | o 1T [ [ | 004,026 | 4.059 01/23/2018. | 02/20/2048.
83546D AL 2 |SONIC CAPITAL LLC., SERIES 2020-1 - ABS ...106.880 743,750 756,528 | ....ccvoocvveerrinenns | vvrrrreeneeene(238) [ o | v | 2000.3.395 | 3.303 02/03/2020. | 01/20/2050.
83546D AM 0 |SONIC CAPITALLLC - ABS.... ..104.000 | .....cc....... 1,289,167 | ..o 1,239,583 1,316,467 | .o | e (893) | o [ |00 2.745 | 2.447 06/15/2020. | 01/20/2050.
86212V AA 2 |STR2016-1 A1- ABS. ...104.611 .1,382,624 1,382,178 | ..o | oo [ e | 2000.3.960 | e 4.000 10/12/2016. | 10/22/2046.
86212V AD 6 [STR2018-1A1-ABS ...104.468 ..1,914,021 1,913,722 | oo |99 | [ |2003.960 | 3.997 10/12/2018. | 10/20/2048.
86213C AB 1 |STR2015-1 A2-ABS ...102.627 . 971,667 963,948 | ... | e 1836 [ | e | 4170 | 4415 08/05/2015. | 04/20/2045.
86934N  AA 7 |SCML 2018-SBC7 A - CMBS/CMO ...101.009 | .. ...738,170 730,799 732,537 [ oo | vnrriienneena(308) [ o v | 4720 | 4.555 11/06/2018. | 05/25/2039.
869507 AA 1 |SPSS2017-1A-ABS 115563 | 1,081,832 936,138 935,748 | ..o | eererrenrerenen 19 [ v | 4190 | 4.192 02/09/2017.| 01/15/2071.
87240P AA 9 |TCP 1A1-CDO .4|1AFE..... | ........2,000,000 |... 99.728 11,994,551 ..2,000,000 1,999,554 | ...covvververrnriinns | erirriieneeen T | e | e | 1.904 | 1.921 08/01/2017. | 08/20/2029.
87244G AA 5 |CHMMLIIA-CDO. .4|1AFE...... | .......3,000,000 |... 99.495 ..3,000,000 2,998,083 | ..vvevrreerrreenrnennn | eevrnreeenne(1,560) | ovvevirrieneiies | v [ 1715 | 1.834 11/06/2017. | 01/24/2030.
87275Q AA 5 |TRTX 2018-FL2 A - CMBS . .4 14,417,256 | ... 99.258 | .......... 14,887 177 | ........... 14,998,446 | ........... 14,830,810 | .covovveveeniveriens | eereeenn13,554 | s | e |20 1.282 | 4.642 03/19/2020. | 11/18/2037.
87342R  AF 1 |BELL 181 A22 - RMBS.......ooveiveerereeeeeieessessseeseesesseeseeesssesssessnssssessssenns | onnees . CAITCFE i | 980,000 |...105.861 | . . 980,000 980,159 [ ..oocveecreieneiienns | eeverrennireen 1 i v | 04590 | 4.589 12/10/2018. | 11/25/2048.
881590  AA 3 |TES2017-TA-ABS ... sssessenes. | oevses [ 412 AFE i | i 2,918,750 [..102.693 | .............. 3,014,524 | .............. 2,935,477 2,923,290 | .covevvvrcrernieniens | v 1,896 [ s [ [ 04330 [ 4.413 04/26/2018. | 10/21/2047.
88315L AC 2 |TMCL2019-1A-RMBS.......ccccoovvvrarnnenae LA . ...866, ...101.187 866,667 866,413 [ ..o | cererrennierenenn20 [ | e | 20003.960 | e 3.962 04/17/2019. | 04/20/2044.
89412R AB 1 [TRAP 5 AIB - CDO.....covvivirivcrieririnnicsiinniscsienisniessiesssissssessssisnisennss | cvevs | oo | evvvesneecdh | 1O FEuiiiiiis | 201,479 | L 99.251 249,510 201,387 ....36.180 07/12/2016. | 07/15/2034.
89655Y AA 4 |TRL 2009-1 A - ABS. ...111.389 .1,194,517 1,194,691 [ oo | e 38 [ i | v | 20000657 | 6.746 10/29/2009. | 11/16/2039.
89656C AA 1 |TRL2010-1 NTS - RMBS ...105.655 ..3,832,863 3,944,281 | ..occvoeviinncnnis [ cierreennd(8,868) [ o | e | 205,194 | L 4.600 01/17/2019. | 10/16/2040.
89656F AA 4 |TRL2012-1 A1-ABS ...100.380 633,585 631,609 [ ... | cvrrrereeren832 | s e | 0000 2.268 [ e 2.602 08/07/2019. | 01/15/2043.
89656F  AB 2 |TRL2012-1 A2 - ABS.......oovirrinrriienrinnnninnnsisssnisnsssssssisssssssssssssssnsssens | coeeene | oo | eenvevneendt | 1F FEiiiiii | i.....8,885,898 | ... 99.990 ..9,000,000 8,964,039 | ...oooovvvinriiinris [ e 17,303 | s | s 203,525 | 3.757 11/21/2016. | 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS ...103.672 . ..2,259,051 2,291,751 | oo | (1,225 [ o | e | 200.3.898 | e 3.673 09/25/2017. | 07/15/2043.
89657B  AA 2 [TRL191A1-ABS ...104.584 5,638,454 | .............. 5,391,321 5,153,015 | ..ooevericinicnnis | e 22777 [ s | e | 2003820 | e 4.927 03/31/2020. | 04/17/2049.
89657B  AB 0 |TRL2019-2 A1- ABS ..102.413 | . ...863,676 843,327 843,139 | ..o | e 10 i e | 2000.2.390 | 2.391 10/08/2019. | 10/18/2049.
89690E AC 1 |TRMF 2011-1 A2 - ABS L A01.841 | 1,016,879 998,494 998,521 | ..o | v | s | 200,024 | 6.094 06/30/2011. | 07/15/2041.
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89690E  AE 7 [TRMF 2014-1 A2 - RMBS.........cooiuiiiiiiiicriisnisissiseississisniiesinnns | v ...100.742 .2,014,846 ..2,000,000 1,978,239 6,257 4085 4.482 |MON... | ..........3,631 | ..ccooeee 81,700 | 11/02/2018. | 04/15/2044.
898203  AA 2 | TFINS 2017-2 A1 - CDO.......cocvvvirriiinrrierissnissniissnissnissnssssnssissnninns | wvevene | G| i | LD FEii | 0iinin..2,033,500 ... 93.930 11,949,048 ..2,075,000 2,036,557 2,213 1809 .. 1.995 | MJSD. 10/02/2017. | 09/20/2039.
89820X AA 6 | TRUPS FINANCIALS NOTE SECURITIZATION 202..........ccocoovviemrvvirrenis | v 100.000 .1,500,000 ..1,500,000 1,500,000 | ..o | e | e | e |00 3.000 [ 3.044 | JAJO.. 11/24/2020. | 07/15/2041.
89821J  AA 6 | TFINS 2019-1 A1 - CDO.......coevvvicrrisiciinriinnissnissnisssnisssssssssssssnnsnns | wvevene | G i | LOFEiiiis | 11,683,695 | ... 98.456 .1,657,699 ..1,683,695 1,883,695 [ ..o | e [ e | e | 0 2.204 | e 2.290 |FMAN. 02/08/2019. | 02/02/2039.
89822P  AA 1 [ TRUPS FINANCIALS NOTE SECURITIZATION 202..........cocovvivcmrivcirenis | v . ...100.000 .2,000,000 ..2,000,000 2,000,000 | vveoeevereereeeen [ oo | ceenereeneieeneiens | eeevieeneieeneiennens | 200 3.321 | 3.369 [JAJO.. 07/15/2020. | 04/15/2040.
90352W  AA 2 |STEAM 2018-1 AT - RMBS......coioeieeeieeeeeeeseeeeeeseeesseesse s esesesessnseenss | oneees 2|1.FFE . 978,204 |...102.886 .1,006,431 978,205 978,215 T [ e | v | 003,783 | i 3.813 |MON... | ... 05/02/2018. | 04/27/2048.
90352W  AB 0 |STEAM 2018-1 A2 - ABS........commrviirrireiinreiisseiosnsissseisessisenssssssinnneens | aevvis | oo [ cvieeenens A 1FFE | e 999,965 | ...102.659 1,026,591 | oo 1,000,000 999,988 | ... | e 15 | o [ e | 4811 [ 4.656 [MON...| ... 05/02/2018. | 04/27/2048.
91823A  AG 6 |VBTOW 181 C - ABS.......cooiriiriieriieceieseesessesssssssssssssssssssnnes | s 2{1FFE. ]| v 2,000,000 |...102.733 .2,054,664 ..2,000,000 2,000,026 | ..o [ e 14 | s e |0 3413 L 3.437 | MON... 02/12/2018. | 02/18/2048.
91823G  AA 6 |VCO 181 A-CDO AITAFE. | 3,547,721 L 99.819 .3,549,329 ..3,555,777 3,548,425 (624) | ..o [ [ 1718 [ 1.899 |JAJO.. 01/15/2019. | 07/20/2030.
91823G  AC 2 |VCO181B-CDO ) ..1,500,000 1,500,017 186 | oo | v | e 4979 | 5.009 |JAJO.. 08/03/2018. | 07/20/2030.
91832Y AA 6 |VMC 2018-FL2A-CDO A TAFE. | 318,843 | L 98.993 318,694 318,388 (455) | covvorevereiienes [ e 1079 [ 1.810 [MON...| ... 02/07/2020. | 10/15/2035.
92212K  AA 4 |VDC 2019-1 A2 - ABS. ) ...104.654 986,667 986,667 [ .....cvvvureeiiniiienns | e [ | s | 0 3.188 | i 3.188 |MON... | ... 07/30/2019. | 07/15/2044.
92257L  AB 6 |VCC 171 AFX - CMBS........ 4 ...100.159 ....53,553 256 | cooverrerieeinenis | eeveeeiennseisennns | 200:3.000 | e 4.198 [MON...| ... 05/08/2017. | 05/25/2047.
92331D AQ 1 |VENTR28ARBFR-CDO ...100.047 1,000,000 [ ..o | e [ e | | 000 3:250 | 3.263 | JAJO.. 08/04/2020. | 10/22/2029.
92915Q  AE 3 |VOYA2017-3 A1B - CDO......cooovrvvirrreeerreieneirsneiissneissesssnseisssssnnsennnees. | wvevene | G| v | LAFE i | 1. 1,000,000 ... 99.684 . 992,061 2,160 | oo [ e | 1568 [ 3.907 [JAJO.. 06/13/2017. | 07/22/2030.
95058X AG 3 |WEN 2019-1 A21 - RMBS ..105.953 | .............3,067,339 | ............. 2,895,000 2,895,000 | ..ooorererereniininnns [ e [ | e | 03783 | s 3.783 |MJSD. | ... 06/13/2019. | 06/15/2049.
96034L AA 9 |WESTR201A-RMBS ...102.196 893,640 893,115 850 | oo [ e | 2713 [ 2.766 [MON...| ... 07/08/2020. | 03/20/2034.
96525W  AC 7 |WITEH 10B2-CDO............. ...100.803 | ..............2,016,088 | .............. 2,000,000 2,000,000 | ..o [ | | e |2 8070 | L 4.090 [JAJO.. 03/19/2015. | 04/19/2027.
96928 CQ 8 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRUST. ...119.361 672,388 672,390 (0) | oo | cerevireneiireceiieeens [ 206,660 | ..o 6.660 |MON... 12/16/2009. | 06/15/2033.
96928* CR 6 |WILLIAM BLAIR & CO, CTL PASS THROUGH TRUST. ...120.305 914,859 914,862 (0) [ e | eervrereerseiieisniiens | 0000.6.660 ... 6.660 | MON... 12/23/2009. | 05/15/2034.
97064F  AA 3 |WESTF 2020-A A - ABS........coovveiriirerrirnneennneeseneiseneissnessenessssesnssesns | coneene | oo | cenvevneen | T FEiiii | 1,900,641 ..o 87.980 11,672,208 1,900,659 [ ...oovovmrvieriiienns | e 18 | o [ e | 03228 | 3.228 [MON...| ... 02/18/2020. | 03/15/2045.
974153 AB 4 |WSTOP 201 A2 - RMBS ..102.027 .1,530,405 1,500,000 | ..vveoveerienieriins | e | e | e | e 2,841 [ 2.841 |MJSD. 10/09/2020. | 12/05/2050.
97988P AN 6 |WDMNT 171R A1R - CDO ...100.230 .2,505,750 2,500,000 | .ovouvererereernninens [ e [ | e | 002218 | 2.224 |JAJO.. 09/30/2020. | 10/19/2020.
97988W  AA 9 | WDMNT 207 A1A - CDO ...100.000 | . .3,000,000 | .... . 3,000,000 coerrnnrenns | v [0 2129 | 2.159 [JAJO.. 11/20/2020. | 01/15/2032.
98875L  AA 7 |ZAIS5V AT - CDO.....ocveecveieceiieceieneeieneeisenesisesessssnessssnesssenessssssssnenoenns | evoveee | oo | coeneered | TAFE i | 1,935,584 | ... 99.499 | ..o 1,942,986 | ..ccooooonnnee 1,952,769 1,949,970 (386) | cvveveeverrerienes [ e | 1767 [ 1.864 | JAJO.. 09/23/2016. | 10/16/2028.
98877G  AC 2 |ZCCP 2019-1 A2 - CDO......cccovrvmrrrerirerinriseiieninesisenissnissisessnssssssenienns | svvvene | G [eiveinnd | TAFE s | e 1,660,000 ... 99.724 11,994,481 ..2,000,000 1,711,817 51,817 | o e |0 1870 [ 6.154 | JAJO.. 03/24/2020. | 07/16/2031.
98878C  AA 4 |ZCCP 181 A1-CDO....ccoovviirriiiersrrrieeeeissseesseiissesissssissssssssssissssssenens | cenvs | oo [ e | TAFE i | 1100000....2,000,000 | ... 99.293 .1,985,866 ..2,000,000 2,000,000 | ..o [ e | v | e | 20002000 | 2.008 [JAJO.. 11/29/2018. | 01/16/2031.
98886Y AR 9 |ZAIS2 2 ABR-CDO......... ..100.087 | oo 38,868 | o 38,834 ....38,838 3 | [ [ 002,920 [ 2.797 | JAJO.. 04/10/2017. | 07/27/2026.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.............cccccooriinriiinicnnnien. 505,889,071 XXX 513,816,294 | .......... 508,925,365 507,033,337 0 ... 1,119,997 XXX XXX | . 1,724,061 |....12,941,769 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........cerireiriiriniiiesisississi s ssissessensssessneeees 2,038,044,890 XXX ] e 2,226,102,876 | ....... 2,074114,7119 | ... 2,045,039,959 | ..o (992)] ....... 3,360,285 XXX XXX |....16,898,646 | ....72,066,035 XXX XXX
Totals
7699999. Total - ISSUer OBlIGAtioNS.........coueurririrriisrsis s | s 1,636,049,860 XXX | 1,818,980,335 | ....... 1,616,745,822 | ...... 1,630,933,013 | o0 | oo (781,834) | 0 [ 0 XXX XXX XXX |....17,827,045 | ....64,587,770 XXX XXX
7799999. Total - Residential Mortgage-Backed SEOURHES..............orrrveceieeeseessseeessessessessssseeessssssessssssssesssssssssesssssssssssssssseessssssneses | seeeseees 121,802,524 XXX | e 141,953,158 .153,510,693 | ......... 126,560,774 L0 XXX XXX XXX | 418,366 | ..... 4,728,540 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUNHIES. ...........rvuiriiiiiiiseieisiiesisis sttt | anssssnees 55,052,742 XXX | s 59,058,943 | ............56,002,562 55,620,404 0]......48,726 .0 XXX XXX XXX [ s 153,396 | ... 1,904,049 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMLIES. ..........cuuuirieiirieiiri s | cnneoa 544,271,229 XXX | e 554,311,270 | .......... 547,186,905 | ......... 545,357,729 | .o 0 ... 1,103,612 .0 XXX XXX XXX | ... 2,025,700 | ....14,378,597 XXX XXX
8399999. Grand Total - Bonds. 2,357,176,355 XXX ] e 2,574,303,706 | ....... 2,373,445,982 2,358,471,921 431,643 .0 XXX XXX XXX |....20,424,507 |....85,598,956 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 402,390,430 1B 101,780,231 1C 161,703,206 1D ....224,825,078 1E .. 97,187,518 1F . 1G ..232,143,584
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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
2A 2B .359,915,734 2C 202,706,432
3A 3B 9,414,119 3C 11,507,488
4A .. 4B . 11,200,100 4C .. 4,981,934
5A .. 5B .. .70,873 5C ..
6
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting |to Obtain Fair Declared but | Received | Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
59156R BT 4 | METLIFE INC....oosiiviiirrreiienreessensessssesessssessssssesssssssessssssssssssssesssssesenss | cvveenes ... 1.2,000,000.000 | ...... 1,000.00 2,000,178 | .......114.625 2,292,500 2,000,000 117,500 0 0 2BFE. 03/20/2018.
89832Q  AF 6 | TRUIST FINANCIAL CORP.......ccoommrruemmmmrmissserssssssssssssssssssssssssssssssssessesssssssnes | eeesnne . 1.2,000,000.000 | ...... 1,000.00 .2,000,000 | .......114.250 2,285,000 2,000,000 0 2BFE........ | 06/16/2020.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 4,000,178 XXX [ 4,577,500 | ..coovrennns 4,000,000 |............ 34,597 |......... 117,500 0 0 0 0 0 0 XXX XXX
Industrial and Miscell (Unaffiliated) Redeemable Preferred
14387R 40 1 ‘ CAROLINA FIRST MORTGAGE LOAN TRUST.......ooervuiumrrrisssrnesssssneiienas | R..... ‘ ‘ ............. 20.000 |..100,000.00 | ....oovrvenes | corvernnnnnes 2,893,069 | 155,000.000 3,100,000 3,066,250 222,500 (88,773) (88,773) 1.FFE.... 01/09/2019.
8599999. Total - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 2,893,069 XXX 3,100,000 3,066,250 222,500 0 0 (88,773) 0 (88,773) 0 XXX XXX
8999999. Total - Preferred Stocks. 6,893,247 XXX 7,677,500 .7,066,250 340,000 0 0 (88,773) 0 (88,773) 0 XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1= 0 1C e 0 1D e 0 1E 0 1F 2,893,069 LT 0
2A ! 0 2B 4,000,178 2C 0
BA ! 0 3B s 0 3C 0
AA e 0 4B 0 AC e 0
BA ! 0 BB s 0 5C 0
B e 0




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

cl3a

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
09628D 10 4 | BLUESTEM GROUP ORD.......occommiiiimiiiimiiiiniiiiniiissesisssissesisssssssssssssssssssssssssssneees. | coneeens [ I 689.000 | ....coovvvrerrennn 172 | 0.250 158 318 | 12/31/2014. | oo
38741L 10 7 | GRANITE POINT MORTGAGE TRUST ORD........cosvvvirrrirmrrirnerieseiseseesssesssssssnsssins | ceveeens [ 26,060.000 ..260,339 | ........ 9.990 132124 | o 727 | e 16,157 ... | 11/02/2017.
811054 40 2 |EW SCRIPPS CL A ORD.........oooviiriiimriiireiissesiessisessssesesssssssssssssssssssssssssssssssssnnss | aovens [ I 3,779.000 .57,781 42,012 756 .... | 03/03/2020.
81617J 30 1 |SELECT ENERGY SERVICES CL A ORD......cccosmivirririreriiceiinreiiesssissesissssesessessseiens. | coveeens o 193,652.000 793,973 ...743,624 . (287,871)] ........ 715,246 X ... | 12/19/2018.
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD......cooooiiiiimiiiniinsiiessnnessssessssssscnesssnesnns | e o 56,252.000 | ... 358,325 | .......6.370 | .................358,325 | ..o, 214,320 | oo, 9,563 | ..ooorieenne 41,064 | .o | e 107,694 | ....... 571,773 | ... ....(464,079) .1 12/06/2013. | ...
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........c.ccoooiiiiiiiins v | o, 1,470,591 | XXX | 1,470,591 | e 1,132,239 21,290 58,295 0 (90,905) | ... 1,579,152 | ............ (1,670,058) XXX XXX
9799999, TOtal = COMMON SOCK......vvvoiveeoiviiisie sttt sess s nsesssssssssssssssssssssssssssssssess | issssseseses 1,470,591 1,132,239 21,290 58,295 0 (90,905) | ... 1,579,152 .(1,670,058) XXX XXX
9899999. Total Common and Preferred Stock.................owwwerrvereeerereeirerrieceees 8,363,838 8,198,489 92,970 398,295 0 (90,905) | ... 1,579,152 .(1,758,831) XXX XXX
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
TA 0 1B s 0 1C s 0 D s 0 1E 0 IF 0 L LCT
2A 0 2B o 0 20 0
3A 0 3B i 0 3C 0
AA s 0 4B 0 4C i, 0
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

500630 BX 5 | KOREA DEVELOPMENT BANK. SR 10/01/2020........ CS FIRST BOSTON CORP.........ttiiuiiitireriirsiesesssersssssesesssnsssesenssnsssesesssesssnssensessssssensensssssns | soonssnesessonsssssenssessssssnsessessssesensansneses | sosensanes 2,983,236 3,000,000 26,750

1099999. Total - BONAS = All OtNEI GOVEIMIMENL.............cvivveieieeiieiiteeeteteeeteieteeeetetesseetetesete et saeaesesesaseessaesesesasssaans  tesesssssssssssesassessessssssesesssseesssssses et s s seesesssaes et e seesnsssaeses s sees et s aesesasseseses s aesas s ee et et sansaeassesese s s s setasesetesesasssesssnsesetanessnsannsetnss  eiesessssssssssssesasasssssssssnansasasssassssnnses | seviesina 2,983,236 3,000,000 26,750
Bonds - U.S. Special R e and Special A

575832 P4 6 | MASSACHUSETTS ST COLLEGE BLDG AUTH PRO............... 07/13/2020........ EXCHANGE 250,000 250,000 2,894

575832 R2 8 | MASSACHUSETTS ST COLLEGE BLDG AUTH PROJ 07/13/2020 EXCHANGE 750,000 750,000 8,682

3199999. Total - Bonds - U.S. Special RevenUE and SpPeCial ASSESSMENS. ... ... ruuirsiiisieseristiessisssessts s s s sesers st botssess b se st bbb 1,000,000 1,000,000 | oo 11,576
Bonds - Industrial and Mi:

001055 BJ 0 |AFLACINC 03/30/2020........ WELLS FARGO SECURITIES LLC.....coou it ssssiessssssssssnsenss | soesisssesssssssesssessssssssesssssssessesssnsses | aosessnes 4,987,100 5,000,000

00180A  AA 7 |AMSR 20SFR1A - CMBS 03/04/2020 GOLDMAN.. 1,999,926 2,000,000

00180A AB 5 |AMSR 20SFR1B - CMBS 03/04/2020........ GOLDMAN.. 499,999 500,000

00255U  AA 3 |AASET 201 A-ABS............. 02/03/2020. GOLDMAN.. 1,999,965 2,000,000

00287y  CJ 6 |ABBVIEINC 05/14/2020........ CORPORATE ACTION. ...ttt ettt | cesesissasss bbbt 2,138,480 2,000,000 31,869

00287y  DC 0 |ABBVIE INC 05/14/2020 CORPORATE ACTION......cotivuiiiireriiitieeieie st ssesenssenin | sosesssssanssessesisssssesessssses s sasssenssenes 1,086,130 1,000,000 6,228

023608  AJ 1 | AMEREN CORP......oovuiitirriiriis ittt eniens | soenicisenines 03/31/2020........ JP Morgan............ 1,995,260 2,000,000

03330P AJ 8 |ANCHF BR-CDO......... 09/17/2020 GREENSLEDGE CAPITAL MARKETS LLC 1,600,000 1,600,000

034863 AV 2 | ANGLO AMERICAN CAPITAL PLC.......oevvreriireriiincirerinnins (SR 03/30/2020........ RBC CAPITAL MARKETS 1,998,180 2,000,000

03666L  AA 0 |ANTR 201 AT - CDO.....oorimririiiieriesiesestes it (SR 09/18/2020........ BINP PariDas. ... | b 2,000,000 2,000,000

038413 AA 8 |AQFIT20AA-ABS......... 08/19/2020........ KEYBANK CAPITAL MARKETS INC.....cooiuuiiuiiiiieiiiieieiiseiesiesieress s sssssiens | rerississsesssssssesseseesssssessesssesensessenes 1,999,631 2,000,000

03880W  AA 6 | ARBOR REALTY COMMERCIAL REAL ESTATE NOTE......... 02/21/2020. JP Morgan.... 2,500,000 2,500,000

03880W  AC 2 |ARBOR REALTY COMMERCIAL REAL ESTATE NOTE... 02/21/2020. JP Morgan 500,000 500,000

039482  AB 0 |ARCHER DANIELS MIDLAND CO 03/25/2020. CITIGROUP.. 3,968,920 4,000,000

04015K  AB 6 | ARES FINANCE CO Il LLC 06/10/2020........ CITIGROUP......otieiti ittt | cesesbe bbbt 1,995,420 2,000,000

053332 AZ 5 |AUTOZONEINC............ 03/26/2020........ P MOTGAN. ... | s 1,998,660 2,000,000

05492A  AJ 0 |BFNS2017-1 09/10/2020........ [ PIPR....oouieiiiiiiciiti ettt | ittt ninien | eeeres 18,000,000 | ..coovverecereririeererienis 18,000,000 | ovovvrrereririeierieiereriieeen 85,871

05492K  AA 7 |BDS 19FL4 A-CDO 03/20/2020. 4,550,000 5,000,000 1,847

05492K  AE 9 |BDS 2019-FL4 B - CDO. 09/28/2020........ WELLS FARGO SECURITIES LLC 2,090,469 2,125,000 1,458

05492Q AA 4 |BDS 20FL5A-CDO 01/08/2020........ WELLS FARGO SECURITIES LLC......ovtiuiirriiiiiiriiieiiesisesesissisesiesssssssesssssssssssesss | sossssssesssessssssssssessssesssesssesessssssssenes 1,500,000 1,500,000

05565E  BL 8 |BMW US CAPITAL LLC 04/06/2020........ Bank of America Mermill LYNCA.........c..viiiiccc et | ereessste st srees 1,997,080 2,000,000

05587T  AA 4 |BSPRT 2019-FL5 A - CDO 12/16/2020........ VBMHOUS. ...ttt bbbt | ebate bbbt 3,749,875 3,748,000 409

05973B  AA 5 |BANC 19CRE6 A - CMBS 03/23/2020........ Amherst SECUNEIES GrOUP LLC..........ovuiiriiiiiirieeinicieeieie s esens | eseesesesess s enees 1,289,265 1,490,479 726

081437 AR 6 |BEMIS COMPANY INC . 04/23/2020........ WELLS FARGO BROKERAGE...........coviiiiiiiieieisisies st ssssssesssssns | essesssssssssesssssssssessssssssasssssssssssessens | soessossssssnsseses 998,929 1,000,000 | oo 1,000

084659 AS 0 |BERKSHIRE HATHAWAY ENERGY CO... 03/20/2020 WELLS FARGO SECURITIES LLC......ouiiiiiiireriiiceeeie et siesiesssssssssssssessenens | ressesssessssesesssessesssssssssessesssesessessanes 1,997,420 2,000,000

084659 AU 5 | BERKSHIRE HATHAWAY ENERGY CO.....cooiiririiiiireriiieiesisisisssieisssssessessssssessesssssssssesssnsns | soessesesessnes 03/25/2020........ WELLS FARGO SECURITIES LLC.....coviiriiiiireriiieisiesessie e sissssesssssnssns | ressssssesssssesssssssssesssssssssessesssssessssanes 999,840 1,000,000

09748R  AA 6 |BOJA 201 A2- ABS 09/29/2020........ BARCLAYS CAPITAL INC FIXED INC......coeviiriiriniiciiieieierissieeesissiesisssesssssesessssiseses | rereesssesesssssssssessessesssssessesssesessessenes 2,500,000 2,500,000

09778P  AA 3 |BON SECOURS MERCY HEALTH INC.......ccovuiiiiiriiieiiniieieiisiessississssesesssssessesssseessessssses | sevsesnssnsins 04/08/2020........ JP MOTGAN. ..ottt | e s 3,000,000 3,000,000

11135F  AH 4 | BROADCOM INC......cooiiiiiriiiriiiereis e enees 04/06/2020........ JP MOTGAN. ..ot nies | Heeni et | erieienes 4,977,750 5,000,000

11271L  AE 2 | BROOKFIELD FINANCE INC (SR 04/07/2020........ DEUTSCHE BANK SECURITIES, INC.......cvuiiiiiririiiiieniisisesie e sesssssessessses | rersesssssessssssssssesssssssssessessssssessessanes 2,997,090 3,000,000

12327F  AA 5 |BJETS 201 A-ABS 10/21/2020 Bank of America Mermill LYNCR.........c..viiiiecer e | eriessresess st enrenes 1,999,971 2,000,000

12434L  AA 2 |BXMT 20FL2 A - CMBS.........cccrvvvnec. 01/31/2020........ WELLS FARGO SECURITIES LLC.......cootiiiiririiiseiierieiseesieisssssiesssssesse s iessesssssnns | ceressssassssssessssssssessssssssesssssesssesssenes 2,000,000 2,000,000

12529L AA 8 |CFMT 20HB4 A-RMBS.........ooovvvverrercieirees 12/11/2020 NOMURA SECURITIES/FIXED INCOME..........ocoviirriiiireriniiiirerissesesessesesssseessesssesesseens | rersesssesessesssssesssesssssssssessesssesessessenes 4,999,998 5,000,000

125631  AS 6 | CLIF 203 A - ABS........ooiiiiiiiitiesiseeesie st 10/02/2020........ DEUTSCHE BANK SECURITIES, INC.......oooiiiciiiiiisiiiisiiesiesisiisisssiisssesiinnes | sosiisssiessssssensssssssssessesssssssesssessses | sossssensssnssnnnes 999,794 1,000,000

12641P AR 5 | CSMC 2009-R 2A6 - CMO/RMBS 05/01/2020 DITECL v e s e e e et es e s e e e eseee s eeeeseseeseseseseeessesessessesensessesesssenesee | sererereeseseneresesee et en e er e e e eeereneees 7,752

12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS 09/01/2020........ DIFECE. ..ttt | bbb 1,184

12641P  BR 4 |CSMC 2009-R 6A6 - CMO/RMBS 07/01/2020. DIFBCE. .| bbb 53

12641Q  AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS 12/01/2020........ | DIFECE. ..ottt bbbt | bbb 423

12641Q  AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS 08/01/2020. DIFBCE. .. | eebee et | ettt 530
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS 08/01/2020........ DITECL. ...ttt | eebeb e bbbt

12641Q  AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS 10/01/2020 DIFBCE. ..ttt | erien et

12641Q  CS 9 |CSMC 2009-7R 125 - CMO/RMBS 05/01/2020........ DIFECL. ..o | et s

12641Q  CZ 3 |CSMC 2009-7R 134 - CMO/RMBS 09/01/2020. Direct OO PO OO 427

126673 DR 0 | CWL 2004-7 MF2 - RMBS.........coviiiiririiieisiseisesississees s ssssss s esssssssssessesssssessens | sesesssssessaes 06/17/2020........ CREDIT SUISSE SECURITIES (USA).....cviiieiiiriiieiiiieiissieississesssssesessssiesessssssssssns | coressssssssssessssssssesssssssssessssssssesssenes 703,996 688,505 1,580
142339  AJ 9 | CARLISLE COMPANIES INC.... 02/13/2020 JP Morgan............ 1,975,120 2,000,000

14576A AA 0 |CARS MTI-1 L.P. - ABS 11/18/2020........ GOLDMAN.... 1,999,172 2,000,000

15673K  AA 7 |CERB 20 A-CDO.. 06/26/2020........ Amherst SECUNEIES GrOUP LLC..........cuuiiiirieiiieieeieicieeiee e esssssessens | essessnesssse s sesenssenanes 295,320 300,000 1,785
15674H AA 3 |CERB 29 A-CDO.. . 10/16/2020........ WELLS FARGO SECURITIES LLC.......coiiiiiiiciiiiiinicississssisisssssssssssssians | eresnssississssesss s ssssssas 1,500,000 1,500,000

166754 AW 1 | CHEVRON PHILLIPS CHEMICAL COMPANY LLC... 03/24/2020 MIZUHO SECURITIES USA INC......coouiiiiiiiiieiseieie i nisnissssessssssnsses | rersesssssessssssssssssesssssssssessesssesessessenes 1,999,840 2,000,000

17307G  ED 6 |CMLTI 04HYB2 3A - CMO/RMBS 01/10/2020. KEYBANK CAPITAL MARKETS INC 156,256 156,645 259
17323M  AE 5 | CMLTI 15A B3 - CMO/RMBS.........cvorririieiiiieriesieseseesssesess e ssesssesesssssssssessesssesssssssssnsnes | nevesnsessssens 03/26/2020........ Amherst Securities Group LLC.... 795,614 875,504 3,174
174610 AV 7 | CITIZENS FINANCIAL GROUP INC 09/30/2020........ EXCHANGE ...ttt | eb it bbb bbb 6,000,000 6,000,000

193051 AA 7 |COLD 20ICE5A-CMBS............... 10/22/2020 GOLDMAN . ...t | cesesb b 2,500,000 2,500,000

19687Y  AA 3 | COLT 2020-RPL1T AT - RMBS.......oiiiiiiiriiiierississieresisseesssisss s ssssssensessssss | soesisesessnes 10/06/2020........ CREDIT SUISSE SECURITIES (USA).. 3,999,995 4,000,000 5,868
20030N DG 3 |COMCAST CORP.. 03/24/2020. Bank of America Merrill Lynch 1,996,460 2,000,000

244199 BJ 3 |DEERE & CO..ooivuiiiiiciii bbb | enieieniees 03/25/2020........ CITIGROUP.......oovveirereireircrienis 2,994,330 3,000,000

24460R  AA 1 |DPATH A1-CDO! (SR 03/05/2020........ GREENSLEDGE CAPITAL MARKETS LLC......ouiirtiiiiiieiieiieeseiiessssssesssesesssissieens | eeesssssessssessesssesesssssssssessesssessssesns 2,000,000 2,000,000

24703D BB 6 |DELL INTERNATIONAL LLC 04/03/2020........ JP Morgan............ 998,630 1,000,000

24703D BC 4 |DELL INTERNATIONAL LLC 04/03/2020. JP Morgan.... 997,620 1,000,000

254687  FP 6 |WALT DISNEY CO 03/19/2020........ CITIGROUP.. 1,997,800 2,000,000

254687 FQ 4 |WALT DISNEY CO 03/19/2020. CITIGROUP.. 1,994,400 2,000,000

25746U DG 1 |DOMINION ENERGY INC 03/31/2020........ SMBC SECURITIES INC.....couiimiiiiirieieiitiesisicissisese s sessisssesiens. | cosesisssssses e ssssssss e s ssesisenes 1,979,900 2,000,000

26209X AC 5 |[HONK 202 A2 - RMBS 10/29/2020........ BARCLAYS CAPITAL INC FIXED INC.......coouivirieiiiiiniiieeinietiieiiessiessssissssssssesssenssss | seoesssesessssssssessssesssesssssssssssessssesssenes 1,000,000 1,000,000

278865 BE 9 |ECOLABINC 03/27/2020........ GOLDMAN . ...ttt bbbt | cerenb bbb 5,484,300 5,000,000 4,667
30070R  AA 0 | XAN 20RSO8 A - CD! 03/02/2020. JP Morgan............ 1,600,000 1,600,000

31428X BZ 8 |FEDEX CORP 04/03/2020........ JP Morgan............ 4,987,900 5,000,000

31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A................ 07/20/2020........ BARCLAYS CAPITAL INC FIXED INC......coeviririiiinieirseisieisssisesessssissssssssssssssesssssssses | versesssssessessssssessssssessasssessessasssessesssnes 2,976,098 3,000,000

337738 AU 2 |FISERV INC.....c.cooereeeirercinirerescirereniseines 03/19/2020........ BARCLAYS CAPITAL INC FIXED INC......ouoiieieiecieirieireireeisessiesssesisesseseesssessesssessssssssseens | sesesssssssessssssssssessessssssessessessssessesnsns 920,740 1,000,000 | ..o 7,972
33938X  AB 1 |FLEXLTD (SR 05/08/2020........ CITIGROUP......outtiiiie ittt nsntes | cbsesssbns e 995,620 1,000,000

34961) AS 3 |FCOA1FR2-CDO 08/04/2020........ INGEIXIS......cvoeeeveeeeecee ettt sse e s s s s s s s s s s s esssssssssaessnsssansesassansssasssnsas | svsesrssssesessnsanees st nees e st s s s eesensntns 4,000,000 4,000,000

34961P AL 4 |FORTRESS CREDIT BSL V LIMITED 09/14/2020........ MITSUBISHI UFJ SECURITIES.......ooviiiiiiiieiiiciesissisisesssssssssiesssssssesesssssssssesssssssssassnes | sersssssssessesssssessssssssesssesssssssssessessnnes | oessessones 3,500,000 3,500,000

34961W AU 9 |FCOBFR-CDO 08/18/2020 INBEIXIS......cvoee e s ss s s e s s s s s s s esses s s s s ssessssensesassanssssensnsas | avseserssssesessnsesses s s s e s se st eseneeseesneaes 1,000,000 1,000,000

35137L AL 9 |FOX CORP. 03/31/2020........ P IMOTGAN. ..ttt | ettt 1,995,980 2,000,000

361448  BF 9 | GATX CORP.......coriiiieiiitiete e 05/08/2020........ CITIGROUP.....otteieietei ittt | cesesbeb bbb 997,870 1,000,000

36165V  AQ 9 [GCIC CLOIILLC - CDO 12/15/2020........ WELLS FARGO SECURITIES LLC.......cootviiiririiisiiieissiseiesisissssissssssessessssisssesssssnns | ceresssssssssssesssssssssessssssssessssssssesssenes 2,000,000 2,000,000

36166N  AB 9 | GE CAPITAL FUNDING LLC............. 05/06/2020........ GOLDMAN . ...ttt | corenienb ettt | erseneenes 1,000,000 1,000,000

362341  SG 5 | GSR 2005-AR6 B1 - CMO/RMBS 12/03/2020........ Amherst Securities Group LLC............ccocriireireiscsce s | e 1,550,629 1,711,046 923
36655L AD 7 | GRMML 182 A2R - CDO.......cocoverrirririrerinnnnes 10/16/2020 RAYMOND JAMES & ASSOCIATES INC.......oouiviiireriiiierciieiseeesierssiseeesssss s ssssssssenins | rereesssssesssesssesessesssssssssessesssesessessenes 487,813 500,000 2,290
38173M  AA 0 |GOLUB CAPITAL BDC INC 09/29/2020........ P IMOTGAN. ..ttt | St 2,997,600 3,000,000

381741 AC 1 |GCBDC A1-CDO.....cccovvrrrerirerrirrirnne 08/07/2020. WELLS FARGO SECURITIES LLC......ouiiiiiiereriiiieieeie et ssssiessessssssssessessesens | essessnessssesesssssesesssssssssessesssesessessenes 2,000,000 2,000,000

38176V AA 7 | GOCAP A1-CDO 02/27/2020........ SMBC SECURITIES INC.....oouiiiiiiiiiieiisieeiesieisiesesissise st ssensnnes. | coressesssssesssssssessesesssssessessssssessesses | sessessenes 2,000,000 2,000,000

38177K  AA 0 | GOCAP A1-CDO 06/30/2020........ WELLS FARGO SECURITIES LLC......ouiiiiiiierieiceeeie e siessessesssssessessenins | esssesssesssssessssssssesssssssssessesssesessessanes 4,000,000 4,000,000

38522H AA 9 | GACM 20FL2 A-CDO 05/29/2020........ GOLDMAN........cooriiireitrs st | nsss s 1,000,000 1,000,000

