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Annual Statement for the year 2021 of the NATIONWIDE GENERAL 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.......ovvrvrreieiiesiseieiessssssesesessessssssssessssssessessesens | seveessesens 58,967,477 | .oevvrernnn 131 | 58,967,478 | ...cvvvverererrerierienes [ errreienne 58,967,478 | ... 13.1
1.02 All Other GOVEIMMENLS..........ccuiveirierieiesiesesesesesessesssssessessssssses | cerssesessssssssssssssessnnss | eesiessesssnsnss 0.0 | ooveeeeeeeeveieneens [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. [ cooveveeeeveveivciieeinc | cerveiiennennn 0.0 | oo [ | e (0] I 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAranteed............cceueveieicversieressessieieseesesseenes | evveseinnnad 6,719,608 | ...cccoovvuvn 15 |, 6,719,608 |..coovererereerieiiees | e 6,719,608 | .......cco....... 15
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., Non-GUaranteed.........c.cocueveiveuerereseese e sessssssessenes | seseesinnns 85,228,685 | ... 19.0 | v 85,228,685 | ....coovverereirererienes [ e 85,228,685 | ............... 19.0
1.06 Industrial and MiSCEIlANEOUS...........c.ocvrverueerreirereireeiseieeeseeieeeeeseas [ eeveeeans 268,396,585 | ............... 59.8 |.......... 268,396,588 |......cccoererrrerrererenns [ e, 268,396,588 | ............... 59.8
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)....
2.02 Parent, Subsidiaries and Affiliates...........c.ccvevieeeirereieiieeeeieea
2.03 Total Preferred StOCK.........covviveieieriiieeseee e
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ........cc. | coeereneenenrnninininn | e 0.0 | oo v | e (1] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .............cccvvvereenn.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............cccoceveeviveirerrirerenaen,
3.05 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).......cccouverninrneseisrnsssisesesssssessssnnes | vevversesnnennes 50,015 | covvreernnnn (VX0 1 I 50,015 [ .ooeverrererernnrnireins | vernrinnireienns 50,015 | oo 0.0
6.02 Cash Equivalents (Schedule E, Part 2)...........ccooveevernrneneieiieeinnens | ovrveninnns 23,252,158 | covoerrriennns 52 | 23,252,158 | .coovveevveerensriieninnes [ erereineens 23,252,158 | ovvrrrerrennns 5.2
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans (ORI
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............[ cc.cc....... 23,302,173 | cevvererernns 52 [, 23,302,173
7. COMTACE LOBNS.......oovvivciieicrisicie st tess et ssssss s ssessessnss | nsssessessnssssssessssesssnss | sesessesssssens (00
8. Derivatives (SChedUlg DB).........ccccevuriererreiieisissinsessssessssssssessssesssssens | cosssesssssssssssessssessnnss | sesiessessnssnens (00
9. Other Invested Assets (Schedule BA).........ccoocveeevcreeereeeeeeeesseseeens | ceeveieninnd 6,413,669 | ..coovvrernn 14 |, 6,413,669
10. Receivables for SECUMHES. ........ccvverrieierseiieiesss e sesssssssesssnes [ sresssssisssesssssssesssnsens | oesiesssssnss (00
11. Securities Lending (Schedule DL, Part 1).......cccoceeeverernerieiesnsiieiienienes [ eoneevesissessssissessniens | coevvesssssnen (0
12. Other Invested Assets (Page 2, LiNe 11).......ccovveverernniesrnnseiesiessseniens [ersersesissesssssesssesessees | osseessesreerses0a0 [ eooiisisiissssississaneas
13. Total Invested Assets 449,028,197 449,028,201
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Annual Statement for the year 2021 of the NATIONWIDE GENERAL 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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Annual Statement for the year 2021 of the NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA.........c. ittt sttt s s s E ettt
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 1,209,704

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 991,700

6,050,897

2,201,404

3. 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

4. ACCIUAI OF QISCOUN.......ovoeieceeececicteee ettt b s bbb bt s et s s s s s A bbb s s s b s bbb s s e s s s st et s s st s b et e s e ss et et s sttt s s baes
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 13 ...ttt bbb st a et s sttt a e s s saes e

5.2 Totals, Part 3, COIUMN O.........vuieieiieecteee ettt ettt e sttt st en e bes s sse s s sneenas

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

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt bbbt bbb
9.2 Totals, Part 3, COIUMN T4.......oiiiieie ettt ettt bbbt

1,838,629

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15.......ociiices sttt bbb r s
10.2 Totals, Part 3, COIUMN T1.. ..ottt bbb b bbbt r s

0

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10).........cccccerrerererirerieiesseie sttt baees
12, Deduct total NONAAMILE GMOUNTS..........c.iuiireiieticiiir bbbt

13. Statement value at end of current period (LiNE 11 MINUS LINE 12)........ccviiiieiiiieieisciese sttt sttt b bbbttt

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHOT YEA. ...t isessssssesssessssssessee s st ss st sse st s s s st es s s E e s st es sttt
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

ACCIUAL OF QISCOUNL......vecvvveirieiscisesies sttt s8££ 8848 R e b s en

> wDn

Unrealized valuation increase (decrease):

A PAMET, COIUMN 12, .t 734,917
4.2 Part2, SECtion 1, COIUMN 5.ttt

4.3 Part2, Section 2, COIUMN 3.t s

44 Partd, COIUMN TR

6,413,672

6,413,672

344,545,819

147,643,857

595,454

734917

Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes

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

© N o o

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

(242,934)

72,874,784

2,168,152

9. Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
94 Part4, Column 13

0

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ccvueirieciiieeiciie s

)

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10
12.  Deduct total nonadmitted amounts......