39809L  AA 2 |GSTNE 19FL2 A-CDO........ G 12/16/2020 VIIOUS. ...t | st s 3,307,544 3,320,000 369
406216  BL 4 |HALLIBURTON CO. 02/19/2020........ MIZUHO SECURITIES USA INC.......couiiiiiiiiieiisiierssiseie s sessssssnes | essessssssesssssssessesssssssssessessssssessessanes 999,740 1,000,000
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411707 AH 5 [HNGRY 201 A= RMBS.......ooiiiiririiiiniseisssssesssieee st ensssssssssnsnss | nevsssnssanens 11/13/2020........ BARCLAYS CAPITAL INC FIXED INC......couevieriiiriiiiiciieisieiissisesesssisssssssssssssesesssssssses | nerssssssssessssssssesssesssssssssessesssssessossanes 1,300,000 1,300,000
42824C  BF 5 |HEWLETT PACKARD ENTERPRISE CO. 04/06/2020. CITIGROUP......otit ettt ninies | cesess bbbt 2,994,510 3,000,000
43133K  AA 3 |HILDENE COMMUNITY FUNDING CDO LTD. - CDO 10/23/2020........ SANDLER O'NEILL & PARTNERS, LP.....ouctuiiiiiiisiiiierssisiesiesissiesessssisssessssssssssssensnns | ceressssssssssessssssssessssssssesssssesssesssenes 2,500,000 2,500,000
43133W  AA 7 | HILDENE TRUPS SECURITIZATION 2020-3 LTD 06/30/2020........ PIPR e | ebeen e 5,000,000 5,000,000
436106 AC 2 |HOLLYFRONTIER CORP......cccoovvrriirerrieireriiisirnienns 09/14/2020........ Bank of America Mermill LYNCh.........c.oiiiiiiicscess e 1,996,480 2,000,000
444859 BN 1 |HUMANAINC 03/23/2020 JP Morgan 1,995,760 2,000,000
446413 AP 1 |HUNTINGTON INGALLS INDUSTRIES INC...........ccco0eec. 03/26/2020........ JP Morgan............ 1,999,920 2,000,000
44891A  BJ 5 |HYUNDAI CAPITAL AMERICA 04/02/2020 RBC CAPITAL MARKETS.......ooieiteiiiites ettt s s s s nnss | etesassssesssssesesassesessssssese s nsssessssaesanas 1,997,720 2,000,000
44891A  BK 2 | HYUNDAI CAPITAL AMERICA........coiiririeiiitiesiseiseisei st ensnes | aesnsierinsines 04/02/2020........ RBC CAPITAL MARKETS........cotieeieiitsiieississie ettt s ettt ssess | aesebssssssesssssesessessessssssessessssansessessnsnns 1,998,380 2,000,000
45254N  NT 0 [IMM 2005-3 M1 - RMBS.........oiiiiiirriiirierieisesssise s ssesssssess s ssssesesssssesssenss. | soesinsesessnes 09/25/2020........ KEYBANK CAPITAL MARKETS INC 568
458140 BQ 2 |INTEL CORP. 03/20/2020........ JP Morgan 1,996,100 2,000,000
458140 BR 0 |INTEL CORP. 03/20/2020. JP Morgan............ 1,995,900 2,000,000
46187X  AA 3 |IHSFR 18SFR4 A - RMBS 10/19/2020........ PERFORMANCE TRUST CAPITAL PARTNERS........ccttiiiiiiieiiiitinsieissisiesssssiesseses | rersesisssesssss s ssssssesessessanes 2,990,770 3,304,718 994
462613 AN 0 |IPALCO ENTERPRISES INC 04/08/2020. P MOTGAN. ... | bbb 2,997,270 3,000,000
46634F AU 7 | JPMRR 2010-2 3A1 - CMO/RMBS.........eomriiiiiirierseincierssissiesi s ssseninssens | neveesnssenen 06/01/2020........ i
472321 AH 1 | JMAC 2008-R2 2A3 - CMO/RMBS, 11/01/2020,
472321 AK 4 | JMAC 2008-R2 3A2 - CMO/RMBS.........coooeiiiirirrieineitierssissiesi s seniessaens | nevsennesnnins 12/01/2020........ Direct.
47232D AL 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.......c.ccovvvevererernnne 04/01/2020. Direct
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5.......c.ccovvvevnriniines 12/01/2020........ Direct.
47232D  CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5.......c.covvvveveririrenne 02/01/2020. Direct
47232D DB 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5. 10/01/2020........ Direct....
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccovvvevirerernnne 11/01/2020 Direct
47232D DS 8 | JEFFERIES RESECURITIZATION TRUST 2009-R5.........ccoovverernriniinee 03/01/2020........ Direct....
47232D  EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5.......c.ccovvvevirevirnnne 12/01/2020........ Direct....
47232V CP 5 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvmrvcrrrerene 11/01/2020........ Direct....
47232V CU 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4. 05/01/2020.
47232V DE 9 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvmvvcrrrerene 08/01/2020........
47232V DM 1 | JEFFERIES RESECURITIZATION TRUST 2009-R4..........cocvevrrrerirnns 08/01/2020........ Direct....
47232V DP 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvmrvvrrrirene 04/01/2020........ Direct....
47232V DQ 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvvrvrirrinnns 07/01/2020........ Direct....
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvmvrcrrrirenn 06/01/2020........ Direct....
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvvrvrirrrrnens 09/01/2020........ DIFECE. ...
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4........ccccovvvrrvrrrerene 03/01/2020 Direct
47232V GR 7 | JEFFERIES RESECURITIZATION TRUST 2009-R4........cccovvvrrvirrinnns 12/01/2020........
47233D  AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1.....c.ovcviviirnriniinee 03/26/2020........ JEFFRIES & COMPANY
48252A  AA 9 | KKR GROUP FINANCE CO VILLC 04/14/2020........ CITIGROUP. ..ottt | cbsesb bbb 1,992,220 2,000,000 22,917
500630 BX 5 |KOREA DEVELOPMENT BANK. SR 10/01/2020........ CS FIRST BOSTON CORP........cvuiiririiiiirerieiiteesissisesesie st ssssiessessssisessessns | cosessssssnssesssessessssssessesssssesssssesssesssenes (2,983,236) | ..o (3,000,000) (26,750)
52532X  AE 5 |LEIDOSINC 05/07/2020........ CITIGROUP.......ooitiiiii bbb | etes bbb 987,160 1,000,000
53946M  AA 5 [LNCR 18CRET A - CDO......coiiiiierriieiereei et (SR 03/24/2020........ P MOTGAN. ...t | ceresi e 1,333,125 1,500,000 841
548661 DU 8 |LOWE'S COMPANIES INC 03/24/2020........ P IMOTGAN. ..ttt | St 1,990,360 2,000,000
56577G  AA 7 [MRNON201A-CDO (G 11/20/2020........ MORGAN STANLEY €.ttt essess s ssess st essssssessessses | resssssssessssssesesssessnssasssessesssesessessenes 2,000,000 2,000,000
58003U AA 6 |MF120FL4 A-CDO (SR 10/28/2020........ JP MOTGAN. ..ttt | cer bbbttt | eesenienes 5,500,000 5,500,000
58003U AC 2 |MF120FL4 AS-CDO..... SR 10/28/2020........ P MOTGAN. ...t | feresi e 3,000,000 3,000,000
58013M  FP 4 |[MCDONALD'S CORP........cccriviriiirriinirsiersessiesississisesssssesnines 03/25/2020........ Bank of AMerica MerTill LYNCA.........c.uiiiiiice st | ersessseisess bbb s 995,150 1,000,000
58013M  FQ 2 |[MCDONALD'S CORP........ccrvvririrriirniienie s sisisesesissseseneenes 03/25/2020. P MOTGAN. ...t | e 992,660 1,000,000
58551V AA 0 | MWST 202 A - CMO/RMBS 12/14/2020........ JEFIBIIES ..ot | e 2,500,000 2,500,000
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59319W  AA 9 |MF120FL3 A- CMBS 06/12/2020........ CREDIT SUISSE SECURITIES (USA).....cvuiirimiiiiiiiiesissisississsesssssessesssssessessssssssssns | ceressssssssssesssssssesssssssessesssssessseses 3,000,000 3,000,000
615369 AS 4 |MOODY'S CORP 03/20/2020. Bank of America Mermill LYNCR.........c..vriiiriscecere e | eriessseesess st esnenes 1,997,740 2,000,000
62955M  AA 4 |NRZ FHT EXCESS LLC - ABS 11/12/2020........ CITIGROUP.......cotiitic bbb | bbb 1,499,965 1,500,000
62957H  AH 8 |NABORS INDUSTRIES INC..........cccovvunee. 12/01/2020 EXCHANGE ..ottt | ebiess e s bbb 676,410 704,000
62960N  AA 5 |NXTC 201 A-CDO......... 12/04/2020........ WELLS FARGO SECURITIES LLC.......cooiviiiiiieiieisiiieissieiesisisssssiesssssesse s sssssnns | ceressssassssssessssssssesssssssssessesssssesssenes 3,000,000 3,000,000
631005 BJ 3 |NARRAGANSETT ELECTRIC CO... 04/07/2020 CITIGROUP.. 1,000,000 1,000,000
63862X  AA 0 [NHLT 201 A= RMBS........oiiiiiiciieciinssesi s nssnnns | seesisenisnens 09/21/2020........ CREDIT SUISSE SECURITIES (USA).. 1,999,999 2,000,000
666807 BS 0 | NORTHROP GRUMMAN CORP.........cocovrimirrinrirerieiiiireniessisesisesesssseesisssssssesssnanes 03/19/2020. JP Morgan............ 1,991,980 2,000,000
67021C AP 2 |NSTARELECTRIC CO............. 03/23/2020........ MITSUBISHI UFJ SECURITIES.......ooiiiiiiieiiiceesieisesierssiseesisi s 994,520 1,000,000
67098A  AM 1 [OBX 19INV1 A12 - CMO/RMBS.......oooeoeeeeee oo eeeeeeeeeessee e esesesessssessessssnesssessesssssessssanns | ooverereeneenns 03/24/2020........ Amherst Securities Group LLC.... 1,372,500 1,500,000 | ..o 4,167
67103H AJ 6 |O'REILLY AUTOMOTIVE INC.... 03/25/2020. JP Morgan 1,999,180 2,000,000
671088 BS 3 | OZLMF A2RFR - CDO [CH 11/18/2020........ CITIGROUP.. 1,400,000 1,400,000
67181D  AA 9 | OAKIG 201 A1 - CMBS 11/06/2020........ CREDIT SUISSE SECURITIES (USA)......ociiiiiiiiiiiiiiieiisississiississsssssssiississssiesiss | erssnssssisssssesssssssssss s sssesssessssosas 999,961 1,000,000
67181D AB 7 | OAKIG 201 A2 - CMBS 11/06/2020, CREDIT SUISSE SECURITIES (USA)......coiiiiiiiieiiiieiiieissiseseiisssessessssiessessssssssensns | sosessssnssessesssssssessesssssesssssesssesssenes 999,582 1,000,000
67448Q  AC 5 |OBX 19EXP1 1A3 - CMO/RMBS.........ooiiiiiiiiiicistieseiistiesi st sssensnenens | seesissesessnnes 03/27/2020........ Amherst SECUNEIES GrOUP LLC.......... vt ssens | esbsessses st enees 993,543 998,535 3,328
68233) BS 2 |ONCOR ELECTRIC DELIVERY COMPANY LLC 03/17/2020 SMBC SECURITIES INC 1,997,820 2,000,000
B9120L  AA 1 | ORTF A= CDO...ouieeiirriiicisesi et (SR 11/24/2020........ MITSUBISHI UFJ SECURITIES.......oooiiiiiiieiiiciesii e 2,985,000 3,000,000
69352P  AQ 6 |PPL CAPITAL FUNDING INC 04/01/2020. P MOTGAN. ... | e 1,999,320 2,000,000
693684 AA 0 |PSMC 201 A1 - CMO/RMBS........coooveiiriiiririereencreresissins 01/24/2020........ WELLS FARGO SECURITIES LLC.......cooiiiiiiriiiieieieissisceesieisssssienssss s essessessnns | cesessssssses s esss s sisenes 2,044,688 2,000,000 5,639
69546T  AA 0 | PAGAYA Al DEBT SELECTION TRUST 2020-3 -....... 10/21/2020 CREDIT SUISSE SECURITIES (USA).. 1,499,987 1,500,000
70163Q AA 6 |PARLIA-CDO. 07/16/2020........ SG AMERICAS SECURITIES, LLC... 1,000,000 1,000,000
70806U AA 0 |PNTPK2A1-CDO 12/24/2020........ GREENSLEDGE CAPITAL MARKETS LLC......oovvirririeiirieiiierieeeerisssiienies 1,500,000 1,500,000
709599  BJ 2 |PENSKE TRUCK LEASING CO LP.......ccooiiriiriiiiireriniintiesissiseiesissssesssesesessssiessssissssessssssssenes. | soesinsenessnnes 04/01/2020........ JP MOTGAN. ..ot | ceresi e 4,983,800 5,000,000
718546 AV 6 |PHILLIPS B6.........covveririiiciiiiieriesissississiiesiesiesesssinsiens 04/07/2020........ MIZUHO SECURITIES USA INC......couuiiiiiiiiitiieniieississiise st ssssssssessensesesas | seresssesesssssssssesssssesssessssssssssessssesssenes 999,460 1,000,000
743315 AW 3 | PROGRESSIVE CORP........cootiiiiriiiiiirerietistee sttt nseniss | soesisesessnnes 03/17/2020........ CREDIT SUISSE SECURITIES (USA)......cuiieiuriririeiiiierisieeiesinssessssiessesissiessessesssssnssns | ceresssssssessessssssssessesssesesssssesssesssenes 2,000,000 2,000,000
74331C  AA 6 |PROG 20SFR1 A - ABS, 03/04/2020. BARCLAYS CAPITAL INC FIXED INC 1,499,950 1,500,000
74331C  AB 4 |PROG 20SFR1B - ABS 03/04/2020........ BARCLAYS CAPITAL INC FIXED INC 499,994 500,000
749389  AA 0 |RCKT 201 A1 - CMO/RMBS ... | 03/27/2020........ CANTOR FITZGERALD # CO.....viuiiuiirrirristiisiiesssiesiesesesesseiss s ssssssssssessssesins | retessssssssssesssesssesesssssssssessssesssesessesns 2,351,040 2,461,822
74969B  AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS .| 06/19/2020........ NOMURA SECURITIES/FIXED INCOME cioe [ s 3,998,850 4,000,000
74969M  AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2........... 04/24/2020........ NOMURA SECURITIES/FIXED INCOME..........ccovviivririereriiisirerisisessssessssssssessessssessssesss | rersssssesessssssssssssssssssssessesssssessessnes 2,000,000 2,000,000
75575)  AA 3 | RCMT 2020-FL4 A - CMBS........cooiiiiiiirerienisciesisiseesie st sesss s ssssesssenienensins | seseseessesinee 06/19/2020........ P MOTGAN. ..o | fereni e 4,000,000 4,000,000
76042E  AA 7 |REPS 20A A -ABS 10/06/2020........ CREDIT SUISSE SECURITIES (USA).....ccvuiiririiieiiiieiinsisissrsssisssesesssssssessssssssnsns | coressnsssssssssssssssessssssssessssssssssess | sorsessosssssosseses 999,827 1,000,000
76971E  AA 2 |RBIT 20HB1 A1- ABS 10/14/2020 NOMURA SECURITIES/FIXED INCOME..........ocoviirriiiireriniiiireriseisesesiesssssseessessssssesseens | rersesssesesssssssesssesssssssssessesssesessessenes 2,999,996 3,000,000
T7587A AU 0 [RMRK B2R = CDO.....ouciriiiieireiiisisie st (ORI 09/17/2020........ MIZUHO SECURITIES USA INC......oouiiiiiiriieisiisieissiseie st ssssssiesssssssesssssssses | nersssssssessssssssessssssssssssessesssesessssanes 1,250,000 1,250,000
778296 AD 5 |ROSS STORES INC 04/02/2020........ P MOTGAN. ... | fereni e 2,984,400 3,000,000
78355H  KQ 1 |RYDER SYSTEMINC......ccoooiiriiriereieirerseenienssienes 04/02/2020........ MITSUBISHI UFJ SECURITIES.......outiiiiiiiieiriciesiisissie st sssssssses | rersesissssesssssssessesssssssssessesssesensessenes 4,999,050 5,000,000
784054  AB 4 |SCFET 201 A2 - ABS 08/11/2020........ Bank of America Mermill LYNCR.........c..oviiiices e | rereesissesesie st ess s sssensesennes | cessnesanes 2,999,857 3,000,000
784720 AE 3 | SPART 20T2 AT2 - RMBS.....cooiiiiiriiiicisicesississies sttt snsens | sesessssssessnes 10/23/2020........ CREDIT SUISSE SECURITIES (USA).....cvuiiriiiriiieiiiierissicississesssssesessssiessessssssssssns | ceressssssssssessssssssessessssssessssssssesssenes 1,999,617 2,000,000
808513 BC 8 |CHARLES SCHWAB CORP 03/20/2020 CREDIT SUISSE SECURITIES (USA)......coiieiiriieiinrierinierissisesesissiessessssesessessssssssnsns | weressssnssessesssssssssessesssssesssesssssesssenes 998,580 1,000,000
81748K  AA 0 | SEMT 202 AT - CMO/RMBS........coviiiimiriiiriirerisisiesisisiesisssssss st ssesssssenss | nevssssnssnnins 02/13/2020........ MORGAN STANLEY €.ttt sisiesiss st nsses | ersessssssessssssses s sssss st ssenes 2,049,375 2,000,000 3,889
83546D AL 2 | SONIC CAPITAL LLC., SERIES 2020-1 - ABS............. 02/03/2020. EXCHANGE ..ottt | ebiesb e st eres 763,125 750,000 881
83546D AM 0 | SONIC CAPITAL LLC - ABS 06/15/2020........ EXCHANGE ...ttt | rebiess st bbbttt enieninees | orenieniaees 1,325,109 1,246,875 3,329
855244 AW 9 | STARBUCKS CORP........corerirriiirriirrirenirerseiseeeriesiseesessenees 03/10/2020. Bank of America Mermill LYNCR.........c..vriiricccee e | eriessssesess st enrenes 1,988,280 2,000,000
863579 VW 5 | SARM 2005-17 5A2 - CMOIRMBS........coooeiiiiiiiriinieieiissiesisisissssessssssiessessssssessssssssesssssssssssns | oessssenessnns 10/25/2020........ J.P.MOrgan SECUNMHIES LLC........cuueiviireriiirieiereiseiees e nsssses | ceressssnss bbbt 23
86363B  AA 3 | SASC 2007-RM1 A1 - CMO/RMBS .... | 07/10/2020........ Amherst SECUNEIES GrOUP LLC..........couiiiiiiiiiieieieeeieie st nsens | essesnessss s enenes 7,585,631 8,027,123 1,890
871829 BL 0 |SYSCO CORP .| 03/30/2020........ GOLDMAN . ..ttt | cbrenb b 1,995,840 2,000,000
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871829  BP 1 | SYSCO CORP.....cooviiireriitiresieisisss ittt ssannns | srenssssensanes 03/30/2020........ Bank of America Mermill LYNCH.........c.uiiriiiisisseesssssessisesessssssssnsenes | rersssssssesssssssesssesssssssessessssssessessnes | censenes 1,998,620 2,000,000

87275Q  AA 5 |TRTX18FL2 A-CMBS......ccovvererererreie 03/19/2020. Amherst SECUMtIES GrOUP LLC..........cvuiiieieieisiiciseieeisiessi e esssssessessesses | oresssssessssssseesisssssssesssessssessessssssenes | soveres 14,418,750 | oo 15,000,000 | .vooerreriirerieniseereriereenins 4,825
880451  AZ 2 | TENNESSEE GAS PIPELINE COMPANY LLC.......cviiieireriiiiireeisisisierssssssessesssseesssssssesessenss | soessseensnns 02/19/2020........ CITIGROUP. ..ottt sttt | cesesb bbb 998,010 1,000,000

88579y BN 0 |3MCO. 03/25/2020. CITIGROUP.....otite ettt nsenies | cesess bbbt 1,993,620 2,000,000

89657B  AA 2 | TRL 191 A1-ABS 03/31/2020........ CANTOR FITZGERALD # CO....ccevvviuiiriiisiisieissssiesssssssisesssssesesss s s s essessaes | soesssssesssssssessssssssssssessessssssessessansses | aosessnes 3,598,432 3,869,281 6,159
89820X  AA 6 | TRUPS FINANCIALS NOTE SECURITIZATION 202 11/24/2020 Bank of America Mermill LYNCR.........c..vriiiisicee e | eriesssresess st enrenes 1,500,000 1,500,000

89822P  AA 1 | TRUPS FINANCIALS NOTE SECURITIZATION 202 07/15/2020........ Bank of AMerica MerTill LYNCA.........c.u it | ersesiseesess bbb s 2,000,000 2,000,000

906548 CR 1 |UNION ELECTRIC CO 03/17/2020. MITSUBISHI UFJ SECURITIES. ...ttt eseeeseeesessvesse e esessessesesesseessesesssesssseses | oereesessesesnssosssesssssesssssesesssesseeseesseses 1,998,280 2,000,000

911312 BX 3 |UNITED PARCEL SERVICE INC.. .| 03/19/2020. Bank of America Merrill Lynch 1,997,900 2,000,000

911312 BY 1 |UNITED PARCEL SERVICE INC.. 03/19/2020. Bank of America Mermill LYNCR.........c..viiiricciere e | eriessseesess st nnenes 1,992,460 2,000,000

91832y AA 6 |VMC 18FL2 A- CDO. 02/07/2020........ Amherst SECUNEIES GrOUP LLC.......... vttt esens | esbebe st 952,339 951,893 1,711
92331D AQ 1 |VENTRBFR-CDO 08/04/2020. JEFfEMIES ...t e 1,000,000 1,000,000

92343V FE 9 | VERIZON COMMUNICATIONS INC 03/17/2020........ GOLDMAN ...ttt | bbb 996,930 1,000,000

928563  AE 5 |VMWARE INC......c.oovoiiiiiirireeeeeeresesenes 04/02/2020. P MOTGAN. ... | bbb 4,997,550 5,000,000

929160 AZ 2 |VULCAN MATERIALS CO 05/07/2020. GOLDMAN.. 997,220 1,000,000

95002K  AA 1 |WFMBS 201 A1 - CMO/RMBS.........cooouiiiiiiieieieineiie s siees 02/14/2020. WELLS FARGO SECURITIES LLC......ouiiiiiiiieiiiieireisie s sssssssssssssssnins | evsssnessssesessssssesisssssssessesssesessessenes 1,011,875 1,000,000 2,167
96034L  AA 9 |WESTR 201 A-RMBS 07/08/2020........ Amherst SECUNEIES GrOUP LLC..........cvuiiiiriiiiciieiicisee st esens | esbebeses bbbt 998,686 1,000,000

97064F  AA 3 |WESTF20AA-ABS.........ccconnunnn. 02/18/2020. Bank of America Merrill Lynch 1,999,972 2,000,000

974153  AB 4 |WSTOP 201 A2 - RMBS 10/09/2020........ BARCLAYS CAPITAL INC FIXED INC......cou vttt sssissses | ersssisssesssssesesse s ssesisesensessanes 1,500,000 1,500,000

97988P AN 6 | WOODMONT 2017-1 TRUST - CDO. 09/30/2020. WELLS FARGO SECURITIES LLC......cviviiirririiiiriiieriesiesesesissssesiessssssssesssssssssssesss | sossssssesssesesssssssssssssesssesssesessssssssenes 2,500,000 2,500,000

97988W  AA 9 | WDMNT 207 A1A-CDO.... 11/20/2020........ | CITIGROUP.. 3,000,000 3,000,000

98877G  AC 2 |ZCCP 191 A2-CDO . . ... | 03/24/2020. CREDIT SUISSE SECURITIES (USA).....cvuiiririeiiieiisiesiesssisessssesssssessessssssessessssssssessse | seessesssssossesssssassessesssssessosssssessseses 1,660,000 2,000,000 13,544
G8655*  AA 2 | TPG PARTNER HOLDINGS, L.P....vuiiiiiiiisiiiisrissisnisse s sessnesensnsssesensaes . | 09/10/2020.. AFG Private Placement..........cooivnininnnnesssnenes 4,000,000 4,000,000

3899999. Total - Bonds - Industrial and Miscellaneous ...384,006,304 386,927,391 207,826
8399997. Total - Bonds - Part 3 ...387,989,540 390,927,391 | .o 246,152
8399998. Total - Bonds - Summary Item from Part 5..... 18,472,653 18,774,472 | oo 19,025
8399999, Total - BONAS.......rvrcieriiiieiiriseeri i ...406,462,193 ...409,701,864 265,177

Preferred Stocks - Industrial and Miscell. Perpetual Preferred

89832Q  AF 6 | TRUIST FINANCIAL CORP, | 06/16/2020.. RBC CAPITAL MARKETS .2,000,000.000 2,000,000

8499999. Total - Preferred Stocks - Industrial and MiSCEIANEOUS PEIPEIUAI PTEFEITEA. ... vttt stiiesits ttssteiessssssee st sss st ssees e 8188808188808 4 4818448108142 E 48084881840 E 108181084 E 8L E L0810 E Lo E st en b e41eEEee b enE bbbttt 2,000,000 XXX 0
8999997, TOtal - PrefEITEa SIOCKS = PAIt 3............civieitiieiiteieicectcie ettt ettt ettt tete bt caetesessetetess  exetessssesesassssesesassssesesssseesessssesesssseeesessssetessnseeesessssesesseseeesessssetessesesesssssesesssseeetessssesesssesetebassesesansesetsasaseesassnsetesssssesassesetesasans  4avsssesessssesesassssesessssssesasssesesssssetasanse | etevemieresisssesesasesesessaesanan 2,000,000 XXX 0
8999999, TOLAI = PTEIEITEA STOCKS. ...........vvveiieetiieieeieiiiteiei ettt ettt be st ss et saes s b s s saessessessssensessssssssssasse  4asssssesssssesassessesssssssessessssassessesssessessessesessessesensesses e s esesses et ensesses e s eseese s et es s e s s e e e e s s es e s et eesebse s et e s s ess e b et ansebsessesessessebssensessessnse | bassessessssossesssssnsassessesntessessessnsensesnss | arreresssissesiesntentereessssenean 2,000,000 XXX 0

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

811054 40 2 |EW SCRIPPS CL A ORD | 03/03/2020........ THE BENCHMARK COMPANY, LLC XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........cc.coovieninnianenns XXX 0
9799997. Total - Common Stocks - Part 3 XXX 0
9799998. Total - Common Stocks - Summary HEm from Par 5.........c.o oottt ee foetsstessesseeee et es st et e e ettt ettt XXX

9799999. Total - Common Stocks..........cccu.uee. XXX 0
9899999. Total - Preferred and Common Stocks XXX 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS...........vuuiuiiiiireririieiieriiesesisisees bbb ees | stes s s s b s bbbttt XXX 265,177
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration |  Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
313838 RS 1 |FN 511797 - RMBS .. | 12/01/2020. | Paydown. 1,807 1,773 34 34 1,807 0 67 | 05/01/2031.
31406 2L 6 [FN811779-RMBS | 12/01/2020. | Paydown 2,787 1,977 765 765 2,742 0 | oo 132 | 01/01/2035.
649085 AA 5 |NEW VALLEY GENERATION Il - ABS.... weee | - | 05/01/2020. | Maturity @ 100.00... 165,872 160,610 (232) (232) 160,378 0 [ e 4,468 | 05/01/2020.
690353 RX 7 |USINTERNATIONAL DEVELOPMENT FINANCE COR...... .. | 08/27/2020. | Paydown. . 115,175 115,180 (5) (5) 115,175 0 3,859 |02/27/2027.
690353 XM 4 |USINTERNATIONAL DEVELOPMENT FINANCE COR...... .| 12/15/2020. | Paydown.............ocovvvvvvvvvsvvsssssssssssssssssssi | 114286 | o A14.286 | 114,286 114,286 (1) (1) 114,286 0 2,575 | 12/15/2030.
0599999. Total - Bonds - U.S. Government. 399,926 393,827 0 560 0 560 0 394,387 0 0 0. 11,101 XXX
Bonds - U.S. States, Territories and Possessions
452152 GR 6 |[ILLINOIS ST. .. | 07/01/2020. | Paydown. 400,000 | ......... 400,000 399,884 399,973 27 27 400,000 0. 24,800 | 07/01/2021.
57582P WK 2 |MASSACHUSETTS (COMMONWEALTH OF).......conseeerrrens .. | 12/01/2020. | Call @ 100.00 11,200,000 | ...... 1,200,000 | ... 1,220,121 | oo, 1,204,184 | oo | v (1,959) (1,959) [ covvvveeeeeeeeeeeees [ v 1,202,225 (2,225) (2,225) | ....... 50,400 | 12/01/2021.
594610 6Q 5 |MICHIGAN ST .. | 11/01/2020. | Maturity @ 100.00... S T B 1,000,000 | ...... 1,000,000 | ........ 1,000,000 | ... 1,000,000 (0 USSR I 1,000,000 () - 41,400 | 11/01/2020.
70914P LY 6 |PENNSYLVANIA (COMMONWEALTH OF).....cccmrrrrrreens .. | 02/15/2020. | Maturity @ 100.00... 2,000,000 | ...... 2,000,000 2,000,580 2,000,020 (20) (20) 2,000,000 () - 44,500 | 02/15/2020.
70914P PE 6 |PENNSYLVANIA (COMMONWEALTH OF).......ocoorsvrsrre .| 07/15/2020. | Call @ 100.00 1,000,000 | ... 1,000,000 | . 999,743 257 257 | oo | o 1,000,000 0] ... 42,500 | 07/15/2020.
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS..........vvvvvvvrvvrvrrvrverrvrrrnrnnrrinns cvvvssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss || 5,600,000 | ...... 5,600,000 | ........ 5,616,665 5,603,919 (U (1,695) 0 (1,695) 0 5,602,225 0 (2,225) (2,225)| .....203,600 XXX
Bonds - U.S. Political Subdivisions of States
235308 QK 2 |DALLAS TEXINDPT SCHDIST......cooovvirmmmmirmrenecninscecsseeeee .| 02/15/2020. | Maturity @ 100.00.......ccvvvessrsvvvvvversssssssss | | 1,000,000 | ...... 1,000,000 | ........ 1,012,500 | ooooornn. 1,000,205 (205) (Z015))| SO DU 1,000,000 02/15/2020.
412486 4W 9 |HARFORD CNTY MD - | 07/0172020. | Call @ 100.00......osovsvesvrsvrsvmsoesen | 1,000,000 | o 1,000,000 | ........ 1,024,120 | ......... 1,001,468 | coovoveverrcnnes | v (1,468) (1468) | eovvvvrevrrcsss | vevreiien 1,000,000 07/01/2021.
442331 QM 9 |HOUSTON TEX | 03/02/2020. | Direct oo | errieesn 45,000 | o 45,000 55,051 45,075 (75) (75) 45,000 03/01/2032.
442331 'SP 0 |HOUSTON TEX .. 03/01/2020. | Call @ 100.00........c00vvvvvvvvvvvsvsssssssssssssssinnns | 1,000,000 | ...... 1,000,000 | ... 1,000,000 | ... 1,000,000 (0 SRR I 1,000,000 03/01/2021.
602245 UM 2 | MILWAUKEE CNTY WIS .. | 12/01/2020. | Paydown. 39.550 39,551 54,820 49,138 (9,588) (9.588) 39,550 12/01/2028.
602409 HG 2 |MILWAUKEE WIS MET SEW DIST......ooovvvrvvrrrrereerncerereeneeees .| 10/01/2020. | Maturity @ 100.00.......ccovvsesssvvevvvvvvssssssins | | 1,365,000 | ...... 1,365,000 | ....... 1,365,000 | .oooorrns 1,365,000 (O R 1,365,000 0 | o 58,695 | 10/01/2020.
981305 SA 4 |WORCESTER MASS | 01/02/2020. | DIFECE......ovvvvvvvvvvvvvvssssssssssssssssssssssssssssisi | oo0.70,000 ...70,000 74441 70,001 (1) (1) 70,000 [ 2,188 | 01/01/2028.
2499999. Total - Bonds - U.S. Political Subdivisions of State: 519,550 4585932 | oo 4,530,887 | .cooovvvvvrrrnnn (N [(EIKY)) —— (U [(RIRKTA] I— [V 4,519,550 0 0 0. 157,308 XXX
Bonds - U.S. Special Revenue and Special Assessment
00164T  AA 6 |AMCEST 2007 A A28 - ABS.......coormmmmnerrrreeeeemesmmneseeeessseens .| 07/15/2020. | PaydOWN.........ovvvvvvvvvvvssssssssssssssssssssssssssinnns | 131,139 | oo 131,139 | oo, 137,250 134,253 (3,113) (3,113) 131,139 0 5,674 | 01/15/2028.
100873 AG 3 |BOSTON MASS HSG AUTH LEASE REV. oo | 01012020, | DIFEC .o | 1,270,000 | .....1,270,000 | ........ 1,270,000 | oo 1,270,000 (U1 PO I 1,270,000 0] 66,990 | 01/01/2022.
130333 CA 3 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R .. | 08/03/2020. | Variou 365,957 365,957 365,957 365,956 2 2 365,957 0 6,636 | 02/01/2042.
130333 CB 1 |CALIFORNIA HSG FIN AGY RESIDENTIAL MTG R .. | 02/03/2020. | Various 652,260 | .........652,260 650,629 650,960 | vvvoeoorrrerrns | o 1,300 1,300 652,260 0| e 3,144 | 02/01/2042.
196479 F9 5 |COLORADO HSG & FIN AUTH - MBS .| 12/01/2020. | Paydown. 426,763 | ......... 426,763 439472 438,565 | ooovvvveeeeeereeeeens | e (11,802) [ covveeeeeercenes | cerrrin (11,802) 426,763 0 8,819 | 03/01/2048.
199112 HV 8 |COLUMBUS GA BLDG AUTH LEASE REV........cocccrmurvins .| 01/01/2020. | Call @ 100.00 1,000,000 | ... 1,000,000 | .. 997,140 999,151 0 999 151 849 849 25,250 | 01/01/2023.
199112 HW 6 |COLUMBUS GA BLDG AUTH LEASE REV. .1 01/01/2020. | Call @ 100.00.......ccovvvvvvvvvvvsvvvsvvssssssssssssinns | 1,000,000 | ...... 1,000,000 | ...oooo... 997,010 998,897 0 998,897 | covvvvvvecieeinns | e 1,103 | e 1,103 | ....... 26,000 | 01/01/2024.
19923P AY 4 |COLUMBUS IND MULTI-HIGH SCH BLDG CORP............. | .. | 01/15/2020. | Direct 3,000,000 | .....3,000,000 | . 3,000,000 3,000,000 0 3,000,000 0 84,075 | 07/15/2023.
3133N3 U9 3 |FHRE6008 - RMBS .| 12/01/2020. | Paydown. 2,777,926 | ...... 2,777,926 2,824,370 2,823,108 | oovvverrreesseric | e [CITRE: 72 ) O I (45,182) 2,777,926 (0 I 53,624 | 11/01/2049.
3140K0 EL 8 |FNBO4638 - RMBS | 12/01/2020. | Paydown 1,027,710 | ....1,027,710 | ... 1,029,476 1,029,426 | oo | o (1,716) (1,716) 1,027,710 0 22,893 | 11/01/2049.
3140QB N5 3 [FNCA4011-RMBS [ 12101/2020. | Paydown. 1,195,611 | ..... 1,195,611 | ..... 1,214,292 | ... 1,213,380 | oo | e (CEAL()) P - (KA (1)) —— 1,195,611 0] . 21,463 | 08/01/2049.
3140QC DT 0 |FNCA4613-RMBS | 12001/2020. | PYAOWN. .o | 3,654,861 |...... 3,654,861 | ... 3,712,730 3,710,977 (56,116) (56,116) 3,654,861 0. 72,162 | 11/01/2049.
34074M  JB 8 |FLORIDA HSG FIN CORP REV - MBS.........coormsrrrrmrre .| 05/01/2020. | Various. 791576 791576 791576 791,576 0 791576 0 0 8,848 | 07/01/2041.
34074M JC 6 |FLORIDA HSG FIN CORP REV - MBS .| 05/01/2020. | Various. 755974 | ... 755974 | ....... 755,974 755,974 0 0 755,974 (| — 8,484 | 07/01/2041.
438701 RE 6 | HONOLULU HAWAII CITY & CNTY WASTEWTR SY: | 07/01/2020. | Call @ 100.00 21,225,000 | ... 1,225,000 | ........ 1,225,000 | ..ooc.c.o. 1,225,000 [\ I D 1,225,000 0. 63,614 | 07/01/2024.
462467 NW 7 |IOWA FIN AUTH SINGLE FAMILY MTG REV.......cccoouucvrvnees .. | 12/01/2020. | Call @ 100.00 280,000 | ... 280,000 280,000 280,000 0 280,000 0 5,342 | 02/01/2042.
49130T PS 9 |KENTUCKY HSG CORP HSG REV.... .. | 04/06/2020. | Call @ 100.00 695.000 695.000 695.000 695.000 0 695,000 0 11/01/2041.
49130T PT 7 |KENTUCKY HSG CORP HSG REV.... . | 04106/2020. | Call @ 100.00 870,000 870,000 870,000 870,000 0 870,000 0 11/01/2041.
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542690 W3 2 |LONG ISLAND PWR AUTH N'Y ELEC SYS REV.... .| 05/01/2020. | Maturity @ 100.00..........ccccoeeeeemmmmmmmiimimieans | 1,000,000 | ..... 1,000,000 999,340 999,988 12 L/ [ 1,000,000 (V1 24,250 | 05/01/2020.
54473E NP 5 |LOS ANGELES CNTY CALIF PUB WKS FING AUTH. .. | 08/01/2020. | Maturity @ 100.00... 1,500,000 | ...... 1,500,000 | ... 1,500,000 | oot 1,500,000 (0 S B 1,500,000 () — 83,865 | 08/01/2020.
57419R L7 8 |MARYLAND ST CMNTY DEV ADMIN DEPT HSG & C. .. | 08/31/2020. | Call @ 100.00......crseveevrevrsvssveseseeees | | oag000 | 240,000 240,000 239 995 ) (0) 230,994 6 6 2262 | 09/01/2037.
574290 AL 0 |MARYLAND ST TRANSN AUTH LTD OBLIG REV.. | 07101/2020. | DIFECL..ovvvvrvvrvrersersersrssrssmssesnss | | qgpgag | 115,000 115,339 (339) (339) 115,000 0 07/01/2022.
575832 UG 3 |MASSACHUSETTS ST COLLEGE BLDG AUTH PRO....... .| 07/13/12020. | EXCHANGE......coovvvvevveveevvveeeveevvvvvvvvvnnenenes | | 1.000.000 | ..., 1,000,000 | ........1,000,000 | ... 1,000,000 (0 TSN B 1,000,000 0 05/01/2025.
57586N UR 0 |MASSACHUSETTS ST HSG FIN AGY - MBS.........ccoomuvveees | oo 12/15/2020. | Paydown, 8,443 8478 8,468 (27) (27) 8,442 0 01/15/2046.
59447P CQ 2 |MICHIGAN FIN AUTH REV .. | 09/01/2020. | Maturity @ 100.00..........ccccccceeeeeeererrrrrrrrc i) 2,000,000 | 2,000,000 2,000,000 0 2,000,000 0. 109,920 | 09/01/2020.
59465M D2 8 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV.. .| 10/01/2020. | Direct 300,000 | ... 300,000 300,000 0 300,000 0 9,321 | 04/01/2021.
59465M W9 2 |MICHIGAN ST HSG DEV AUTH RENTAL HSG REV.. | 10/01/2020. | DIFECL......vovvvvvvvvvvvvvnssssssssssssmssmmmssssmmmmmmmnnn | | 405,000 | ........ 405,000 405,001 1) 1) 405,000 10/01/2033.
60416Q HA 5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF...... .. [ 12/01/2020. | Paydown 380,791 380,791 380,791 1 1 380,791 03/01/2048.
60416Q HJ 6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIPF...... .. [ 12/01/2020. | Paydown 620836 620836 620,836 0 0 620,836 01/01/2049.
645913 AY 0 |NEW JERSEY ECONOMIC DEV AUTH ST PENSION........ .. | 02/15/2020. | Maturity @ 100.00...........cccceeiriivrirrrrrrrrrns ..2,000,000 | ... 2,000,000 |.......1,551,600 | .....o...... 1,991,496 8,504 8,504 2,000,000 02/15/2020.
647200 4S 0 |NEWMEXICO MTG FIN AUTH......coocvvveerrrrirennenes .. | 12/01/2020. | Call @ 100.00 135,000 | ......... 135,000 135,000 0 135,000 09/01/2040.
64972C BD 4 |NEW YORKNY CITY HSG DEV CORP MULTIFAMI. . | 12/15/2020. | Paydown 8,114 8,114 8,114 8,114 0) 0) 8,114 06/15/2036.
64986A K6 7 |NEW YORK ST ENVIRONMENTAL FACS CORP ST C .| 08/15/2020. | Maturity @ 100.00........ccovvsessssvvvvvvvrrssssss | 500,000 | ......... 500,000 | ........... 500,000 500,000 0 500,000 06/15/2020.
649883 TM 7 |NEW YORK ST MTG AGY HOMEOWNER MTG REV......... | 04/01/2020. | DIr€CE......vvvrsssssvvvvvvvrnrrsssssssssssssssnsssssssss | 230,000 | ......... 230,000 230,000 230,000 0 230,000 10/01/2027.
658207 MA 0 |NORTH CAROLINA HSG FIN AGY HOMEOWNERSHIP.... | .. | 12/01/2020. | Call @ 100.00 110,000 | oo 110,000 110,000 0 110,000 01/01/2030.
662903 MG 5 |NORTHTEX MUN WTR DIST TEX WTR SYS REV .| 09/03/2020. | Call @ 100.00. 11,210,000 | ...... 1,210,000 | ........1,210,000 | .o 1,210,000 (0 SRS I 1,210,000 09/01/2022.
677377 2P 7 |OHIO HSG FIN AGY SINGLE FAMILY MTG RE .| 12/01/2020. | Call @ 100.00 345,000 | ... 345,000 345,000 ©) (0) 345,000 11/01/2041.
677581 DZ 0 |OHIO ST MAJOR NEW ST INFRASTRUCTURE PROJ...... .. | 12/15/2020. | Maturity @ 100.00.........ccccceeeiriviiiirrirrrirs 2,000,000 | ... 2,000,000 | ........ 2,000,000 0 2,000,000 12/15/2020.
684273 GX 7 |ORANGE CNTY CALIF LOC TRANSN AUTH SALES......... .| 02/15/2020. | Call @ 100.00........covvvvvvvvvvvvsvssvsssssssssissinins | 1,000,000 | ...... 1,000,000 | ... 1,000,000 | .ot 1,000,000 (0 USSR I 1,000,000 02/15/2021.
684273 GY 5 |ORANGE CNTY CALIF LOC TRANSN AUTH SALES....... .| 02/15/2020. | Call @ 100.00 1,000,000 | .. 1,000,000 | ... 1,000,000 11,000,000 0 1,000,000 02/15/2022.
68607H 5E 2 |OREGON ST DEPT ADMINISTRATIVE SVCS CTFS .| 05/01/2020. | Call @ 100.00 1,125,000 | ... 1,125,000 | ... 1,207,159 1,128,468 (3,468) (3,468) 1,125,000 05/01/2024.
686087 MP 9 |OREGON ST HSG & CMNTY SVCS DEPT MTG REV .| 10/01/2020. | Direct 155,000 155,000 | oo 155,000 155,000 0 155,000 07/01/2033.
76221R  UF 8 |RHODE ISLAND HSG & MTG FIN CORP .. | 11/16/2020. | Call @ 100.00 .270,000 | .........270,000 270,000 270,000 0 270,000 10/01/2027.
76221T AN 9 |RHODE ISLAND HSG & MTG FIN CORP REV. .| 10/01/2020. | DIFECL........oooveveeeveeeeeeemeemmmmmmmmiessmimsmimiiiins | | 215,000 | ........ 215,000 215,000 215,000 0 215,000 10/01/2023.
795681 GJ 8 |SALT LAKE CNTY UTAH MUN BLDG AUTH LEASE.. .| 12/01/2020. | Maturity @ 100.00.........cccevssesrrivevrrrrrrrss 11,000,000 | ...... 1,000,000 | ........1,000,000 | ..o 1,000,000 (0 O IR 1,000,000 12/01/2020.
835574 CB 8 | SONOMA CNTY CALIF PENSION OBLIG.............. .. | 12/01/2020. | Call @ 100.00 110,000 | ......... 110,000 115,591 (402) (402) 115,189 12/01/2029.
882750 NE 8 |TEXAS ST DEPT HSG & CMNTY AFFAIRS RESIDE.......... | .. | 11/02/2020. | Call @ 100.00 45,000 45,000 | 45,000 45,000 0 45,000 07/01/2041.
88275F NU 9 |TEXAS ST DEPT HSG & CMNTY AFFAIRS SINGLE......... .| 12/01/2020. | Call @ 100.00 80,000 | .......80,000 80,000 80,140 (13) (13) 80.127 09/01/2039.
91428L  FM 3 | UNIVERSITY HAWAII REV. - 10/28/2020. | Call @ 100.00.....ovoososenoenvenvesoens | 1,000,000 | ... 1,000,000 | ........ 1,000,000 | ......... 1,000,000 (1 R D 1,000,000 10/01/2021.
91528N  AA 9 | UNM SANDOVAL REGL MED CTR INC COLO REV........... .. | 07/20/2020. | Direct. 95,000 95,000 95,000 95,000 0 95,000 07/20/2036.
92812Q U6 2 |VIRGINIA ST HSG DEV AUTH | 01/01/2020. | Maturity @ 100.00...o.ooovvovsoesoesesenes | 1,000,000 | ......1,000,000 | ........ 1,000,000 | ... 1,000,000 (01 ST B 1,000,000 01/01/2020.
928120 Q3 5 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. .. | 12/01/2020. | Paydown. 216,193 ..216,193 216,193 216,196 (2) 2) 216,193 12/25/2043.
928120 Q4 3 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M......... .| 12/01/2020. | Paydown 187,088 | ........187,087 | ......... 187,087 187,087 0 0 187,088 0 3,854 | 10/25/2037.
92812U Q6 8 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG - M.. [ 1200172020, | PAYAOWN. ..o | 195443 | ........ 195443 | .......... 195,443 195,430 13 13 195,443 0 3,658 | 06/25/2041.
928120 Q7 6 |VIRGINIA ST HSG DEV AUTH COMWLTH MTG.... .. | 12/25/2020. | Paydown, 157,427 ..156,949 .156,949 157,427 0) (0) 157,427 (0 [ R 3,402 | 10/25/2049.
92813T EE 6 |VIRGINIA ST HSG DEV AUTH HOMEOWNERSHIP M .. | 12/01/2020. | Paydown, 174,366 | .........174,366 174,366 174,271 95 95 174,366 0 3,357 | 08/25/2042.
928172 UY 9 |VIRGINIA ST PUB BLDG AUTH PUB FACS REV. || 08101/2020. | Maturity @ 100.00.........ocreerrorserrrr 3,000,000 | .....3,000,000 | ... 3,074,370 3,005,153 | oo | e (5,153) (5,153) 3,000,000 0 | ....142,500 | 08/01/2020.
977123  ZD 3 |WISCONSIN ST EXTENDIBLE IAM COML PAPERN......... .. 07/01/2020. | Call @ 100.00.......oeveoererorrrr 2,000,000 | ....2,000,000 | .. 2,000,000 2,000,000 0 2,000,000 0 98,000 | 07/01/2023.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessmentt ...48,253 476 | ...48,252,999 | ...... 48,113,990 | ......... 48,392,012 | .coou... 0 ... (135,178) | vovvvrrccr 0. (REEREL)) E—— 0 [ 48,256,834 0 (3,358) (3,358) | ..1,489,777 XXX

Bonds - Industrial and Miscellaneous
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000366 AA 2 |AASET 2017-1 A- ABS .. | 07/16/2020. | PaydOWN............ooomsmemneneesvvivissssssssssssiissns | 408 Q95 | 128,925 | oo, 129,328 129,025 (100) (100) 128,925 05/16/2042.
00038R AA 4 |AASET 2019-2A-ABS .. | 12/16/2020. | Paydown. ...73,256 ...73,256 73,256 0 0 73,256 10/16/2039.
00102D AC 2 |ACIS 145A2-CDO. .. | 11/01/2020. | Paydown. 756,907 756,907 756,927 (20) (20) 756,907 11/02/2026.
001055 AJ 1 |AFLACINC ..| 01/10/2020. | Call @ 100.00.........oovvvvvvvvvvvvvsvssssssssssssinn | | 1042571 | 1,000,000 | ........... 998,200 999,584 5 5 999,588 | covvooervereenns | eerrrreeen 412 02/15/2022.
00180A AA 7 |AMSR 2020-SFR1 A - CMBS. .| 09/01/2020. | Paydown............oovvvvvvvvvvvvvvvssssssssssssssssssnin | AT | 1,917 1,917 0 0 1,917 04/17/2037.
00192 AA 4 |APS2016-1 1A - CMO/RMBS .| 12/01/2020. | PaydOWN............ccvvvvvnssssssssssnnnssssssssss | L a9 009 | 242,209 215,869 229,689 | voovevvveeeeeereens | i, 12,520 [ oo | e 12,520 242,209 07/2712057.
00206R CE 0 [AT&TINC .| 08/05/2020. | Tender Offer..................coowvvmmmmmvvrvmrnnnnninnns i) 2258520 | 2,000,000 | ........ 1,993,920 | ..ooooo... 1,997,238 363 KL I B 1,997,601 2,399 03/11/2024.
00206R HL 9 |AT&TINC - | 07108/2020. | Call @ 100.00 1,053,587 |.....1,000,000 982,970 996,040 976 976 997,016 2,984 2,984 92,810 | 01/15/2022.
00214M  AA 1 |ARLFR 1406 A1 - RMBS | 12/15/2020. | Paydown............cccovvevvssssssisssnnnesssssssssis | 142,849 | ......... 142,849 | oo 138,616 140,125 2,724 2,724 142,849 0 2,253 | 06/15/2044.
00255U AA 3 |AASET 2020-1 A - ABS .. | 12/15/2020. | Paydown 98,273 98,273 98,271 2 2 98,273 [ — 1,244 | 01/17/2040.
004375 FG 1 |ACCR 2006-1 A4 - RMBS .| 12/28/2020. | Paydown...........vvvvvvvvvvvsssssssssssssssssssssssssssnnns | | 301,874 | ........ 301,874 263,668 280,345 | eoovoovveeeeeees |, 21,529 21,529 301,874 0 2,254 | 04/25/2036.
00452P  AD 9 | ACIS 2015-6 A2 - CDO. | 11/01/2020. | Paydown 1,155,611 | ..... 1,155,611 |....... 1,155,611 1,155,611 0 1,155,611 0 23,066 | 05/03/2027.
00507U AF 8 |ACTAVIS FUNDING SCS C | 05/14/2020. | CORPORATE ACTION... 2,140,480 | ...... 2,000,000 | ........ 1,992,460 11,996,299 281 281 1,996,581 | oo | e 143,899 | ....... 143,899 | ....... 31,869 | 06/15/2024.
00507U AS 0 |ALLERGAN FUNDING SCS C | 05/14/2020. | CORPORATE ACTIO 1,087,130 | ...... 1,000,000 | .......... 996,450 998,026 127 127 998,153 | covveereerecreenns | e 88,977 | .......... 88,977 25,228 | 03/15/2025.
006346 AS 9 |ADMSO 181A-ABS .. | 12/15/2020. | Paydown 26,032 26,032 26,170 26,150 (119) (119) 26,032 0 ...701 | 11/16/2048.
007036 GS 9 |ARMT 2005-2 2A1 - CMO/RMBS .. | 12/01/2020. | Paydown 25,946 25,946 24,276 YRV N 1,803 1,803 25,946 (I I 484 | 06/25/2035.
00912X BF 0 |AIRLEASE CORP .. | 02/26/2020. | BARCLAYS CAPITAL INC FIXED INC...... 1,123,540 | ..... 1,000,000 988 603 167 167 988,770 | oo | o 134,770 | ........ 134,770 | ....... 18,885 | 10/01/2028.
009363 AQ 5 |AIRGASINC .. | 12/22/2020. | Call @ 100.00 2,226,240 | ... 2,000,000 |.......1,996,100 | ............ 1,996,373 728 02T T B 1,997,101 2,899 2,899 | ... 331,076 | 07/15/2024.
013078 AA 8 |ALBERTO-CULVER CO .. | 06/01/2020. | Maturity @ 100.00... 1,000,000 | ...... 1,000,000 999,993 7 A T B 1,000,000 0. 25,750 | 06/01/2020.
013817 AU 5 |ALCOAINC .. | 04/06/2020. | Call @ 100.00 1,020,150 | ...... 1,000,000 | ...........998,710 999,932 28 28 999,961 39 39 59,612 | 08/15/2020.
017175 AB 6 |ALLEGHANY CORP .| 01/15/2020. | Call @ 100.00........covvvvvvvvvvvvvvssssssssssssssssnnns | 2,047,300 |...... 2,000,000 | ........ 1,992,620 | oo, 1,999,416 31 K I OSSR IR 1,999,447 553 553 | ....... 84,800 | 09/15/2020.
01741R AF 9 |ALLEGHENY TECHNOLOGIES INC...........ccooovemeveiiirrrrinnnnns .| 09/21/2020. | Stifel, Nicolaus & Co., INC.......ceevvssssssiivic | 312,000 | ..o 300,000 299,973 300,051 (9) (9) 300,042 | ooovvvvrrrrrrerrss | e 11,958 | .......... 11,958 | ... 26,119 | 08/15/2023.
018490 AN 2 |ALLERGAN INC .. | 06/14/2020. | CORPORATE ACTION........corrvvvvverriinnns 2022320 | ... 2,000,000 | ........ 1,993,940 | oo, 1,999,534 242 P22 R B 1,999,776 22,544 22544 | ... 44,813 | 09/15/2020.
023150 AA 6 |AMBACLSNILLC | 12/30/2020. | Paydown 4,026 4,036 4,023 3 3 4,026 (U I 107 | 02/12/2023.
023778 AB 2 | AMERICAN AIRLINES INC - ABS........coovveerrrveevmmmmmenerrrneens .. | 09/22/2020. | Paydown e 94,753 94,753 94,763 (10) (10) 94,753 0 2,558 | 03/22/2029.
023770 AB 0 |AMERICAN AIRLINES 2013-2 PASS THROUGH TR........... .| 07/15/2020. | PaydOWN.......ovvvvvvvvvvvvvvsssssssssssssssssssssssssinnns | | 49,590 | ...ooo... 49,590 | oo 49,590 49,597 0] 0] 49,590 (I 1,841 | 07/15/2024.
02660L AA 8 |AHMA 2006-4 A11 - RMBS .. [ 12/28/2020. | Paydown 26.008 26,008 25 486 523 523 26,008 [V 173 | 10/25/2046.
026650 AA 3 |AH4R 2014-SFR2 A - RMBS .| 12/01/2020. | PaydOWN........ovvvvvvvvvvsssssssssssssssssssssssssssssinns | | 18,223 | oo, 18,223 18,208 15 15 18,223 0 380 | 10/17/2036.
02665X AA 7 |AH4R 2014-SFR3 A - RMBS .. | 12/01/2020. | Paydown. 63,433 63,433 63,684 (252) (252) 63,433 (VI I 1,246 | 12/18/2036.
02666A AA 6 |AH4R 2015-SFR1A - RMBS | 12/01/2020. | PaYAOWN...ocovevvevrrrvsvcseesessssirsiees | 45497 | o 45497 45454 43 43 45,497 0 859 | 04/17/2052.
02666B AA 4 |AH4R 2015-SFR2 A - RMBS .. [ 12/01/2020. | Paydown 8.859 8.859 8,853 5 5 8,859 {0 [ T 183 | 10/17/2052.
02666Q G7 2 | AMERICAN HONDA FINANCE CORP..........coovveevmmrrrnerrrnens .. | 09/21/2020. | Maturity @ 100.00...........ccoommmmrrrrvvvveeerrnnnns 1,000,000 | ...... 1,000,000 999,795 205 205 11,000,000 0. 38,750 | 09/21/2020.
03063N  AD 9 |ACRE 2010-ART 2FX - CMBS.... .| 0711512020. | Paydown 1,000,000 |.....1,000,000 | .........999,997 | ........ 1,000,000 0 11,000,000 0 28,900 | 01/14/2029.
03073E AJ 4 |AMERISOURCEBERGEN CORP .. | 06/18/2020. | Call @ 100.00 1,042,896 | ... 1,000,000 999,715 69 69 999,784 216 216 63,605 | 11/15/2021.
03330P AC 3 |ANCHF 5B -CDO. .. | 10/02/2020. | Call @ 100.00 1,600,000 | ... 1,600,000 | ........1,600,000 | ............ 1,600,000 [ [ T R 1,600,000 0... 67,400 | 04/25/2036.
037389 AW 3 |AON CORP .. | 06/30/2020. | Call @ 100.00.........rvvvvvvvvverremmnneevviriieens | 1,011,199 | ... 1,000,000 999,703 197 197 999,899 | ovveeevvcceenns | e 101 | oo 101 | ....... 48,699 | 09/30/2020.
037411 BE 4 |APACHE CORP .. | 06/21/2020. [ GOLDMAN.........oocommmmmnnrrrreeismiannnnensneees 447,500 | ......... 500,000 499,225 499,394 23 23 499,416 | ..o | s (61,916) | ......... (61,916) | ....... 13,429 | 10/15/2028.
037833 AK 6 |APPLE INC .| 03/24/2020. | CREDIT SUISSE SECURITIES (USA)..... | | 4041390 | . 1,000,000 | ...........931,750 974,889 | oo [ e 1,700 1,700 976,190 35,200 35,200 9,533 | 05/03/2023.
038222 AF 2 | APPLIED MATERIALS INC | 03/26/2020. | MARKETAXESS CORPORATION 2,057,920 | .....2,000,000 | ....... 1,995,780 | ... 1,999,296 11 LEE T [ P— 1,999,407 58,513 58,513 24,367 | 06/15/2021.
038370 AA 0 |AQFIT19AA-ABS .| 12/15/2020. | Paydown 306,791 | ... 306,791 306,743 306,747 44 44 306,791 0 1965 | 07/16/2040.
038413 AA 8 |AQFIT 2020-AA- ABS .| 1211712020. | Paydown 163.994 163,994 163,964 30 30 163,994 0 674 | 07/17/2046.
039483 BB 7 | ARCHER-DANIELS-MIDLAND CO........cccoorrvumurmmrruiriarriiias .. | 06/30/2020. | Call @ 100.00 462,488 .450,000 453,281 450,478 (200) (200) 450,278 (278) 278) ] ....... 29,228 | 03/01/2021.
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046265 AG 9 |STERLING BANCORP .| 08/08/2020. | Maturity @ 100.00.......ccooeeeessvvvvvvverrssssssss | | 2,000,000 |...... 2,000,000 | ........ 2,000,000 2,000,000 0 2,000,000 0 35,000 | 06/08/2020.
05367A  AD 5 |AVIATION CAPITAL GROUP CORP.........ccommrmrrrrrrrreernnnnnns .. | 02/27/2020. | TORONTO DOMINION BANK LONDON.. 1,050,080 | ...... 1,000,000 | ... 1,000,000 11,000,000 0 1,000,000 [ oo | e 50,080 | ........ 50,080 | ....... 27,375 | 04/06/2021.
05369A AD 3 |AVIATION CAPITAL GROUP LLC........coouvrvvermerriirsrrrrirnnns .. | 08/11/2020. | Variou 1,800,724 | ...... 1,750,000 | ........ 1,726,148 | vrrrrvre 1,730,461 [ oo | e 1,000 1,000 1,731,461 | I — 69,262 | .......... 69,262 | ...... 53,287 | 08/01/2025.
05492A AJ 0 |BFNSAR-CDO C| 10/25/2020. | Paydown 863,309 0 863,309 0. 7,626 | 01/25/2029.
054968 AB 8 [BFNSA-CDO C| 12/25/2020. | Paydown ..16,905 16,918 71 16,990 0 636 | 03/25/2030.
05532E BB 0 |BCAP 2009-RR10 151 - CMO/RMBS.. .. | 05/27/2020. | Paydown. 28,408 28,716 124 28,840 (1] I 426 | 03/26/2036.
05533G  CN 7 |BCAP 2010-RR9 6A1 - CMO/RMBS.... C| 07/28/2020. | Paydown 225792 236.784 1,519 238,303 0 3,951 | 10/26/2035.
05533N  AJ 3 |BCAP 2010-RR12 1A9 - CMO/RMBS.. C| 12/01/2020. | Paydown 78618 | o, 69,327 77,495 1,123 78,618 (| 1,553 | 06/26/2037.
05539B AD 6 |BCAP 2012-RR3 1A4 - CMO/RMBS . | 11/27/2020. | Paydown 288.179 288.179 263,323 286,830 1,349 288,179 0 8,338 | 12/29/2037.
05540X BK 8 |BCAP 2012-RR4 5A5 - CMO/RMBS.... | 09/28/2020. | PAYOWN. ...covvvosvvsveseesensississieess | | 76702 | .o 76,702 | o 71,333 76,702 (0) 76,702 0 926 | 05/27/2036.
05541D AU 0 |BCAP 2012-RR8 4A3 - CMO/RMBS..........ccovvvvvvvvrvvvrsssssnnnnns | or | 1212112020, | PAYAOWN. eeeeeeeeeeeeeeeeeeeseesineeens | 181,980 | ......... 181,980 | .o, 150,361 166,757 | eoverreeeeereeeee | eeerre15,223 | e | oo 15,223 181,980 (/[ 1,322 | 11/26/2036.
05586A AA 6 |BSPRT 2018-FL4 A-CDO .. | 12/15/2020. | Paydown. 604 604 604 604 0 0 604 0 10 | 09/17/2035.
056056 AJ 1 |B2R2015-2B - RMBS, .| 12/01/2020. | Paydown..........oovvvvvvvvvvvssvssssssssssssssssssssssinnns | | 507,700 | ........ 507,700 522,923 509,526 | covvvvvvveeecrrerees | e (1,826) (1,826) 507,700 (I 24,879 | 11/18/2048.
058931 AD 8 |BAFC 2006-3 2A1 - CMO/RMBS .. | 12/01/2020. | Paydown. 175,516 149,653 172,929 2,587 2,587 175,516 0 6,529 | 03/25/2036.
05949A H8 6 |BOAMS 2005-A 2A1 - CMO/RMBS..........covvvvvevrrmmrrerrrrnienns .. | 12/01/2020. | Paydown 49,043 e AT 418 A7,312 | o | i 1,730 1,730 49,043 0 02/25/2035.
05949A H9 4 |BOAMS 2005-A 2A2 - CMO/RMBS. .| 12/01/2020. | PAYAOWN. ..o | 42,012 | o 42,912 | 41,786 41,936 977 977 42,912 0 02/25/2035.
05949C GW 0 |BOAMS 2005-8 A9 - CMO/RMBS... .| 12/01/2020. | PaydOWN............ccvvvvvesssssssvsssnnnsssssssssi | 39,001 31,816 38,712 289 289 39,001 0 09/25/2035.
05949C HM 1 |BOAMS 2005- 1A1 - CMO/RMBS.. .| 12/01/2020. | Paydown 59,595 | .o 58,832 (510 X0 20 S DO 1,047 [ ... 1,484 (437) 59,595 0 10/25/2035.
05949C KS 4 |BOAMS 2005-J 2A3 - CMO/RMBS.. .. | 12/01/2020. | Paydown. 2694 2728 2666 2698 (4) (4) 2,694 0 11/25/2035.
05951F AB 0 |BAFC 2007-1 T1B - RMBS .| 12/01/2020. | Paydown..........covvvvvvvvvvvsssssssssssssssssssssininns | 47953 | 20699 | 18,073 17,678 275 275 17,953 0 833 |01/25/2037.
05951U AC 5 |BAFC 2006-8T2 A2 - CMO/RMBS.........cccmvvemrerrerrnrrerneees .. [ 12/01/2020. | Paydown 1,315 1,706 26 26 1,733 0 45 | 10/25/2036.
059522 AU 6 |BAFC 2007-C 1A2 - CMO/RMBS .| 12/01/2020. | Paydown..........oovvvvvvvvvssssssssssssssssssssssssssn | 417650 | 122,835 | 112,582 117,857 L4 - 785 (207) 117,650 0 2,521 | 05/20/2036.
05953Y AH 4 |BAFC 2007-4 A1B - RMBS .. | 12/01/2020. | Paydown 6,414 16,659 292 292 16,951 0 500 |05/26/2037.
059738 AA 5 |BANC 2019-CRE6 A - CMBS .. | 12/15/2020. | Paydown LXK DSOS DO N 54,596 54,596 404,415 0 3,254 | 09/17/2036.
05990H AH 6 |BAFC 2010-R2 1A3 - CMO/RMBS..........commrrveerrrecrnnrrrnns .. | 12/01/2020. | Paydown 137,164 189,748 3,747 3,747 193,495 (18 - 7,641 | 08/26/2037.
05990H AQ 6 |BAFC 2010-R2 3A4 - CMO/RMBS .. | 12/01/2020. | Paydown 71,331 2,480 2,480 73,812 ([ 1,752 | 07/26/2035.
06406H BY 4 |BANK OF NEW YORK MELLON CORP.. .1 08/25/2020. | CITIGROUP.........rrvvvvvveirernnrrcrvsiieninnanns 2,014,520 | ... 2,000,000 |........1,998,660 |............ 1,999,784 29 29 1,999,813 [ | e 14,707 |.......... 14,707 | ... 36,289 | 09/23/2021.
06739G BP 3 | BARCLAYS BANK PLC 10/14/2020. | Maturity @ 100.00...........ccooovrvvrrrrrrrrrrrne. e 01,000,000 | ... 1,000,000 999,967 33 33 rreeennnnn1,000,000 (I - 51,400 | 10/14/2020.
07384M S7 8 |BSARM 2004-5 2A - CMO/RMBS..........coccoomvrviereiierirncnnins .. | 12/01/2020. | Paydown. ...67,128 67,213 (85) (85) 67,128 (VI I 1,107 | 07/25/2034.
07384Y KF 2 |BSABS 2003-AC4 A - RMBS .. | 12/01/2020. | Paydown. ...120,187 120,368 (181) (181) 120,187 0 3,677 | 09/25/2033.
081437 AM 7 |BEMIS COMPANY INC .. | 04/23/2020. | EXCHANGE 998,929 | ...... 1,000,000 998,715 214 214 998,929 0 23,500 | 10/15/2021.
08179C AG 6 |BSP11A2B-CDO | 03/13/2020. | Call @ 100.00 ..1,000,000 | ...... 1,000,000 | ........1,000,000 |............ 1,000,111 8 3 P D 1,000,119 | coovvecverr | oo TCRE:) ) — (119) ] oo 15,992 | 04/15/2029.
10922N  AC 7 |BRIGHTHOUSE FINANCIAL INC. .. | 11/27/2020. | Call @ 100.00 958,734 | ... 879,000 | .. 878,437 60 60 878,497 503 503 | ....... 57,459 | 06/22/2027.
110122 BG 2 |BRISTOL-MYERS SQUIBB CO.. .. | 03/30/2020. | MORGAN STANLEY CO.......coccornvvrirmrrrne 2,068,060 | ...... 2,000,000 | ........ 1,998,980 1,999,767 53 53 | o 1,999,820 | covveeverrcceens | e 68,240 | .......... 68,240 | ....... 40,806 | 08/15/2022.
110122 CT 3 [BRISTOL-MYERS SQUIBB CO...occoocomrmrrrrorrrrrrrn .| 10/15/2020. | Maturity @ 100.00.........occocororrorrree 2,000,000 |......2,000,000 ... 1,994,900 | ...........1,999,578 422 422 2,000,000 0. 79,000 | 10/15/2020.
118230 AJ 0 |BUCKEYE PARTNERS LP .| 02/25/2020. | Tender Offer.............coocccwmvmmvvvvsvsmsssins | 1,020,940 | ...... 1,000,000 | ...oooo.. 996,200 999,522 65 65 999,587 | covvvvvvveeieeens | o A3 | s 43| 48,565 | 02/01/2021.
123262 AN 7 |BJETS2018-1A-ABS .| 11/16/2020. | Paydown 879,508 ..879,508 879,492 879,671 (163) (163) 879,508 0 33,201 | 02/15/2033.
12326Q 2 |BJETS 191 A-ABS .. | 12/15/2020. | Paydown, 175,502 | ........175,502 | .. 175,496 175,498 5 5 175,502 (VI 4,451 | 07/15/2034.
12327F  AA 5 |BJETS 201 A-ABS .. | 12/16/2020. | Paydown, 58,420 58,420 58,419 1 1 58,420 0 11/15/2035.
124791 8 | CAI2012-1NTS - ABS C| 04/28/2020. | PAYAOWN... oo | 141,667 | ........ 141,667 | .o 138,435 140,085 | oo | v 1,582 1,582 141,667 0 566 | 10/25/2027.
12479L  AC 4 |CAI2013-1 NTS - ABS, C| 04/28/2020. | Paydown 325,000 RYLXV N 315,250 319,889 5,111 5111 325,000 0 | oo 3,490 | 03/27/2028.
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12479R  AB 3 |CAUTO 2014-1 A-ABS .. | 12/15/2020. | Paydown. 33.722 33.722 33,701 33,716 5 5 33,722 0 901 | 10/17/2044.
12479R  AD 9 |CAUTO 2017-1 A1 - ABS .. | 12/15/2020. | Paydown. 26,489 26,489 26,481 26,485 4 4 26,489 0 ...790 | 04/15/2047.
12505B AC 4 |CBRE SERVICES INC .| 12/28/12020. | Call @ 100.00........coovvvvvvvvvvvvvvvssssssssssssrinnns | | 2,346,535 | ... 2,000,000 2,064,420 2,082,757 | covveeeeoeeeeeeeens | e (7,747) (7,747) 2,035,010 (35,010) (35,010) | .....481,577 | 03/15/2025.
12527E AD 0 |CFCRE 2011-C1A4 - CMBS o+ | 1200112020, | PayYdOWN...vvvsvsvvsvsvsssssssissssissseions | 4290496 | 1,210,116 | ...... 1,239,424 1,213,164 (3,048) (3,048) 1,210,116 0| o 53,884 | 04/15/2044.
12527G AC 7 |CFINDUSTRIES INC. .| 04122/2020. | BARCLAYS CAPITAL INC FIXED INC...... 2,030,000 | ......2,000,000 ... 1,833,600 1,931,260 5,845 5,845 1,937,104 92,896 92,89 | ..... 27,408 | 06/01/2023.
125431 AH 9 |CWHL 2006-HYB4 2A1 - CMO/RMBS..........cocvvverrrvrirnnnnes .| 12/01/2020. | Paydown...........covvvvvvvvvvvvvsssssssssssssssssssissins | 30010 | 33,676 | . 14,015 30,023 987 987 31,010 0 844 | 06/20/2036.
125509 BM 0 |CIGNA HOLDING CO .| 06/15/2020. | Maturity @ 100.00.........cccoeeeemmeceemmmvmceeeeen | | 1000000 | ..... 1,000,000 994,740 999,713 287 287 .1,000,000 0 25,625 | 06/15/2020.
125523 CH 1 |CIGNA CORP. -+ | 09/15/2020. | Maturity @ 100.00.....ccocsvvvscscsssnn | 4,000,000 | o 1,000,000 997,800 999,844 156 156 11,000,000 0| o 41,250 | 09/15/2020.
125634 AJ 4 |CLIF 2013-2 NTS - RMBS. .. [ 10/19/2020. | Paydown 690,200 690,200 689,945 688,960 | oo | i, 1,240 1,240 690,200 0 16,226 | 06/19/2028.
125634 AL 9 [CLIF 133NTS-RMBS .. | 10/19/2020. | Paydown AN | e A1 | 141,100 140,841 270 270 141,11 0 4,048 | 11/18/2028.
125634 AQ 8 |CLIF2014-2NTS - RMBS .| 10/119/2020. | Paydown...........oovvvvvvvvvssvssssssssssssssssssssssisnnns | 1,532,688 | ... 1,532,688 | ........ 1,498,624 | oo, 1,505,293 27,396 27,396 | oo | e 1,532,688 () - 40,724 | 10/18/2029.
12563L AS 6 |CLIF203A-ABS .. | 12/18/2020. | Paydown. 27,500 27,500 27,494 6 6 27,500 0 65 | 10/18/2045.
12572Q AE 5 |CME GROUPINC .. | 04/01/2020. | WELLS FARGO SECURITIESLLC...oc. | | 2,044,540 | ...... 2,000,000 | ........ 1,993,820 | ...oooo.... 1,998,187 164 LT3 N IR 1,998,352 | coovvvvvvveecceiiss | o 46,188 | .......... 46,188 | ....... 33,000 | 09/15/2022.
12632Q AW 3 |COMM 2014-CCRE18 A4 - CMBS.. .. | 10/01/2020. | Paydown. 43138 42,880 (167) (167) 42713 0 1,145 | 07/17/2047.
12641P AE 4 |CSMC 2009-R A3 - CMO/RMBS .. | 12/01/2020. | Paydown. 127,217 126,940 277 277 127,217 0 10/26/2038.
12641P AM 6 |CSMC 096R 2A2 - CMO/RMBS | 01/28/2020. | Paydown 34,914 34,750 164 164 34,914 0 | o 160 | 05/29/2035.
12641P AN 4 | CSMC 2009-R 2A3 - CMO/RMBS.........c.rmmmereervvvveensmisssennns .| 12/01/2020. | Paydown...........covvvvvvvvvvvsssssssssssssssssssssssins | 472425 | AT2425 | 172,125 172,006 119 119 172,125 0 5,278 | 05/29/2035.
12641P AR 5 | CSMC 2009-R 2A6 - CMO/RMBS...........covvverererrirnreriirians .. | 12/01/2020. | Paydown (10) 10 10 0 62 | 05/29/2035.
12641P AZ 7 |CSMC 096R 4A3 - CMO/RMBS. .. | 01/28/2020. | Paydown. 21326 23% 21326 2321 4 4 2326 0 11 | 11/26/2035.
12641P  BA 1 | CSMC 2009-R 4A4 - CMO/RMBS..........ooommmvverrrrvecrnmnnnennns .. | 12/01/2020. | Paydown 55,914 55,914 | oo 43,001 55,085 829 829 55,914 0 [ oo 2,117 | 11/26/2035.
12641P  BC 7 |CSMC 2009-R 4A6 - CMO/RMBS... .. | 12/01/2020. | Paydown 2406 (3,637) 3,637 3,637 (I IO 104 | 11/26/2035.
12641P BM 5 | CSMC 2009-R 6A2 - CMO/RMBS... .. | 05/27/2020. | Variou 39 544 39,544 39,544 39,391 95 95 39,486 58 58 681 | 09/27/2038.
12641P BN 3 | CSMC 2009-R 6A3 - CMO/RMBS... .. | 12/01/2020. | Paydown 89,871 89,871 89,871 89,801 71 71 89,871 0 3,279 | 09/27/2038.
12641P  BR 4 | CSMC 2009-R 6A6 - CMO/RMBS, .. | 11/01/2020. | Paydown 231 2 2 ) 0 11 | 09/27/2038.
12641Q AA 0 |CSMC 2009-7R 3A3 - CMO/RMBS. .| 12/01/2020. | PaydOWN............ccvvvveesssssssvcvsnnnsssssssssi | 16,186 | ..oo..... 15,860 6,549 16,122 64 64 16,186 0 526 | 09/26/2037.
12641Q AF 9 |CSMC 2009-7R 4A2 - CMO/RMBS. .. | 11/01/2020. | Paydown 23,394 23394 | ..o 18,012 22,699 695 695 23,394 0 671 | 07/26/2037.
12641Q AJ 1 |CSMC 2009-7R 4A5 - CMO/RMBS. .. | 11/01/2020. | Paydown 8,088 30 (30) (30) {0 [ I 174 | 07/26/2037.
12641Q AN 2 |CSMC 097R 5A1 - CMO/RMBS | 02/26/2020. | Paydown............ccovvvvevssssssivvssnnssssssssssi | 10,477 | oo, LR — 10,177 10,142 35 35 10,177 0 62 | 11/26/2035.
12641Q AP 7 | CSMC 2009-7R 5A2 - CMO/RMBS......occcooovrsvrsvrccre | 1200172020, | PAYAOWN....ocoooooesesososososssnssen | 147,147 | ........ 147147 | ... 147,147 146,953 193 193 147,147 11/26/2035.
12641Q AS 1 |CSMC 2009-7R 5A5 - CMO/RMBS.........ccoomevvmmrrercrrirecninnns .. | 12/30/2020. | Paydown. 9874 (5,046) (168) (168) (5,215) 5,215 11/26/2035.
12641Q AW 2 |CSMC 2009-7R 6A1 - CMO/RMBS. .. | 12/01/2020. | Paydown. 90,333 | .o 90,333 90,333 90,106 227 227 90,333 09/26/2035.
12641Q AY 8 |CSMC 2009-7R 6A3 - CMO/RMBS. .. | 12/01/2020. | Paydown 2,751 426 ©®) 6 6 09/26/2035.
12641Q BF 8 |CSMC 2009-7R 7A4 - CMO/RMBS. .. | 11/25/2020. | Paydown, 30,364 944 944 31,309 12/26/2036.
12641Q BX 9 |CSMC 2009-7R 9A4 - CMO/RMBS. .. | 12/01/2020. | Paydown. 61,020 | covvveeeereeeeenns | e (6,249) (6,249) 54,770 08/26/2035.
12641Q CH 3 |CSMC 2009-7R 111 - CMO/RMBS.........coovvverirriiriririririrns .. | 12/01/2020. | Paydown. 104,331 57 57 104,388 02/26/2035.
12641Q CR 1 |CSMC 2009-7R 124 - CMO/RMBS.. .. | 12/01/2020. | Paydown 19,801 28 28 19,829 01/26/2036.
12641Q CS 9 |CSMC 2009-7R 125 - CMO/RMBS.. .. | 12/01/2020. | Paydown ©6) 6 6 01/26/2036.
12641Q CW 0 |CSMC 2009-7R 131 - CMO/RMBS.. .. | 05/27/2020. | Paydown 7,721 27 27 7,754 06/26/2037.
12641Q CX 8 |CSMC 2009-7R 132 - CMO/RMBS.. .. | 12/01/2020. | Paydown, 26,902 (430) (430) 26,472 06/26/2037.
12641Q CZ 3 |CSMC 2009-7R 134 - CMO/RMBS .. | 12/01/2020. | Paydown, 3,040 396 8 (8) (8) 06/26/2037.
12641Q DH 2 |CSMC 2009-7R 146 - CMO/RMBS.. | 12101/2020. | Paydown.......ccovvvvvvvvvvvvvvvnnnvvssssssssssssssssninnns | 103,337 | oo 103,337 66,050 LTOL 7250 TN B 1513 1513 103,337 04/26/2037.
12641Q EA 6 |CSMC 2009-7R 171 - CMO/RMBS.. . | 01/25/2020. | Paydown 5774 5774 6,013 (239) (239) 5774 0 0 | 03/25/2037.
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12641Q EB 4 |CSMC 2009-7R 172 - CMO/RMBS.. | 12/25/2020. | PaydoWn............covvvveessssssivsnnnnsssssssssin | 110,624 | ......... 110,624 4,087 99,544 | cooovvoeeeeeeeeeeeis | 11,080 | covvovvevevvrrnenns | e 11,080 | oovvvvvvvennnninnns | s 110,624 03/25/2037.
12641Q EE 8 |CSMC 2009-7R 175 - CMO/RMBS.. .. | 12/24/2020. | Adjustment (449) 0 (449) 03/25/2037.
12641Q EL 2 |CSMC 2009-7R 182 - CMO/RMBS.. .| 12/01/2020. | Paydown............oovvvvvvvvvvsvssssssssssssssssssssssinnns | | 124,663 | ......... 124,663 | .......... 124,663 124,264 398 398 124,663 03/26/2037.
12641Q EV 0 |CSMC 2009-7R 1A1 - CMO/RMBS. .| 12/01/2020. | Paydown............ooovvvvvvvvvvvsssssssssssssssssssisisnnns | | 186,581 | ......... 186,581 | ..oooooo. 186,581 186,328 253 253 186,581 03/01/2036.
12641Q EY 4 |CSMC 2009-7R 1A4 - CMO/RMBS. .. | 12/30/2020. | Adjustment (3,600) 0 (3,600) 03/26/2036.
12641Q FE 7 |CSMC 2009-7R 2A3 - CMO/RMBS. .| 12/01/2020. | Paydown............ovvvvvvvvvvvvvsssssssssssssssssssssisnns | | 132,839 | ......... 132,839 87,500 129,534 3,304 3,304 132,839 08/27/2035.
12641T AB 2 | CSMC 2009-5R 1A2 - CMO/RMBS. .. | 12/01/2020. | Paydown. 231,509 229,743 175,145 178,609 52,901 52,901 231,509 06/26/2036.
12646U AK 4 |CSMC 2013-IVR1 A2 - CMO/RMBS.... .| 12/01/2020. | Paydown............oovvvvvvvvvvvvsvsvsssssssssssssssssiinnns | | 400,652 | ......... 400,652 374,610 378,369 22,283 22,283 400,652 03/25/2043.
12646W AH 7 |CSMC 2013-IVR2 A2 - CMO/RMBS . | 12/01/2020. | Paydown 377,59 377,594 352,814 356,247 | oo | o 21,346 21,346 377,594 0 6,924 |04/27/2043.
12647P AK 4 |CSMC 2013-7 A6 - CMO/RMBS .. | 12/01/2020. | Paydown 512,460 512,460 | oo 493,883 A94746 | oo | e VA A KT T 17,713 512,460 () — 11,225 | 08/25/2043.
126650 AW 0 |CVSPAS NOTES CTF - CMBS .. | 12/10/2020. | Paydown. 90.934 90.934 90,934 90,935 1) 1) 90,934 0 2,632 |01/11/2027.
126670 JP 4 |CWHL 2005-HYB9 1A1 - CMO/RMBS..........oovvemererrrerrenenns .. | 12/01/2020. | Paydown. 26,192 26,548 23,153 25,828 365 365 26,192 02/20/2036.
126670 NY 0 [CWL 2005-16 2A3 - RMBS .| 12/01/2020. | PaydOWN........ovvvvvvvvvvsssssssssssssssssssssssssssssinns | | 97,629 4,674 89,435 8,194 8,194 97,629 07/25/2034.
12667F 4N 2 | CWALT 2005-7CB 2A3 - CMO/RMBS .. | 12/01/2020. | Paydown 97,235 | . 93,111 (LT T I B 1411 1411 97,235 04/25/2035.
12667F 5E 1 | CWALT 2005-6CB 1A3 - CMO/RMBS .. | 12/01/2020. | Paydown 279162 | 82,012 | o, 75,225 78,647 514 514 79,162 04/25/2035.
12667G AC 7 |CWALT 2005-13CB A3 - CMO/RMBS .| 12/01/2020. | PaydOWN.......vvvvvvvvvvvvsssvsssssssssssssssssssssssssinns | | 68,677 | .o 71,395 59,883 67,106 | covvvereeeeeeeeeeeees | v 1,571 1,571 68,677 05/25/2035.
126694 D5 4 |CWHL 2006-HYB2 3A1 - CMO/RMBS .. | 12/01/2020. | Paydown 391,994 | ......... 390,308 | ........... 341,865 379,961 | voovevvveeeceeereens | i P20 N 12,033 391,994 04/22/2036.
126694 D7 0 |CWHL 2006-HYB2 4A1 - CMO/RMBS. .. [ 12/01/2020. | Paydown ..97,626 96,305 87,891 94,684 2,942 2,942 97,626 04/22/2036.
126690 US 5 |CWHL 2002-39 A18 - CMO/RMBS.. - 12/01/2020. | Paydown..........oovvvvvvvvsvssssssssssssssssssssssssssnnns | | 19,215 | oo, 19,215 | oo, 19,044 19,230 (16) (16) 19,215 02/25/2033.
12669F V8 3 | CWHL 2004-HYB4 3A - CMO/RMBS... .. | 12/01/2020. | Paydown 5793 5,793 5,802 5,774 19 19 5,793 09/20/2034.
12669G R4 5 | CWHL 2005-15 A8 - CMO/RMBS .. | 12/01/2020. | Paydown 132,660 (192) [ oo 4,268 (4,460) 128,200 08/25/2035.
12803P AB 4 |CAJUN171A2-ABS .. | 02/20/2020. | Paydown 14,933 67 67 15,000 08/20/2047.
12803P AB 4 | CAJUN 2017-1 A2 - CMBS. .. | 05/20/2020. | Paydown 14,933 67 67 15,000 08/20/2047.
12803P AB 4 | CAJUN 2017-1 A2 - RMBS. .. | 11/20/2020. | Paydown 29,867 133 133 30,000 08/20/2047.
14042E  3Y 4 |CAPITAL ONE (NEW YORK BRANCH) NA........cocccommmnrrrernns .. | 06/10/2020. | Tender Offer............ccouervueermerveerrerreriinenns 3,097,317 759 759 3,998,076 07/23/2021.
141781 AY 0 |CARGILLINC | 03/26/2020. | BARCLAYS CAPITAL INC FIXED INC....| ... .|... 2,227,060 | .....2,172,000 | ....... 2,172,000 2,172,000 0 2,172,000 05/14/2021.
141781 G# 5 | CARGILL, INCORPORATED......covvvevrmrrrermnrrerssersesinennes .. | 06/30/2020. | Paydown 105,263 | ......... 105,263 109,844 | oo | verereenend (4,581) (4,581) 105,263 06/30/2023.
142339 AE 0 |CARLISLE COINC. | 04/02/2020. | Call @ 100.00 2,066,903 | ......2,000,000 | ........1,991,000 | ...cccc. 1,998,961 270 V(0N I D 1,999,231 12/15/2020.
14575H  AA 6 | CAUTO 2016-1 A- RMBS | 11118/2020. | Various. 1,912,796 | ... 1,888,182 | ... 1,887,489 1,887,769 51 51 1,887,820 02/15/2046.
149123 BV 2 |CATERPILLARINC | 03/25/2020. | JP MOFGaN......ccooccvvvnrrrsssssinivvinnnssssssssns 2,039,060 |...... 2,000,000 | ........ 1,990,660 1,998,494 248 248 1,998,742 05/27/2021.