13. Statement value at end of current period (LIN 11 MINUS LINE 12).........cccieieiiieieecieie ettt sttt s a bbb s bbb bbbt

Si03

1,078,191

419,312,368

419,312,368




Annual Statement for the year 2021 of the NATIONWIDE GENERAL 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... ....58,967,478
Governments (Including all obligations 2. Canada........
guaranteed by governments) 3. Other COUNTIES........ccuevereies [ ererrseeieiseresesisiesesessenisnens | one
4. Totals...............
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ...t | ereiisieseiisiesesssississenersnies | erresiesissessesssssssssesserssseniesins | eriesessessessessssassesessstesessntens | srossessesisssstes st st ens st enaenaens
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtalS. ... | e 6,719,608 | ...ccoivviieren, 7,329,713 | oo, 6,947,856 | .......cccurne. 6,125,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals. ..o | e 85,228,685 | ...ocooivieririinan 89,447,621 | ..o, 86,321,274 | .o, 82,319,731
Industrial and Miscellaneous, 8. United States..........cccovcvvercees | covvivvirniies 244,082,487 | ....coovvvrrrnn. 256,645,103 | ...cccovvvrrinne 246,054,216 | ....oovvvcrnnen. 240,500,128
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada.......ccooceveuieieieieiens | e 8,149,105 | .ooveverirerans 8,220,187 | oo 8,122,531 | oo 8,109,141
and Hybrid Securities (Unaffiliated) 10. Other COUNMES.....cccvrvmereenns | crerrersrrernrieecnns 16,164,997 | .ooovvvrririinnnns 16,894,204 | oo, 16,068,552 | ..ooovvrvererieinens 15,704,904
11, TOtalS. oo | i 268,396,589 | ....coovruririrnnns 281,759,494 | .o, 270,245,299 | ..ooovviriris 264,314,173
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds....
PREFERRED STOCKS 14. United States...
Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other Countries
17. Totals...
Parent, Subsidiaries and Affiliates 18. Totals......cocvvineinniennes
19. Total Preferred Stocks..
COMMON STOCKS 20. United States...............
Industrial and Miscellaneous (Unaffiliated) 21. Canada........
22. Other Countries...........ccc.....
23. Totals......coveviiiiiiiiinisiini | i 0 s 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAIS......veiieiieiicisiiiciieis e | s | srrenni e
25. Total Common StOCKS.....ees | oviiiiiiiniiiiicissisiian 0 [ o 0 [ oo 0
26. Total StoCKS......cnrermrersernsenns | i 0 [ oo (O R 0
27. Total Bonds and Stocks...... | ....ccccouvvennces 419,312,360 | ..ooovvrvrrirnnns 439,537,598 | ...ovvvvrerii 421,035,188
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Annual Statement for the year 2021 of the NATIONWIDE GENERAL 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)

1.1

1.2
1.3
1.4
1.5
1.6
1.7

U.S. Governments

............... 2,923,775

2.1

2.2
2.3
24
25
2.6
2.7

3.1

3.2
3.3
3.4
3.5
3.6
3.7

Totals..

U.S. Political Subdivisions of States, Territories and

Possessions, Guaranteed

Totals

5,015,790

5.1
5.2
53
5.4
55
5.6

U.S. Special Revenue & Special Assessment Obligations,

etc., Non-Guaranteed




90IS

Annual Statement for the year 2021 of the NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

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

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

Industrial and Miscellaneous (unaffiliated)

11,427,792
6,803,189

....24,657,480
....53,487,399
4,641,205
1,389,770

6,250,714
8,275,225

3,736,628
6,750,052

94,758,035
97,344,528
20,369,978

59,086,159
122,069,152
12,109,504
149,032

43,071,200
23,621,039
5,688,539
2,601,963

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 2021 of the NATIONWIDE GENERAL 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
11,1 NAIC Tocreeerneseeeseseseeensssssessessessssssssnesnensenns | (0)e00. 24,569,395 | ... 134,396,441 |............. 61,779,078 |............. 25,801,488 |....cccooene. 6,526,727 | oo (V1N 253,073,129 | o804 | XXX i | XXX | e 210,001,930 |.ccovvvuvnes 43,071,200
11.2 NAIC 2uccercseeneeensssenesssssessssnsesssssssssssesens | (@)errenr.6,803,189 | e 70,374,327 ...53,487,399 | ... 8,275,225 |...ovvvvnns 6,750,052 | c.ovvvreiirrieieiinns 0 e 145,690,192 | oo 34T | e XXX e [ XK e e 122,069,152 |............. 23,621,039
11.3 NAIC 3... ..13,156,837 |. 4,641,205 | . .0 . 17,798,042 12,109,504 |.. 5,688,539
114 NAICA.....ieeseenseenesssesssnssssssessensessessesnns | (@)erirnnen020,295 | e, 740,930 |..coovvnene. 1,389,770 | oo (01 SR RRRORROT 0 ISSURRURRRORRPRRIR | B IR 2,750,995
11.5 NAIC5 0 | 0 .0
11.6 NAIC B..veecreereeceneseenesessseneessseseessssensesses | (Qereenrieisinninnenn0 |0 |0 | i 0 .0
117 OIS oot | freesenieeens 31,992,879 |...........218,668,535 |..........121,297,452 | ............. 34,076,713 58
11.8 Line 11.7.:a5@ % Of COL 7..veviieeieiieeisisissssnsssessssssnsssnes | oversnssisnsnsenneas 7.6 | o2 | 289 | i 8.1 | 32 | evivieinnierieineennnd0.0 | e 100.0
12. Total Bonds Prior Year
12,0 NAIC T | ceesnssennes 27,496,643 | ........... 117,323,692 ....59,976,719 1,898,747 8,885,514 | [ ) 0.9 GO PR XXX vovverens [ rre0enn223,581,315 | o649 | 182,167,215 |............. 41,414,100
12.2 NAIC 2 2,303,351 | .o 38,683,817 10056,357,360 [ ..o e e | enennn XK [ XK [0 97,344,528 | 283 [ 89,845,849 |............... 7,498,679
12.3 NAIC3 ...9,922,228 1047750 | oo | e | ceeneeeeeneseenensnnnees | senenene XK erivnenens [ eeerreen e XX [ e000000000020,369,978 | 5.9 [ 16,030,895 |....ccoevne.. 4,339,082
124 NAICA4...
12.5 NAIC5
12.6 NAIC6
12,7 TOAIS. ..ottt enes | ceveesesennes 29,799,994 ...11,898,747
12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiiiiciisiisesrsnssissisisninnins | svessesesenssssssesenas 8.6 | 9 | 368 | 35
13. Total Publicly Traded Bonds
13,1 NAIC Tt | ressenineens 23,159,723 |........... 113,933,254 |......ccouu 42,052,287 |......c...... 24,329,940 |...ccovvveenee 8,526,727 | ..o | ceveieens 210,001,931 | oo 50.1 | 182,167,215 | oo 52.9 | . 210,001,931
13.2 ....6,498,235 |............. 62,798,543 ....40,442,401 108,552,003 | ..o [ 122,069,152 | ..o 291 [ 89,845,849 | .....coovviiene 261 | 122,069,152
13.3 NAIC 3ot | e esi st | seeeeneienines 8,165,082
134
135
13.6
137 TOtAIS..c..ercrrcrreceeenssssneneesneeenns | cnneeeenen i 20,007,958 | v, 184,896,879 30,107,910 13,078,730
13.8 Line 13.7asa % of Col. 7..... ..53.7 .87 ..3.8
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccocvcvivicis | overerereeererecct I | i, 441 0.2
14. Total Privately Placed Bonds
141 NAIC 1ot | eniesineiens 1,409,672 |............. 20,463,188 |............. 19,726,791 | ..covvenneee TAT1549 | oo e [ e 43,071,200 | v 10.3 | 41,414,100 | oo 12.0 [cven. )0, OO O 43,071,200
14.2 NAIC 2. eesseiseseesssenssesssssesssnsnnens | coessnesneeneenns 304,954 | i 7,575,783 ....13,044,998 22,497,255 | 198,049 | | e 23,621,039 | oo 5.6 | 7,498,679 | .o 2.2 | ) 0., CON S 23,621,039
14.3 4,991,755 ..696,783 |.. ..5,688,538 4,339,082 5,688,538
14.4 ...740,930 |. 1,240,738 |.. 2,601,963 | .o 08 | 2,601,963
145 NAIC 5.ttt | rebsess st esinees | eteessent ettt | senierne e | o w0 0.0 003,250,000 | 0.9 i XXX s [ s 0
14.6 s w0 e 0.0 0 0.0 [ XXX [ 0
T4.7 TOAIS....eecrecec i | s 2,334,921 | .o 33,771,656 |............. 34,709,310 |..cocorirnrnee 3,968,804 | ...covvrininne 198,049 T40 | o 179 1. 56,501,861 | oo 164 | ) 0,9, OO S 74,982,740
14.8 Line 14.7 as a % of Col. 7..... . 3 ..45.0 .46.3 R .03 100.0 ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........cccvivrninne | cornrrerrernninninnenas 0.6 | oo 8.1 | s 8.3 | s 0.9 | s 0.0 (AT D 0., ST PRI 0,0, ORI PR, 0,0, CRUTITI DURINTD, 0,0, CONITITR RN 17.9
(@) Includes $.....74,982,740 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year of bonds with Z designations and §......... 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includess.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

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

.0

NAIC 2§

0; NAIC3S.......