152314 KJ 8 | CXHE 2004-C AF5 - RMBS < [ 1200172020, | PAYAOWN. ..o | 192,753 | ... 192,753 | .......... 192,271 192,235 517 517 192,753 06/25/2034.
15672A  AA 0 |CERBXVIIIA-CDO .. | 10/15/2020. | Paydown. 634,778 634,778 634,783 (5) (5) 634,778 04/15/2027.
161546 CW 4 | CFAB 2002-3 IA5 - RMBS < | 12001/2020. | PAYAOWN. ..o | AT 543 | e AT 543 | 47,540 47414 129 129 47,543 06/25/2032.
16162W PV 5 |CHASE 2005-A2 1A1 - CMO/RMBS....ccoo.ooriercerere | 12/01/2020. | PAYAOWN. ... | | qgeon | 4ggeg| 13,508 18,353 469 469 18,822 01/25/2036.
16162X AD 9 |CHASE 2006-53 1A4 - CMO/RMBS.....cco..oovccmrirrcere. .| 12125/2020. | Paydown 4731 | 4731 3,399 4773 (42) (42) 4731 11/25/2036.
16163C AG 7 |CHASE 06A1 2A2 - CMO/RMBS [ 12/01/2020. | Paydown.......c.cccevverscvvnsivmssisenssisessiiens | 121,086 | ........ 120,991 33,996 115,586 5,500 5500 121,086 09/25/2036.
17181C AA 6 |CIMLT 181 A-RMBS .. | 12/20/2020. | Paydown, 168,611 3 3 168,614 03/20/2043.
17307G ED 6 |CMLTI2004-HYB2 3A - CMO/RMBS.........ccoomvvviirrineriinns .. | 12/01/2020. | Paydown, 28,684 235 235 51,183 03/27/2034.
17312H AF 6 |CRMSI2007-2 A6 - RMBS .. | 12/01/2020. | Paydown, 28,305 | oo 1,041 1,041 29,345 06/25/2037.
17315N AD 5 | CMLTI 2009-8 2A1 - CMO/RMBS.......occocovrrrrrrrerrorooe | 12001/2020. | PaydOwn......occceevevvmnvessvesssesseniiens | | 178,836 | ........178,836 |.......... 178,836 178,012 824 824 178,836 04/25/2037.
17315X  AF 8 | CMLTI 2009-9 2A3 - CMO/RMBS.... .. | 12/01/2020. | Paydown, ...84,547 63,926 82,206 2,341 2,341 84,547 11/25/2035.
17316A  AQ 3 |CMLTI 2009-10 4A1 - CMO/RMBS.. . | 12/01/2020. | Paydown. 210,119 206,967 208,772 1,347 210,119 05/26/2037.
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17323M  AE 5 |CMLTI 2015-A B3 - CMO/RMBS. .. [ 12/01/2020. | Paydown 83,207 83,207 | oo 75,614 [ oo | oo | cerseeeens 4,693 4,693 83,207 (0[N I 1,611 | 06/25/2058.
174610 AJ 4 |CITIZENS FINANCIAL GROUP INC........cccoommmmmmrrvvvvienaiiinnns .| 09/30/2020. | EXCHANGE........covvvvvvveeveeeeenenevnevsssssssnsnnnens | 2,304,740 | .. 2,000,000 |........ 2,000,000 1,999,912 | oo | v 304,828 304,828 2,304,740 0. 101,258 | 08/01/2025.
174610 AK 1 |CITIZENS FINANCIAL GROUP INC......ccoovrrrmmeerrrrreennsnnnans .. | 09/30/2020. | EXCHANGE 2,320,580 | ...... 2,000,000 | ........ 1,997,900 | oo 1,998,703 | ovvvoovoooees | s 321,877 321,877 2,320,580 0. 70,950 | 12/03/2025.
178566 AC 9 |RBC USA HOLDCO CORP .. | 09/15/2020. | Maturity @ 100.0 2,000,000 | ...... 2,000,000 | ........ 1,994760 | oo, 1,999,608 392 392 2,000,000 0. 105,000 | 09/15/2020.
191241 AD 0 [COCA-COLA FEMSA SAB DE CV........ooocvcviiiinsnnrrrviciinnnnns C | 02/15/2020. | Maturity @ 100.00... . 3,000,000 | ...... 3,000,000 2,984,730 2,999,787 213 213 3,000,000 0 69,375 | 02/15/2020.
191241  AE 8 |COCA-COLA FEMSA SAB DE CV......covvvveermmmmmrnnrrrrreennnnnns C | 01/22/2020. | Tender Offer........coooooooeeeoeveeeemeessssssssesseeans | 2,151,740 | ... 2,000,000 | ........ 1,970,320 | oo, 1,987,041 178 VC T T 1,987,219 | oo | s 12,781 | 12,781 | ... 163,796 | 11/26/2023.
194210 AA 2 |CASL 2019-AA1-ABS .| 12/28/2020. | Paydown..............covvvvvvvvvvvvsvvssssssssssssssisi | | 165935 | 165,935 | oo, 165,133 165,130 806 806 165,935 0 2,155 | 12/28/2048.
196256 AB 5 |CAFL2016-1B-CMBS .| 11/18/12020. | Paydown.............covvvvvvvvvvvsvvssssssssssssssssss | | 1.000.000 | o 1,000,000 999,995 999,302 698 (C1eT 0 NN I 1,000,000 0 7,652 | 06/17/2048.
19687Y AA 3 |COLT 2020-RPL1 A1 - RMBS .| 12/01/2020. | Paydown..............covvvvvvvvvvvvssssssssssssssssssis | 106,388 | o 106,388 | o, 106,388 0 0 106,388 0 280 | 01/26/2065.
20048E AY 7 |COMM 13LC6 A4 - CMBS | 02/01/2020. | Paydown . 636,142 671,503 20,191 20,191 691,694 0 | e 9,195 | 01/12/2046.
20267U AA 7 |CBSLT2016-B A1-ABS .| 12125/2020. | Paydown............oovvvvvvvvvvssssssssssssssssssssssssnns | | 348051 | 318,951 [ ... 318,865 318,880 72 72 318,951 (/[N 4,334 | 10/25/2040.
205887 BL 5 | CONAGRA BRANDS INC .| 08/15/2020. | Maturity @ 100.00..........ccceceevivrvirirrrrirrns 186,000 186,000 197,220 LE- 7200055 TR [ DO (1,058) (1,058) 186,000 0 9,207 | 08/15/2020.
212168 AA 6 | CONTINENTAL WIND LLC - | 08/31/2020. | Paydown. 108,522 | ........108,522 108,522 108,522 0 108,522 (0 I 4,744 | 02/28/2033.
21685W BT 3 | RABOBANK NEDERLAND C|03/26/2020. | CITIGROUP.... 2,024,740 | ... 2,000,000 |.......1,994,580 | ............ 1,999,339 150 150 | coovveeeereereeies | e 1,999,489 25,251 25251 | ... 64,000 | 01/11/2021.
21872M  AA 0 | CAFL 182A-CMBS - 12101/2020. | Paydown 105,273 | oo 105,273 | .. 105,269 5 5 105,273 0 3,557 | 11/15/2052.
219023 AF 5 |INGREDION INC .. 07/09/2020. | Call @ 100.00........covvvvvvvvvvvvsvsvsssssssssssssinnns | 1,013,056 | ...... 1,000,000 | ..ovvvv...s 996,000 999,632 228 228 999,861 | .oovvvvvvverrisess | vorrrrrinnns KT O 139 | oo 44,917 | 11/01/2020.
22303Q AN 0 |COVIDIEN INTERNATIONAL FINANCE SA........ccoovvvveerrnnnne C|04/01/2020. | US BANCORP..........ocvvvvvvvvvvviiiiviiiiiiiiiiiens | 2,062,360 | ...... 2,000,000 | ... 1,993,840 | oo, 1,998,328 168 {13 T T B 1,998,496 | ..oovvvvvveiires | v 63,864 | ........ 63,864 | ....... 19,200 | 06/15/2022.
22541Q FV 9 |CSFB 2003-17 1A4 - CMO/RMBS .. | 12/01/2020. | Paydown. 20.283 20.283 20418 20,304 (21) (21) 20,283 0 528 | 06/25/2033.
22541S  PJ 1 |CSFB 2004-AR6 CB1 - CMO/RMBS. . | 12/28/2020. | Paydown. 33175 33.175 26,374 27,369 5,806 5,806 33,175 0 397 | 10/25/2034.
22546Q AF 4 | CREDIT SUISSE AG (NEW YORK BRANCH). .| 08/05/2020. | Maturity @ 100.00..........ccooeemvvevvvvmimsisimsens | 3,000,000 |...... 3,000,000 | ....... 3,071,420 3,005,181 (5,181) (LR E D ) R SO 3,000,000 0. 131,250 | 08/05/2020.
227170 AE 7 |CRNN 2013-1 NTS - RMBS 10/19/2020. | Paydown 333,333 333,333 333,331 333,052 281 281 333,333 (o 7,593 | 04/18/2028.
22944P  AA 5 |CSMC 2013-TH1 A1 - CMO/RMBS........ocvvvvvvrrvrrrrrrrrrrrrrrrnnns .| 12/01/2020. | Paydown 525,276 522,021 62,940 62,940 584,960 (I I 7,528 | 02/25/2043.
233046 AE 1 |DNKN 2017-1 A2l - RMBS .| 11/20/2020. | Paydown............ccovvvvvvsssssicvvnnnssssssssss | ok 45000 | 45,000 | 15,000 15,000 0 15,000 0 363 | 11/20/2047.
233046 AF 8 |DNKN 2017-1 All - RMBS .. | 11/20/2020. | Paydown 30,000 30,000 0 30,000 0 806 | 11/20/2047.
233046 AM 3 |DNKN 2019-1 A23 - RMBS .. | 11/20/2020. | Paydown 24375 | ..........24,375 24,735 24,728 (353) (353) 24,375 0 650 | 05/20/2049.
233050 AA 5 |DBRR2011-LC2 A4A - CMBS | 1200172020, | PaYAOWN. oo | 453ATT | 453477 | o 477,656 456,596 (3,120) (3,120) 453,477 0 o 17,018 | 0711412044,
23341B AC 9 |DRB2016-B A2-ABS . | 12125/2020. | Paydown. 194,130 | ....... 194,130 | ...oooo. 194,071 194,088 42 42 194,130 0 2,812 | 06/25/2040.
23636T AA 8 |DANONE SA C| 03/27/2020. | JP Morgan 13,037,230 | ...... 3,000,000 2,990,970 2,997,557 237 237 2,997,794 | coovvvvvrrrerrreres | e 39,436 | .......... 39,436 | ....... 26,500 | 06/15/2022.
24422E  RE 1 |JOHN DEERE CAPITAL CORP......ccccvvvvverrmmnrreneeeiinnssenns .. | 03/26/2020. | Stifel, Nicolaus & Co., Inc. 2,048,040 | ...... 2,000,000 | ........ 1,997,860 | ...oovvo. 1,999,630 56 LT SO IR 1,999,686 | .oovvvvvvveecerss | o 48,354 | ......... 48,354 | ...... 55,250 | 07/12/2021.
247131 AF 2 | DELPHI FINANCIAL GROUP INC....oococooorrrororororn .| 01/31/2020. | Maturity @ 100.00......c.occrcorerrreree 3,000,000 | ......3,000,000 2,099,850 3,000,000 0 3,000,000 0 ...118,125 | 01/31/2020.
24763L  FN 5 |DELHE 1999-2 A7F - RMBS .| 12/01/2020. | PaydoWn............ccovvvvevssssssiinnnnnnsssssssssi | 12,340 | oo, 12,340 | oo, 12,339 10,164 2,176 2,176 12,340 (U IO 196 | 08/15/2030.
25150R AD 7 |DBALT 2006-AR6 A4 - RMBS .. | 11/25/2020. | Paydown. 288,146 289,214 266,514 284,175 3,971 3,971 288,146 {0 [ I 1,797 | 02/25/2037.
251510 DQ 3 |DBALT 2005-2 2A1 - CMO/RMBS . | 12/25/2020. | Various. 262 262 295 262 0 0 262 0 8 | 04/25/2035.
251526 BY 4 |DEUTSCHE BANK AG (LONDON BRANCH).. .. | 05/18/2020. | BNP Paribas 2,981,460 | ...... 3,000,000 ..2,989,644 2,872,233 | oo | e 10,096 [ .oooeercerrrees | v 10,096 2,882,329 | .cooovvvvciienrrr | 099,131 {99,131 | 52,417 | 05/30/2024.
25243Y AU 3 |DIAGEO CAPITAL PLC. C| 03/27/2020. | SMBC SECURITIES INC. 1,008,590 | ...... 1,000,000 999,128 61 61 999,189 | .oocvvrvvririns | 09,401 | 9,401 | e 11,010 | 04/29/2023.
25755T AE 0 |DPABS 2015-1 A2 - RMBS .. | 10/25/2020. | Paydown, 20,000 20,000 20,000 20,000 0 20,000 559 | 10/25/2045.
25755T AH 3 |DPABS 2017-1 A23 - RMBS .. | 10/25/2020. | Paydown, 30,000 30,000 0 30,000 [V 772 | 07/25/2047.
25755T AL 4 |DPABS 2019-1 A2 - RMBS .| 10/25/2020. [ Paydown..............ccooeemmreevvvvvecissemmnecnvreens | L 45000 | o 45.000 | 15,000 15,000 0 15,000 0 307 | 10/25/2049.
25755T AM 2 |DPABS 2019-1 A2 - RMBS. .. | 10/25/2020. | Paydown, 35,018 35,018 (18) (18) 35,000 0 634 | 10/25/2049.
26224H AA 5 |DRUGC 161A-ABS C|07/15/2020. | PaydOWN.....occccevvsorsonsonsensonsonsens | 126,530 | ........ 126,530 | ........... 126,529 126,535 0} @) 126,530 (N 2,105 | 04/15/2027.
26441Y AV 9 |DUKE REALTY LP. .. | 03/13/2020. | Call @ 100.00. 1,055,509 | ...... 1,000,000 992,710 997,921 159 159 998,080 | .oooovvevrvrrrrrns | errrrrn,920 | oorerrrnn 1,920 | 66,204 | 06/15/2022.
26441Y AW 7 | DUKE REALTY PARTNERSHIP LTD......ccccovvrmiirniiniirnrines .. | 06/26/2020. | Tender Offer... /065,000 | ..... 1,000,000 995,840 998 727 211 211 998,938 2,340 | 10/15/2022.
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268317 AD 6 | ELECTRICITE DE FRANCE SA...oroooooooosomorsorrrre C|01/27/2020. | Maturity @ 100.00......ccccrrccieiimeiimen | | 2,000,000 | .....2,000,000 | ......1,991.280 | ... 1,999,928 72 72 2,000,000 0 o 46,000 | 01/27/2020.
268648 AN 2 |EMC CORP .| 04/20/2020. | RBC CAPITAL MARKETS.. 506,250 499,864 12 12 499,876 6,374 6,374 6,609 | 06/01/2023.
26884L AB 5 |EQT CORP ..| 01/22/2020. | JP Morgan ..2,057,500 | ......2,000,000 |........1,981,700 | ........... 1,995,951 131 131 | eeeeeeeeeeees | e 1,996,082 | ..ovooverereres | e 61,418 | .......... 61,418 | ... 18,688 | 11/15/2021.
26884L AF 6 |EQT CORP .. | 05/08/2020. | IMPERIAL CAPITAL. 1,715,000 | ......2,000,000 |........1,998,360 |........... 1,998,756 50 £SO N I 1,998,806 | ......ccccovnnne ...(283,806) | ....... (283,808) | ...... 47,883 | 10/01/2027.
268858 AD 2 |EQT MIDSTREAM PARTNERSLP......cc.ccoorvmmmvvmrirersiron .. | 05/08/2020. | Variou 2,805,000 2,994,934 456 456 2,995,390 ..(190,390) | .....(190,390) | ....114,792 | 07/15/2023.
28618W AB 0 |ERL2014-1A2-ABS o | 11/19/2020. | PAYdOWN. ..o || 2,200,000 2,194,374 5,626 5626 2,200,000 0. 73,971 | 04/19/2044.
28851Q AE 3 |ECLO1RAR-CDO .. | 10/15/2020. | Paydown 80,310 10 10 80,320 0 2,207 | 10/15/2029.
28852E AA 7 |ECLOIIA-CDO .. | 11/16/2020. | Paydown 132,463 26 26 132,489 0 2,963 | 02/15/2029.
28852L AA 1 |ECLOIIIA1-CDO .. | 10/20/2020. | Paydown. 46,501 1 1 46,502 (| 1,264 | 07/22/2030.
28852L AE 3 |ECLOIIIA2-CDO .. | 10/20/2020. | Paydown. 74,385 18 18 74,403 0 2,912 | 07/22/2030.
28932M AA 3 | ELM ROAD GENERATING STATION SUPERCRITICA....... | . | 08/11/2020. | PaYAOWN...c..cocvrersvvsmsmssmesmssrsssiees | [ 98,698 98,703 ) (5) 98,698 0 3,872 | 02/11/2030.
291641 BD 9 |EMPIRE DISTRICT ELECTRIC CO .| 08/01/2020. | Maturity @ 100.00.........cccovesesrsrvvvrrrrrrrrs 2,000,000 | ...... 2,000,000 | ........ 1,995,720 1,999,804 196 196 2,000,000 LU I 46,500 | 06/01/2020.
29365P AQ 5 |ENTERGY UTILITY AFFILIATES LLC .. | 08/20/2020. | Call @ 100.00 2,000,000 | ...... 2,000,000 | ........ 1,997,220 | ...........1,999,795 174 20 T B 1,999,968 32 32 | 70,003 | 10/01/2020.
29379V AF 0 |ENTERPRISE PRODUCTS OPERATING LLC .| 01/31/2020. | Maturity @ 100.00.. 2,000,000 |...... 2,000,000 |.......1,987,100 | ....co...... 1,999,872 128 128 2,000,000 0 52,500 |01/31/2020.
29379V AP 8 |ENTERPRISE PRODUCTS OPERATING LLC.... .| .. | 09/01/2020. | Maturity @ 100.00... 1,000,000 | ... 1,000,000 999,780 220 220 { oo | oo 1,000,000 0 52,000 | 09/01/2020.
30070R AA 0 |XAN 20RSO8 A - CDO. C | 12/16/2020. | PaydOwn.........cccooeeeveveesvesscssssssssssssssssssssans | 256,208 | ......... 256,208 256,208 (0) (0) 256,208 0 2,850 | 03/16/2035.
30290U AL 3 |FREMF 2012-K22 C - CMBS | 04/09/2020. | RW Baird 997,500 | ...... 1,000,000 997,813 997,686 26 26 997,713 (213) 08/25/2045.
30308X AA 1 |FREED 191A-ABS [ 10/19/2020. | Paydown, 517,504 | ........ 517,504 517,470 517,478 26 26 517,504 06/18/2026.
31737V AA 4 |FINANCE AMERICA HECM BUYOUT 2020-HB2 - A... .. | 12/01/2020. | Paydown. 698.719 698,719 693,152 5,567 5,567 698,719 07/25/2030.
32027L AE 5 |FFML 2006-FF14 A5 - RMBS .| 12/28/2020. | Paydown...........oovvvvvvvvvsssssssssssssssssssssssssinins | 133,962 | ......... 133,962 | oo 119,645 125,229 8,733 8,733 133,962 10/25/2036.
32051G  XQ 3 |FHASI2005-AR5 2A1 - CMO/RMBS... < | 12001/2020. | PAYAOWN. ..o | 156,959 | ........ 145975 | ......... 137,941 144,593 | ooveversveees | o 12,366 | covevrrcnerrene | e 12,366 156,959 11/25/2035.
32051G XV 2 |FHASI 2005-AR5 4A1 - CMO/RMBS... .| 12/01/2020. | PaydOWN.......vvvvvvvvvvvvvsssssssssssssssssssssssssssinnns | 67,952 | .o 67,988 67,017 67,723 229 229 67,952 11/25/2035.
32052D AG 6 |FHAMS 2006-FA8 1A7 - CMO/RMBS .. | 12/30/2020. | Paydown. 7,082 8,580 4416 (4,362) 6,823 6,823 W23 R O 4,620 02/25/2037.
345397 ZU 0 |FORD MOTOR CREDIT COMPANY LLC -1 09/10/2020. | VAMOUS....ccovvvverreereereennenesenennnsnnnssssssnsssissnnns | 993,913 |...... 1,000,000 | ...oooo... 999,480 999,513 112 112 999,626 | .oovvvvvvveeiirss | cereeend (5,713) 11/01/2022.
347466 AE 4 |FORT IRWIN LAND LLC .. | 12/15/2020. | Paydown. 85,181 85,181 80,232 81,709 3,471 3,471 85,181 12/15/2035.
34961) AE 4 |FCOIXATF-CDO o« | OBMTI2020. | PayYAOWN...oovvsvevsscsvssessssessssessses | 4,000,000 | .....4,000,000 |....... 4,000,000 | ..o 4,000,338 (338) (GX2:)) IS - 4,000,000 0] ...109,500 | 11/15/2029.
34961P AE 0 |FCBSLVB2-CDO | 09/2212020. | Call @ 100.00 3,500,000 | ......3,500,000 |...... 3,482,500 3,485,550 | covvrrvrrns | v 1,729 1,729 3487,279 | o | 12,721 | 12,721 | 130,953 | 07/11/2030.
34961W AQ 8 |FCO11BF-CDO | 08/31/2020. | Call @ 100.00 1,000,000 |.....1,000,000 | ....... 1,000,000 | ..o 1,000,143 39 LT [ DO 1,000,182 [ oo | crrerc(182) [ e (182) | o 39,061 | 04/15/2031.
35040U AA 9 [FFIN2017-1A-ABS - | 12/15/2020. | Paydown 326,722 326,722 326,675 326,695 27 27 326,722 5,716 | 07/15/2033.
35041)  AA 3 |FFIN2019-1A-ABS < | 1211572020 | PAYAOWN. ..o | 237,721 | oo 237,721 237,684 237,394 327 327 237,721 0 4,616 | 11/15/2034.
356710 AZ 8 |FREEPORT-MCMORAN COPPER & GOLD INC | 04127/2020. | BARCLAYS CAPITALINC FIXED INC.....| . |.. 2,205,000 | ......2,250,000 2,248,673 2,249,605 38 38 2,249,643 | oo | (44,643) | ........ (44,643) | ......54,250 | 03/15/2023.
357081 AE 8 |FREMF 2015-K720 B - CMBS .. | 04/17/2020. | RW Baird 12,030,844 | ... 2,000,000 |.......1,915,000 | ............ 1,958,957 | coooveeevveeeeceeens | veveriiins 4,251 4251 | oo | e 1,963,208 | ..vvoveerrviienes | e 67,635 | .......... 67,635 | ....... 26,772 | 08/26/2047.
35952F AB 6 |FT HUACHUCA YPG CMNTYS II LLC . | 12/15/2020. | Paydown. 147529 | .. 147,529 152,620 (5,091) (5,091) 147,529 0. 12,224 | 12/15/2026.
36164Q MS 4 |GE CAPITAL INTERNATIONAL FUNDING COMPAN 11/15/2020. | Maturity @ 100.00............oovovvrrveroes 2,294,000 | .....2,204,000 | ....... 2,306,181 2,296,212 | oo | e (2.212) (2.212) 2,294,000 0 53,725 | 11/15/2020.
36165V AC 0 |GCIC2A2-CDO | 12/21/2020. | Call @ 100.00 2,000,000 | .....2,000,000 |....... 1,999,600 2,001,450 190 190 2,001,641 [ v | s (1,641) [ o (1,641)| .....109,109 | 01/21/2031.
36191Y BA 5 | GSMS 2011-GC5 A3 - CMBS.. o [ 1211172020, | PAYAOWN. ..o | 357,856 | ......... 357,856 361,421 357,486 370 370 357,856 0 9,625 | 08/12/2044.
3622E8 AB 1 |GSAA2006-15 AF2 - RMBS... .. | 12/01/2020. | Paydown, 53580 53580 7,246 53,098 482 482 53,580 0 604 | 09/25/2036.
362341 4A 4 | GSR 2006-AR1 2A1 - CMO/RMBS.. | 12/01/2020. | PaydOWN......ovvvvvvvvvvvvvvvvvvvvssssssssssssssssssinnnnns | | 57,066 | ........... 56,877 54,418 56,814 252 252 57,066 0 [ oo 1,268 | 01/25/2036.
36242D FS 7 |GSR 2004-11 2A1 - CMO/RMBS. w | [ 12/01/2020. | Paydown .128,930 .128,930 129,612 128,825 105 105 128,930 0 2,372 | 09/25/2034.
36242D PG 2 |GSR 2004-14 3A2 - CMO/RMBS........ooccorccorrceesseeese . | 12/01/2020. | Paydown 118,697 |.......118,697 |.........116,754 115,654 3,043 3,043 118,697 0 2,209 | 12/25/2034.
36248E AB 1 |GSMS 2010-C2 A2 - CMBS .| 09/14/2020. [ Paydown..............ccooemmmeeevvvvveissmnnnnnrssiceens | 2,000,000 | ...... 2,000,000 |........ 2,089,844 2,009,089 (9,089) (9,089) 2,000,000 0. 66,359 | 12/10/2043.
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36248F AG 7 |GSMS 2011-GC3 A4 - CMBS . [ 12/11/2020. | PaydOWN...........oooommenneeensvvvissssssssssssssiisins | 3,658,902 | ... 3,658,902 | ........ 3,730,079 3,663,842 | .ooovoovveeeeeres | oo (4,940) (4,940) 3,658,902 0. 125,377 | 03/10/2044.
36298G  AA 7 | GSPALO 2006-1 CTF - CMBS .. [ 12/09/2020. | Paydown 92.358 92.358 94,451 93512 | oo (1,154) (1,154) 92,358 0 3,269 | 10/09/2029.
364760 AK 4 |GAPINC . 06/08/2020. | Call @ 100.00.........oovvvvvvvvvvvvvsssvssssssssssisinns | | 2,090,705 | ...... 2,000,000 | ... 1,993,000 | oot 1,998,985 337 KXY A I R 1,999,322 678 678 | ..... 168,055 | 04/12/2021.
36655Y AB 3 | GARR2018-1 A1T-CDO .. [ 12/21/2020. | Paydown 973,481 973481 | 971,868 972,842 639 639 973,481 0. 19,650 | 03/22/2027.
36656A AG 3 |SIX10181A3-CDO C| 10/17/2020. | Paydown 21,406 | ..........21,406 21,406 21,408 2) 2) 21,406 0 833 | 07/17/2028.
369550 AR 9 | GENERAL DYNAMICS CORP.......coovvvemmmmmmenrrrreessrnsnsneens .. | 03/24/12020. | GOLDMAN......coovvvvvrerrerrrrrnenevvnvvsvsnssnsnnnens | 2,020,420 | ... 2,000,000 | ........ 1,996,700 | oo, 1,999,424 85 1 S IR 1,999,510 20,910 20,910 | ....... 54,035 | 07/15/2021.
36962G 4Y 7 |GENERAL ELECTRIC CO. .. | 05/19/2020. | Tender Offer... . 294175 287,000 285.909 286.866 50 50 286,916 84 84 | ... 18,679 | 01/07/2021.
36962G 6F 6 | GENERAL ELECTRIC CO. .| 12/22/2020. | Tender Offer.............cccvvvvvvvvvvvvvvnvrnninninnns 300,991 | .........287,000 286,584 286,881 42 42 286,923 77 77 25,669 | 09/07/2022.
375558 AU 7 | GILEAD SCIENCES INC .. | 03/24/2020. | BARCLAYS CAPITAL INC FIXED INC. 12,036,820 | ... 2,000,000 | ........ 1,995.400 | .o, 1,998,992 118 SR [ B 1,999,110 | coveeeeeercreenes | cereees 37,710 | .....o... 37,710 28,111 | 12/01/2021.
38141G RD 8 | GOLDMAN SACHS GROUP INC........oovvvvvmmmmnrerrrerrinmmninns .. | 06/16/2020. | GOLDMAN 321,405 | ........ 300,000 299,052 299,677 47 47 299,724 01/22/2023.
38141G WQ 3 | GOLDMAN SACHS GROUP INC..........cccccmmmimmnrrrrrisiiirrrinnns .. | 09/16/2020. | Bank of America Merrill Lynch........ccooooweeee | ) 163,281 | ......... 150,000 | .oooonn. 150,000 150,000 0 150,000 09/29/2025.
38522H AA 9 | GACM 2020-FL2 A - CDO. C| 12/16/2020. | Paydown 96 96 96 0 96 0 1 | 03/16/2035.
390556 AL 2 |GRTLK 141R AR - CDO .. | 07/15/2020. | Paydown. 3639 3639 3639 3640 (1) (1) 3,639 0 92 | 10/15/2029.
39678W AA 6 | GREENWICH CAPITAL STRUCTURED PRODUCTS TR... | .. | 12/01/2020. | Paydown, 23.403 23.403 23,286 26,397 (2,994) (2,994) 23,403 0 596 | 09/01/2034.
402479 CA 5 | GULF POWER CO | 04/15/2020. | Maturity @ 100.00..........coervvvvssvmssveesins | 1,000,000 | ...... 1,000,000 | ........... 999,840 | ........... 1,000,010 (10) ([0 S D 1,000,000 0 [ 23,750 | 04/15/2020.
40423X  AB 8 |NZES2018-PLS1A- CMO/RMBS.. - 12/22/2020. | Paydown........ccccccovvvvssssssssvvvssnnnssssssssis | 2,982,954 | .. 2,982,954 2,982,915 2,982,938 15 15 2,982,954 0 82,652 | 01/27/2048.
40423X AC 6 |NZES 2018-PLS1B - CMO/RMBS.. . | 12/25/2020. | Paydown 596.591 596.591 596,590 596,593 (2) (2) 596,591 0. 18,575 | 01/27/2048.
404280 AK 5 |HSBC HOLDINGS PLC. C | 06/09/2020. | Tender Offer.........ccoooooeeeveeeevecssssesessesseeeans | 1,038,030 | ...... 1,000,000 | ...ooo.... 997,830 999,709 99 99 999,808 | ovvvvvvveeceiens | e 192 | i 192 | ... 72,597 | 04/05/2021.
4042Q1 AE 7 |HSBC BANK USA NA .| 08/24/12020. | Maturity @ 100.00..........cceeeeevvmvivvssmsisiseens | 2,000,000 | ...... 2,000,000 | ........ 1,998,900 | ...t 1,999,961 39 39 2,000,000 0 97,500 | 08/24/2020.
40432B  AA 7 |HALO 2007-2 1A1 - CMO/RMBS. .. | 04/27/2020. | Paydown. 36,728 36,728 33,257 34,151 3,554 2433 | ... 3,410 2577 36,728 0 09/25/2037.
40538C AU 4 |HLA2014-1B2R-CDO C|[10/18/2020. | PaydOwn..........ccooeevvvevsvsvesssssssssssssssssssssssens | 860,182 | ........ 860,182 860,182 860,182 (0) (0) 860,182 0 04/18/2026.
406216 BD 2 |HALLIBURTON CO. .. | 03/03/2020. | Tender Offer.............ccvrvvvevveererrnrrrrceiineens 2045918 | ... 1,895,000 | ........1,890,566 | ........... 1,893,258 80 FT0 I N B 1,893,338 | oo | e 1,662 | ... 1,662 | ... 182,421 | 08/01/2023.
421946 AH 7 |HEALTHCARE REALTY TRUST INC .. | 10/19/2020. | Call @ 100.00 1,081,544 | ... 1,000,000 997,006 692 692 997,698 2,302 2302 | ..... 119,357 | 04/15/2023.
42225U AB 0 |HEALTHCARE TRUST OF AMERICA HOLDINGS LP .| 09/28/2020. | Call @ 100.00 1,082,378 | ... 1,000,000 997,033 636 636 997,670 2,330 2,330 | ... 117,630 | 04/15/2023.
42770Q AA 0 |HERO2014-2A-ABS | 09/20/2020. | Paydown 77,309 | ....o..... 77,309 77,262 47 47 77,309 0 1,542 | 09/21/2040.
42770R  AA 8 |HEROFDG TR 2014-1- ABS.......cccccooooeiiivvvvvcvvccccvvcvccccriis .. | 09/21/2020. | Paydown 82,793 82,793 82,808 (15) (15) 82,793 0 3,061 | 09/20/2038.
42806D CH 0 |HERTZ192A-ABS .. | 12/25/2020. | Paydown 1,717 | 771,717 771,513 204 204 771,717 0. 17,517 | 05/25/2025.
42806D CN 7 |HERTZ193A-ABS .. | 06/01/2020. | Variou 2017711 | ... 3,000,000 . 2,999,986 (149) (149) 2,999,837 | .ovvoocveeernenns | s (82,126) | ......... (82,126) | ....... 35,002 | 10/27/2025.
42809H AG 2 |HESS CORP .. | 06/03/2020. [ JP MOrgan........cccoouvererrvrvvvvemmmmnnnrrreeiiennns 3,060,000 | ...... 3,000,000 2.993.700 2,995,525 226 226 2,995,752 | covvvoocereeinnens | o 64,248 | .......... 64,248 | ....... 87,433 | 04/01/2027.
431571 AA 6 |HILLENBRAND INC .| 07/15/2020. | Matutity @ 100.00.........occocororrrrrree 1,000,000 |......1,000,000 | ......... 989,010 999,253 747 TAT | e | e 1,000,000 0 55,000 | 07/15/2020.
440405 AE 8 [HORZN 181A-ABS | 09/15/2020. | PAYAOWN. ...oovvovvvvrsvivvesssevenssssinesssss | 44,944 | ... 44944 | ............ 44,943 44,944 0 0 44,944 0 | v 715 | 12/15/2038.
44040H AA 0 |HORZN 2019 A-ABS .. | 12/15/2020. | Paydown. 29799 29.799 29,799 29,800 (0) 0) 29,799 0 368 | 07/15/2039.
44106M AR 3 | HOSPITALITY PROPERTIES TRUST. | 061672020, | INTLL FC STONE.....ooccosescescesicenens | 891,250 | ...... 1,000,000 | .......... 998,870 999,574 44 44 999,618 ....(108,368) | ......(108,368) | ....... 19,250 | 06/15/2023.
44106M AS 1 [HOSPITALITY PROPERTIES TRUST - | 06/15/2020. | IMPERIAL CAPITAL 882,500 | ......1,000,000 996,830 998,545 120 120 998,665 ...(116,165) | .......(116,165) | .....31,517 | 03/15/2024.
44106M AT 9 |HOSPITALITY PROPERTIES TRUST......coesmmmerrrrrveiiiniinnes .| 05/15/2020. | INT'L FC STONE........ooovvvvvvvvvvvnsssnsnsssnnnnnns 853,750 | ...... 1,000,000 | ...........987,800 993,285 438 438 993,723 ..(139,973) | ....... (139,973) | ....... 30,500 | 03/15/2025.
44107T AV 8 |HOSTHOTELS & RESORTSLP... -+ | 05/01/2020. | BARCLAYS CAPITALINCFIXED INC......| . ..|... 1,922,200 | .....2,000,000 | ....... 1,996,760 | ..o 1,998,083 108 R[01: 1) PSR - 1,998,191 [ v | o (75,991) | o (75,991) | ......31,111 | 06/15/2025.
44107T AW 6 |HOST HOTELS & RESORTS LP.... .. | 04/30/2020. | WELLS FARGO SECURITIES LLC.......... 958,750 | ...... 1,000,000 |......1,013,220 | sooccooo.s 1,009,236 (475) (CV£5)) SO DU 1,008,761 | ovovvvvvvriis | oo (50,011) [ coevv (50,011) | .oveees 34,125 | 02/01/2026.
44107T AY 2 |HOST HOTELS & RESORTS LP....occocoomvresrmsrososrros .| 04/30/2020. | WELLS FARGO SECURITIES LLC.......... 861740 |.....1,000,000 992,316 221 291 992,537 .(130,797) | ......(130,797) | ... 13,031 | 12/15/2029.
44329 AG 9 |HPCMNTYSLLC .. | 09/15/2020. | Paydown 329.928 329,928 327,327 2,601 2,601 329,928 0 ... 12,475 | 03/15/2023.
448579 AE 2 |HYATT HOTELS CORP .| 05/28/2020. | WELLS FARGO SECURITIESLLC oo | | 972,500 | ... 1,000,000 998,090 214 214 098,304 | oo | (25,.804) | ........ (25,804)]| ...... 29,625 | 07/15/2023.
449505 AA 4 |IFM (US) COLONIAL PIPELINE 2 LLC.......oosvevverrnrrrrerrennes .. 1 01/15/2020. | Call @ 100.00.........ccommrrrrrvrvierrirrnrrrerriiiinns 2,111,820 |...... 2,000,000 | ........ 1,998,900 | ...oovvve... 1,999,957 1 L I 1,999,958 42 42 | ... 138,337 | 05/01/2021.
449786 AY 8 |INGBANKNV. C| 12/10/2020. | Various 406,337 | .....3,000,000 | .. 2,986,290 2,994,312 307 307 2,994,639 5,361 5361 | ....493,733 | 09/25/2023.
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45112A  AA 5 |ICONX 2012-1 A2 - ABS .| 10/25/2020. | Paydown. 23170 23170 23170 23,170 0) 0) 23,170 0 603 | 01/26/2043.
45254N  MZ 7 |IMM 2005-2 1A2 - RMBS. .| 12/28/2020. | Paydown...........oovvvvvvvvvvvssssssssssssssssssssssinisnns | | 72,357 | o, 72,357 60,780 64,159 8,197 8,197 72,357 0 612 | 04/25/2035.
45254N  NT 0 |IMM 2005-3 M1 - RMBS .. | 12/28/2020. | Paydown 8,620 35,595 A< T T N B 1,271 1,271 8,620 08/25/2035.
458140 AJ 9 |INTEL CORP. .. | 03/24/2020. | GOLDMAN........oovvvvervrerrevvevernveenvvvnrvvnennnnne | 9028120 | .....2,000.000 | oo 1,995240 | oo, 1,999,102 116 116 | eooeveeeeeeeeceens | coeeeerene 1,999,218 28,902 10/01/2021.