0;

NAIC 4§

0;

NAIC5$

0;

NAIC 6 §.

...... 0.



Annual Statement for the year 2021 of the NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE D - PART 1A - SECTION 2

Commercial Mortgage-Backed Securities.....

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 3 4 5 6 7 8 9 1 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Total Column7asa | Total from Column Total Total
Distribution by Type Through 5 Years | Through 10 Years | Through 20 Years Date Current Year % of Line 11.08 7 Prior Year Publicly Traded Privately Placed

. U.S. Governments

1.01 Issuer Obligations 42,304,092 |............10,334,647 |. 2,923,775 |... XXX... 58,557,913 ..57,890,505 58,557,913

1.02 Residential Mortgage-Backed Securities... 226,549 | oo | e XXX 409,564 ...666,406

1.03 Commercial Mortgage-Backed Securities..... XXX e |0 | 0.0 |

1.04 Other Loan-Backed and Structured SECUMHES............cuvveeiurirricrniiniiins [ ernernisnsnnisnsnnsinnns [ nrensessssnsessssnsessenns | eosessssnssessssssenssssssnss | soenssessssssssssssssessensees XXX... s | ovensenensesnenen0:0 | . ..

42,530,641 |.....co..... 10,334,647 |...ovennne 2,923,775 0,0, SR IO 58,967,477 | oo 141 | 58,556,911 | .ooovovrnrirennnen 17.0 | 58,967,477 | .o 0

2.01

2.02

2.03

2.04

2.05
. U.S. States, Territories and Possessions, Guaranteed

3.01 IsSUEr OblIGAtioNS.........couveieeicririeeiiee e

3.02 Residential Mortgage-Backed Securities...

80IS

4.01
4.02
4.03
4.04
4.05

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

Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.

5.01
5.02
5.03
5.04
5.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

............ 10,101,520
............ 10,965,823

32,091,749
53,136,937

............ 23,817,556
............ 41,433,022

32,091,749
53,136,936

6.01
6.02
6.03
6.04
6.05

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

..17,390,481

36,071,406

............ 84,175,853

268

,396,588

7.01
7.02
7.03
7.04
7.05

Hybrid Securities
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..

8.01
8.02
8.03
8.04
8.05
8.06
8.07

Parent, Subsidiaries and Affiliates
Issuer Obligations
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities..
Affiliated Bank Loans - Issued
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Annual Statement for the year 2021 of the NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

Distribution by Type

1
1 Year
orLess

2
Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
No Maturity
Date

7
Total
Current Ye

ar

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

9.
9.01

SVO Identified Funds
Exchange Traded Funds Identified by the SVO.........ccconiivniniinnin.

........................ 0.0

........................ 0.0

10.
10.01
10.02
10.03

Unaffiliated Bank Loans

Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - ACQUIrEd............ccceverieievniiinnnieisiesersenis
TOtAIS. ....vcvvecvcice et

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year

1SSUET OblIGAtIoNS.........cvucveieiirieisere e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds....
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

Line 11.08 as a % of Col. 7

............ 11,588,852
............ 11,648,267
2,322,143 |.

.......... 311,041

812

............ 59,649,797

..36,071

..12,549,344

,406

.......... 273,077,760
............ 57,598,383

....5,934,623 |.

.13,276,779

12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds..........cocoevrvivrrernnnes

Affiliated Bank Loans.....
Unaffiliated Bank Loans.
Totals.....coovveirirreriiis
Line 12.08 as a % of Col. 9

1

13,401,780 |.
12,262,324 |.

5,695,180

244,747,336
..51,459,129
.20,716,774
..21,622,580

,799,994 |.

...................... 2.0

,885,514

13.
13.01
13.02
13.03
13.04
13.05
13.06
13.07
13.08
13.09
13.10

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities.
SVO Identified Funds
Affiliated Bank Loans.
Unaffiliated Bank LOANS...........ccooviiieiniiierieeeeeeseeesse s
Totals
Line 13.08 as a % of Col. 7.......
Line 13.08 as a % of Line 11.08, Col. 7, Section 11.......ccocovnrririnne.

.......... 155,281,872

24,379,003 | ...

74,573,032

11,203,673 |.

............ 10,288,631
2,790,099

.......... 273,077,761

..57,598

,383

.............. 5,934,623
.............. 7,718,851

.......... 219,246,976
v 48,618,975
............ 11,433,640
.............. 8,744,369

.......... 273,077,761

..57,698,383 |.

14.
14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
ISSUET OBlIGAtIONS. .......vecvirieciieie e
Residential Mortgage-Backed Securities.
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS........ccoveveviicreieiieerseees e
Affiliated Bank Loans
Unaffiliated Bank Loans....

Line 14.08 as a % of Col. 7...
Line 14.08 as a % of Line 11.08, Col. 7, Section 11

.34

............ 33,771,658
...45.0

.............. 3,968,804
..... 53
..... 0.9
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

Si10, SI11, SI12, SI13, SI14
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Annual Statement for the year 2021 of the NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)

1. Book/adjusted carrying valug, DECEMDET 31 O PHIOr YEAI.......c.cuiuiieieireieieisetese ettt s s snts | sebessessssessessesen s bbb es bbbt s st nsenae B4,242,944 | ...t | esies et ettt nrens | ebstesaes et es bt s bbbttt 64,242,944
2. Cost of cash equivalents acquired ....246,390,337
3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCIVEd ON QISPOSAIS............ccuueveiiireiiiiteieeie sttt s e bbb s et s et ss s b bbb s s e s bantes | bebsssesesssesessssesesssssebessssesessnsebenansenas 287,381,123 | oottt eaes | sretes et bbb b e s bbb st s s s s s etebenne | Sabaebesasetetasetetes et s e et e s s s b s benan 287,381,123
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 | ettt ettt ettt n s ea et s srerensnnenes | eretssssetesseresessssetesanseres s eaebensesesessesetessnsenessnseteranne | 4bessetesssesesasseteteseaes et et et et e eAe s s At et s et s s st etennaene
12. Statement value at end of current period (Line 10 MINUS LINE 11)......vivieiieiriciiiesesieiietee et ssessseseessbsssesesbssessessssns | eesessessssssssssssssssssssssssssesssssnsessessssassenas 23,252,158 | ..ot 0 ] o (O O 23,252,158
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns Qualified Cash Pool
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt.3
NONE

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 2021 of the NATIONWIDE GENERAL INSURANCE COMPANY

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

SCHEDULE BA - PART 1

1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
EC Riverwalk 3 LLC........c.ivveiieciicceeeciecniienns | s New Orleans............. LA..... Enhanced Capital State HTC Fund LLC............. | covveovvvvericeens 12/29/2017| ............ 2,517,268 667,072 667,072 | - oo | e (930,544) | - oo | e - - 0.290
Model Tobacco Development Group LLC..........cccccovee. | cvvvnnes Vienna.......ccoocee. VA..... Model Tobacco Master Tenant LLC.........cccooeee | ovivviiniinns 10/27/2020] .....cocooee | v 1,048,251 258,867 258,867 | - oo | e (644,621) - S | 0.090
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated 3,565,519 925,939 925,939 ....(1,575,165) | .. 0 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Alliant Tax Credit Fund 110 LP State..........ccccccouvvinens | corvi Calabasa: CA.... Alliant GP 110 LLC 11152021 ..o | s 1,209,704 | ........... 1,209,704 | ......... 1,209,704 | - e R s [ - 2,359,648 99.990
Nationwide State Tax Credit Fund IIl RBC Tax Credit
Fund 104LLC ... Cleveland.................. OH..... RBC Tax Credit IV LLC 10/30/2019] ...oovvvees | o 4,770,180 | ........... 4,278,025 | ....... 4,278,025 | - oo | o (253,190) | = oocvvovicienns | o - NPT P 30.000
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated.. 5,979,884 ..5487,729 | ......... 5,487,729 | ....ccococe 0 | . (253,190 0 0 2,359,648 XXX
4899999. Subtotal - Unaffiliated 9,545,403 | ..........6,413,668 | ......... 6,413,668 .0 | ....(1,828,355 0 0 2,359,648 XXX
5099999, TOAIS.......oooveereeeeseceeeseeeseeesee s eesse sk SRk iR 9,545,403 | ........... 6,413,668 | ......... 6,413,668 | .....cooovvvrnnn 0| ...(1,828,355 0 0 2,359,648 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A 1A 0 1B 0 1C D .. 1E . 1F . 1G .
1B. 2A 0 2B 0 2C
1C. 3A 0 3B 0 3C
1D. 4A .. .0 4B 0 4C ..
1E. BA 0 5B 0 5C 0
1F. B 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

803

1 2 Location 5 6 7 8 9 10 1
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition jAmount of Encumbrances| Ownership

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

Caritas Center LLC Richmond .| CARITAS Structure Inc................. 04/09/2019. 7,965 | oo | e 13.900

Dominion Arms SP LLC. Norfolk .| Dominion Arms SP MM LLC..........ccccevvvnnee 12/12/2018. 1,994 | oo | e 34.330

EC Riverwalk 3 LLC........cooviiciiiinicsieecssiiees New Orleans. Enhanced Capital State HTC Fund LLC e 12/29/2017. 970,437 | oo | e 0.290

Model Tobacco Development Group LLC Vienna Model Tobacco Master Tenant LLC................. 10/27/2020. 0.090
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated 991,385 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

Alliant Tax Credit Fund 110 LP State. Calabasas..........ccvrvriveriieiieiseissies s CA..covvve Alliant GP 110 LLC........ovvvvrrennee 512021, | v | v 1,209,704 | i | e | i 99.990