46185 AA 6 |IHSFR 2018-SFR1A - RMBS .. | 12/17/2020. | Paydown. 81,438 81,445 (6) (6) 81,438 03/19/2037.
46187X AA 3 |IHSFR2018-SFR4 A - RMBS .. | 12/17/2020. | Paydown (YA I BT IS 7122 7122 74,968 01/19/2038.
46616M AA 8 |HENDR2010-3 A-RMBS .. | 12/15/2020. | Paydown. 50,494 50,212 292 292 50,504 12/15/2048.
46616P AA 1 |HENDR2011-1 A-RMBS .| 12/15/2020. | Paydown.............oovvvvvvvvvvvsssssssssssssssssssisiinns | | 106,313 | oo 106,313 | oo 106,286 106,281 33 33 106,313 10/15/2056.
46617A AA 3 |HENDR 123 A-RMBS .. | 12/15/2020. | Paydown. 96,422 96,422 95 455 95,535 887 887 96,422 09/15/2065.
46617F AA 2 |HENDR2013-1 A-RMBS .| 12/15/2020. | PaydOWn..........ovvvvvvvvvvsssssssssssssssssssssssssssinnns | | 54,233 54,196 54,205 28 28 54,233 04/15/2067.
46617 AA 4 |HENDR2013-2 A-RMBS .| 12/15/2020. | Paydown..........ovvvvvvvvvvssssssssssssssssssssssssssninns | | 123,633 | .. 123,633 | ., 123,604 123,635 2) 2) 123,633 03/15/2062.
46617L AA 9 |HENDR 133 A-RMBS .. | 12/15/2020. | Paydown. 107,086 107,000 107,003 83 83 107,086 01/17/2073.
46617N  AS 6 |JFIN 142R 1BR - CDO C| 10/20/2020. | Paydown 574,133 574,133 574,146 (13) (13) 574,133 07/20/2026.
46617T AA 2 |HENDR2014-1A-RMBS - | 12/15/2020. | Paydown ..54,544 54,514 54,513 32 32 54,544 03/15/2063.
46617Y AP 8 |JFIN 2015R A2R - CDO C| 12/15/2020. | Paydown, 600,702 | .........600,702 | ........... 600,702 600,507 195 195 600,702 03/16/2026.
46618A AA 2 |HENDR2014-2 A-RMBS | 12/15/2020. | PaydOWN............covvvvvvssssssivsvvnensssssssssis | 118,686 | ......... 118,686 | ...ooo.... 117,735 117,798 888 888 118,686 01/17/2073.
46618H AA 7 |HENDR 2014-3 A-RMBS .. | 12/15/2020. | Paydown 144,577 AAETT | 144,927 144,922 (345) (345) 144,577 06/15/2077.
46618L AA 8 |HENDR2015-1 A-RMBS | 12/15/2020. | Paydown, 263,097 | ........263,097 260,755 260,905 2,192 2,192 263,097 09/15/2072.
46619R AA 4 |HENDR2015-2 A-RMBS | 12/15/2020. | PaydOWN...........occvvvveesssssssivsssnnnsssssssssi | 78,593 | oo, 78,593 | v 78,748 78,722 (129) (129) 78,593 03/15/2058.
466200 AA 9 |HENDR171A-RMBS | 12/15/2020. | Paydown 29,283 29,283 29,261 29,263 20 20 29,283 08/16/2060.
466247 RP 0 |JPMMT 2005-HYB4 2A1 - CMO/RMBS .| 12/01/2020. | PaydOWN.......ovvvvvvvvvvvvsssssssssssssssssssssssssssinnns | 60,000 | ........... 60,000 53,250 53,510 6,491 6,491 60,000 07/25/2035.
46627M  AD 9 |JPALT 2005-S1 1A4 - CMO/RMBS .. [ 12/01/2020. | Paydown 22175 25426 | oo 17,167 22342 (167) (167) 22,175 12/25/2035.
46627M  CY 1 |JPALT 2006-A1 3A1 - CMO/RMBS. | 12/01/2020. | PaydOWN............ccovvvevvssessiivvnnnnsssssssssi | 311,739 [ o, 311,739 258,969 KR T I I 4830 | ... 4,800 30 311,739 0 03/25/2036.
46627TM EC 7 |JPALT 2006-S1 1A6 - CMO/RMBS. .| 12/01/2020. | Paydown 28,686 51,226 (17) (17) 51,209 0 03/25/2036.
46628L AB 4 | JPMMT 2006-A4 1A2 - CMO/RMBS.... .. | 12/01/2020. | Paydown e A633 [, 16,798 35,585 | cooveeeresrrrcsisiins | crrrrrrin 1,719 1,719 37,305 0 06/25/2036.
46628V AH 9 |JPALT 2006-S3 A5 - RMBS .| 12/01/2020. | Paydown.............coovvvevssssssicsvvnenssssssssi | 141,911 94,833 (494) 494 494 0 08/25/2036.
46630P AP 0 [JPMMT 2007-A2 3A1 - CMO/RMBS......coovvvvvrrrrrrrrrrrnrrerreeens .. | 12/01/2020. | Paydown 2,023 2,256 1,957 66 66 2,023 0 04/25/2037.
46632T AA 3 | JPMMT 2008-R2 1A1 - CMO/RMBS.... o [ 12/01/2020. | PaYAOWN. ..ccccvvvsevesvvssivessvsssisessiens | 132,069 | ........ 132,069 | ..oovve. 104,500 112,143 | e | o 19,926 [ ovvvevrsiennns | v 19,926 132,069 0 2,536 | 07/29/2037.
46633A AC 9 |JPMMT 2008-R4 2A1 - CMO/RMBS.... .. | 12/25/2020. | Paydown. 99,073 99,073 ...76,844 99,059 14 14 99,073 0 3,963 | 11/26/2036.
46634D AX 6 |JPMRR 2010-1 3A2 - CMO/RMBS....ooccoovosorsorsorro | 12001/2020. | Paydown........ccooovvmsvenvmssvessvessieniens | | 254,338 |......... 284,176 |........134,197 248,343 | oo | e, 7,995 7,995 254,338 0 9,209 | 04/26/2037.
466358 AD 3 |J.P. MORGAN RESECURITIZATION TRUST, SERI............ < [ 1200172020, | PAYAOWN. ..o | 187,110 | ...oooe. 187,110 | oo 129,486 151,997 35,113 35,113 187,110 0 5,813 | 03/01/2039.
46635T CG 5 |JPMCC 2011-C3 A4 - CMBS, [ 12/01/2020. | Paydown, 882,476 882,476 863,034 878,492 3,983 3,983 882,476 0. 28,053 | 02/16/2046.
466365 AA 1 |JACK 2019-1 A2| - RMBS .| 08/25/2020. | Paydown 15,000 15,000 0 15,000 0 299 | 08/25/2049.
46636V AC 0 |JPMCC 2011-C5A3 - CMBS .. | 06/01/2020. | Paydown 105,619 | oo, 106,675 105,657 (38) (38) 105,619 0 2,627 | 08/17/2046.
46651G  AC 3 |JPMMT 2019-7 A3 - CMO/RMBS .. | 12/01/2020. | Paydown. 327,229 | ........327,229 331,319 331,298 | .o | s (4,069) (4,069) 327,229 {0 [ I 5,437 | 02/25/2050.
472320 AA 8 |JMAC 08R1A-CMO/RMBS [ 1200172020, | PAYOWN. ..o | 241,880 | ......... 255,145 | ........... 195,086 236,774 5,106 5,106 241,880 0 .o 6,725 | 06/25/2047.
472321 AC 2 |JMAC 2010-R8 2A1 - CMO/RMBS.......coveuereinrrireriiserinens .. [ 12/01/2020. | Paydown 58156 58.156 50,261 57,420 735 735 58,156 0 951 | 07/27/2037.
472321 AH 1 | JMAC 2008-R2 2A3 - CMO/RMBS.. | 12/01/2020. | PaydOwn......ccccevcveeccvessvescsmsisseeins | 36 154 ) () 154 0 9 | 07/25/2037.
472321 AJ 7 |JMAC 2008-R2 3A1 - CMO/RMBS.. < | 12001/2020. | PAYAOWN. .cocooenenenensensensens | 475,488 | 175,488 | . 138,776 170,112 5376 5376 175,488 0 3,631 | 01/25/2039.
472321 AK 4 [ JMAC 2008-R2 3A2 - CMO/RMBS.........cocoovurmririrrirrrirerinns .. | 10/01/2020. | Paydown, 1,459 (339) 339 339 0 274 | 02/25/2037.
47232D AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 10/27/2020. | Paydown..............cccooeemneeevvvvvcissmmmneecniceens | L AQO1T | e 80017 | 40,017 39,768 249 249 40,017 {0 [ I 1,103 | 09/01/2036.
47232D AH 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5... . | 12/01/2020. | Paydown. 9,380 10,270 282 282 10,552 0 645 | 09/01/2036.
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47232D AL 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 3,416 25 (25) (25) 09/01/2036.
47232D AQ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 07/28/2020. | Paydown 193,482 88,189 158,067 35415 35415 193,482 01/01/2047.
47232D AR 3 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 11/01/2020. | Paydown 8,094 74,830 2,546 2,546 77,375 01/01/2047.
47232D AU 6 |JEFFERIES RESECURITIZATION TRUST 2009-R .. [ 12/01/2020. | Paydown 65.073 61,697 64,543 530 530 65,073 09/01/2036.
47232D AV 4 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 07/01/2020. | Paydown 2623 ) 71 71 09/01/2036.
47232D AY 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 52,365 51,583 782 782 52,365 01/01/2036.
47232D BJ 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 07/28/2020. | Paydown 34,382 148 148 34,530 09/25/2036.
47232D BK 7 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/25/2020. | Paydown 43,128 6,016 6,016 49,144 09/25/2036.
47232D BM 3 |JEFFERIES RESECURITIZATION TRUST 2009-R .. [ 12/25/2020. | Paydown 10 (10) (10) 09/25/2036.
47232D BQ 4 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .| 12/01/2020. | Paydown.............ocovvvvvvvvvsssssssssssssssssssssssnnns | | 152854 | A52.854 | 149,810 151,950 904 904 152,854 07/01/2037.
47232D BR 2 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 4773 7,391 321 321 7,712 07/01/2037.
47232D BT 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .| 12/01/2020. | Paydown............oovvvvvvvvvvvsssssssssssssssssssssssinnns | i 76838 | 11,085 397 (397) (397) 07/01/2037.
47232D CJ 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 22,433 47,045 3,743 3,743 50,788 05/01/2036.
47232D CX 8 |JEFFERIES RESECURITIZATION TRUST 2009-R .| 12/01/2020. | Paydown............covvvvvvvvvvsvssssssssssssssssssssssis | 65407 | o 85407 | 11,606 (X TR 10): I SN DO 4,299 4,299 65,407 04/01/2047.
47232D CY 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 10/01/2020. | Paydown 37 0 (0) (0) 04/01/2047.
47232D CZ 3 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. | 12/01/2020. | Paydown 52135 52,135 | vovvvvrrvonn 44,087 51,298 836 836 52,135 06/01/2037.
47232D DB 5 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 17 2 0 (0) (0) 06/01/2037.
47232D DF 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 72,960 3,053 3,053 76,012 08/01/2037.
47232D DG 4 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 08/01/2020. | Paydown 43,440 181 181 43,621 08/01/2037.
47232D DK 5 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 29,490 548 548 30,038 08/25/2037.
47232D DN 9 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 1 1) (1) 08/01/2037.
47232D DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .| 12/01/2020. | PaydOWN.......oovvvvvvvvvvvsssssssssssssssssssssssssssinnns | 90,406 141,010 6,706 6,706 147,715 09/01/2035.
47232D DS 8 |JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 12/01/2020. | Paydown 1,299 (74) 74 74 09/01/2035.
47232D DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R .| 12/01/2020. | Paydown.........covvvvvvvvvvvvssssssssssssssssssssssninnns | 6413 | e BAO13 | 15,144 60,508 | covvvveeeeeereeeeens | coeerereenn 4,407 4407 64,913 04/01/2037.
47232D EA 6 | JEFFERIES RESECURITIZATION TRUST 2009-R5... .. [ 11/01/2020. | Paydown 8 0 ) ) 04/01/2037.
47232D FJ 6 |JEFFERIES RESECURITIZATION TRUST 2009-R5 .| 12/01/2020. | PaydOWN...........occvvvveesssssssvvvsnnnsssssssssi | 68,302 |..........68,302 | ......oovv.. 47,799 67,849 453 453 68,302 12/01/2036.
47232Q  AA 1 |JMAC 2009-R2 1A - CMO/RMBS - | 12/01/2020. | Paydown 182,394 |.......182,39 | ....... 177,264 167,980 | vvvvvrvvvneres | o 14,43 [ s | s 14,413 182,394 11/26/2037.
47232V AA 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 02/26/2020. | Paydown 1,497 1,487 10 10 1,497 02/01/2037.
47232V AB 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... | 12/01/2020. | PaydOWN.......cvvvvvvvvvvvvvvssssssssssssssssssssssssssinns | | 37,020 37,020 36,600 420 420 37,020 02/01/2037.
47232V AD 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4........... . | 12/01/2020. | Paydown . 2) 2 2 02/01/2037.
47232V AF 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 02/26/2020. | Paydown 5027 5027 5027 5.005 22 22 5,027 02/01/2037.
47232V AG 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... < [ 12001/2020. | PAYAOWN. ..o | 129,797 |10 129797 | o 129,797 128,328 | oooveeesees | oo 1,469 1,469 129,797 02/01/2037.
47232V AJ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown : 53 (53) (53) 02/01/2037.
47232V BY 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown 9,194 8,150 7,968 | .o [ v 1,226 1,226 9,194 11/01/2037.
47232V CB 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4........... . | 12/01/2020. | Paydown 28,761 28,761 28,761 28,710 51 51 28,761 07/01/2036.
47232V CD 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown 59% 83 10 (10) (10) 07/01/2036.
47232V CG 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 02/26/2020. | Paydown 6,179 6,179 6,179 5,921 258 258 6,179 04/01/2037.
47232V CH 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... | 12/01/2020. | PaYdOWN......ovvvvvvvvvvvvvvvvvvvvsnssssvssssssssssssnnnnns | 43,653 36,777 42,822 831 831 43,653 04/01/2037.
47232V CM 2 | JEFFERIES RESECURITIZATION TRUST 2009-R4... < [ 12001/2020. | PAYAOWN. ..o | 150,870 |........150,870 |.......... 150,870 143,233 | oo | oo 7,637 7,637 150,870 11/01/2035.
47232V CP 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4........... . | 12/01/2020. | Paydown 96 (96) (96) 11/01/2035.
47232V CR 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 11/01/2020. | Paydown 38,758 38,758 38,679 78 78 38,758 05/01/2036.
47232V CU 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... . | 12/01/2020. | Paydown 15 (15) (15) 05/01/2036.
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47232V DC 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... - 12/01/2020. | PaYdOWN......ccvvvvvvvvvvvvvvvvnnnnenvennsssssnnsnsnnnnnns | 97,682 | ........... 97,682 97,682 97,635 47 47 97,682 0 2,604 | 09/01/2035.
47232V DE 9 |JEFFERIES RESECURITIZATION TRUST 2009-R4... . | 12/01/2020. | Paydown 6.835 24 (24) (24) 0 09/01/2035.
47232V DJ 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown. 29,340 29,340 6,971 29,032 308 308 29,340 0 04/01/2036.
47232V DM 1 |JEFFERIES RESECURITIZATION TRUST 2009-R . | 09/01/2020. | Paydown. 0 0 0 (0) (0) 0 0 | 04/01/2036.
47232V DP 4 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown 23349 23349 | oo 19,977 22,983 366 366 23,349 0 882 |02/01/2036.
47232V DQ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... . | 09/01/2020. | Paydown 23,722 41 (41) (41) (| - 740 | 02/01/2036.
47232V DR 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... . | 12/01/2020. | Paydown 35,727 35,727 35,727 35,542 185 185 35,727 (| 1,143 | 04/01/2036.
47232V DU 3 |JEFFERIES RESECURITIZATION TRUST 2009-R4... | 12/01/2020. | PAYdOWN....cccovcevrsvrcvssvssiesiesiesiiens | 1793 0 0 87 | 04/01/2036.
47232V DX 7 |JEFFERIES RESECURITIZATION TRUST 2009-R: - 12/01/2020. | Paydown............covvvvvvvvvvvvsssssssssssssssssssssiinnns | | 13,189 | ..........13,189 9,507 13,166 23 23 13,189 (V1 O 489 |07/01/2036.
47232V DY 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... . | 12/01/2020. | Paydown. 1529 15 (15) (15) 0 39 | 07/01/2036.
47232V DZ 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 04/01/2020. | Paydown..........ovvvvvvvvvvvssssssssssssssssssssssssssinnns | | 14,395 | oo, 14,395 | oo, 14,395 14,362 33 33 14,395 03/01/2036.
47232V EA 6 |JEFFERIES RESECURITIZATION TRUST 2009-R4... - 12/01/2020. | Paydown..........covvvvvvvvvvvsssssssssssssssssssssssssnnnns | | 45,087 | ..........45,087 32293 44,756 331 331 45,087 03/01/2036.
47232V EB 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/30/2020. | Paydown. 4619 (6,495) (102) (102) (6,597) 6,597 03/01/2036.
47232V ED 0 |JEFFERIES RESECURITIZATION TRUST 2009-R: | 12129/2020. | PaydOWN.........vvvvvvvvvvvvssssssssssssssssssssssssssssinns | | 21,689 | ..o 21,689 21,374 21,594 94 94 21,689 03/01/2037.
47232V EE 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown. 3.367 3.367 3367 3371 (4) (4) 3,367 03/01/2037.
47232V EH 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... . | 12/01/2020. | Paydown 5.597 (0) 0 0 03/01/2037.
47232V EK 4 | JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 08/26/2020. | Paydown. 32308 32308 30,847 32171 137 137 32,308 04/01/2037.
47232V EL 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown. 26.825 22013 26,295 530 530 26,825 04/01/2037.
47232V EN 8 |JEFFERIES RESECURITIZATION TRUST 2009-R .. | 12/01/2020. | Paydown. 0 04/01/2037.
47232V EU 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 12/01/2020. | PaydoWn............ccovvvvevsssssssvvvsnnnsssssssssi | 66,366 | ..........66,366 | ........... 66,366 66,269 9 96 66,366 01/01/2036.
47232V EV 0 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown. (141) 141 141 01/01/2036.
47232V EZ 1 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown. 20.485 29,485 29,472 13 13 29,485 02/01/2036.
47232V FA 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown. 3,453 (116) 116 116 02/01/2036.
47232V FV 9 |JEFFERIES RESECURITIZATION TRUST 2009-R - 12101/2020. | PaydOWN........oovvvvvvvvvvvsssssssssssssssssssssssssininns | 129,686 | ......... 129,686 6,528 121,382 8,304 8,304 129,686 01/01/2047.
47232V GJ 5 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .| 10/27/2020. | Paydown 52,706 52,706 52,706 49,949 2,757 2,757 52,706 03/01/2036.
47232V GK 2 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 10/01/2020. | Paydown 163 163 67 155 8 8 163 03/01/2036.
47232V GM 8 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/01/2020. | Paydown 22,860 2,715 154 (154) (154) 03/01/2036.
47232V GR 7 |JEFFERIES RESECURITIZATION TRUST 2009-R4... .. | 12/30/2020. | Paydown (7,366) (14) (14) (1< 0) ] SO 7,380 01/01/2047.
472330 AB 7 |JEFFERIES RESECURITIZATION TRUST 2009-R1... .. | 12/01/2020. | Paydown. .305,519 61,868 301,271 | e | i 4,248 4,248 305,519 09/01/2036.
47760Q AA 1 |JIMMY 2017-12I - RMBS .| 12/16/2020. | Paydown 977,500 | ........977,500 | ......... 977,500 977,500 0 977,500 07/30/2047.
47760Q AB 9 [JIMMY 2017-1 2II - RMBS. .. | 10/30/2020. | Paydown. 8,000 8.000 8000 8.000 0 8,000 07/30/2047.
478375 AD 0 |JOHNSON CONTROLS INTERNATIONAL PLC................ €| 03/30/2020. | Maturity @ 100.00..........c...corrocrcrree 3,000,000 | .....3,000,000 | ... 2,978,530 2,999,473 807 807 3.000,000 0| 75,000 | 03/30/2020.
48203R  AG 9 |JUNIPER NETWORKS INC .| 12/10/2020. | Tender Offer.............ccocccvvvvmmmvvvnivniininnnnns 2,256,780 | ...... 2,000,000 | ... (KA I — 1,981,795 3,771 K3V & T R I 1,985,566 | .oovvvvvvveererss | vrviene 14,434 | .......... 14,434 | ... 368,030 | 03/15/2024.
48244X AA 0 |KDAC 2017-1 A- ABS C| 09/15/2020. | Paydown 62.149 62.149 62.147 62,148 1 1 62,149 0 848 | 12/15/2042.
49255P  AA 1 |KSTRL2018-1A-ABS C| 12/15/2020. | Paydown.......c.cccovvvmsvnsvnsensonsonsens | 106,286 | ........ 106,286 |.......... 103,287 103,607 2678 2678 106,286 0 2,374 | 12/15/2038.
494368 BE 2 |KIMBERLY-CLARK CORP | 08/01/2020. | Maturity @ 100.00... B D 1,000,000 | ...... 1,000,000 | .......... 997,000 999,802 198 LT I A D 1,000,000 0. 36,250 | 08/01/2020.
494550 BE 5 |KINDER MORGAN ENERGY PARTNERSLP..........ooccm.. .| 09/15/2020. | Maturity @ 100.00... 1,000,000 | ......1,000,000 999,610 999,995 5 3 (P B 1,000,000 0 53,000 | 09/15/2020.
500255 AU 8 |KOHLS CORP. | 09/01/2020. | GOLDMAN 742,500 | ... 750,000 | ..........749,820 749,903 11 11 749,913 | oo | oo TA13) | (7413)] ... 35,889 | 07/17/2025.
50077L AK 2 |KRAFT HEINZ FOODS CO | 04120/2020. | BARCLAYS CAPITAL INC FIXED INC.... 2,080,520 |.....2,000,000 |....... 1,997,340 1,998,446 78 78 1,998524 | oo | 081,996 | oo 81,996 | ...... 60,786 | 07/15/2025.
50077L AT 3 |KRAFT HEINZ FOODS CO | 04128/2020. | Bank of America Merrill Lynch................ 5,250,000 |......5,000,000 | ........ 4,970,550 | ...........4,974,571 748 748 e 975319 | o | 274,681 | .. 274,681 | ....173438 | 01/30/2029.
502431 AH 2 |L3HARRIS TECHNOLOGIES INC............ccoonmmmmemmecrrrrreiirnnnns .| 1211412020. | Call @ 100.00.......ocvvvvvvvvvvvvvvvvvvvvvssssssisinnnns | 1,000,000 | ...... 1,000,000 | ........ 1,032,677 | oo, 1,021,002 | oo | eereeeen (21,002) [PAK0122) SO O 1,000,000 0 . 65,863 | 02/15/2021.
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50543L AA 0 |LAFL2016 A1-ABS C | 12/15/2020. | Paydown.........cccooeueevvvvvvvviisssssssesssssiisssssnns | 109,614 | ......... 109,614 | oo 107,487 F10T: 3020 T I DO 1,411 1411 109,614 0 2,238 | 01/15/2042.
525221 GM 3 |LXS 2005-9N 1A1-RMBS .| 12/28/12020. | Paydown............oovvvvvvvvvvvvsssssssssssssssssssisinnnns | | 275,102 | ......... 275,102 234,610 236,098 39,004 39,004 275,102 0 2,035 | 02/25/2036.
525241 AL 9 |LXS2007-1 WF1 - RMBS .. | 12/01/2020. | Paydown 66,485 66,346 25,752 65467 | eovvvveeeeeeeens | o 1,024 1,024 66,485 01/25/2037.
53117C AN 2 |LIBERTY PROPERTY LP .. | 03/05/2020. | Call @ 100.00 1,050,343 | ..... 1,000,000 | ........... 998,050 999,459 37 37 999,496 06/15/2022.
53946M AA 5 |LNCR2018-CRE1A-CDO C| 12/15/2020. | Paydown, 679,015 | ......... 679,015 (0T £ 30 TN IS DO 75,540 [ oo | oo 75,540 679,015 05/15/2028.
543190 AA 0 |LTRANIIIA1-RMBS | 12/15/2020. | PaydOWN............ccovvvmvsssssssissssnnnsssssssssis | 166,146 | ......... 166,146 | ........... 160,980 162,612 3,535 3,535 166,146 01/17/2045.
543190 AB 8 |LTRAN3A2-ABS. .. | 02/18/2020. | Paydown 83,300 | ...........83,300 81,778 82175 | oo | oo 1,125 1,125 83,300 01/17/2045.
55281T AA 8 |MCAIIA-CDO .| 11/16/2020. | Paydown............ovvvvvvvvvvvvssssssssssssssssssssssiinnns || 277,389 | ........277,389 277,389 277,433 (45) (45) 277,389 08/15/2028.
55281T AB 6 |MCAIIB-CDO .. | 11/16/2020. | Paydown 138,710 | ......... 138,710 | oo 138,710 138,730 (20) (20) 138,710 08/15/2028.
55608) AC 2 | MACQUARIE GROUP LTD C| 01/14/2020. | Maturity @ 100.00..............cccvrrrsesrsivevrnn 3,000,000 | ... 3,000,000 2,997,330 2,999,991 9 9 3,000,000 01/14/2020.
56501R AB 2 |MANULIFE FINANCIAL CORP. C| 09/17/2020. | Maturity @ 100.00...........cccvvvsssssssvvvrnerens | 2,000,000 | ...... 2,000,000 | ........ 1,996,880 | ... 1,999,788 212 212 2,000,000 09/17/2020.
571903 BB 8 | MARRIOTT INTERNATIONAL INC. .| 06/03/2020. | VAHOUS....crvvveeeeeeeeeeeeeeeeeeeeeeeeeeseeeenesessssssenene | ] 795,875 | ........ 800,000 | ..ooo..... 797 440 797,730 87 87 797,817 12/01/2028.
574300 30 1 |[MDIBS061A -ABS. .. | 01/01/2020. | Paydown. 0 12/10/2065.
57643M LZ 5 |MASTR 2006-1 1A3 - CMO/RMBS.. ... 12/01/2020. | Paydown 30,512 30,643 30,671 (159) (159) 30,512 05/25/2036.
57645T AA 5 |MARM 2007-HF2 A1 - RMBS. .| 12/28/2020. | Paydown 220,032 220,032 b2 T N 10,931 | oo | e 10,931 220,032 09/25/2037.
58013M EJ 9 |MCDONALD'S CORP .| 07/15/2020. | Maturity @ 100.00.......ccvveeesssvvvvvvversssssssns | | 1,000,000 | ...... 1,000,000 999,751 249 b2 N 1,000,000 07/15/2020.
585055 BS 4 |MEDTRONIC INC | 10129/2020. | Call @ 100.00...osovormrreescsesenen | 448819 | 132,000 131,303 102 102 131,405 595 03/15/2025.
58933y AR 6 |MERCK&COINC .. | 04/03/2020. | BARCLAYS CAPITAL INC FIXED INC...... 2,107,700 | ... 2,000,000 |........1,996,700 | ............ 1,998,229 86 L R D 1,998,315 | .ooovvvvrvvrrnnnns 02/10/2025.
589929 PK 8 | GNABS 1998-GN1 M1 - RMBS .. | 12/01/2020. | Paydown. ...15,993 15,954 39 39 15,993 02/25/2027.
59020U W4 3 | MLMI 2005-A9 4A1 - CMO/RMBS.........cooomvvemmreerererrereinenes .. | 12/01/2020. | Paydown. 128,607 133,167 176 176 133,344 12/25/2035.
502176 AX 7 |METROPOLITAN LIFE GLOBAL FUNDING l...oc.ooosrrrre. .| 03/2712020. | BNP Paribas..........ccovevcosscsciisice | | 2791669 | .....2.755,000 2,601,788 | oo o 4,863 4,863 2,696,611 01/10/2023.
594918 AW 4 |MICROSOFT CORP. .. | 03/23/2020. | CREDIT SUISSE SECURITIES (USA)...... 12,107,520 | ......2,000,000 | ........ KR T R — 1,995.715 233 VKT N N 1,995,948 | covvooovvevv 12/15/2023.
59748T AA 7 |MIDLAND COGENERATION VENTURE LP.... .|| 09/15/2020. | Paydown 80,000 80,000 80,008 ®) ®) 80,000 0 3,600 | 03/15/2025.
597487 AB 5 |MIDLAND COGENERATION VENTURE LP . | 09/15/2020. | Paydown 99,317 99,317 99,317 0 99,317 03/15/2025.
50801W AC 0 [MIDO7A2-CDO C| 02/20/2020. | PaydOWN.....ccvevvcvsrrsesmsieisns | | 2,000,000 | .....2,000,000 | ... 2,000,000 2,000,379 (379) (379) 2,000,000 07/16/2029.
59980Y AJ 4 |MCMLT 184 M3 - CMO/RMBS .1 02/11/2020. | JP MOrgan.............euvvvvvvvvvvvvssssssssssssssssins | 1,035,041 |........998,833 | ....... 1,011,318 | oo, 1,010,772 (290) (172210) ) SOOI DU 1,010,481 | coovvvvvvvveereeen. 04/26/2066.
60688Q AD 7 |MIZUHO CORPORATE BANK LTD, 03/31/2020. | BARCLAYS CAPITAL INC FIXED INC.... 2,044,140 | .....2,000,000 | ... 1,994,160 | ..o 1,998,232 153 LT DO S 1,998,385 [ oo 1017/2022.
61690Q AD 1 | MSBAM 2015-C23 A3 - CMBS. | 09/01/2020. | Paydown 56,716 55,821 | covvevrvrnrnes | v (1,294) (1,294) 54,527 07/15/2050.
61751D AE 4 |MSM 2006-17XS A3A - RMBS. .. | 12/01/2020. | Paydown. 63.412 ..42,962 62,996 416 416 63,412 10/25/2046.
61751M AU 8 |MSM 2007-10XS A18 - RMBS, .. [ 12/01/2020. { Paydown..............cccoemmmmeevvvvvversssmmnnecnisiees | | 193,491 | ........ 193,491 |.. 176,258 169,598 23,893 23,893 193,491 02/25/2037.
61758M AA 5 | MSRR 2009-R2 A1 - CMO/RMBS... <[ 120112020, | PAYAOWN....ovvosvsonosossssssssessesens | 431,436 | ........ 431,436 |......... 448,058 7,483 | oo [ 13,953 | oo | v 13,953 431,436 04/26/2036.
61758V  AQ 0 |MSRR 2010-R2 3B2 - CMO/RMBS. .. | 12/01/2020. | Paydown. 127,806 | ......... 134,430 51,215 124,008 3,797 3,797 127,806 0 5,219 | 10/26/2037.
61915R  AB 2 |MHL 2005-2 1A2 - RMBS .| 12/25/2020. | Paydown. ..38,086 38,086 20,947 X I B 12,908 | oo | e 12,908 38,086 0 336 | 05/25/2035.
61980A AC 7 |MOTIVAENTERPRISES LLC .. | 01/15/2020. | Maturity @ 100.00..........ccooereveercrrererrirenns 298,000 298,000 297,416 297,998 2 2 298.000 0 8,568 | 01/15/2020.
620076 BC 2 |MOTOROLA SOLUTIONS INC......ovvvvvrrrvvcermmrrcrrrrreinsrnenes .| 08/25/2020. | Tender Offer............ccocccccvvvvvvmvvvvssss | 1,087,477 | ...... 1,000,000 | ...oooo. 988,270 995,854 807 807 996,661 3,339 3,339 | ... 104,977 | 03/01/2023.
620076 BF 5 |MOTOROLA SOLUTIONS INC .| 08/25/2020. | Tender Offef...........oowervesmsosimisimecs | 104,180 92,000 90,210 91,078 17 17 91,195 805 805 2,961 | 09/01/2024.
62856R AB 1 |MYRIAD INTERNATIONAL HLDG BV. 02/21/2020. | Call @ 100.00 1,260,943 | ... 1,250,000 | ........1,250,000 | ........... 1,250,000 [ [ T R 1,250,000 0. 64,318 | 07/18/2020.
62042K AA 4 |NRPMT 2013-1 A1~ CMO/RMBS......occcoeorcorcescoscoe .| 12/01/2020. | Paydown 566,404 | ......... 566,404 | .. 544740 | oo | o 21,664 21,664 566,404 0 10,630 | 07/25/2043.
62942Q CF 8 |NRART 19T4 AT4 - RMBS - 10/09/2020. | Call @ 100.00.....ovoovoeroeroenvesoenoens | 2,000,000 |.....2,000,000 | ........ 1,999,997 | ..ovcco. 1,999,999 8 8 2,000,007 7 | oo 38,033 | 10/16/2051.
62955M AA 4 |NRZ FHT EXCESS LLC - ABS .. | 12/25/2020. | Paydown, 62,039 62.039 62,037 1 1 62,039 0 240 | 11/25/2025.
629568 AX 4 |NABORS INDUSTRIES INC.... | 12/01/2020. | Various. 1,016,084 | ... 1,000,000 958,810 999,346 38,032 (38,003) 961,343 | oo | e 34,582 |........ 34,582 | ... 40,605 | 09/15/2021.
629568 BB 1 |NABORS INDUSTRIES INC.... -| 12/01/2020. | GOLDMAN 516,486 | .....2,000,000 | ........ 1,196,350 1,996,992 | coooereeeees | 113 | 798,588 (798475)| .. 1,198,517 317,969 17,969 9,702 | 09/15/2023.