Twain GA LIHTC Master Fund | LLC SELOUIS. .t MO........... Twain LIHTC Manager Corp..... 12/26/2019. | .. 315 | oo | e 30.000
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated ettt ettt et et ets | eesebseeesietset et st et et et en s sttt ettt ettt anee 315 0 XXX
4899999. Subtotal - Unaffiliated 991,700 0 XXX
5099999. Totals.... 991,700 0 XXX
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SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
Caritas Center LLC Richmond............cc...... VA.. | Fully Amortized.... . | 04/09/2019. | 12/31/2021. ....(7,965) ] - (7,965)| - ... 0
Dominion Arms SP LLC... Norfolk VA.. | Fully Amortized.... .| 12/12/2018. | 12/31/2021. ..(1,994)] - (1,994) | - 0
Laurel Hill Venture LLC..........ccooooiiniiiiiiisiniissniccsccsscii Madison............c......... WI.. | Distribution............cccoocucnnnnns 12/15/2015. [ 12/31/2021. | - ooccvvvvvcenen. - 0 0 1,884
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated... 0 0 [ s (9,959 0 0 (9,959) 0 0 1,884
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Twain GA LIHTC Master Fund I LLC.... . ISt Louis... |MO. |Fu||y Amortized.... . 1 12/26/2019. | 12/31/2021. (315)] - (315)] - 0
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated............ccoooniiiniiinnaninns 0 0 (315) 0 0 (315) 0 0 0
4899999. Subtotal - Unaffiliated 0 0 ...(10,274) 0 0 1,884
5099999. Totals 0 0 ...(10,274) 0 0 1,884
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SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 QD 3 |U S Treasury Bd... 1A. 2,985,648 |...139.641 2,923,775 (31,671) | .. 01/09/2020. | 11/15/2039.
912828 5J 5 |USTreasury Nt.......... 1A. ...106.984 997,269 662 |.. 11/01/2018. | 10/31/2025.
912828 N7 1 |U S Treasury 01/15/2026 TIPS........coovvuiremeemerenirierierieeseesssssessesesesens 1A. 127995 | ............14,079,455 | ...........11,000,000 | ........... 12,901,605 | ..oocvevee 753,986 (20,721) | .. 11/29/2018. | 01/15/2026.
912828 P79 |U S Treasury Nt.. 1A. ...101.180 1,349,122 744 05/04/2016. | 02/28/2023.
912828 W5 5 |U S Treasury Nt.. 1A. ...100.273 2,995,399 28,385 11/29/2018. | 02/28/2022.
912828 W7 1 | U S TreaSUMY Ni......ooooriuiriiiriioeieiiereiieseiieseiiesessesessssssssesessesesssessssnns | v 1A. ...102.922 27,056,096 (24,192) | .. 04/17/2017.| 03/31/2024.
912828 YS 3 |U S Treasury Nt.. ...102.625 5,038,063 (4,494)| .. . 11,361 02/05/2020. | 11/15/2029.
912828 79 4 |U S Treasury Nt.. ...100.641 5,296,584 | ..o | i, (35,291) | ..ocvveevrinnriinns | cervivsniissniinnnins |20 1.500 | 1..0.746 [ FAL| 28,329 04/08/2020. | 02/15/2030.
0199999. U.S. Government - Issuer Obl|gat|on< ............................................ XXX | s 60,578,434 | ............ 55,572,000 | .......... 58,557,913 | .oovineens 753,986 | ..o (86,578) | ..vvecriirins 0 |0 ] XXX | XXX [ XXX [ 267,003 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 3ZB | ....... | . | ........... 4| TA i | i 418,909 |...105.289 | ... 422,336 401,122 409,564 (3,259) | .vovvererenvinnnis | eernernsnissisniins | 20008500 [ i 4.444 IMON... | oo, YRYCT 26,073 | 11/29/2018. | 06/15/2024.
0299999. U.S. Government - Residential Mortgage-Backed Securities.........ocoucevrens 418,909 XXX 422,336 401,122 409,564 0 (3,259)] .... XXX XXX [ e 2173 | oo 26,073 XXX XXX
0599999.  Total - U.S. GOVEIMMENE.......uiieuiieiieieieiiestiissieseis st | sresasneens 57,520,758 XXX ..61,000,770 | ............ 55,973,122 | ........... 58,967,477 | ..o 753,986 | ...cco..c (89,837)] ... XXX XXX [ s 269,176 | ..... 1,042,470 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
111746 JE 4 | BroCKEON MA TXDL.....vvoooveeeeeeeeeeeeeesseeesseessseseesesesessesssesesssseessessessesesseees | aevvens ...101.699 ...437,306 430,000 430,000 | oo [ e [ | | w0l 2408 | 2.408 |MN...... 10/21/2021. | 11/01/2030.
111746 JF 1 | Brockton MA TXDL......ovoucveciieiieeeeeeeecsessessessee s | eenes ..102.293 | .. ...358,024 350,000 350,000 [ .eovvererrireernnins | cereenrienienineens | cereeeesenenieeen | e | 000 2.558 [ 2.558 |MN...... 10/21/2021. | 11/01/2031.
111746 JG 9 | Brockton MA TXDL.........ucvverrvircvissiseesissesisssssssssssssssssssssesssssssssssssnas | anssens 102898 | 668,834 650,000 650,000 [ ..o | e | e | e | e 22708 [ 2.708 |MN...... 10/21/2021. | 11/01/2032.
111746 JH 7 | Brockton MA TXDL.......vveeeceeeeeeeeee e eseeessessseessees e esseesseens | oenees 2|1EFE.... ....350,000 ...103.462 ...362,116 350,000 350,000 ceeveeeneensinnns [ e [ 002,858 [ 2.858 |MN...... 10/21/2021. | 11/01/2033.
137087  LP 5 [Canal Winchester OH Loc SD GO REf........ovreviriinninniieissinsriensssessssnessisnnes | vnrins [0 [ conrnneenes 1DFE...... .5,167,856 |...126.661 | .. 5,503,433 | ..o 4,345,000 4,939,608 | ...coooieriiiiiniiins | v (76,182) [ vvovvrerirerinn | ervrrerisnissisninnns [ 0000e5.250 [ Lo 3.041 |JD....... .228,113 | 11/29/2018. | 12/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..............ccoreeerniiresnisieissseneis | coeiininnen 6,947,856 XXX | e 7,329,713 | .............. 6,125,000 6,719,608 0. (76,182) XXX XXX 228,113 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, TErritories & POSSESSIONS. ... sensssissssssssnssssensnsens | eonsaseenes 6,947,856 XXX ] e 7,329,713 [ v 6,125,000 6,719,608 0 [ (76,182) XXX XXX 228,113 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obligations
010268 AZ 3 | Alabama Fed Aid HW Fin AuthRev Spl Oblig...........c.veverrerivennrinerirenirneis | cevvene 2|1BFE i | o 1,133,690 |...119.939 | ....cccoouuuee 1,199,394 | ..coovvrinnne 1,000,000 1,084,125 | ..o | v (16,549) | ..vovverrvivrrnns [ v [200.5.000 | ... 3.051 |MS...... 11/29/2018. | 09/01/2035.
010268 CX 6 |Alabama Fed Aid HW Fin AUthRev TXDI Ser........cccvvureerererieersriserieriseenns | cevve 2|1.CFE......... ....700,000 |...101.022 ...707,151 700,000 700,000 ceevrereneennsinnns [ e [ 2000 2.650 [ 2.650 |MS...... 10/07/2021. | 09/01/2037.
114894 WD 6 | Broward Cnty FL Arpt Sys ReV AME-SEr A......oviivveieeiieieiersnieiersniees | cevee 2[1.FFE 4,359,280 |..114.821 | .. 4592824 | ... 4,000,000 4,207,452 | oo | e (50,954) [ .vvovererrrreriines | ervrrernrinsrsninns | 000.5.000 | oo 3.510 |AO...... 11/29/2018. | 10/01/2032.
155498 ML 9 |Central TX Regional Mob Auth TXbl Ref S€........c.oveurieeerrerineeienecineeins [ s 2| 1.GFE i | s 400,000 |...102.935 | ...ccovvernvnne 411,741 400,000 400,000 | cvoonrerenrneieiiens [ e [ e | e | 2674 | 2.674 | JJ....... 10/07/2021. | 01/01/2033.
155498 MM 7 | Central TX Regional Mob Auth TXbl Ref Se.......c.ovirviiriinriicieieiisiierenins | e 2[1.GFE......... ....425,000 |..102.777 ...436,804 425,000 425,000 cerrreenes [ | T4 ] 2.774 | JJ....... 10/07/2021. | 01/01/2034.
167562 NW 3 | Chicago IL Midway Arpt Rev AMT Ref 2nd L.......coouvveureeerierenceseiseiiennnes [ | oo [ revereens 2|1.GFE..... 4,663,116 |...107.980 | .. 4,702,546 | ....coonnvne 4,355,000 4,482,622 | ..o | e (60,592) | ..vvovuerererernes [ e [2005.000 | ... 3471 | W....... 11/29/2018. | 01/01/2033.
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-GEN-S..........covvvveerrererrierrieriineriiens | cevvens 2|1FFE| 3,859,100 |...119.688 | .............. 4,189,070 | covvvvvvernne 3,500,000 3,733,889 | ..oocvrriininnns [ i (42,064) | ..oooverriceninns [ 005,000 |, 3.530 |W....... 11/29/2018. | 01/01/2035.
235036  8J 2 |Dallas-Ft Worth Intl Arpt Rev TXbI REf F........ovvuiviericiireciciineinceieins | e ...595,000 |...102.497 ...609,858 595,000 595,000 [ ..ooorvermreernneernnes | eererreenesnnnesnnnees | eenenesnnennnens | onneeennnennnnennns | 0002891 | e 2.691 |MN...... 10/28/2021. | 11/01/2034.