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

€Lvia

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

o Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration |  Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./AC.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date
631707 AJ 5 |NCC171A1B-CDO C|03/03/2020. | Call @ 100.00.........ccceeeeeeseeieseesisiisiiiiiiieans | 1,000,000 | ..... 1,000,000 | ........ 1,000,000 | ... 1,000,087 10 L0 [ 1,000,097 97) (1] 12,566 | 10/15/2029.
63254A AE 8 |NATIONAL AUSTRALIA BANK LTD (NEW YORKB........... .. | 04/03/2020. | DEUTSCHE BANK SECURITIES, INC..... 3,059,550 | ... 3,000,000 2,994,360 2998119 158 158 2,998,276 | ..coovvrveriienns | v 61274 | .......... 61,274 | ... 64,250 | 01/20/2023.
6325C0 BY 6 |NATIONAL AUSTRALIA BANK LTD....ccoovmrumnrrrrreermnmmnnenns C|03/26/2020. | CITIGROUP.........oorrrrrrrerrrrerreeeeeeeeeeeeee 1,010,520 | ... 1,000,000 964,080 995,768 | eoovovoeeeeeeeoes | o, 1,045 1,045 996,812 | covvvvvvvecccienns | e 13,708 | .......... 13,708 | ....... 13,003 | 12/10/2020.
63862X AA 0 |NHLT 2020-1 A - RMBS .. | 12/25/2020. | Paydown 124,993 0 0 124,993 0 238 | 09/25/2030.
63946B AE 0 |NBCUNIVERSAL MEDIALLC .. | 03/06/2020. | Call @ 100.00 ..2,069,060 1999500 [ o 1,999,994 1 I SRR IS 1,999,995 04/01/2021.
641290 BA 7 |NEUB 14R B2R - CDO. C | 02/14/2020. | Call @ 100.00.........cceeeeerecssessssisisiiiiiiieiens | 1,500,000 | ...... 1,500,000 | ... 1,500,000 | oot 1,500,000 (0 TSN B 1,500,000 01/28/2030.
643528 AB 8 |NCAMT 2006-ALT1 AF2 - RMBS | 12/01/2020. | PAYOWN....cccoveerersevsersrssrsiirsiinnes | | 7013 | 7013 3420 6.987 26 26 7,013 07/25/2036.
643529 AC 4 |NCAMT 2006-ALT2 AF3 - RMBS .. [ 12/01/2020. | Paydown 27,899 27,899 | .. 18,553 27,846 53 53 27,899 10/25/2036.
643529 AD 2 |NCAMT 2006-ALT2 AF4 - RMBS .| 12/01/2020. | PaydOoWn............ccovvvevvssssssissvsnnnsssssssssi | 13,949 | ... 13,949 9,276 13,925 24 24 13,949 10/25/2036.
64829T AA 9 |NZES 18FNT1A - CMO/RMBS .. | 12/25/2020. | Paydown. 68.555 68.555 68.541 68,545 10 10 68,555 05/25/2023.
64829T AB 7 |NZES18FNT1B - CMO/RMBS .| 12125/2020. | Paydown............ovvvvvvvvvvssssssssssssssssssssssssisnnns | | 137,110 | oo 137,110 137,102 7 7 137,110 05/25/2023.
650119 AA 8 |NEW YORK UNIVERSITY.. | 07/01/2020. | Call @ 100.00 179,000 | ........ 179,000 189,517 (316) (316) 189,202 07/01/2032.
651229 AM 8 |NEWELL RUBBERMAID INC. .| 04/20/2020. | CITIGROUP.......ccoococccvmmmrrrsssssiiissinnnsssss 12,030,000 | ... 2,000,000 |........1,993,640 | ........... 1,998,222 213 b2 K I 1,998,434 | ..o 06/15/2022.
65130P AW 0 |NEWFL 2016-1 A2R - CDO C|10/20/2020. | PaydOwn..........ccoeeeeeesvvessesssssssssssssssssssiseens | 168,233 | 168,233 168,209 24 24 168,233 04/20/2028.
65535H AB 5 |NOMURA HOLDINGS INC C| 03/04/2020. | Maturity @ 100.00.....cccvverersceees | | 5000000 | ... 2,000,000 | ... 2000412 @12) (412) 2,000,000 03/04/2020.
65538P AA 6 |NAA2007-1 1AA - RMBS .. | 12/01/2020. | Paydown. 29,497 27,081 958 958 28,039 03/25/2047.
65539C AK 2 [NMRR20114R 110 - CMO/RMBS........cccvvvvvvverrrmmrreerrrneens .| 12/01/2020. | Paydown...........covvvvvvvvvvssssssssssssssssssssssssssnns | 1434 | 109,796 94,601 111,903 912 [ oo, 1,681 (770) 111,134 12/29/2036.
65557C AD 5 |NORDEA BANK AB C|03/26/2020. | BNP Paribas................ccoovvvvvvvvvvvvvvrvvrvsrnn | L 4.012,500 | . 1,000,000 | ........ 1,016,600 | ... 1,002,148 (500) ((S10[0) ) SR DU 1,001,648 | covvovvrerr 01/14/2021.
65557C AJ 2 |NORDEA BANK AB C|01/27/2020. | Maturity @ 100.00.. 4,000,000 |...... 4,000,000 4.316,200 | oo 4,002,832 | oo | oo (2,832) (VX572 ) T D 4,000,000 01/27/2020.
655664 AP 5 |NORDSTROM INC - | 08127/2020. | SEAPORT 995,000 | ......1,000,000 | .. 999,674 19 19 999,792 10/15/2021.
667294 AW 2 |NORTHWEST AIRLINES 2002-1 PASS THROUGH T......... .. | 10/01/2020. | Paydown 27,885 27,885 28,583 28,089 (204) (204) 27,885 10/01/2023.
67077M AB 4 |NUTRIENLTD C|03/30/2020. | Maturity @ 100.00..........ccovvrvvvvvveeerrrrnrnes 3,000,000 |...... 3,000,000 | ....... 2,973,270 2,998,880 | coovvereeereeerrerees | o 1,120 1,120 reeeernnn3,000,000 03/30/2020.
671088 BG 9 |OZLMF 2RR A2F - CDO C| 12/03/2020. | Call @ 100.00 1,400,000 | ...... 1,400,000 | ... 1,400,000 | ...t 1,401,323 20 20 e 1,401,342 | 07/30/2031.
67181D AA 9 |OAKIG 201 A1- CMBS .. | 12/20/2020. | Paydown 1,453 1,453 1,453 0 0 1,453 10/11/2025.
67181D AB 7 |OAKIG 201 A2-CMBS - | 12/20/2020. | Paydown 1453 | ..........1,453 1,453 1 1 1,453 11/20/2027.
67448Q AC 5 | OBX 19EXP1 1A3 - CMO/RMBS .. | 12/25/2020. | Paydown 352 024 352,025 350,264 | oo i, 1,760 1,760 352,024 01/25/2059.
674599 CC 7 |OCCIDENTAL PETROLEUM CORP. .| [ 08/13/2020. | GOLDMAN..........coommmmmmrrrrciirmnssnnrsneneenennns 993,750 | ...... 1,000,000 995,609 | cooeeveeerrerrrereees | cerreerrenn 1,266 1,266 996,874 02/15/2022.
67575N  BL 6 |OMART 19T1AT1-ABS, .. | 08/17/2020. | Call @ 100.00 ..2,000,000 | ...... 2,000,000 |....... 2,000,003 3) 3) 2,000,000 08/15/2050.
67575N  BR 3 | OMART 19T2 AT2 - ABS - | 08/17/2020. | Call @ 100.00.....ovoosoereroenvencesoens | 1,000,000 | ......1,000,000 | ......... 999,998 | .......... 1,000,001 4 /SN I D 1,000,005 08/15/2051.
679574 AG 8 |OLD DOMINION ELECTRIC COOPERATIVE.........ccooomnveene .. | 12/01/2020. | Paydown. 83.333 83.333 92.021 88,343 (5,010) (5,010) 83,333 0 5,405 | 12/01/2028.
68268L AA 5 |OMFIT 2015-3A-ABS < | 1211812020, | PAYAOWN. ..o | 644,033 | ......... 644,033 635,725 641,835 2,198 2,198 644,033 0 .. 20,832 | 11/18/2028.
68268N AL 7 | ONEOK PARTNERS LP. .. 1 06/05/2020. [ INT'L FC STONE........ovvvvvvveiivvmmmecnriees | | 497500 | ........ T 499,800 499,946 5 5 499,950 | voveeovrereeeenns | e (P 1S10) ) — (2,450) | ....... 16,111 | 09/15/2023.
68383N BN 2 | OPMAC 2005-3 A2 - RMBS .. | 03/25/2020. | Paydown. 26,131 26.131 20,088 25190 940 940 26,131 0 98 | 07/25/2035.
68504R 6 |ONGLT 2014-A A - RMBS | 09/09/2020. | PAYAOWN. ..o | 136,747 | ........ 136,747 136,723 136,735 13 13 136,747 (o — 1,981 | 07/09/2029.
693456 AA 3 |PMTLT 2013-J1 A1 - CMO/RMBS..........ovvvveevrmrrrnerrrrreeiinnns .. | 12/01/2020. | Paydown 983,505 983,505 | ...........958,302 LT I B 24,696 24,696 983,505 0 22,297 | 09/25/2043.
69346T 2 |PFP2019-5A - CDO. o | 1211612020, | PAYAOWN. ..o | 377,170 | ......... 377,470 | ..o 377,170 377,170 0 377,170 0 5,314 | 04/14/2036.
693628 AW 2 |PSEG POWERLLC .| 04/15/2020. | Maturity @ 100.00......c.ccrcervorrrrrree 2,000,000 | .....2,000,000 | .......1,991,440 | ......... 1,999,729 27 2,000,000 0 51,250 | 04/15/2020.
693684 AA 0 | PSMC 201 A1- CMO/RMBS, - | 12/01/2020. | Paydown 782,507 | ...o.... 782,507 | .. (9,687) 782,507 0. 16,835 | 01/25/2050.
69374X  AA 8 |PSMC 2019-2 AT- CMO/RMBS.....occcoororoscessoesone .| 12/01/2020. | Paydown 1008177 | . 1,008,477 | ... 1,028,341 1,020,331 (12,158 .. 1,008,177 0. 21,489 | 10/25/2049.
69375B  AA 5 |PSMC 2019-3 A1 - CMO/RMBS..........cooveuerrinrrineriiserirnenens .. | 12/01/2020. | Paydown, 1,232,895 | .. 1,232,895 | .. 1,250,811 | ... 1,243.237 | ... ..(10,342) | .. = 1,232,895 0. 27,998 | 11/26/2049.
70213H AB 4 | PARTNERS HEALTHCARE SYSTEM INC.......occvmverrevrnnnns .. [ 01/29/2020. | Call @ 100.00 1,023,784 | ... 1,000,000 | ........ 1,000,000 | ..ooovvveens 1,000,000 (0 TR 1,000,000 0 . 43,677 | 07/01/2021.
714264 AD 0 |PERNOD RICARD SA C| 11/06/2020. | Call @ 100.00 1046980 | ... 1,000,000 997,460 999,396 245 245 999,641 359 359 | ....105,201 | 01/15/2022.
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72353P AA 4 | PIONEER AIRCRAFT FINANCE LTD - ABS C| 12/15/2020. | Paydown. 39.636 39636 39636 39,634 2 2 39,636 0 691 | 06/15/2044.
72650R BF 8 |PLAINS ALL AMERICAN PIPELINE LP .| 06/03/2020. | BARCLAYS CAPITAL INC FIXED INC...... 994,820 | ...... 1,000,000 998,420 999,237 62 62 999,299 | covvvoeeevveienns | e (4,479) | ... (4,479) | ..oon.a 21,400 | 11/01/2024.
72925P AC 9 |PLUM CREEK TIMBERLANDS LP.. .. | 05/18/2020. | Variou 1,033,790 |...... 1,000,000 999,330 999,933 21 21 999,954 46 46 65,515 | 03/15/2021.
743487 AQ 5 |PROSPECT CAPITAL CORP. .. | 04/15/2020. | Maturity @ 100.00.. 120,000 | ......... 120,000 87,000 117,156 2844 2,844 120,000 0 2,850 | 04/15/2020.
74368C AJ 3 |PROTECTIVE LIFE GLOBAL FUNDING. .| 09/25/2020. | Maturity @ 100.00... . 2,000,000 | .....2,000,000 | ....... 2,000,000 2000012 (12) (12) 2,000,000 09/25/2020.
747525 AF 0 |QUALCOMM INC .| 08/07/2020. | MITSUBISHI UFJ SECURITIES......ccoooooooc | | 2,957,890 |...... 2,600,000 2,590,640 2,594,620 561 2,595,181 05/20/2025.
74927T AC 5 |RBSSP 2010-9 3A2 - CMO/RMBS..........ccommmmrvremrerrerirnrnenns .. | 12/26/2020. | Paydown 277,774 277774 260,760 263,586 | covvvveeeerreeeens | e 14,188 277,774 10/26/2034.
74928D AV 7 |RBSSP 2009-1A 7A2 - CMO/RMBS.... | 12/01/2020. | Paydown 188,131 ..189,993 85,962 175,802 [ ovvrevrrsnvrees | o 12,329 188,131 06/01/2037.
74928F AY 6 |RBSSP 2009-3 6A3 - CMO/RMBS.. . | 12/01/2020. | Paydown 110,802 131,814 80,577 107,791 3,011 110,802 03/25/2036.
749280 AM 9 |RBSSP 2009-12 5A2 - CMO/RMBS .. [ 12/01/2020. | Paydown 187,524 182,255 | oo 129,072 183,226 | ovvvvoeeeeeeeeeennne | o 4,298 187,524 08/26/2036.
749357 AA 7 |RCKT 191 A1 - CMO/RMBS .. [ 12/01/2020. | Paydown 896,121 896,121 | oo 909,983 905,296 (9,175) (9,175) 896,121 09/27/2049.
749389 AA 0 |RCKT 201 A1-CMO/RMBS .. | 12/25/2020. | Paydown 492,838 492,838 | ... 470,661 8,434 8,434 492,838 02/25/2050.
74951P DQ 8 |RESIF 2005-A B3 - CMO/RMBS .. | 08/10/2020. | Paydown 48,808 | ........491,422 200,077 91,622 9,584 | ... 52,398 | coovvree (42,814) 48,808 03/10/2037.
74968R  AA 3 |RPIT 191 A- CMO/RMBS, .| 12125/2020. | PaydOWN.........oovvvvvvvvvvsssssssssssssssssssssssssssinnns | | 705,263 | ....... 705,263 699,804 700,009 5,254 5,254 705,263 (I - 14,352 | 10/25/2063.
749698 AA 7 |RMF BUYOUT ISSUANCE TRUST 2020-2 - ABS............... .| 12/01/2020. | Paydown 689.761 689.761 689,563 198 198 689,761 0 3,045 | 06/25/2030.
74969M AA 3 |RMF PROPRIETARY ISSUANCE TRUST, SERIES 2. | 12/25/2020. | Paydown............ccoovvevvssssssiievnnnesssssssssi | 139,635 | ......... 139,635 | oo, 139,635 0 139,635 0 2,374 | 04/26/2060.
75524R  AA 7 |CITIZENS FINANCIAL GROUP INC B FCE/R IO (Ol o1 CS—————————— DN D 2,139,280 | ...... 2,000,000 | ....... 1,992,380 | ........... 1,997,671 | covveereseerss | v RLETCT T Y I 141,609 2,139,280 (U - 83,461 | 09/28/2022.
75575  AA 3 |RCMT 2020-FL4 A - CMBS .. | 12/28/2020. | Paydown. 42 42 42 0 0 42 0 0 | 02/26/2035.
758202 AK 1 |RELX CAPITALINC | 01/30/2020. | Call @ 100.00 1,463,359 | ..... 1,409,000 | ... 1,409,380 | ............ 1,409,151 (4) ()] [ I 1,409,147 | oo | o (KLY4] p— (147) | ....... 67,202 | 10/15/2022.
75971F  AY 9 | RAMC 2007-3 AF6 - RMBS - | 12/01/2020. | Paydown 51,883 | ..vvvvrr 51,883 37,356 43,341 8,542 8,542 51,883 0 09/25/2037.
759950 EM 6 | RAMC 2004-4 AF5 - RMBS | 12/01/2020. | PaydOwn............ccovvvevssssssiivvnnnessssssssi | 151,546 | ......... 151,546 | oo 136,817 145,003 6,543 6,543 151,546 0 02/25/2035.
760759 AM 2 |REPUBLIC SERVICES INC .| 12/09/2020. | Call @ 100.00 999,902 | ... 908,000 905,603 907,227 203 203 907,430 570 570 05/15/2023.
761118 KH 0 |RALI2005-QS15 2A - CMO/RMBS. .. | 12/01/2020. | Paydown. 53,811 62,614 ...16,564 53,246 565 565 53,811 0 10/25/2035.
761118 UQ 9 |RALI2006-QS2 1A9 - CMO/RMBS. .| 12/01/2020. | Paydown 20,461 26,781 388 19,950 512 512 20,461 0 02/25/2036.
76112B NM 8 | GMACM 2005-AA1 1A1 - CMO/RMBS <[ 12/01/2020. | PaydOWN............ccovvvvvsssssssivsvnnnsssssssss | 268,246 | ........ 287,021 262,534 269,258 2,560 3,572 (1,012) 268,246 0 05/18/2035.
76971E  AA 2 |RBIT 20HB1A1-ABS .. | 12/25/2020. | Paydown 234 234 234 0 234 0 1| 10/25/2050.
77587A  AS 5 |RMRKWM-RB2 - CDO. C | 09/24/2020. | Call @ 100.00 1,250,000 | .....1,250,000 | ........1,250,000 | .......... 1,249,986 72 128 I DR 1,250,057 (57) (57)] ......49,520 | 04/21/2031.
780153 AW 2 |ROYAL CARIBBEAN CRUISES LTD.....ccovvvvveerrrmreerrinienns .| 12/03/2020. | JP MOFgaN...........oovvvvvvvvvvvvvvvviisisssssssisninnnns i 890,000 | 1,000,000 996,889 308 308 997,197 ..(107,197) | ....... (107,197) | ....... 45,428 | 03/15/2028.
78390X AA 9 |LEIDOS HOLDINGS INC .. 09/02/2020. | Call @ 100.00........covvvvvvvvvvvvvvvssvvssssssssssn | | 1.000,000 | 1,000,000 999,610 284 284 999,894 | ..ovvvvvrrrrrrins | o {1070 106 | ....... 33,499 | 12/01/2020.
78397A  AA 2 |SCFET 2019-1 A1-ABS | 12121/2020. | Paydown..........cvvvvvvvvvvvvvssssssssssssssssssssssssns | | 545829 | 545,829 545,811 545,793 36 36 545,829 0. 10,318 | 03/20/2023.
78397A  AB 0 |SCFET 2019-1A2-ABS .. | 12/20/2020. | Paydown. 202,482 202,482 202,463 202,442 41 41 202,482 0 5,995 | 10/21/2024.
78447V AD 0 |SLMA2013-BB-ABS | 10/15/2020. | Paydown, .1,128427 | ... 1,128/427 | ....... 1,061,531 | .o 1,123,524 | covveeeeeeses | oo 4,903 LECTu N R BRI 1,128,427 0. 13,335 | 05/16/2044.
78471D AA 5 |SCLP161A-ABS - | 12/25/2020. | Paydown, 219,465 |......... 219,465 219,442 219,453 12 12 219,465 0 3,660 | 08/25/2025.
78471F  AA 0 |SCLP2016-3A-ABS .. | 07/27/2020. | Paydown 109,088 ..109,088 109,085 109,087 0 0 109,088 (I IO 1,083 | 12/26/2025.
80306A AA 8 |SAPA2018-1A-ABS C| 12/15/2020. | Paydown 125564 | ......125564 | ...........125506 125,515 49 49 125,564 0 2,820 | 12/15/2040.
803111 AS 2 |HILLSHIRE BRANDS CO | 09/15/2020. | Maturity @ 100.00...o.oocvvvvvsvvsvvssesenes | 1,064,000 | ......1,064,000 | ........ 1,063,213 | ..o 1,063,957 43 KT DO 1,064,000 0| o 43,624 | 09/15/2020.
803169 AQ 4 |SRANC3RAFR-CDO C| 12/22/2020. | Paydown ..36,225 | ...........36,225 36,225 36,226 (1) (1) 36,225 0 934 | 06/24/2030.
806854 AB 1 | SCHLUMBERGER INVESTMENT SA. - €| 06/23/2020. | Tender Offer 052,120 |......2,000,000 | ...... 2,015,820 2,002,792 (921) (921) 2,001,871 { oo [ o (1,871) | v (1,871)| ....103,820 | 09/14/2021.
808513 AD 7 |CHARLES SCHWAB CORP | - | 07/22/2020. | Maturity @ 100.0 : 1,000,000 | ...... 1,000,000 998,720 999,923 77 74 A I D 1,000,000 0. 44,500 | 07/22/2020.
81180W AL 5 | SEAGATE HDD CAYMAN C | 04/24/2020. | UBS SECURITIES.......ooovvvvrirrrrrrnrrrirrnrinnns 752,350 | ... 734,000 734,000 734,000 0 734,000 | .oooovcerrererers | o 18,350 | ..o 18,350 | ... 28,764 | 01/01/2025.
81618T AB 6 |SELECT INCOME REIT. .. | 01/03/2020. | Call @ 100.00 1,000,000 | ...... 1,000,000 992,100 999,857 9 9 999,866 | ..ovvvvvvverrrerss | o K7 134 | ... 15,200 | 02/01/2020.
81743A  AA 7 |SEMT 2019-5 A1 - CMO/RMBS........cccoomirvimrrierrinerineniine .. | 12/01/2020. | Paydown, 239,719 | ...... 1,239,719 | ........ 1,261,414 1,261,389 | e | e (21,670) (21,670) 1,239,719 0 7,247 | 12/127/2049.
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81745A AB 3 |SEMT 2013-5 A2 - CMO/RMBS .| 12/01/2020. | Paydown 622.799 622.799 589,616 593,964 28,835 28,835 622,799 0. 12,574 | 05/25/2043.
817450 AA 6 | SEMT 2013-11 A1 - CMO/RMBS .. | 12/01/2020. | Paydown 383.875 383.875 | i 378,717 RYL TS P2 I D 4,463 4,463 383,875 0 8,739 | 09/25/2043.
81745M  AA 9 |SEMT 20132 A- CMO/RMBS | 12/01/2020. | Paydown, 633,139 633,138 567,187 573,875 59,263 59,263 633,139 0 7,369 | 02/25/2043.
81748) AA 3 |SEMT 2019-4 A1- CMO/RMBS .. | 12/01/2020. | Paydown 763,125 763,125 | o 779,103 771,235 (8,111) (8,111) 763,125 0 | e 17,477 | 11/25/2049.
81748K  AA 0 |SEMT 202 A1 - CMO/RMBS - | 12125/2020. | Paydown 544,768 544,768 558,217 (5,915) (5,915) 544,768 0| e 11,033 | 03/25/2050.
817743 AA 5 |SPRO 2019-1 A2 - RMBS .| 10/25/2020. | Paydown...........coovvvvvvvvvvsssssssssssssssssssssisniinns | | 10,000 | ...........10,000 | .oovveveneee 10,000 10,000 0 10,000 0 269 | 10/25/2049.
83402Q AA 0 [SCLP162A-ABS .. | 08/25/2020. | Paydown. 333 986 333 933 333,964 21 21 333,986 0 3,651 | 10/27/2025.
83405A AA 2 |SCLP2017-1A-ABS .| 11/25/2020. | Paydown............ooovvvvvvvvvsvsvsssssssssssssssssisiinnns | | 408,045 | ........408,045 | ........... 408,010 408,030 15 15 408,045 0 6,032 | 01/26/2026.
83405R AB 3 |SCLP2018-1A2-ABS .. [ 12/25/2020. | Paydown 798917 | 1 798,917 | oo 798,777 798,872 45 45 798,917 0 02/25/2027.
83417F AA 7 |SOCTY 2014-2 A- ABS .| 07/20/2020. | Paydown, 24446 24,445 24,448 ) ) 24,446 0 07/20/2044.
83417P  AA 5 |SOCTY 2015-1 A-ABS .| 08/20/2020. | Paydown.............oovvvvvvvvvssssssssssssssssssssssssins | AR5 | o AABAE | 44,292 44310 6 6 44,315 08/21/2045.
83546D AF 5 |SONIC 2018-1 A2 - RMBS .| 12120/2020. | Paydown............covvvvvvvvvvsvsssssssssssssssssssssns | 45000 | 45,000 | o 15,000 15,000 0) 0) 15,000 02/20/2048.
83546D AL 2 |SONIC CAPITAL LLC., SERIES 2020-1 - ABS........ccoovvrnnecer .. | 12/20/2020. | Paydown. 6,359 (109) (109) 6,250 01/20/2050.
83546D AM 0 |SONIC CAPITAL LLC - ABS .. | 12/20/2020. | Paydown. 7,749 (458) (458) 7,292 01/20/2050.
83611M JX 7 | SVHE 2005-OPT4 2A4 - RMBS. .| 12/28/2020. | Paydown............oovvvvvvvvvvvvssssssssssssssssssssss | | 475846 | o AT5.846 | o 134,522 164,750 | ovvvveeeeeeeeeeennns | e 11,096 [ oo | ceererieenns 11,096 175,846 12/25/2035.
84858D AA 6 |SPIRIT AIRLINES CLASS A PASS THROUGH CER.. . | 10/01/2020. | Paydown. 57,065 57,076 (1) (11) 57,065 10/01/2029.
84858W AA 4 | SPIRIT AIRLINES CLASS AA PASS THROUGH CE... .. | 08/15/2020. | Paydown. 56.846 56.846 56,846 56,855 (9) (9) 56,846 08/15/2031.
854502 AC 5 |STANLEY BLACK & DECKER INC .. 12102/2020. | Call @ 100.00........covvvvvvvvvvvvvvsvsssssssssssssinnns | 1,030,214 | ..... 1,000,000 | ...ooo.... 998,980 999,793 98 98 999,890 | ovvvvvvvecceiens | o 110 12/01/2021.
855541 AC 2 | STARM 2007-S1 3A1 - CMO/RMBS - | 12/01/2020. | Paydown ..72,862 | ..........81,689 71,812 76,216 422 | oo 3,776 (3,354) 72,862 01/25/2037.
857477 AL 7 |STATE STREET CORP. .. | 04/03/2020. | BNP Paribas 063,060 | ......3,000,000 | ........2,986,760 2,995,108 368 368 2995476 | oo | e 67,584 05/15/2023.
85771P  AK 8 |EQUINOR ASA C| 03/31/2020. | MORGAN STANLEY CO....covvvvvsssssivvvne | o 3,046,980 | ...... 3,000,000 2,857,740 2,940,159 3,529 3,529 2,943,688 | ...ooovvrrrrrrrrrs | o 103,292 01/15/2024.
86212V AA 2 |STR2016-1 A1-ABS - | 12120/2020. | Paydown 29,976 29,976 29,960 29,965 11 11 29,976 10/22/2046.
86212V AD 6 |STR2018-1A1-ABS .| 12120/2020. | PaydOWN.......ovvvvvvvvvvvvvssssssssssssssssssssssssssinnns | | 37,769 | oo 37,769 37,759 37,761 8 8 37,769 10/20/2048.
86213C AB 1 |STR2015-1A2-ABS .. | 12/20/2020. | Paydown 5,000 5,000 4,920 4,952 48 48 5,000 04/20/2045.
863579 VW 5 | SARM 2005-17 5A2 - CMO/RMBS............cccoommmmmrrvvvcirniiiinnnns .| 12125/2020. | PaydOWN.......ovvvvvvvvvvvvvssssssssssssssssssssssssssssnns | | 24514 | oo 31,065 | .ovvvrrennns 14,556 23,719 795 795 24,514 08/25/2035.
86360B AJ 7 |SARM 2006-4 5A1 - CMO/RMBS. .. | 12/01/2020. | Paydown 24,328 26,493 21,692 23,968 361 361 24,328 05/25/2036.
86363B AA 3 | SASC 2007-RM1 A1 - CMO/RMBS..........ovvvemererrreerereineees .. [ 12/28/2020. | Paydown 1,108,522 | ... 1,108,522 60,969 | oovvooeeeis | oo, 60,969 | .ovvvvereerin 1,108,522 05/25/2047.
863667 AB 7 |STRYKER CORP. .| 01/15/2020. | Maturity @ 100.00.........ccvvvvsesrrvvvvrrrrrrrs 1,000,000 | ...... 1,000,000 999,969 31 31 roveeen1,000,000 01/15/2020.
865622 AW 4 | SUMITOMO MITSUI BANKING CORP.........cccccomervrmrrirmmnrenne C | 04/03/2020. | BNP Paribas 1,017,050 | ... 1,000,000 | ........1,000,000 | ............ 1,000,000 O oo o 1,000,000 | coovvvvvveecrreers | oo 17,050 07/18/2022.
865622 AZ 7 |SUMITOMO MITSUI BANKING CORP............ccccoeuvveeunennenn | C| 04/03/2020. | BNP Paribas 1,012,520 | ... 1,000,000 994,995 419 419 995414 | covvoerrccees | e, 17,106 01/18/2023.
867658 AG 4 |SUNOCO LOGISTICS PARTNERS OPERATIONS LP .| 02115/2020. | Maturity @ 100.00......ccoosres | | 2,000,000 |......2,000,000 |........1,993,440 |........... 1,999,913 87 87 2,000,000 02115/2020.
86934N  AA 7 |SCML 2018-SBC7 A - CMBS/CMO. [ 12001/2020. | PAYAOWN. ..o | 543,100 | ......... 543,100 544,619 | coooeoeseeresees | oo (1519) (1,519) 543,100 05/25/2039.
869507 AA 1 |SPSS2017-1 A-ABS .. | 12/15/2020. | Paydown, 28 203 28 203 28.191 12 12 28.203 0 680 | 01/15/2071.
87248T AB 1 |TICP7AJ-CDO C|03/03/2020. | Call @ 100.00 1,100,000 | ... 1,100,000 | .......1,100,000 | ........... 1,100,009 13 L J) I P 1,100,022 (22) @) .. 14,513 | 07/16/2029.
87248T AD 7 |TICP7B2-CDO, C| 03/03/2020. | Call @ 100.00......cccccorsvvvsvcersvvrssience | L 2000,000 | . 2,000,000 |........ 2,000,000 2,000,059 14 14 2,000,074 (74) 4] ... 27,983 | 07/16/2029.
87275Q AA 5 |TRTX2018-FL2 A-CMBS .. | 12/17/2020. | Paydown, 60 60 1,554 0 17 | 11/18/2037.
87342R AF 1 |BELL 181 A22 - RMBS. .. | 11/25/2020. | Paydown, 10,001 (1) (1) 10,000 0 287 | 11/25/2048.
87407P AA 8 |TAL2013-1A-ABS .. | 09/21/2020. | Paydown, 918,577 (243) (243) 918,333 0. 17,440 | 02/22/2038.
87407P AE 0 |TAL2013-2A-ABS - | 09/21/2020. | Paydown 781,958 | oo | v 1,375 1,375 783,333 0 19,081 | 11/22/2038.
878237 AH 9 |TECH DATA CORP .| 03/23/2020. | Tender Offer...........ccooccvvvvvmvmvmmviiviiiniinnnns 1,015,000 998,702 34 34 998,736 | cvvvvvvveeereenns | e 1,264 | ..o 1,264 | ....... 58,313 | 02/15/2027.
88156E AB 2 | TMTS 2006-17HE AB1 - RMBS..........cccoovvvvmmmrriiinncniiiinnnns .. [ 12/28/2020. [ Paydown..............ccooeemmmeeevvvvveisisennnecvnsiiees | | 116,988 114,085 2,903 2,903 116,988 0 643 | 01/25/2038.
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88157V AB 3 | TMTS 2007-6ALT A2 - RMBS .. [ 12/25/2020. | PaydOWN............ooomsmenneeeessviiiissssssssssssiissns | 443363 | 113,363 58,949 110,788 2575 2,575 113,363 0 696 | 08/25/2038.
88159D AA 3 |TES2017-1A-ABS . | 10/20/2020. | Paydown. ...36,698 36,488 36,522 176 176 36,698 0 1,184 | 10/21/2047.
88165F AG 7 |TEVA PHARMACEUTICAL FINANCE COMPANY BV. 05/18/2020. | JP Morgan ..394,000 393,220 393,747 32 32 393,778 4,907 |12/18/2022.
88166 AA 1 | TEVA PHARMACEUTICAL FINANCE IV BV... 05/18/2020. | CITIGROUP .451,000 449,354 450,657 69 69 450,726 8,688 | 11/10/2021.
88315F AA 9 [TMCL 2017-1 A-RMBS 08/20/2020. | Paydown ..759,236 .762,320 761,575 (2,339) (2,339) 759,236 8,204 |05/20/2042.
88315L AC 2 |TMCL 2019-1 A-RMBS 12/20/2020. | PaydOwn..........ccooeceveeeesevvessssssssississssssssenns | 80,000 | 80,000 | ..ovvvvvveens 79,974 79,975 25 25 80,000 0 e 1,716 | 04/20/2044.
89153V AB 5 |TOTAL CAPITAL INTERNATIONAL SA........cooiiimmmmreerrrrrenns C| 04/01/2020. | WELLS FARGO SECURITIES LLC.......... 2,013,920 |...... 2,000,000 | ........ 1,933,780 1,983,931 | oo | s 1,862 1,862 1,985,793 | oo | s 28,127 | .......... 28,127 | ....... 36,097 | 02/17/2022.
89346D AF 4 | TRANSALTA CORP. C | 02/06/2020. | JP MOrgan..........cccooceeeeveeveveesmsssssssssssseeeens | 9083.750 | ... 2,000,000 | ... 1,965,320 11,988,451 305 305 1,988,757 | v | oo 94,993 | .......... 94,993 | ....... 18,750 | 11/15/2022.
89412R AB 1 |TRAP5A1B-CDO | 07/15/2020. | Paydown, 449,210 449,210 362,737 326,367 | oo | o 122,843 | oovvveeeeeeeeee | v 122,843 449,210 07/15/2034.
89655Y AA 4 |TRL2009-1A-ABS .. | 12/16/2020. | Paydown 46,133 | 1o 86,133 | o 46,133 46,138 (5) (5) 46,133 11/16/2039.
89656C AA 1 |TRL2010-1 NTS - RMBS .| 12/16/2020. | Paydown..........oovvvvvvvvsvsssssssssssssssssssssssssinins | | 205,201 | ........ 205,201 213,912 211,881 | oo | oo (6,440) (6,440) 205,201 10/16/2040.
89656F AA 4 |TRL2012-1 A1-ABS .. | 12/15/2020. | Paydown 383,185 383,185 380,702 381,486 | cooveoreeererreeseies | o 1,699 1,699 383,185 01/15/2043.
89656F AC 0 |TRL2013-1A1-ABS .. | 11/15/2020. | Paydown. 53,170 53,170 54,216 53,968 (798) (798) 53,170 07/15/2043.
89657B AA 2 |TRL191A1-ABS .| 12117/2020. | Paydown 236,720 236,720 226,099 85,550 | covveeeeeeereeeenns | cerrerenns LT0: T I I 10,621 236,720 04/17/2049.
89657B AB 0 |TRL2019-2A1-ABS o | 1211712020, | PaydOWN...........ccvvvvverssssssssvsnnesssssssssis | 144,621 | ......... 144,621 | oo 144,587 144,587 34 34 144,621 10/18/2049.
898203 AA 2 |TFINS2017-2A1-CDO C| 12121/2020. | PaydOWN.....ccoooesssivvvvrnnnsssssssssssssnnsssssssss | 206,250 | ....... 206,250 202,125 202,200 | cooveoeeeereereeseies | e 4,041 4,041 206,250 09/20/2039.
89821J AA 6 |TFINS 2019-1 A1-CDO C| 11/02/2020. | Paydown 61,240 ...61,240 61,240 61,240 0 0 61,240 02/02/2039.
899896 AC 8 | TUPPERWARE BRANDS CORP .| 07/29/2020. | IMPERIAL CAPITAL........ooovvvvvvvvrivvsnssininnns 11,761,500 | ......2,000,000 | ........ 1,220,000 | .ooooornn. 1,996,563 | ..oovoveveeeeeneeenes | s 588 | ... 777,451 | o (R (HT) ) I DO 1,220,000 | coovvvvvvvveereeens 06/01/2021.
901878 AA 9 |TWO HARBORS INVESTMENT CORP.. - | 10/06/2020. | Variou: 691,250 | ........ 700,000 700,649 700,476 (134) (134) 700,342 01/15/2022.
90331H MS 9 |USBANKNA .. | 04/03/2020. | CITIGROUP..........iiiiiiiiiiiiiiisiisisisiins 01,034,130 | ...... 1,000,000 | ...........996,630 998,183 89 89 998,272 01/27/2025.
90352W AA 2 |STEAM2018-1 A1-RMBS | 12/25/2020. | Paydown............cccovvevvsssssiivevnneessssssssis | 187,041 | ... 187,041 | oo, 187,041 187,042 1) 1) 187,041 0 3,835 | 04/27/2048.
90783T AA 8 |UNION PACIFIC RAILROAD COMPANY 2004-1 PA........... .| 01/02/2020. | PaydOWN........vvvvvvvvvvvvvvsssssssssssssssssssssssssinnns | 249815 | ....... 249,815 249,815 249877 (62) (62) 249,815 (I 6,750 | 07/02/2025.
909287 AA 2 |UNITED AIR LINES INC 2007 1 PASS THROUGH .. | 07/02/2020. | Paydown. 65,481 65,481 63,190 64,620 862 862 65,481 0 3,285 | 01/02/2024.
90932L AA 5 |UNITED AIRLINES 2015-1 PASS THROUGH TRU .| 12/01/2020. | Paydown..........oovvvvvvvvvvsssssssssssssssssssssssssns | 445060 | o A45.060 | oo, 145,060 145,073 (13) (13) 145,060 0 06/01/2029.
90932P AA 6 |UNITED AIRLINES INC - ABS .. | 10/11/2020. | Paydown. 54,356 54,363 (7) (7) 54,356 0 10/11/2027.
90932Q AA 4 |UNITED AIRLINES INC - ABS .. | 09/03/2020. | Paydown. 55500 55506 (6) (6) 55,500 0 03/03/2028.
913017 BR 9 |UNITED TECHNOLOGIES CORP..........ccooovvimmiriirrriiiirsiriii .| 03/30/2020. | Call @ 100.00. 2,004,010 |...... 2,000,000 | ........ 1,990,020 | ...oovvo.. 1,999,686 266 b I 1,999,952 48 48 04/15/2020.
91529Y AH 9 [UNUM GROUP .. | 09/15/2020. | Maturity @ 100.00.........ccccceeeiveriiiivirssisirs 2,000,000 | ...... 2,000,000 | ........ 2,010,300 2,000,995 (995) (995) 2,000,000 0 09/15/2020.
918204 AV 0 |VFCORP .. | 03/04/2020. | Call @ 100.00 1,033,900 | ... 1,000,000 996,900 999,430 57 57 999,487 513 513 09/01/2021.
918236 AA 6 |VCO181A-CDO | 10/2012020. | Paydown. 444223 | ........ 444,223 443,216 443,382 840 840 444,223 0 07/20/2030.
91832y AA 6 |VMC2018-FL2 A-CDO .. | 12/17/2020. | Paydown. 633,199 633,199 633496 (297) (297) 633,199 0 10/15/2035.
92211M AC 7 |VDC2018-1A2-ABS | 10/05/2020. | Paydown 01,963,333 | ........1,963,333 | oo 1,963,352 (19) T I PR 1,963,333 0 02/16/2043.
92212K AA 4 |VDC 2019-1A2- ABS .| 12/15/2020. | Paydown 40,000 | ........10,000 10,000 10,000 ) (0) 10,000 0 07/15/2044.
92257L AB 6 |VCC 171 AFX - CMBS . | 12/01/2020. | Paydown. 276,609 | ....... 276,609 276,535 274,557 2,052 2,052 276,609 0 05/25/2047.
92331D AG 3 |VENTR28ABF -CDO | 08/18/2020. | Paydown 1,000,000 | ...... 1,000,000 | ........ 1,000,000 992,310 | coocoreeeeeees | oo 7,690 AT R D 1,000,000 0 10/22/2029.
92331X  AJ 3 |VENTR35BF - CDO C|10/22/2020. | Paydown.......c.cccovsvvsvmsvnsvnsonsonsens | 1,600,000 | ... 1,600,000 | ........ 1,600,000 | .......... 1,600,254 (254) TN O 1,600,000 0 10/22/2031.
92849T AJ 7 |VITERRA INC (ONTARIO) C| 08/01/2020. | Maturity @ 100.00........c.occoevrrrererrcoe 1,000,000 | .....1,000,000 999,161 839 839 1,000,000 0 08/01/2020.
928670 AB 4 |VOLKSWAGEN INTERNATIONAL FINANCE NV C| 08/12/2020. | Maturity @ 100.00........ccocovermrrrveernrrrineens 1,000,000 | ...... 1,000,000 | ........1,052,350 | ..o 1,004,359 | ..ooooooeeeeeeeeeenes | verrrreenn (4,359) (4,359) 11,000,000 0| . 40,000 | 08/12/2020.
92925V AF 7 |WAMU 2007-HY1 2A3 - CMO/RMBS .| .. [ 12/01/2020. | Paydown ..98,874 | ... 102,729 93,931 96,292 2,582 2,582 98,874 0 2,236 | 02/25/2037.
92935) BC 8 |WFRBS 2011-C2 A4 - CMBS........coovovvrierrinerinereinerirnenees .. [ 11/18/2020. | Paydown 793,491 | ...... 2,793,491 2,934,693 2,805,978 | covvvvveeeeeeeeeens | v (02574 O I (12,487) 2,793,491 0 ... 107,428 | 02/15/2044.
92938 AM 5 |WFRBS 2013-C16 A4 - CMBS | 09/01/2020. | Paydown 429,837 429,837 434,110 431,133 | (1,206) 429,837 0 [ 9,154 | 09/17/2046.
93363P AC 4 | WAMU 2006-AR14 1A3 - CMO/RMBS, . | 12/01/2020. | Paydown. 456,208 ..481,483 452,181 443,557 | oo [ e 12,652 12,652 456,208 0 9,263 | 11/25/2036.
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93934N AR 6 |WMALT 2006-5 2C2 - CMO/RMBS . [ 12/25/2020. | PaydOWN...........ooomiseenneenvisviisssssssesssssiiisiss | 13,397 | oo 16,526 12,663 733 733 13,397 07/25/2036.
939653 AL 5 |WASHINGTON REAL ESTATE INVESTMENT TRUS .. | 04/02/2020. | Call @ 100.00 3,000,000 | ... 3,000,000 | ....... 2,975,970 2,097,866 705 705 2,998,571 10/01/2020.
94974B  FY 1 |WELLS FARGO & CO .. | 06/16/2020. | WELLS FARGO SECURITIES LLC.......... 3,040,578 2,697,219 2698410 101 101 2698511 06/03/2026.
94980G AR 2 |WFHET 2004-2 M4 - RMBS .. | 06/25/2020. | Paydown ..45,066 31,096 44,143 924 924 45,066 12/25/2033.
95002F AA 2 |WFMBS 2019-4 A1- CMO/RMBS..........ooovveeerreiincrriiinenes .. [ 12/01/2020. | Paydown 899,470 2,951,118 2,929,301 (29,830) (29,830) 2,899,470 09/27/2049.
95002K AA 1 |WFMBS 201 A1 - CMO/RMBS, .. [ 12/25/2020. | Paydown 350.165 (2,201) (2,201) 346,056 12/27/2049.
95058X AG 3 |WEN 2019-1 A21-RMBS .. [ 12/15/2020. | Paydown ...90,000 90,000 90,000 0 90,000 06/15/2049.
95168Q AR 1 |WSTC 2013-1 2BR-CDO .. | 05/07/2020. | Paydown 570,700 | oo 570,700 570,314 386 386 570,700 11/07/2025.
95709T AD 2 |WESTARENERGY, INC o[ 051112020, | VaNIOUS.....ovovvvseversvvrisiesssenissssssinnns |4 008457 | 1,000,000 | ........ 1,145,540 | ....oov.... 1,010,626 | .ovvevveeeceeveee [ oo (7,095) ([01:) ) S PO 1,003,530 | ..ooovvrrerrrrens 07/15/2020.
96033C AA 0 |WESTR2016-1A-ABS, .| 06/30/2020. | Paydown...........covvvvvvvvvssssssssssssssssssssssssssnnns | | 0BA38 | 254,138 253,225 253 633 505 505 254,138 12/20/2028.
96033C AB 8 |WESTR2016-1B - ABS/MBS .| 06/30/2020. | Paydown.............oovvvvvvvvvsssvsssssssssssssssssssssnns | | 497069 | 127,069 | oo 126,260 126,573 496 496 127,069 12/20/2028.
96034L  AA 9 |WESTR201A-RMBS o+ | 1200112020, | PaYAOWN...ovovvsoesvssessssessssessssessses | 406,360 | 106,360 140 140 106,360 03/20/2034.
960410 AC 2 |WESTJET AIRLINES LTD C|01/10/2020. | Call @ 100.00.........ccevvrevsccirisisissiisiissieeens | 9.040,040 | ... 2,000,000 |........1,997,280 | ............ 1,999,172 14 L T B 1,999,186 06/16/2021.
96928* CQ 8 |WILLIAMBLAIR & CO, CTL PASS THROUGH TRU... .. [ 12/15/2020. | Paydown 33.396 33,396 (0) (0) 33,396 06/15/2033.
96928* CR 6 |WILLIAMBLAIR & CO, CTL PASS THROUGH TRU... o | 12/15/2020. | PaydOWN....c.coccvvcevscvscresvssicsieeines | | 4088 | 40,888 40,888 ) (0) 40,888 05/15/2034.
97064F AA 3 |WESTF 2020-A A -ABS .. [ 12/15/2020. | Paydown 99.332 99,331 1 1 99,332 03/15/2045.
97652P AL 5 |WIN 2014-1 A11 - CMO/RMBS .. | 12/01/2020. | Paydown 239,473 239,473 237,976 238,066 | coovvvvvveeeceeree | o, 1,407 1,407 239,473 06/20/2044.
980888 AD 3 | WOOLWORTHS GROUP LTD........coovvvvvvvvvvvvssssssssssnsnnnnnnnnnns | C | 09/22/2020. | Maturity @ 100.00......eeeeeeeeeeeeeeeeeeeeeeeeeens | 2,000,000 |...... 2,000,000 | ... 1,997,540 | oo, 1,999,830 170 170 2,000,000 09/22/2020.
98875L AA 7 |ZAIS5V A1-CDO. .. | 10/15/2020. | Paydown. 47,231 47,231 ..46,816 47173 58 58 47,231 10/16/2028.
98886Y AR 9 |ZAIS22ABR-CDO. . | 10/25/2020. | Paydown 312,800 | ........312,800 | .. 312,800 312,809 9) 9) 312,800 07/27/2026.
3899999. Total - Bonds - Industrial and Miscellaneous. 406,623,187 | 402,645,882 | ...395,772,661 | ........ 390,766,844 |......... 3,554 |.. 1,985,020 |..1,689,946 | .......... 298,628 | ...oovvvvrrrreend 0 | 400,044,572 ..2,983,326 | .....2,983,326 | 14,142,817 XXX
8399997. Total - Bonds - Part 4 ..465,390,600 |..461,412,818 |....454,489,174 | ........ 449,687,489 | ........... 3,554 | ... 1,837,370 |..1,689,946 | .......... 150,978 [ .o 0 [ 458,817,567 2,977,744 | ...2,977,744 | 16,004,603 XXX
8399998. Total - Bonds - Summary Item from Part 5. ...18,799,122 | ... 18,774,472 | ...... 18,472,653 25,801 25,801 [ .o [ v 18,498,454 ] 300,668 |....... 300,668 | ....... 87,382 XXX
8399999. Total - Bonds 484,189,722 | 480,187,291 |...472,961,827 | ........ 449,687,489 | ........... 3,554 |....1,863,171 | 1,689,946 | ......... 176,780 | oo 0 [ 477,316,021 | oo 0 |.3,278411 |....3,278/411 | 16,091,985 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
00123Q 10 4 |AGNC INVESTMENT REIT ORD .| 05/01/2020. | ISI GROUP INC.........oovvvvvvvvvvvvssssssssssssnsnnnns | 62,166.000 | ......... 766,602 XXX |.....1,000,251 | ............1,099,095 |...... (98,844) (98,844) | oovvvvvvveeveeeees [ v 1,000,251 | coovvvvvvveeevenene ...(233,649) | ....... (233,649) | ....... 47,246 XXX
174610 10 5 |CITIZENS FINANCIAL GROUP ORD.. .. | 11/09/2020. | Variou ..20,000.000 516,341 XXX |0 591,379 | 8122200 | (220,821) (220,821) 591,379 | eoovvveeeeeeeeeeens | o (75,038) | ......... (75,038) 20,007 XXX
247361 70 2 |DELTAAIRLINES ORD .| 11116/2020. | THE BENCHMARK COMPANY, LLC........ e i4,683.000 177,284 XXX | rnnnd3,721 | 273,862 ... (230,141) (230,141) 43721 | o | o 133,563 | ....... 133,563 1885 | XXX
811054 40 2 |EW SCRIPPS CL A ORD. o [ 12/23/2020. [ VAMOUS......ooorvvvveveeeeneenneviiissseeeenniinns | 78,504.000 989,823 XXX A ,184 534 |.... (205,035) (PIVK01:) I [ IR 1,014,153 | oo | (24,331) | ...ovcc (24,331) | ....... 11,435 XXX
90187B 40 8 | TWO HARBORS INVESTMENT REIT ORD........ccooevvvvrre .| 12/28/2020. [ VAMOUS.......ooorvvvevveereeenreevviiinsseseenenniinn | 81,500.000 | .........506,000 XXX 1,191,530 | oo (2] (— P 828,791 (881,015) 310,515 | covveceerrvrcceens | e 195,485 | ... 195,485 | ...... 55,085 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaff llated) PUBIICIY TradEU. ..o | 2,956,050 XXX e 2,960,019 | .o 4,561,221 |......(807,065) | ..ococvrii 0]...828791 | ... (1,635,856) 0 2,960,019 0| o (3,969) | oo (3,969)] ....135659 | XXX
9799997. Total - COMMON SOCKS = PAIt 4...coveveresesssesssesssssssssssssssssssssssssssssisssins s | 2,956,050 XXX [ 2,960,019 [ oo 4,561,221 |...... JCIV) | 0..828791 | ... (1,635,856) 0 2,960,019 0 [ (3,969) | .ooovnn (3,969) | .....135,659 XXX
9799998 Total - Common Stocks - Summary Item from Part 5............ooovvvvcvviiicrrrciiiiiins v ssssssssssssssssssssssssssssssssssssssssnnnns | 381,807 XXX 218,762 0 218,762 | covveeevevrccrenns | 163,045 | ........ 163,045 | ......... 7,906 XXX
9799999. Total = COMMON SIOCKS...vosvesesessessessssssssssssssssssssss s s | 3,337,857 XXX [ 3,178,782 4,561,221 |...... (807,065) | ..vvvoiivcnisenn0 | o 828,791 | ..... (1,635,856) 3,178,782 | o0 | 159,076 | ....... 159,076 | .....143,565 XXX
9899999. Total - Preferred and COMMON SHOCKS.........oovrsvrsorsorsorsrsrsrsrsrsinss vt | 3,337,857 XXX [ 3,178,782 | ... 4,561,221 | ... (807,085) | .voococvsiinsnn0 [ 828,791 | ..... (1,635,856) 3,178,782 0 [ 159,076 | ....... 159,076 | ....143,565 | XXX
9999999. Total - Bonds, Preferred and Common Stocks 487,527,579 XXX ..476,140,608 | ........ 454,248,710 |...... (803,511)| .....1,863,171 | ..2,518,737 | ...... ((EENL)] — 0 [ 480,494,803 | .....oooe.. 0 | 3,437,487 |....3,437,487 | 16,235,550 XXX
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Sl

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Government
36179U 5A 6 | G2 MAB241 - RMBS.........covvvverrirriis .. | 03/13/2020 | MORGAN STANLEY CO.......ccoevvvrrmrrrire 04/09/2020 [ VAHOUS........vvorereerrreerreeeeeieeseiseseessenes | oveeeens 1,933,329 | ........ 1,933,329 | ........ 1,971,754 | ......... 1,933,329 | .oovvvienririens [ | e 0 [ [ e | e 38,425 | ... 38,425 | ... 6,696 | ... 2,954
36179V DB 3 |G2MA6B398 - RMBS..........ccoovvvrrriranenas .. | 03/12/2020 | Amherst Securities Group LLC................. 03/24/2020 | CREDIT SUISSE SECURITIES (USA)..... | ........... 996,126 | ......... 1,000,484 | ......... 1,001,729 | ........ 1,000,488 3. KN SO ISR IO 1,242 | ... 1242 | ... 1,799 | ... 1,522
36179V HF 0 | G2 MAB530 - RMBS........cccooovviviiiriiine .. | 03/12/2020 | Various .| 03/23/2020 | Amherst Securities Group LLC..........cccce. | vvieuas 4,000,000 | ......... 4,013,438 | ......... 4,005,000 | ........ 4,013,444 7 ] Y ST [T [PV (8,444)] ...... (8,444)| ....... 6,806 | ... 6,111
0599999. Total - Bonds - U.S. Government............cccccucouriiniinsniiisnniena: 6,929,455 6,947,251 6,978,483 | ......... 6,947,261 | ......cc........ (O I 10 | o (O [ I 0 [ i 0]... 31,222 | ... 31,222 |...... 15,300 |..... 10,587
Bonds - Industrial and Miscellaneous
00176C AN 1 |[AMMC 12R AR - CDO......cccoovumvvrmrrirnnnns .. | 03/19/2020 | CANTOR FITZGERALD + CO.................. 03/23/2020 [ INTERCOMPANY.........coovvvimmrinnirannirns | o 2,000,000 | ........ 1,792,500 | ......... 1,792,500 | ........ 1,792,500 | ..o [ e | e 0 0 ... 6,846 | ...... 6,846
30296W AG 4 |FREMF 2018-KF47 B-CMBS.................. .. | 06/26/2020 | Bank of America Merrill Lynch.................. 12/22/2020 | VAIIOUS........oveerrreerrreeereieereeiereiienniins | ceveeene.845,018 | i 795,373 835,380 819,675 | ..oovvveevririens | e 24,302 | ..o | i 24,302 | .o | e | e 15,705 | ...... 15,705 | ....... 7,09 | ........ 256
30298N AG 2 |FREMF 2019-KF67 B - CMBS 09/10/2020 | Bank of America Merrill Lynch.... 12/22/2020 | MORGAN STANLEY CO.... 955,000 962,500 956,311 | ..ovvvrrverirenes | e 131 | s [ 1311 [ e e | e 6,189 | ....... 6,189 | ...... 8,067 | ...... 1,336
713448 ES 3 |PEPSICOINC 03/17/2020 | Bank of America Merrill Lynch.... 03/24/2020 | CITIGROUP 994,630 999,650 994,639 9 ... 9 5011 | .cooes 5,011 | oo 535 | .o
83546D AG 3 |SONIC 2020-1 A21 - ABS 01/15/2020 | BARCLAYS CAPITAL INC FIXED INC..... 06/15/2020 | Paydown ..2,000,000 | ......... 2,000,000 | ......... 2,091,359 2,000,000 0. (V1 [SUPOUPOORROPYEN IUPPIURIRRIORRN IO 91,359 | ... 91,359 |...... 19,954
98956P AT 9 |ZIMMER BIOMET HOLDINGS INC. .. 1 03/13/2020 | CITIGROUP.........cooooiiiiiiiiiiriissniies 05/18/2020 | BNP Paribas..........cccooriveniiviiniiiesciianes ........5,000,000 | ......... 4,987,900 | ......... 5,139,250 | ......... 4,988,069 | ..ooviovinviinnne [ e 169 | i [ 169 [ i | 151,181 | ..... 151,181 |[...... 29,583 |....
3899999. Total - Bonds - INAUSTIAl @NA MISCEIBNEOUS. ... . vuuieuiiiireiriiis aiesirsiess e es sttt | criins 11,845,018 | ....... 11,625,403 | ...... 11,820,639 | ....... 11,551,194 , 20 [ 269,446 | ..... 269,446 |...... 72,081 | ... 8,438
8399998. TOAl = BONAS. ...ttt eeeeeseeeeeeeseeeee eveeesseeeseses e ee e eseeeseseseseeesesesesesssesssesssseesesessesesessseesseseseseseseseesssesssessseessseseessseesssesseesneesseeseesssessienns | ceiiies 18,774,472 | ....... 18,472,653 | ....... 18,799,122 8,498,454 | ..........0 | L 25,801 O 300,668 |..... 300,668 |...... 87,382 |.... 19,025
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
811054 40 2 |EW SCRIPPS CLAORD.... 01/30/2020 | THE BENCHMARK COMPANY, LLC....... 11/09/2020 | KEEFE BRUYETTE & WOODS.. 18,888 18,125 18,888 | ... | e | e 0
95040Q 10 4 [WELLTOWER ORD 03/19/2020 | Strategas Securities LLC...........c..ccccoeeee.. 11/09/2020 | VariOUS.........c.cooisrvveisnriisnriissiiissnissnnies | eeenen9,740.000 | e 199,874 | ...ccccoo... 363,682 | ........... 199,874 | .o I 0
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 218,762 381,807 218,762 0 0 0 0 0
9799998. Total - Common Stocks.. 218,762 381,807 218,762 0 0 0 0 0
9899999. Total - Preferred and Common Stocks. 218,762 381,807 218,762 0 0]... 0 0 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ..o oo | e 18,691,416 | ...... 19,180,929 | ....... 18,717,217 | oo 0] . 25,801 | .o 0 | 25801 | oo 0] 0
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §..........0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date

CUSIP Identification

Name of Lower-Tier Company

Name of Company Listed in Section 1
Which Controls Lower-Tier Company

Total Amount of Intangible Assets

Included in Amount Shown in
Column 8, Section 1

5

Number of Shares

6

% of Outstanding

NONE




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DA - PART 1

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

3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
F Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
Bonds - Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
NRART 20T1 AT1 ‘ ........... | .. ‘ 12/17/2020. | BARCLAYS CAPITAL INC FIXED INC.........cooovviviriiiinis 06/21/2021. | ............ 2,999,997 0 3,000,000 2,999,996 | oo B89 [ | e 1.03 | ... 1.03 |[MON..

3599999. Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured SECUMHES.  .....viureiiiiieiriiisisrs st ....2,999,997 0 0 0 0 3,000,000 2,999,996 XXX XXX XXX

3899999. Total - Industrial & Miscellaneous (Unaffiliated)..........coerrrrrinneiei s 3,000,000 2,999,996 XXX XXX XXX

Total Bonds

7999999. Other Loan-Backed and Structured Securities...........covvniiiiiiicisinnines 3,000,000 2,999,996 XXX XXX XXX

8399999. Subtotals - BONGS.........cccuiiiiiiiiiii s 3,000,000 2,999,996 XXX XXX XXX | ...
9199999. Total - ShOrt-TErM INVESIMENTS. ..o v esisnsnssessssnssensenssssssenssssssessessenssensesesssensesonsssnsesensnnsenns | sorenreessi 29999997 [ oviriveinrnn0 | o0 |0 | il | ) 0,9, ORI I 2,999,996 XXX XXX XXX | e (U IO 0

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
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Annual Statement for the year 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f 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 Counterparty Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Clearinghous 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 e Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants

EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 01/06/2020. | 01/06/2021. | ..covevecrns | e 6,639,246 | ....ooocvieiii | e | s 153,699 59,584 | .| s 59,584 | ....... (94,115) 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 01/06/2020. | 01/06/2021. | .. ....12,864,049 255,609 437125 | .o | e 437,125 | ...... 181,517 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 01/06/2020. | 01/06/2021. | .. 973,884 21,631 37,470 | coie | v 37470 | ........ 15,838 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 01/06/2020. | 01/06/2021. ,272,396 59,559 105,575 | ..... ..105,575 46,016 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 01/06/2020. | 01/06/2021. | .. 1,067,920 28,620 50,681 | ... | cooes 50,681 | ........ 22,061 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 01/06/2020. | 01/06/2021. | .. 1,700,252 50,923 92,559 |..... 92,559 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 01/17/2020. | 01/20/2021. | .. 6,039,435 | ..o | e | e 128,640 | .oveeeiceies | e | e | v | s (128,640) 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 01/17/2020. | 01/20/2021. | ..covvvvnvnnees 210,321,822 | e e | eeenn207,858 [ | 347,262 |.....| ...... 347,262 | ... 139,704 | .o 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 01/17/2020. | 01/20/2021. | .. 1,664,810 83,871 || 63,871 | ........ 26,064 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 01/17/2020. | 01/20/2021. | .. 1,331,848 . LGB9.211 ] 59,211 | ... 24,837 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ................. 01/17/2020. | 01/20/2021. | ..vovvvvvcins | wonee 1,997,772 | oo | e | o175 | i | e 100,870 |..... | ...... 100,870 | ........ 43,118 | 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .........cco...... 01/17/2020. | 01/20/2021. | .. 998,886 54,110 | ... 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 02/06/2020. | 02/06/2021. | .. 6,267,338 | ..o e 850 |..... . 850 | ..... (132,644) 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ..........c....... 02/06/2020. | 02/06/2021. | ....cvvveveveee 15,056,010 | oo [ | e 287,704 | oo | e 467,114 | ... | ... 467,114 | ... 179,410 | oo 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 02/06/2020. | 02/06/2021. | .. 2,007,468 84,010 | .o | e 84,010 | ........ 33,806 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BNP PARIBAS NY 02/06/2020. | 02/06/2021. | .. 1,631,977 . 13,384 || 73,384 | ........ 29,974 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ BARCLAYS 02/06/2020. | 02/06/2021. | ..covvvvecins | enee 2,527,271 | oo [ v | 80,039 [ i | e 139,158 | ... | .. 139,158 | ........ 59,119 | v 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 02/20/2020. | 02/20/2021. | .. 6,307,358 | ... [ | e 138,131 34 .. 34 | ... (138,097) 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 02/20/2020. | 02/20/2021. | .. ... 11,428,555 220,571 346,804 |.....| ..o 346,804 | ...... 126,233 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ..........c....... 02/20/2020. | 02/20/2021. | ..cvvevvevrens | evee 3,035,907 | ..o e | e TTA449 | i | e 125450 |.....| ... 125,450 | ........ 48,001 | .o 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 02/20/2020. | 02/20/2021. | .. 1,011,969 28,648 47,059 | .| v 47,059 | ........ 18,410 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. SOCIETE GENERALE ................... 02/20/2020. | 02/20/2021. | .. 1,595,851 52,184 87,750 | .o | oo 87,750 | ........ 35,565 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ BARCLAYS 03/06/2020. | 03/05/2021. | ..covvvvverns | conee 5,960,577 | ..o v | e 136,497 | coooveveiiees | e 262,230 | ... | oo 262,230 | ...... 125,732 | o 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 03/06/2020. | 03/05/2021. | .. ....12,186,717 230,478 398,579 | ... | wu. 398,579 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 03/06/2020. | 03/05/2021. | .. 2,080,659 | ...ocvrrieiinins [ e | e 53,294 | oo | e 92,842 | .o | v 92,842 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ...........c...... 03/06/2020. | 03/05/2021. | v.covvvvrvcras | wvne 1,188,948 | oo | e | e 31,998 | s | e 55877 | oo | v 55,877 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 03/06/2020. | 03/05/2021. | .. 2,451,109 | oo e | e 78,435 138,410 | .| e 138,410 | ........ 59,975 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 03/20/2020. | 03/19/2021. | .. 6,835,478 | oo | e | s 183,464 .300,711 | | e 300,711 | ...... 117,247 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ................. 03/20/2020. | 03/19/2021. | ..cvvvrvrnees ...12,216,076 232,321 405,095 |..... | ...... 405,095 | ...... 172,774 | o 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 03/20/2020. | 03/19/2021. | .. 1,969,333 ..51,400 ...90,558 | ... 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 03/20/2020. | 03/19/2021. | .. 1,136,185 e 31,813 . 56,163 | .o | 56,163 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ WELLS FARGO 03/20/2020. | 03/19/2021. | ..cvveverins | evee 1,910,327 | oo | v | e 62,277 | coovvvvreririns | ceereriieinns 111,343 | .| o 111,343 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 04/06/2020. | 04/06/2021. | .. 7,830,552 | ..o v | e 193,415 332,730 |..... 332,730 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .................. 04/06/2020. | 04/06/2021. | .. 14,650,240 | oo [ | s 272,658 | .o | v 474,838 | ... | .. 474,838 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 04/06/2020. | 04/06/2021. | .. 2,397,312 52,771 92,725 | oo | covenn 92,725 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 04/06/2020. | 04/06/2021. ...1,331,840 31,712 ...56,004 | ... 56,004 24,292 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 04/06/2020. | 04/06/2021. | .. 1,125,103 29,590 52,726 | ... | oo 52,726 | ........ 23,136 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 04/06/2020. | 04/06/2021. | .. 1,587,608 | ..o | e | e 47,628 85,847 || 85,847 | ........ 38,219 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 04/20/2020. | 04/20/2021. ...6,699,784 156,105 L277,976 | ... ..277,976 121,871 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ................. 04/20/2020. | 04/20/2021. | .. 1,693,896 | ..oocveevcicrnnns | e | e 19,839 233,000 | .o | e 33,000 | ........ 13,162 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 04/20/2020. | 04/20/2021. | ...ovvvvrvnnene 10,445,692 | oo e | e 197,521 336,919 |..... 336,919 | ... 139,397 | oo 0002
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Annual Statement for the year 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f 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 Counterparty Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Clearinghous 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 e Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)

EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 04/20/2020. | 04/20/2021. | .. 1,976,212 | oo | e | e 43,893 | .o | e 74928 | ..o | oo 74928 | ........ 31,035 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 04/20/2020. | 04/20/2021. ..1,129,264 27,114 46,540 |..... 46,540 19,426 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 04/20/2020. | 04/20/2021. | .. 1,636,490 | ..o | e [ e 43,531 | i | e 75143 || e 75143 | ........ 31,612 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 04/20/2020. | 04/20/2021. | .. 1,973,883 | oo | e | e 66,717 | coovvrvererveins | veererieinns 116,555 | ... | oo 116,555 | ........ 49,838 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 05/06/2020. | 05/06/2021. ...8,484,633 179,874 322,329 |..... 322,329 ..142,455 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .................. 05/06/2020. | 05/06/2021. | .. 1,709,052 20,013 | e | e 32,163 || e 32,163 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MORGAN STANLEY 05/06/2020. | 05/06/2021. | .. 8,891,022 | ..o e | 00 152,926 | s | 250,629 | | e 250,629 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... .. | 05/06/2020. | 05/06/2021. | .. 1,709,052 | oo | ervrivnnicseiien | e 33ATT [ | e . 54,568 || i 54,568 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ MORGAN STANLEY .....oovvvvviiiviins oo 05/06/2020. | 05/06/2021. | ..covvvveenns | wonee 2,737,325 | oo e | 84,053 | | 106,561 | | 106,561 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 05/06/2020. | 05/06/2021. | .. 2,278,736 | oo [ v | eeeenn 39,499 [ s | 99,321 || v 99,321 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MORGAN STANLEY .. | 05/06/2020. | 05/06/2021. | .. 1,051,698 | oo | s | eeeeen28,922 [ | v A8 7T | 48,774 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ MORGAN STANLEY ......ovomriririiiins s 05/06/2020. | 05/06/2021. | ..covvvvecras | onee 1,541,564 | oo | e | 48,559 | | 82,219 | 82,219 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CITIBANK 05/06/2020. | 05/06/2021. | .. 1,219,456 | ..o | e | 41,888 [ i | e 71,800 | | e 71,800 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 05/20/2020. | 05/20/2021. | .. 6,641,074 | oo | e | e TAATTE | | 258,841 || 258,841 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ..........c....... 05/20/2020. | 05/20/2021. | ..covvvvvecins | wone 1,188,644 | .o | e | e 14,042 | | 21,914 | 21,914 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 05/20/2020. | 05/20/2021. | .. 7,726,186 | ... [ e | 00 135,315 | | 213,131 | 213,131 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BNP PARIBAS NY 05/20/2020. | 05/20/2021. | .. 1,864,271 | oo | e | e0eee36,726 [ e | 58,229 | | 58,229 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 05/20/2020. | 05/20/2021. | ..cvvvvvecnns | conee 2,377,288 | ..o [ v | 38,371 [ | e 90,472 || e 90,472 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 05/20/2020. | 05/20/2021. | .. 1,312,491 55,901 || 55,901 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 05/20/2020. | 05/20/2021. | .. 1,546,005 o TA237 || 74,237 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ BARCLAYS 05/20/2020. | 05/20/2021. | ..cvvvevvrins | wone 1,710,333 90,611 | .ooe | v 90,611 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 06/05/2020. | 06/06/2021. | .. 9,719,734 2370922 | ... | ... 370,922 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ..........c....... 06/05/2020. | 06/06/2021. | .. 1,596,965 | .....coovvvvvervnn | e [ i 18,862 27090 | | e 27,190 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 06/05/2020. | 06/06/2021. | ..ovvvvvecrns | onee 7,346,039 | ..o v | e 127177 | o | e 186,592 | ..... | ...... 186,592 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/05/2020. | 06/06/2021. 2,555,144 | ..o e | s 47,555 | oo [ e 70,211 | oo | v 70,211 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/05/2020. | 06/06/2021. | ..cvoveeveerens | evae 1,277,572 25,182 37,224 | .| 37,224 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE 06/05/2020. | 06/06/2021. 2,235,751 52,342 78,040 | ... | oo 78,040 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/05/2020. | 06/06/2021. | .. 1,596,965 | ....ocveveeerernnes | e | e 41,377 82,272 || 62,272 | ........ 20,895 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/05/2020. | 06/06/2021. | .. 4,790,895 | ..o | e | e 157,191 241,053 | ... | ... 241,053 | ....... 83,862 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ WELLS FARGO 06/19/2020. | 06/20/2021. | ..covvvvvecnns | vone 7,580,927 | ..o v | e 168,297 [ e | s 296,357 |.....| w 296,357 | ...... 128,061 | .o 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/19/2020. | 06/20/2021. | .. 1,548,870 | ..o | e | e 18447 [ i | e 26,937 |..... 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/19/2020. | 06/20/2021. | .. 8,054,124 209,225 |.....| ... 209,225 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE 06/19/2020. | 06/20/2021. 2,787,966 | ..o [ e | e D5,795 [ | e 83,125 | .o | o 83,125 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/19/2020. | 06/20/2021. | .. 1,858,644 ..80,156 | ... | e 60,156 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/19/2020. | 06/20/2021. | .. 1,239,096 46,395 || 46,395 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/19/2020. | 06/20/2021. | .. 2,168,418 93,042 || 93,042 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 06/19/2020. | 06/20/2021. | .. 1,548,870 ...69,699 | ... 69,699 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 06/19/2020. | 06/20/2021. 929,322 30,028 45,693 |.....| oo 45,693 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 07/06/2020. | 07/06/2021. | .. T676,191 | oo [ | e 170,411 | o | e 293,699 | ... | .o 293,699 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 07/06/2020. | 07/06/2021. ...1,697,051 20,382 28,620 | ..o | oo 28,620 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ................. 07/06/2020. | 07/06/2021. | .. 9,221,188 | oo [ | e 162,412 232,089 |..... 232,089 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 07/06/2020. | 07/06/2021. | ..covvvvvvecens | wonee 1,271,888 25,582 36,728 | ... | oo 36,728 0002
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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 Counterparty Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Clearinghous 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 e Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)

EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 07/06/2020. | 07/06/2021. | .. 1,907,832 | oo | e [ e 43,521 | o | e 62,907 | .o | oerenn 62,907 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 07/06/2020. | 07/06/2021. ...1,271,888 32,450 47,118 |..... 47,118 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MORGAN STANLEY 07/06/2020. | 07/06/2021. | .. 2,879,838 88,411 129,921 | ..o | oo 129,921 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MERRILL LYNCH 07/20/2020. | 07/20/2021. | .. 7,152,687 | oo [ v | e 154,498 ..258,561 | .....| ... 258,561 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 07/20/2020. | 07/20/2021. ...1,300,736 21,307 | ... 21,307 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 07/20/2020. | 07/20/2021. | .. 9,105,152 | oo [ v | e 159,444 222,397 | ... 222,397 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 07/20/2020. | 07/20/2021. | .. 2,257,853 | ..o e | e A5,157 | e | e 63,246 | ... | oo 63,246 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .................. 07/20/2020. | 07/20/2021. | .. 975,552 21,082 29,648 | ..o | oo 29,648 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ WELLS FARGO 07/20/2020. | 07/20/2021. | ..covvvvvvnins | vone 1,218,679 27,908 39,450 | .o | oo 39,450 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 07/20/2020. | 07/20/2021. | .. 2,214,990 | oo e | e 56,039 | .ooovvrieiniins | e 79,675 | .ooo | v 79,675 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 07/20/2020. | 07/20/2021. | .. 1,295,201 35,359 50,710 | coee | v 50,710 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ WELLS FARGO 07/20/2020. | 07/20/2021. | ..covvvvvvcnns | wonee 2,817,806 | ..o e | e 76,886 [ s | e 111,811 || o 111,811 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MERRILL LYNCH 08/06/2020. | 08/06/2021. | .. 6,519,273 | ..o e | 00 138,665 | | 216,039 | | 216,039 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .................. 08/06/2020. | 08/06/2021. | .. 1,339,664 L2124 | 21,241 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ..........c....... 08/06/2020. | 08/06/2021. | ....cvvvevvve 11,062,228 | e | e 193,526 | | 261,797 | .| oo 261,797 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 08/06/2020. | 08/06/2021. | .. 2,344 412 | e [ e | e BB,679 [ | 63,706 | ... | oorenn 63,706 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MORGAN STANLEY .. | 08/06/2020. | 08/06/2021. | .. 1,244,668 36,698 |.....| oo 36,698 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CREDIT SUISSE .....ooeiviiirniiiins s 08/06/2020. | 08/06/2021. | ..vveveeveerens | evee 1,006,941 35,073 | .o | v 35,073 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BNP PARIBAS NY ..o i 08/06/2020. | 08/06/2021. | .. 2,815,506 LA13,998 | 113,998 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 08/06/2020. | 08/06/2021. | .. 1,257,544 . ...58,864 | ... | o 58,864 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ WELLS FARGO 08/20/2020. | 08/20/2021. | ..cvvvevverins | wune 6,414,722 | .o v | el 137917 [ | i, 201,448 | ... | ... 201,448 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 08/20/2020. | 08/20/2021. | .. 1,015,653 | oo | e | oo 12,097 [ | e 15,972 | e 15,972 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 08/20/2020. | 08/20/2021. | .. 7,109,571 | oo [ v | 00 123,783 | | i 166,487 | | e 166,487 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE 08/20/2020. | 08/20/2021. 3,046,959 | ...oovvvreinrnes v | 39,755 [ | 080,622 || e 80,622 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 08/20/2020. | 08/20/2021. | .. 2,031,306 | oo | e | 56,288 | s [ i 77,292 | | s 77,292 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 08/20/2020. | 08/20/2021. | .. 2,708,408 | ....oovvrereerirnns [ e | 83,723 | | e 115,951 | 115,951 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ BARCLAYS 09/04/2020. | 09/03/2021. 6,204,302 | ...ooovvvvriniens e | 00 129,608 | | 178,630 | | 178,530 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 09/04/2020. | 09/03/2021. | .. 1,028,088 | ..o | e | e 12,142 | o | v 15,385 || e 15,385 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 09/04/2020. | 09/03/2021. | .. 7,882,008 | ..ooovovririieins | e | s 137,227 | oo | e 175,358 || e 175,358 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE 09/04/2020. | 09/03/2021. 1,713,480 32,062 | .ovvrervnne | 41,203 || 41,203 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MORGAN STANLEY .. 09/04/2020. | 09/03/2021. | .. 1,810,518 | oo | ervrrisriniiien | 35,740 | | 86,130 [ | i 46,130 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MORGAN STANLEY .. . 09/04/2020. | 09/03/2021. | .. 1,798,286 | ..o | veevernriveerennenes | e 45,748 | i | e 59,165 || 59,165 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ..........c....... 09/04/2020. | 09/03/2021. 3,426,960 | .ooocvveririenis e | 92,564 | [ i 119,910 || 119,910 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. MORGAN STANLEY 09/04/2020. | 09/03/2021. | .. TMAA67 | e | e | e 32,866 | ..o | e 42,841 ] 42,841 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. ROYAL BANK OF CANADA . 09/18/2020. | 09/20/2021. | .. 5,884,359 | .ooiicieiiei | e | s 114,157 | | e 178,599 || e 178,599 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 09/18/2020. | 09/20/2021. | .. 1,991,682 22,928 | ..o | e 30,621 || 30,621 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 09/18/2020. | 09/20/2021. LTBBATBY | e | s | s 129,890 175943 | ... .175,943 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 09/18/2020. | 09/20/2021. | .. 1,991,682 36,668 49,683 |.....| oo 49,683 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 09/18/2020. | 09/20/2021. | .. 1,991,682 | oo | e | e 38,660 | .vovvrieriiins | e 52,701 | coooe | v 52,701 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 09/18/2020. | 09/20/2021. ..1,327,788 28,962 39,638 |..... 39,638 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 09/18/2020. | 09/20/2021. | .. 1,991,682 | ..o | e | e 50,612 | coovvereiniins | e 69,873 | .o | o 69,873 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 09/18/2020. | 09/20/2021. | ..covvvvecens | wone 1,327,788 | .o | e | e 37,990 52,959 | ... | oo 52,959 0002
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Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness

Schedule /[ of Counterparty Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception

Description of ltems(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Clearinghous 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-
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EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 10/06/2020. | 10/06/2021. | ..oovovervevens | wund 6,973,193 | oo [ v | e 138,767 | cvoeeveevveres | e 207,741 | .| o 207,741 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 10/06/2020. | 10/06/2021. . 2,352,665 27,079 35,902 |..... 35,902 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 10/06/2020. | 10/06/2021. | ...ovovvvevens | weee 7,730,185 | oo [ | e 130,718 | oo | e 176,041 | ... | ... 176,041 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 10/06/2020. | 10/06/2021. | .. 2,016,570 | .oovvrevrerieivernns [ e | v 36,926 | ..o | e 49,675 | .| v 49,675 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 10/06/2020. | 10/06/2021. ...1,344,380 26,366 35,607 |..... 35,607 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 10/06/2020. | 10/06/2021. | .. 1,344,380 | oo | v | e 33,626 | ..o | e 45,955 | .| v 45,955 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 10/06/2020. | 10/06/2021. | .. 1,680,475 63,521 || 63,521 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... .. | 10/06/2020. | 10/06/2021. | .. . 1,680,475 | . e T . . LBTTAS ] 67,743 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 10/06/2020. | 10/06/2021. | ..oovovvvvevers | v 1,008,285 32,476 45,305 | .....| oo 45,305 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 10/20/2020. | 10/20/2021. | .. 6,326,326 | ..o [ | e 117,606 | oo | e 162,347 | ... | .. 162,347 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .................. 10/20/2020. | 10/20/2021. | .. 2,410,184 27,982 35,630 |.ooe | e 35,630 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ................. 10/20/2020. | 10/20/2021. 8,607,800 | ..ovovvrrverrinies [ | e 147,285 | oo | v 189,259 || e 189,259 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 10/20/2020. | 10/20/2021. | .. 1,721,560 | oo | e | i 31,697 | o | el 80,917 || s 40,917 . 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... .. | 10/20/2020. | 10/20/2021. | .. 1,377,248 27,974 | o | 36,146 || e 36,146 | ..........8,172 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ BARCLAYS 10/20/2020. | 10/20/2021. 1,637,921 36,689 | .o | el A7,591 ] 47,591 | ... 10,902 | .o 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .................. 10/20/2020. | 10/20/2021. | .. 2,065,872 | ..o e | v 57,248 | .ovovvvevine | e 75,042 || e 75,042 | ........ 17,79 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 11/06/2020. | 11/05/2021. | .. 7,909,408 | . e RTINS 147,431 | i | e 193,430 || e 193,430 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 11/06/2020. | 11/05/2021. 3,509,440 | ..o e | e 40,394 | .o | 50,151 || 50,151 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 11/06/2020. | 11/05/2021. | .. 8,773,600 | ..o v | e 146,610 | .oovvviervies | v 183,234 || s 183,234 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 11/06/2020. | 11/05/2021. | .. 3,509,440 | ..o e | e 66,014 | ..coovvririne | 82,898 || e 82,898 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE 11/06/2020. | 11/05/2021. 1,052,832 25912 | | 33,009 || e 33,009 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 11/06/2020. | 11/05/2021. | .. 2,456,608 ..67,581 86,722 || 86,722 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... .. | 11/06/2020. | 11/05/2021. | .. 1,052,832 | . e 32,860 | ... . LA2611 ] 42,611 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ BNP PARIBAS NY ..o v 11/20/2020. | 11/19/2021. 5,893,643 | ..o v | e 106,086 | ..oovvevvrerirers | e 131,929 | ... | ... 131,929 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 11/20/2020. | 11/19/2021. | .. 2,846,032 33,323 39,619 | oo | v 39,619 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 11/20/2020. | 11/19/2021. | .. 7,826,588 | ....oovoriercrinns v | e 129,985 | .oovvveerveies | e 156,472 | ... | ...... 156,472 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE 11/20/2020. | 11/19/2021. 1,423,016 25,202 30,345 | .o | e 30,345 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 11/20/2020. | 11/19/2021. | .. 1,778,770 35,057 42,635 |.....| v 42,635 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... .. | 11/20/2020. | 11/19/2021. | .. 1,067,262 27,118 33197 || e 33,197 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE ................. 11/20/2020. | 11/19/2021. 1,423,016 | oo | e | e 38,862 [ i | e 47,880 | | 47,880 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ...........c...... 11/20/2020. | 11/19/2021. | .. 1,423,016 | oo | e | 3,274 | | 053,650 | | e 53,650 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. BARCLAYS 12/04/2020. | 12/06/2021. | .. 7,424,420 | . e . . L134931 | 134,931 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 12/04/2020. | 12/06/2021. 2,589,384 | ..o e | v 30,320 | v | e 31,504 | .o | oo 31,504 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 12/04/2020. | 12/06/2021. | .. 9,247,800 | ..o [ e | e 155,460 | .ooovveverervers | e 162,728 |.....| ... 162,728 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 12/04/2020. | 12/06/2021. | .. 1,479,648 26,354 27,695 | .o | v 27,695 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 12/04/2020. | 12/06/2021. | .. 2,219,472 .44,858 LATOT3 || 47,073 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 12/04/2020. | 12/06/2021. ...1,849,560 LAB,627 | s | 49,194 | L 49,194 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... .. | 12/04/2020. | 12/06/2021. | .. 2,219,472 59,726 | ..covvvvercvins | verrrernnnn63,109 || i 63,109 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE .................. 12/04/2020. | 12/06/2021. | .. 1,109,736 | coooevneieinni | e | i 31,639 133,563 || 33,563 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. WELLS FARGO 12/18/2020. | 12/20/2021. | .. . 6,029,353 | . e RTINS 113,352 |... . 108,401 |..... ..108,401 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ................. 12/18/2020. | 12/20/2021. . 2,225,646 26,510 26,855 | .o | corne 26,855 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT........ CHICAGO BOARD OF EXCHANGE .................. 12/18/2020. | 12/20/2021. | ..oovovevevvens | e 7,789,761 | oo | v | e 133,275 | covvvevees | e 136,047 | ... | ... 136,047 0002
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Annual Statement for the year 2020 of e ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 310f 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 Counterparty Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of ltems(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Clearinghous 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 e Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 12/18/2020. | 12/20/2021. | .. 1,483,764 27,466 27978 | .o | e 27978 | ........513 | ... 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE 12/18/2020. | 12/20/2021. ...1,483,764 31,243 31,243 | ...........661 | ..... 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 12/18/2020. | 12/20/2021. | .. 1,112,823 30,849 | .o | o 30,849 | ...........902 | ..... 0002
EQUITY INDEX CALL OPTIONS | EQUITY INDEX PRODUCT. CHICAGO BOARD OF EXCHANGE ... 12/18/2020. | 12/20/2021. | .. 1,112,823 33,430 | .o | v 33,430 | .........1,034 |..... 0002
EQUITY INDEX CALL OPTIONS [ EQUITY INDEX PRODUCT. A CHICAGO BOARD OF EXCHANGE 12/18/2020. | 12/20/2021. ...1,854,705 60,862 |..... 60,862 | ..........2,050 |..... 0002
0159999999. Total-Purchased Options-Hedging Other-Call Options and WarTants........ .icciiiiiiiiiisniieres s sssenes snssees 0...12,944,869 | ...ccovvvnev. 0| e 18,712,784 |XXX|..18,712,784 |...5,767,915 | .cccovvvrnnnn (U 0 | i (U I XXX XXX
0219999999. Total-Purchased Options-Hedging Other. ... oot nies enrees 0]...12,944,869 | ........c..... 0 e 18,712,784 |XXX]..18,712,784 |...5,767,915 | ...ccoceoevnun (U P 0 | i (U I XXX XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and WaIANES. ... oot sesenes 0...12,944,869 | ...ccceenev. 0| e 18,712,784 |XXX|..18,712,784 |...5,767,915 | ..ccoccvvnnnn (U 0 | i 0 | i XXX XXX
0499999999. TOtal-PUIChASE OPHONS. ... everee ettt sttt se ek e e bbb sesenes 0...12,944,869 | ...ccovvvnvv. [V 18,712,784 |XXX]..18,712,784 |...5,767,915 | ..cccovvnnnnn (U 0 | i (O I XXX XXX
Totals
1709999999, TOtal-HEAGING OtNET. ... vttt bbbkt barine 0 ...12,944,869 | ...ccoovvnvv. 0 | e 18,712,784 |XXX|..18,712,784 |...5,767,915 | ..ccovvvnnnnn (U P 0 [ oo 0 | e XXX XXX
1759999999, TOTAL....veuituiitiieiiesitisstiss e etk e84 L bbbt erbies 0]...12,944,869 | .............. 0| e 18,712,784 |XXX]..18,712,784 |...5,767,915 | ....ccc..c0..u (U 0 [ (U [P XXX XXX

Code Description of Hedged Risk(s)

A Equity Index

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

0002 Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 index
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SCHEDULE DB - PART A - SECTION 2

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

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

EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.cccc. [ A MERRILL LYNCH ..o vveveneeeene | 01/04/2019] 01/06/2020] 01/06/2020 | Expiration. | ..........ccooeeees ...5,999,832 | 2,531.94 .....| .......135,596 | .ooovvevevevnrerirnnens [ s | e 279,004 | .o ...(278,921) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... N/A..cccc. [ A MERRILL LYNCH ... vvvveneeene | 01/04/2019] 01/06/2020] 01/06/2020 | Expiration. | ...........ccceeeees 12,381,229 | 2,531.94 .....| ..c..... 245,148 | .ooovvevevverirennns [ v | e 458,007 | oo ....(457,988) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A..cccc. [ A MERRILL LYNCH ..o vveveneeeee | 01/04/2019] 01/06/2020] 01/06/2020 | Expiration. | ...........ccoeeeees ...1,644,032 | 2,531.94 .... 35,018 65,763 (65,744) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.cc. [ A ROYAL BANK OF CANADA ............. .cccoeeeeeenn | 01/04/2019] 01/06/2020] 01/06/2020 | Expiration. | ..........cccoeeeees ..2,184,947 | 2,531.94 .... (CRCHICI [N IV ISV 101,604 | ..oovoevvvvcrrircenn ...(101,574) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... N/A.cccccc. [ A MERRILL LYNCH ..o v | 01/04/2019] 01/06/2020] 01/06/2020 | Expiration. | ...........ccoeeeees ...2,015,673 | 2,531.94 ... (SIN072 0 [ NPT (BTN 105,825 | ..oovvvvvvencervirncinnn ......(105,796) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. BARCLAYS ... 01/18/2019{01/20/2020{ 01/20/2020 | Expiration. ...5,731,292 | 2,670.71 .... 263,634 ...(263,414) 0002.
EQUITY INDEX CALL OPTIONS. [ EQUITY INDEX PRODUCT. N/A.. BARCLAYS 01/18/2019]01/20/2020] 01/20/2020 | Expiration. 10,158,336 | 2,670.71 .. 375,873 ...(374,780) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. BARCLAYS ... 01/18/2019]01/20/2020] 01/20/2020 | Expiration. ...2,196,475 | 2,670.71 .... 88,954 (88,694) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc MERRILL LYNCH ....ccccooocvvvvivvvvvicnnes v | 01/18/2019{01/20/2020 | 01/20/2020 | Expiration. | .........ceeeeeeeees | cveeed 952,300 | 2,670.71 ..o | ceeeeeieeei23,331 | oo [ v | v 41,901 [ oo en(41,773) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc. MERRILL LYNCH .....ccccooosvvvveivvvvccries v | 01/18/2019{01/20/2020( 01/20/2020 | Expiration. | ..........cceeeeees ..1,107,919 | 2,670.71 .... AN L/ [N ISR SV 54,286 | ..ooooovvvviviiriiniiiinns <(54,114) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A..cccc. [ A WELLS FARGO ......ooooimvimrmnrvciiiiinnnscovvveiiennns 01/18/2019]01/20/2020| 01/20/2020 | Expiration. | ..........ccccoeeee. ...2,089,474 | 2,670.71 ..... VYA [ [N (BN 115,962 | coovvvvvvvvnrervrriccnnn ...(115,568) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Accccccccccc BARCLAYS ........oiiiinrnnriiiiiisninenss o 02/06/201902/06/2020 | 02/06/2020 | Expiration. | .................... ...5500,418 | 2,73161.....| ........122,109 253,011 ...(252,619) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.cccccce. WELLS FARGO .....ovvvvrrnrnnnnnininciiiins cvvesissses 02/06/201902/06/2020 | 02/06/2020 | Expiration. | .................... L126817,017 | 2,731.61 o] 259,911 | s [ v | e LICURTIZ N ....(452,642) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A........ [ A.......ccece. MERRILL LYNCH .....ccccoooevvvvicvvvvcinnss wurvnennnnnnn | 02/06/2019{02/06/2020 | 02/06/2020 | Expiration. | ...........cceeeeens ...2,863,346 | 2,73161.... (CCREN TSI [N NSRS (SO 14,129 | oo ...(112,130) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........c.ee. MERRILL LYNCH .....ccccooosivvvicvvvvcciies wovevennnennn | 02/06/2019{ 02/06/2020 | 02/06/2020 | Expiration. | .........ceeeeeeeees | cvec 910,027 | 2,73161 ... 72/ Y ISR [ 40,041 (39,317) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A MERRILL LYNCH .....cccccoocivvvicvvvvcinies v | 02/06/2019{02/06/2020 | 02/06/2020 | Expiration. | ............ceeeeeee .. 1,764,422 | 2,73161 .... .....(80,532) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CITIBANK . 02/06/2019|02/06/2020 | 02/06/2020 | Expiration. ...1,809,173 | 2,73161 .... .....(95,783) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. BARCLAYS 02/20/2019{02/20/2020 | 02/20/2020 | Expiration. .5543,416 | 2,784.70 .. ..(257,207) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. CITIBANK . 02/20/201902/20/2020 | 02/20/2020 | Expiration. .9,118,027 | 2,784.70 .. .(321,424) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CITIBANK . 02/20/2019{02/20/2020 | 02/20/2020 | Expiration. ..3227,774 | 2,784.70 ..... ....(123,049) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.......cc.ee. CITIBANK ....oooovvevmevimmmmmmmimmmssisssnnniinns essssssssss 02/20/2019{02/20/2020 | 02/20/2020 | Expiration. | .................... ...1,602,651 | 2,784.70 .....{ ......... 40,088 | ..ooooevevvercerrreeens [ i | s 72,118 | s .....(69,515) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........ccee. CITIBANK ...ooovevvevmvvivmmsmnmimmmssssssmnniinns essssssssss 02/20/201902/20/2020 | 02/20/2020 | Expiration. | ..........ccc.c.... ...1,011,960 | 2,784.70 ..... A (v Y [N [ 49,586 | ..o < (47,763) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A........ [ A....ccccc.c. CITIBANK ...oooooovoemerivmmrmmmsmmmmsiissinininns cvsssssssss 02/20/201902/20/2020 | 02/20/2020 | Expiration. [ ...........c........ ..2,322,384 | 2,78470 ... .......... FEHCHEI [N RN (SR 139,341 | oo ...(133,915) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A.........c.. WELLS FARGO ......ovvvrrrvrnncrvreccriinns cvviiisssie 03/06/2019{ 03/06/2020 | 03/06/2020 | Expiration. | .................... ..5220,630 | 2,771.45 ... | e 122,163 | oo [ i | e 240,149 | oo ....(239,472) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........c.ee. CREDIT SUISSE ....ccoovvvvvvvrvrvrnririnns cvesveeeeee | 03/06/2019] 03/06/2020 03/06/2020 | Expiration. | ............cc...... ...9,631,060 | 2,771.45 .....| ... 204,178 | oo [ v | s 346,711 | oo ....(330,036) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A....c.ccecee. CREDIT SUISSE .......ccovvvvvrevrrrrerriniens . |03/06/2019] 03/06/2020| 03/06/2020 | Expiration. | .................... 2,748,741 | 277145 | 84,046 | e [ i | s 109,952 | coovvvvvvvvvnerrrriennne ...(104,488) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A........c.cc. CHICAGO BOARD OF EXCHANGE . 103/06/2019] 03/06/2020| 03/06/2020 | Expiration. | ................... ..1,108,580 | 2,771.45 .| 28,394 | oo [ e | e 49,332 | oo ....(46,791) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A CHICAGO BOARD OF EXCHANGE . 103/06/2019] 03/06/2020| 03/06/2020 | Expiration. | ................... ...1,108,580 | 2,771.45 .... 53,768 (50,905) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CHICAGO BOARD OF EXCHANGE 03/06/2019| 03/06/2020 | 03/06/2020 | Expiration. 2217160 | 2,771.45 | o 71859 | s [ v | e 130,816 | covvvvvvvvveeecerreeee ...(123,410) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. WELLS FARGO 03/20/201903/20/2020 | 03/20/2020 | Expiration. .5,763,040 | 2,824.23 .. ..130,245 265,091 ..(264,085) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. MERRILL LYNCH . 03/20/2019{ 03/20/2020 | 03/20/2020 | Expiration. .10,831,067 | 2,824.23 .... 225,286 ....(360,390) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A....... [ A.......cccce. MERRILL LYNCH .....cccccooovvivvcivvviiines wovnnnnnnnnnn | 03/20/2019{03/20/2020 | 03/20/2020 | Expiration. | .........coeceeeeees ..2,724,538 | 2,824.23 .... 62,392 ...(100,592) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccccc. [ A CITIBANK ... cvvvveisnnnns 03/20/2019]03/20/2020| 03/20/2020 | Expiration. | ...........cccceee.. ...1,076,568 | 2,824.23 ..... 27,023 .....(44,140) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A.ccccoe. [ A MORGAN STANLEY .....crvevviiriannes o 03/20/2019]03/20/2020| 03/20/2020 | Expiration. | ..........cccceee.. ..1,318,287 | 2,824.23 .....] c.ooovevees 37,308 ..(61,761) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A..........cc. BARCLAYS ... convnvannnnns 03/20/2019{ 03/20/2020 | 03/20/2020 | Expiration. | ...........c.c...... ...2,036,380 | 2,82423 ... .......... 61,804 ...(103,578) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccoe. [ A WELLS FARGO ....oooourmrnnrreiiriinies cvvvveieinnns 04/05/2019] 04/06/2020| 04/06/2020 | Expiration. | ...........cccceee.. o 7469,721 | 2,892.74 ... | e 167,322 | oo | i | v 283,352 | oo (322,385) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccce. [ A ROYAL BANK OF CANADA .........ccc. .ccoveeeeennn | 04/05/2019] 04/06/2020] 04/06/2020 | Expiration. | ...........cccoeeeee 11,176,920 | 2,892.74 ..... 233,598 ....(358,851) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/Accccoe. [ A ROYAL BANK OF CANADA ..........c.. .ccoveeereenn | 04/05/2019] 04/06/2020] 04/06/2020 | Expiration. | ............ccooeeeee ...5,307,501 | 2,892.74 .....| .......122,072 ...(188,787) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... |N/A.cccccc. [ A BARCLAYS .......ciimmmmnernieiiiiisinnnecnns ovissneins 04/05/2019] 04/06/2020| 04/06/2020 | Expiration. | ...........cccccec.. ...1,866,721 | 2,892.74 .....] ..oo...uus 48,908 | (76,794) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. CHICAGO BOARD OF EXCHANGE 04/05/2019] 04/06/2020 [ 04/06/2020 | Expiration. ...1,157,096 | 2,892.74 ..... 32,758 (52,009) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. CHICAGO BOARD OF EXCHANGE 04/05/2019] 04/06/2020] 04/06/2020 | Expiration. ...1,446,370 | 2,892.74 ..... 45,722 ..(74,061) 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Counter Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto] Gain (Loss) | at Inception
Description of ltem(s) Hedged, | Schedule| Type(s) party Date of Expiration, Rate or Index| ~ Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination| Maturity or[ Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Changein | (Amortization) | Termination Value of | Termination - Termination
Description Replicated Identifier (a) or Central house |Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) BJA.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)

EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.ccc. [ A BARCLAYS ........iiiiminnnnsiiiiiinninnnss v 04/18/2019] 04/20/2020| 04/20/2020 | Expiration. | ..........ccccceeee. ...5,995,488 | 2,905.03 .....| ......131,899 | .oooovvvvevevnririrnnnns [ v | v 163,395 | .ooovveverencerrnnicein ....(251,958) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.cccc. [ A CHICAGO BOARD OF EXCHANGE . |04/18/2019( 04/20/2020| 04/20/2020 | Expiration. | ................... ...9,586,599 | 2,905.03 .....| .........201,446 ...(303,845) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... N/A..cccc. [ A CHICAGO BOARD OF EXCHANGE . |04/18/2019( 04/20/2020| 04/20/2020 | Expiration. | ................... ...4,648,048 | 2,905.03....| .........106,967 ....(163,158) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A..cccc. [ A CHICAGO BOARD OF EXCHANGE . |04/18/2019( 04/20/2020| 04/20/2020 | Expiration. | ................... ...2,614,527 | 2,905.03 ... .......... 70,096 ...(108,280) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.cc. [ A CHICAGO BOARD OF EXCHANGE . | 04/18/2019] 04/20/2020| 04/20/2020 | Expiration. | ...........ccc...... ...1,162,012 | 2,905.03 ..... 33,830 (52,944) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... N/A.cccccc. [ A CHICAGO BOARD OF EXCHANGE . | 04/18/2019( 04/20/2020| 04/20/2020 | Expiration. | ................... ..1452,515 | 2,905.03 ....{ ......... 47,222 .....(75,072) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. WELLS FARGO 05/06/2019]05/06/2020] 05/06/2020 | Expiration. 1,780,129 | 2,93247 o] 178,165 | e [ v | e 167,139 | oo ...(310,587) 0002
EQUITY INDEX CALL OPTIONS. [ EQUITY INDEX PRODUCT. N/A.. BARCLAYS ... 05/06/2019| 05/06/2020 | 05/06/2020 | Expiration. 10,446,520 | 2,93247 .. 220,938 .(323,933) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. CHICAGO BOARD OF EXCHANGE 05/06/2019]05/06/2020] 05/06/2020 | Expiration. ...4,398,705 | 2,93247 .....| ........102,096 ....(150,990) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc CHICAGO BOARD OF EXCHANGE . |05/06/2019] 05/06/2020| 05/06/2020 | Expiration. | ................... ...1466,235 | 2,93247 ....| .......... 37,112 (55,149) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc. WELLS FARGO .....ovvvvrrrnnnnnninniciiiins cvvesisssses 05/06/2019 05/06/2020 | 05/06/2020 | Expiration. | .................... ..1,112,481 | 2,93247 ..... 29,592 ..(44,110) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc ROYAL BANK OF CANADA ........... .......eeee.. | 05/06/2019(05/06/2020 | 05/06/2020 | Expiration. | ..........ccceeeew. | cvcce 979,238 | 2,93247 .... 26,537 (39,621) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Accccccccccc BARCLAYS ..o aossssaninnns 05/06/201905/06/2020 | 05/06/2020 | Expiration. | ............c.ccee. | ceeee 905,100 | 2,93247 .... 26,022 (39,176) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.cccccce. BARCLAYS ... aossnvannnens 05/06/2019 05/06/2020 | 05/06/2020 | Expiration. | .................... ..1,021,951 | 2,93247 ....| .......... 31,730 ....(48,304) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A........ [ A.......ccece. CHICAGO BOARD OF EXCHANGE . |05/06/2019] 05/06/2020| 05/06/2020 | Expiration. | ................... ..1,172,988 | 2,93247 ..... 38,490 (59,129) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........c.ee. WELLS FARGO .....vvvvrrrvnnnnninvncniiins v 05/20/2019 05/20/2020 | 05/20/2020 | Expiration. | .................... ..6,252,112 | 2,840.23 .....| .........146,925 287,596 (282,772) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A CHICAGO BOARD OF EXCHANGE . 105/20/2019] 05/20/2020 05/20/2020 | Expiration. | ............c....... ...8,804,713 | 2,840.23 ....| .........182,355 ...(280,122) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. BARCLAYS .......iiiriinrirnns . 05/20/2019| 05/20/2020 | 05/20/2020 | Expiration. ...3,443,076 | 2,840.23 ... 78,674 ....(121,586) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. CHICAGO BOARD OF EXCHANGE 05/20/2019 05/20/2020 | 05/20/2020 | Expiration. .1,704,138 | 2,840.23 .. 44,499 (69,797) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. CHICAGO BOARD OF EXCHANGE 05/20/2019| 05/20/2020 | 05/20/2020 | Expiration. ..1,136,002 | 2,840.23 .. 32,166 (50,935) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CHICAGO BOARD OF EXCHANGE 05/20/2019| 05/20/2020 | 05/20/2020 | Expiration. ...2,556,207 | 2,840.23 ... .......... KNI [ ISR (SO 118,242 | oo ...(125,532) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.......cc.ee. ROYAL BANK OF CANADA ........... ............ |06/06/2019{06/06/2020( 06/06/2020 | Expiration. | ............c...... ...9,298,169 | 2,843.49 ... PIVSYLCTURN [N NSRS (ST 413,784 | o ......(402,346) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........ccee. BARCLAYS .....oooiiriiins cossviannnnns 06/06/2019| 06/06/2020  06/06/2020 | Expiration. | .................... .10,235,971 | 2,84349 ... 205,743 363,377 ...(310,718) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A........ [ A....ccccc.c. BARCLAYS ... comsesinnnnns 06/06/2019 06/06/2020 [ 06/06/2020 | Expiration. | .................... ..4,718,980 | 2,843.49 .....| ... 105469 | ...oovvvveveverererenens [ v | e 188,759 | covvvevvvvverecrerieenee ...(161,092) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A.........c.. CHICAGO BOARD OF EXCHANGE . 106/06/2019] 06/06/2020| 06/06/2020 | Expiration. | .................. ...1,706,004 | 2,843.49 ... ......... TV SRR [SSSSOOORSROITY I ARV [, .....(67,472) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........c.ee. UBS SECURITIES .......cooviviiviciiciiciass ovvvvinnnnns 06/06/2019{ 06/06/2020 | 06/06/2020 | Expiration. [ ..............ccce | woeve 976,369 | 2,843.49.... 27,338 50,283 ... (42,634) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A....c.ccecee. CHICAGO BOARD OF EXCHANGE . |06/06/2019] 06/06/2020| 06/06/2020 | Expiration. | .................. ...2,843,490 | 2,84349 ... LCREN T/ [N ST (SRR 156,390 | .oovvevvrvvererirrieni ...(132,294) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A........c.cc. MORGAN STANLEY ....ooovvvvvvvvvirriinns comsnvnnnnnns 06/06/2019{ 06/06/2020 [ 06/06/2020 | Expiration. | .................... ....1,586,003 | 2,84349 ... 50,438 95,166 .....(80,215) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A WELLS FARGO ......vvvvrrrvvrrerrvvnericnns cvviiissiis 06/20/2019{ 06/20/2020  06/20/2020 | Expiration. | ................... .. 1436842 | 2,954.18 .....| ... 160,636 | ...ooovoveveverercrenens [ i | e LK ...(279,555) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CHICAGO BOARD OF EXCHANGE 06/20/2019| 06/20/2020  06/20/2020 | Expiration. .12,998,392 | 2,954.18 ..... 267,934 480,920 ....(386,585) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. CHICAGO BOARD OF EXCHANGE 06/20/2019| 06/20/2020 | 06/20/2020 | Expiration. 1,181,672 | 2,954.18 ..... 25,538 ...(36,958) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CHICAGO BOARD OF EXCHANGE 06/20/2019| 06/20/2020  06/20/2020 | Expiration. ..1,181,672 | 2,954.18 ..... 26,958 (39,211) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A....... [ A.......cccce. CHICAGO BOARD OF EXCHANGE . 106/20/2019] 06/20/2020| 06/20/2020 | Expiration. | ................... ...2,658,762 | 2,954.18 ... .......... 67,567 | oo ...(99,250) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccccc. [ A CHICAGO BOARD OF EXCHANGE . |06/20/2019( 06/20/2020| 06/20/2020 | Expiration. | ............c....... LAA477,090 | 2,954.18 ] s 41,227 | v | v | v 71780 [ e ...(61,160) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A.ccccoe. [ A CHICAGO BOARD OF EXCHANGE . 106/20/2019] 06/20/2020| 06/20/2020 | Expiration. [ .........c.ccoeoeeee | vvvec 886,254 | 2,954.18 ..... LTSS (Y ISR [BSOR 43,068 | ..oooveeererrrireninns ....(39,923) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A..........cc. ROYAL BANK OF CANADA ............. ............ |07/05/2019{07/06/2020( 07/06/2020 | Expiration. | ..........c.c...... 1,757,984 | 2,99041 | ATB779 | s [ e | e 129,810 | covvvvvvvveerecrerieeeee ....(268,522) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccoe. [ A MERRILL LYNCH .......oovcvvvmmmerrnnes vereeeeeene | 07/05/2019] 07/06/2020] 07/06/2020 | Expiration. | ............ceeee 10,727,519 | 2,99041 ..... 220,987 386,174 ....(300,807) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccce. [ A MERRILL LYNCH ... . |07/05/2019( 07/06/2020| 07/06/2020 | Expiration. | ............c....... ..1,780,672 | 2,99041 ... 38,961 68,555 .....(63,223) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/Accccoe. [ A CHICAGO BOARD OF EXCHANGE . 107/05/2019] 07/06/2020| 07/06/2020 | Expiration. | ................... ...1,196,164 | 2,99041 ..... KA/ [ ISR [SSRORO 49,640 | ..ovovveererrririinnns .....(38,383) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... |N/A.cccccc. [ A CHICAGO BOARD OF EXCHANGE . 107/05/2019] 07/06/2020| 07/06/2020 | Expiration. | .................... ...1,495,205 | 2,990.41 ..... 38,147 68,780 (52,851) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. CHICAGO BOARD OF EXCHANGE 07/05/2019]07/06/2020] 07/06/2020 | Expiration. ...2,691,369 | 2,990.41 ..... ...(110,377) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. WELLS FARGO .... 07/19/2019]07/20/2020] 07/20/2020 | Expiration. ...7,186,085 | 2,976.61 ..... ....(258,452) 0002
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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
Indicate Initial Cost of | Initial Cost of Effectiveness
Counter Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto] Gain (Loss) | at Inception
Description of ltem(s) Hedged, | Schedule| Type(s) party Date of Expiration, Rate or Index| ~ Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination| Maturity or[ Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Changein | (Amortization) | Termination Value of | Termination - Termination
Description Replicated Identifier (a) or Central house |Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) BJA.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)

EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.ccc. [ A MORGAN STANLEY ......crvvviiiiiiiinns o 07/19/2019]07/20/2020| 07/20/2020 | Expiration. | ...........cccceeee. ..9,770,329 | 2,976.61 ... ......... 199,804 | ...ooovovvvevrrerirnnens [ v | s 346,848 | .....coooovvvriviiiiiiinns .| -(272,598) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.cccc. [ A CHICAGO BOARD OF EXCHANGE . 107/19/2019( 07/20/2020| 07/20/2020 | Expiration. | ................... ..3274271 | 2,97661 ....| ........... (VIR0 [ IV ISV 122,782 | coovvcereeivceriiinccnnn ...(96,271) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... N/A..cccc. [ A CHICAGO BOARD OF EXCHANGE . 107/19/2019] 07/20/2020| 07/20/2020 | Expiration. | ...........ccc...... ...2,083,627 | 2,976.61 .....| .......... 46,700 82,306 .....(64,375) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A..cccc. [ A CHICAGO BOARD OF EXCHANGE . 107/19/2019( 07/20/2020| 07/20/2020 | Expiration. | .................... ...2,083,627 | 2,976.61 ... 75 [N ISR [V 94,808 | ...oovovvvvvviriiiinininns ...(73,600) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A.cc. [ A CHICAGO BOARD OF EXCHANGE . 107/19/2019( 07/20/2020{ 07/20/2020 | Expiration. | .................... ..1,190,644 | 2,976.61 ...{ ......... KAIReV22 [N IR [V 57,748 | oo ...(44,657) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... N/A.cccccc. [ A CHICAGO BOARD OF EXCHANGE . 107/19/2019( 07/20/2020{ 07/20/2020 | Expiration. | .................... ...2,083,627 | 2,976.61 ... (SICHCH LI [N NPT (SN 109,389 | ..oovvvvvvrnrnrirrieennn ....(84,145) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. CHICAGO BOARD OF EXCHANGE 07/19/2019]07/20/2020] 07/20/2020 | Expiration. 892,983 | 2,976.61 ... 30,103 ...57,150 ...(43,249) 0002.
EQUITY INDEX CALL OPTIONS. [ EQUITY INDEX PRODUCT. N/A.. BNP PARIBAS NY 08/06/2019] 08/06/2020| 08/06/2020 | Expiration. 6,391,247 | 2,881.77 .. ...150,834 .290,802 ....(265,851) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. BARCLAYS ....... 08/06/2019| 08/06/2020 | 08/06/2020 | Expiration. 11,481,919 | 2,881.77 ..... 222,749 390,385 (322,438) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc BARCLAYS ....ooooiiirmiisiiiiiins aossssannnens 08/06/2019 08/06/2020 | 08/06/2020 | Expiration. | .................... ...1,805,738 | 2,881.77 ..... KICIL: VN [N [N [ 67,715 (55,816) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc. CHICAGO BOARD OF EXCHANGE . | 08/06/2019] 08/06/2020| 08/06/2020 | Expiration. | ................... ...1440,885 | 2,881.77 .... 32,437 57,635 ..(47,434) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... [N/A..cccc. [ A CHICAGO BOARD OF EXCHANGE . | 08/06/2019] 08/06/2020| 08/06/2020 | Expiration. | .................. ..1,152,708 | 2,881.77 ..... LRIV [N NIRRT IO 51,872 [ iiriiiiiiiininns ....(42,548) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Accccccccccc CHICAGO BOARD OF EXCHANGE . | 08/06/2019] 08/06/2020| 08/06/2020 | Expiration. | ................... ..1,152,708 | 2,881.77 ..... 30,562 55,328 ....(45,287) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.cccccce. CHICAGO BOARD OF EXCHANGE . 1 08/06/2019] 08/06/2020| 08/06/2020 | Expiration. | .................. ...3458,124 | 2,881.77 ... .......... LSTRECICIT [N VRIS ISP 178,092 | coovvvevvvceriricen ....(145,386) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A........ [ A.......ccece. UBS SECURITIES .......cocoiviiriciiciiciiss covivvinnnnns 08/20/2019 08/20/2020 | 08/20/2020 | Expiration. | .................... ...8,462,277 | 2,900.51 .....| ... 153,802 | ooovvvvvevevvreverenens [ v | v 297,265 | .ooooovcvccccicccccs ....(265,441) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........c.ee. BARCLAYS ......ooiiviiins ossnsannnnns 08/20/2019 08/20/2020 | 08/20/2020 | Expiration. | ............c...... 9,177,854 | 2,900.51 ... | e 178,050 | oo [ s | v 307,467 (252,022) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A BARCLAYS ..o aosssianinens 08/20/2019 08/20/2020 | 08/20/2020 | Expiration. | .................... ....1,556,682 | 2,900.51 ..... 33,469 58,376 <. (47,707) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. BARCLAYS ... 08/20/2019 08/20/2020 | 08/20/2020 | Expiration. ....1,706,196 | 2,900.51 ..... 38,731 68,248 ......(55,668) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. WELLS FARGO 08/20/2019 08/20/2020 | 08/20/2020 | Expiration. ..1,034,915 | 2,900.51 .. 26,908 (39,046) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. WELLS FARGO 08/20/2019 08/20/2020 | 08/20/2020 | Expiration. ..3,225,434 | 2,900.51 .. ....(142,878) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. BARCLAYS ... 09/06/2019| 09/06/2020  09/06/2020 | Expiration. ....6,323,936 | 2,978.71 .... ...(224,631) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.......cc.ee. CHICAGO BOARD OF EXCHANGE . 109/06/2019] 09/06/2020| 09/06/2020 | Expiration. | ................... 10,127,614 | 2,978.71 .....| .........196,602 339,286 ....(256,710) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........ccee. BARCLAYS .....oooiiriiins cossviannnnns 09/06/2019{ 09/06/2020 [ 09/06/2020 | Expiration. | .................... ...1,066,573 | 2,978.71 .... 23,038 39,996 (30,119) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A........ [ A....ccccc.c. CHICAGO BOARD OF EXCHANGE . 109/06/2019] 09/06/2020| 09/06/2020 | Expiration. | .................... ..1,191,484 | 2,978.71 ... LI (0 [N SRR (DO 46,468 | ....oooooovccircne ...(34,929) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A.........c.. CHICAGO BOARD OF EXCHANGE . 109/06/2019] 09/06/2020| 09/06/2020 | Expiration. | ................... ..1,191,484 | 2,978.71 ... RTINS (SO 48,852 | oo ...(36,630) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........c.ee. CHICAGO BOARD OF EXCHANGE . 109/06/2019] 09/06/2020| 09/06/2020 | Expiration. | ................... .1787,226 | 2,978.71 | e 48,992 | ooovvvvrerercerrneeees [ e, [ i 87,576 [ ..ooovvrvevrvriririininnns ...(65,002) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A....c.ccecee. CHICAGO BOARD OF EXCHANGE . 109/06/2019] 09/06/2020| 09/06/2020 | Expiration. | ................... ....2,382,968 | 2,978.71 .... (ICNCH RN [N ST [SPRON 125,104 | oo ...(92,432) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A........c.cc. ROYAL BANK OF CANADA ............ ............ |09/06/2019{09/06/2020| 09/06/2020 | Expiration. | ................... ...1,963,640 | 2,978.71 .... (CHCv Y [T (SR 116,834 | .ooovvrvvveece ....(85,500) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A WELLS FARGO ......vvvvrrrvvrrerrvvnericnns cvviiissiis 09/20/2019{09/20/2020  09/20/2020 | Expiration. | ..........c........ ...5,745,139 | 2,992.07 .....| ........135,585 202,915 ...(203,942) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. BARCLAYS ........... 09/20/2019{09/20/2020  09/20/2020 | Expiration. .12,329,399 | 2,992.07 ... 260,150 | ..o | o | e 443,840 | ...(330,682) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. MORGAN STANLEY 09/20/2019{09/20/2020  09/20/2020 | Expiration. 1,161,017 | 2,992.07 .. 26,007 (33,199) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. UBS SECURITIES ... 09/20/2019{09/20/2020  09/20/2020 | Expiration. ..1,585,111 | 2,992.07 ... .......... KCYACICT/ [N SRR [DOOORoooooe .1 < 1B e (48,117) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A....... [ A.......cccce. UBS SECURITIES .......coocoviiviiiiciiciiss covvriiinnnns 09/20/2019{09/20/2020  09/20/2020 | Expiration. | .................. ..2,075,941 | 2,992.07 .... (SISRCKZ [N SRR [P 103,797 | oo ....(75,951) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccccc. [ A UBS SECURITIES ... o 09/20/2019]09/20/2020| 09/20/2020 | Expiration. | ...........cccoeee.. ..2,071,511 | 2,992.07 .....] coovevecen 64,217 | oo [ cerreerreriiiirennneens [ v 116,005 | oo ......(84,186) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A.ccccoe. [ A WELLS FARGO ....ooooermrnnrreiirinnies cvvvveisinnns 10/04/2019] 10/06/2020| 10/06/2020 | Expiration. | .......ccoeevvvvees ...6,766,649 | 2,952.01 .....| ceerrrr 161,046 | oo | e | v 301,106 | oo ....(246,926) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A..........cc. BNP PARIBAS NY ......ocoovivivciiiiiins corvvvinnnnns 10/04/2019]10/06/2020 10/06/2020 | Expiration. | ................... .10,462,755 | 2,952.01.....| ........208,209 355,739 ...(272,923) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccoe. [ A BARCLAYS ......ooiimmmnernreveisinnnneess o 10/04/2019] 10/06/2020| 10/06/2020 | Expiration. | .......ccoeevvvvees ..2,019,728 | 2,952.01.....] ceovvvevens 45,646 | ..ooovoeeecrrereiins | v | v 78770 [ oo ...(60,122) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... | N/A.ccccce. [ A BARCLAYS ......ooimrmrermreveisinnnnense o 10/04/2019] 10/06/2020| 10/06/2020 | Expiration. | .......ccoeevvvveer ....1,330,804 | 2,952.01 ..... 33,936 59,219 ....(44,937) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/Accccoe. [ A BARCLAYS ......oooimmmrermreveiisinnneenss oviissneens 10/04/2019] 10/06/2020| 10/06/2020 | Expiration. | .......ccoeevvveeer ...1/488,782 | 2,952.01..... (55,082) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT......... |N/A.cccccc. [ A ROYAL BANK OF CANADA ............ .ccoweeeeeene | 10/04/2019] 10/06/2020] 10/06/2020 | Expiration. | ...........cccoeeeee ...1,204,180 | 2,952.01 ..... ...(47,546) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. WELLS FARGO .... 10/04/2019] 10/06/2020| 10/06/2020 | Expiration. ...2,159,681 | 2,952.01..... ....(95,857) 0002
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.... N/A.. WELLS FARGO .... 10/18/2019] 10/20/2020] 10/20/2020 | Expiration. ...6,238,411 | 2,986.20 ..... ...(212,725) 0002
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Prior Year(s) | Current Year Hedge
Indicate Initial Cost of | Initial Cost of Effectiveness
Counter Exercise, Strike Price, | Undiscounted | Undiscounted | Consideration C| Unrealized | Total Foreign Gain (Loss) | Adjustmentto] Gain (Loss) | at Inception
Description of ltem(s) Hedged, | Schedule| Type(s) party Date of Expiration, Rate or Index| ~ Premium Premium Received o| Valuation Exchange | Current Year's on Carrying on and at
Used for Income Generation or | /Exhibit | of Risk(s) Exchange, Clearing Maturity or | Termination| Maturity or[ Number of Notional Received (Received) (Received) (Paid) on Current Year | Book/Adjusted | d| Increase Changein | (Amortization) | Termination Value of | Termination - Termination
Description Replicated Identifier (a) or Central house |Trade Date| Expiration Date Sale Contracts Amount (Paid) Paid Paid Termination Income Carrying Value | e| (Decrease) BJA.C.V. / Accretion | Recognized | Hedged Item| Deferred (b)
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccc. BARCLAYS .....ooooiiiirimimmiimmmmimmimiiinns aossssannnnns 10/18/2019]10/20/2020| 10/20/2020 | Expiration. | ...........ccc...... 13,834,781 | 2,986.20 .....[ ... 271,853 | ..ooovvvvevevnrerernnnns [ v | e 463,476 | oo ....(346,723) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc. UBS SECURITIES .......coovriiiiriciicricians eoviviinninns 10/18/2019]10/20/2020| 10/20/2020 | Expiration. | ...........cc.c..... ...1,345,284 | 2,986.20 .....| .......... KT [N IV [N 61,200 [ ..ooovvvveviniiiiiniiiinns <....(45,156) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Accccccccc. UBS SECURITIES .......ooveiiiicciiiiciiiss eoviviiinnnns 10/18/2019]10/20/2020| 10/20/2020 | Expiration. | ...........ccc...... ...2,990,004 | 2,986.20 ..... (ST TIN [N IV (DO 152,494 | ..oovvvvvvvvinriirncrin . (111,734) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Accccccccc. WELLS FARGO .....ovvvvrnnnnnnenininciiiins cvveseeesees 11/06/2019] 11/06/2020| 11/06/2020 | Expiration. | ..........cc....... ..1,828,405 | 3,076.78 .....| ... 172,225 | oo | o | i 280,141 (232,901) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccc. CHICAGO BOARD OF EXCHANGE . 11/06/2019] 11/06/2020| 11/06/2020 | Expiration. | ............cc...... 14,460,866 | 3,076.78 .....| ... 269,142 | ..ooovvvverevrrerernnnns [ v | e 462,762 | .o ...(321,229) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc WELLS FARGO .....ovvvvrrnnnnnnnininciiinss cvveieissss 11/06/2019] 11/06/2020| 11/06/2020 | Expiration. | ............c....... ...2,060,396 | 3,076.78 .....| ......... 46,977 82,415 ......(56,502) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CHICAGO BOARD OF EXCHANGE 11/06/2019] 11/06/2020| 11/06/2020 | Expiration. ...1,846,068 | 3,076.78 ....| .......... 51,159 92,304 ...(62,241) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. CHICAGO BOARD OF EXCHANGE 11/06/2019] 11/06/2020| 11/06/2020 | Expiration. ..2,769,102 | 3,076.78 .. 83,380 152,298 ..(101,606) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. BARCLAYS .....cooiimrimmimrirmninirinnns . 11/20/2019] 11/20/2020{ 11/20/2020 | Expiration. ...5,754,863 | 3,108.46 .....| ... 131,499 | ..ooovvvvvvivvierirnis [ e 119,946 ....(162,850) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc MERRILL LYNCH .....cccccoocvvivucvivvcinies o | 11/20/2019{11/20/2020 11/20/2020 | Expiration. | ............c.eeeeee 13,155,087 | 3,10846 .....| ........ 249,947 | ....ocvvvvrevrrerernrnns [ o | e 427,519 | oo ....(287,538) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc. MERRILL LYNCH .....ccccooecvvvvivvivvcinies o | 11/20/2019{ 11/20/2020 11/20/2020 | Expiration. | ............c..eee.. ...1,220,961 | 3,10846 ..... 30,542 53,721 .....(35,328) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Acccccccccc MERRILL LYNCH .....ccccoocvvvvuivivvccrass v | 11/20/201911/20/2020( 11/20/2020 | Expiration. | ............c.eeeeee ...1546,510 | 3,10846 .....| .......... 40,983 | oo [ e | s 72,687 | oooooevevvvviiririinninns (47 474) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ Accccccccccc MERRILL LYNCH .....cccccoovvvvvicvivicinies e | 11/20/2019{ 11/20/2020 11/20/2020 | Expiration. | ............cceeeeee ...2,324,755 | 3,10846 .....| ........... VPN (3 [ [N (SO 132,509 | coovvvvvvviceriiricii .....(84,610) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.cccccce. BARCLAYS ... aossnvannnens 12/06/2019] 12/06/2020| 12/06/2020 | Expiration. | ...........c....... L 1179,461 | 3,145.91 L] 167,999 | s [ i | s 198,717 | oo ....(186,087) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A........ [ A.......ccece. CHICAGO BOARD OF EXCHANGE . [12/06/2019] 12/06/2020| 12/06/2020 | Expiration. | ................... 13,842,004 | 3,145.91 .....| ... 270,090 | .ooovvvevevevvverererens [ e | e LK AT ....(287,302) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........c.ee. CHICAGO BOARD OF EXCHANGE . 12/06/2019] 12/06/2020| 12/06/2020 | Expiration. | ................... ...1572,955 | 3,14591 ... ....... 47,682 86,515 ...(51,201) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A CHICAGO BOARD OF EXCHANGE . [12/06/2019] 12/06/2020| 12/06/2020 | Expiration. | ................... ...1,258,364 | 3,145.91 ... 33,362 59,144 ...(35,621) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. CHICAGO BOARD OF EXCHANGE 12/06/2019] 12/06/2020 12/06/2020 | Expiration. 943,773 | 3,145.91 ... P R00Z (Y ISR [BRO 48,603 (28,989) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. CHICAGO BOARD OF EXCHANGE 12/06/2019] 12/06/2020 12/06/2020 | Expiration. ..1,258,364 | 3,14591 .. 28,834 50,336 (30,769) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT. N/A.. CHICAGO BOARD OF EXCHANGE 12/06/2019] 12/06/2020 12/06/2020 | Expiration. 943,773 | 3,14591 .. .24,079 ..42,411 (25,689) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT..... N/A.. BARCLAYS ......oomrinmnasirmiaririnnns . 12/20/2019]12/20/2020| 12/20/2020 | Expiration. ..6,094,731 | 3,22122...... ...131,646 ....(124,850) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A.......cc.ee. CHICAGO BOARD OF EXCHANGE . [12/20/2019] 12/20/2020| 12/20/2020 | Expiration. | ............c....... 12,562,758 | 3,221.22 .....| ... 248,875 | ooovvveveveveverirenens [ v | e 427128 | oo ....(238,638) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... |N/A......... [ A........ccee. MORGAN STANLEY ....ooovvvvvvvvviiriinns comvvvannnens 12/20/2019]12/20/2020| 12/20/2020 | Expiration. | ............c....... ...1,600,734 | 3,221.22 ..... 52,024 96,044 ...(50,094) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A........ [ A....ccccc.c. CHICAGO BOARD OF EXCHANGE . [12/20/2019] 12/20/2020] 12/20/2020 | Expiration. | ................... ..1610,610 | 3,22122 ... .......... 46,082 82,945 ...(44,296) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEX PRODUCT.......... IN/A....... [ A.........c.. CHICAGO BOARD OF EXCHANGE . [12/20/2019] 12/20/2020] 12/20/2020 | Expiration. | .................... ..1,288,488 | 3,221.22 ..... 35,062 62,492 (33,643) 0002.
EQUITY INDEX CALL OPTIONS. | EQUITY INDEXPRODUCT........ |N/A.... [A.......... CHICAGO BOARD OF EXCHANGE . 112/20/2019] 12/20/2020] 12/20/2020 | Expiration. f .............c..... | ....... 966,366 | 3,221.22.... 22,134 ....38,655 cn(21,275) 0002.
0015999999. Total-Purchased Options-Hedging Other-Call Options and Warrants ....13.981,545 0 0 |..20578368 0 KX) (21,114,735) 0 0 0 0 0 XXX
0219999999. Total-Purchased Options-Hedging Other. ....13.981,545 0 0 ..20578368 0 KX) (21,114,735) 0 0 0 0 0 XXX
Total Purchased Options
0439999999. Total-Purchased Options-Call Options and Warrants ....13.981,545 0 0 ..20578368 0 KX) (21,114,735) 0 0 0 0 0 XXX
0499999999. Total-Purchased Option ....13.981,545 0 0 ..20578368 0 KX) (21,114,735) 0 0 0 0 0 XXX
Total Written Options
TOTALS
1709999999. Total-Hedging Other. ...13,981,545 0 0 ..20578368 0 KX) (21,114,735) 0 0 0 0 0 XXX
1759999999. TOTAL. 13,981,545 20,578,368 | ..o, (U 0% MVA RN A)] E— 0 XXX
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Annual Statement for the year 2020 of he ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 2

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

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

Code Description of Hedged Risk(s)

A Equity Index

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

0002 Hedges crediting rate for fixed indexed annuity products linked to the S&P 500 index




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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

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

E20, E21
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master | Support Contracts with Contracts with
Agreement| Annex | Fair Value of Acceptable | Book/Adjusted Carrying | Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Over-the-Counter NAIC 1 Designation
BARCLAYS .. \% 2,295,514 2,295,514 2,295,514 2,295,514 0
BNP PARIBAS NY Yoo | Ve | e [ e 377,540 377,540 377,540 377,540 0
CHICAGO BOARD OF EXCHANGE ........... |\ I ....10,227,604 10,227,604 .10,227,604 10,227,604 0
CITIBANK ..ottt Y T1,800 [ oo [ e 71,800 71,800 71,800 0
CREDIT SUISSE ....ovvvurvmirierierieeneriesisesienienes Y. 35,073 | oo | e 35,073 | oo 35,073 35,073 0
MERRILL LYNCH Y 474,600 474,600 474,600 0
MORGAN STANLEY ......ccccovvmerinnns Y. 762,938 802,938 762,938 0
ROYAL BANK OF CANADA ....... | FI [ SR 178,599 178,599 | .ooooirieeivcireisninns [ s 178,599 0
SOCIETE GENERALE ..o Yoo | Yoo [ [vvrnernnsnennnenenn81,780 [ [vvrrcieiinnneenn87,780 87,780 | e [ s 87,750 0
WELLS FARGO ...ttt sttt Y. 4,161,367 4,161,367 4,161,367 ...4,161,367 0
0299999999. Total NAIC 1 DeSIGNAtION. .......cuveruirerirerirssissserssene s 18,712,784 0 18,672,784 18,712,784 ..18,672,784 0
0999999999. Gross Totals... ...18,712,784 0 18,672,784 18,712,784 ..18,672,784 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 ...18,712,784
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I, Vorlv)
Collateral Pledged to Reporting Entity
MORGAN STANLEY. CASH BANK OF NEW YORK (141003).....cvc1ucertressseserssensseessemssesssesssesssssesssssssssssssssensensssssssnssssssssssenes | seessssssssssssssssssesas 40,000 | .o 40,000 XXX e [
0299999999, TOAIS.........ovuuririiiiiiieiieiiesi sk bees 44k iR b E LSRR LSRR bbb bbb LieL L e R b LRSS | bt 40,000 | oo 40,000 XXX XXX XXX
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Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E24, E25, E26



Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
PNC Bank PHESDUIGN, PA......ooivieiierisisess s sssssssssssssssssssssss | oseeees (4,965,192) | XXX
Bank of New York Mellon New York, NY. 5 536,386 | XXX
Cash Held With SECUNEIES ON DEPOSI...........vvererrerrirrisriseiseiseesessessssissississiies sessssssssessesesessessessesssss s st ses et ssess st st st st s bbb ssassassnssnsssssessessessessassas | sesessns 13,714 | XXX
The Neighborhood National Bank. NGtONAI City, CA......ouuiireiieireireineiiei e | eeeines 0.35 1,145 100 100,000 | XXX
0199999. Total - Open Depositorie: XXX | XXX 1,145 105 (4,315,092) | XXX
0399999. Total Cash on Deposit. XXX | XXX 1,145 105 (4,315,092) | XXX
0599999. Total Cash XXX XXX 1,145 105 (4,315,092) | XXX

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

1. January 1,190,033 | 4. April (2,011,179) | 7. July 1,162,555 | 10. October. (850,585)
2. February. 316,146 | 5. May. 162,285 | 8. August 1,837,728 | 11. November. (645,653)
3. March 6,946,784 | 6. June. 2,541,010 |9. September. 1,193,627 |12. December. (4,315,092)

E27
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Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY

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
Exempt Money Market Mutual Funds as Identified by the SVO
31846V 41 9 | FIRST AMERITRS OBG Vi.....iiuiituiiuiiuiisneieeitse ittt 8 8148588841888k seebs Hieeb b e bbb bbb bbbt 510 I 08/04/2020................ 0.010 | oo | 0 0
825252 40 B | INVESCO TREASURY INST.....coutiuuiuumeesueesseeseesseessesssesssesssessesssesss st essss s ss e84 888848888 12/30/2020................ 0.010 89,954,676 817 278,574
8599999, Total - Exempt Money Market Mutual FUNAS @s IAENGIEA DY B8 SVO............uiiiiiiiiiii 10 11111181 L1111 89,954,676 817 278,574
All Other Money Market Mutual Funds
608919 47 8 | FEDERATED HRMS GV O SEL.......cuuuiiiuiimiirmiiisiisseiesesssesssssise s sssessse st sses st s 8581518888158 b ke bbb b e S4seb b e bR b s bbbttt 510 S 12/15/2020................ 0.010 | oo | 103,464 | vooooeoeeeoeeeoeeeee 1
SA0000 56 0 [ BBAT TRUST DEPOSIT......ouvuuierueruesseesserssessseessseessesssessesssess et et ss st s s bse 8880448888888 8888488808 b Rk R s e84 R R R bR R bbb 510 12/01/2020................ (O1V R I 7,044
8699999. Total - All Other MONEY MArKEE MULUAI FUNDS............o...uuiiiiiisseeiiiss st E 4811801000 E L0811 | 110,508 | wovooooeeeeeeeeeeoeeeeee 1
8899999. Total-Cash Equivalents L L e | 90,065,184 817
Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 0 1= 0 1C e 0 1D s 0
1E 0 TF e 0 16 e 0
2A 0 28 . .0 2C .. 0
3A 0 3B .. .0 3C . 0
4A 0 4B .. .0 4C .. 0
5A 0 5B .. .0 5C .. 0
6 0




Annual Statement for the year 2020 of the ANNUITY INVESTORS LIFE INSURANCE COMPANY
SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... . . .
4. ArKansas.........coocovvrrereneeneen AR | i O.... | LIFE INSURANCE........... 278,636 ....305,423
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT v
8. Delaware
9. District of Columbia . . . .
10 Florida......cooeveeviniiercnenics FL|..... B.... [LIFE INSURANCE........... 124,963 | ....cooovvvinne. 137,599
PR 7T o OO GA ... B.... | LIFE INSURANCE........... 34,990 | .o 38,528
12.  Hawaii HE| s | e
13.  Idaho........ ID [ oot | et
14.  lllinois IL|..
15.  Indiana IN|.. .
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY].. . .
19, LouiSiana.......cccvvveverirernririnend LA | ooiiiiee | et
20.  Maine... ME|..
21. Maryland MD|.. . .
22.  Massachusetts..........cccoceerrrnnee MA| ... B.... | LIFE INSURANCE........... 499,853 | ...coovvrvrrinns 550,394
23.  Michigan....
24, Minnesota..
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29. . | LIFE INSURANCE........... 215,000 ....228,184
30.  New Hampshire. N s | e
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | LIFE INSURANCE........... 203,282 ....214,962
33.  New York e | e
34, North Carolina... . |LIFE INSURANCE........... 411,000 | .ovoerirrinns 442,902
35.  North Dakota. .
36. . |LIFE INSURANCE........... 5,154,617 6,055,447
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island e | s
41.  South Carolina... . | LIFE INSURANCE........... 177,105
42, S0Uth DaKOt.......cvurereerirereenceeSD | s | e
43, TennesSee........cccevevrerirerennns
44,  Texas
45,
46. e | e
47.  Virginia... . | LIFE INSURANCE........... 535,000 ....567,806
48, WaShinGtoN. ..ot WA | s | ottt
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. . . .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 5,154,617 6,055,447 2,479,829 | oo 2,674,556
DETAILS OF WRITE-INS
BBOT. oot | frereineis | eeee e
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above)........cc.cocveiiiiiiniians XXX XXX 0 0 0 0

E29
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