305734  AB 1 |Fairview Health SErvices SrNL.........ccoovrvevrvirmirirnrriieseieeeieessiieesiieneiens | v ST 11,092,166 | ..... 98.652 | .. 1,085,173 | oo 1,100,000 1,092,293 127 | e | e | 0000 2.558 | e, 2.653 |MON.. . 10/22/2021. | 11/15/2031.
407287 MF 5 |Hamilton Cnty OH Sales Tax Rev Ref Ser A........c..oocnveeveenerineeineennensens | wvnnee [ oo [ cerveries 2|1DFE s | o 4,488,641 |..115.337 | coovverneene 4,959,495 | ............. 4,300,000 4,421,716 (22,413) | oevereeerienines [ [ 204,000 | 3.370 [ Do | v 14,333 | ....... 172,000 | 11/29/2018. | 12/01/2031.
542690 W9 9 |Long Island Pwr Auth NY El Rev Bld Amer. SSSSTIIRTRTON B .5,735,550 |...139.101 6,955,035 ...5,000,000 5,674,314 (20,866) | ....vvvvevverrrirs | cerveeerriiereiieeins [ 2005.850 | i 4774 [MN......| cooveenec 48,750 | ........ 292,500 | 11/29/2018. | 05/01/2041.
575579 LH 8 | Massachusetts Bay Tr Auth ReV ST SerA........ccounirinninieinsinnsinsissssnnnes | seneens .5,700,500 |...127.575 | .. 6,378,765 | ... ...5,000,000 5,275,338 (33,381) [ overerverresiieens s [005.250 |, 4.271 | e | v 131,250 | ..o 131,250 | 01/28/2021. | 07/01/2028.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations.......... .o | aresniians 33,152,043 XXX | s 36,227,856 | ............ 30,375,000 32,091,749 [ (246,692) XXX XXX | s 468,922 | ... 1,243,346 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132CW AU 8 [ FHLMC P00l #B0019........couuiirciriiaeiieeiieeieeisseissenssssssssseesssssssesssssnsee | eenees | oo | vevereeens A11A i | s 2,095,010 |...105.753 | ..covvvunccn. 2,136,093 | .ooovvnne 2,019,895 2,091,922 (1,078) | oo | eevverrerrseinninns | 00223500 | e 1.513 [MON... | ..........5,891 | .......... 70,696 | 10/24/2019. | 06/25/2034.
3132D5 6D 9 | FHLMC POOI #SBBOBB............coomreurreerirerirriseeserseesssessensesssssssssesssenes | eeens 1A. 5,208,330 |...100.456 5,202,896 (2,980) | .vvoverrereerenns | eevreerreeinernnins | 201500 | i 0.835 |MON... | ............6,366 | .......... 76,391 | 08/19/2020. | 10/25/2035.
3132DW A6 0 |FHLMC Pool #SD8129 8,437,510 |...102.134 8,432,247 (5,263) | ..oovverririiniis | cevveriisriinnicsiins | 0002500 | ... 1158 |MON... | ..........16,691 | ....... 183,599 | 01/20/2021. | 02/25/2051.
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Codes Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
4 5 8 9 12 13 14 15 16 17 20 22
Designation,
F
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei Rate Used Valuation Current Year's | Temporary Exchange Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective Amount Rec. Maturity
CUSIP Identification Description n| CHAR | tive Symbol Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rate of During Year | Acquired Date
3138M4 D8 2 | FNMA Pool #AP1026 1A.. ...105.368 371,841 358,232 106 | oo | e | e 3.000 |...... 3.853 |MON... | .o 930 | e 11,155 | 11/29/2018. | 07/25/2042.
3138W9 LM 0 | FNMA Pool #AS0331 1A .. ..105.298 | ...........1,303,119 | ...coccccooe. 1,237,548 1,190,947 335 [ s | e [ e 3.000 |...... 3.779 11/29/2018. | 08/25/2043.
3138X0 Y2 8 | FNMA Pool #AU1628, 1A.. ..105.298 | ..............2,018,970 | ..cccoouuve. 1,917,380 1,845,021 | .o | e D46 | e 2000 3.000 [ 3.786 11/29/2018. | 07/25/2043.
3138YY DT 7 |FNMA Pool #AZ6413.. 1.A ...105.058 882,819 BAAMNT | s | e 105 | e e | 0000 3.000 [ e 4.107 11/29/2018. | 11/25/2045.
3140KD G4 6 | FNMA Pool #BP5618 1A.. ...102.123 2,502,242 | coovvveerrninninnnnn | a8 s | e | 2002500 | 1.282 06/18/2020. | 06/25/2050.
3140QD 6N 9 | FNMA Pool #CA6276. TA i | e 1,716,467 99.962 . 715,768 | ..o | e (181) e i | 2000.2.000 e 1.552 06/18/2020. | 07/25/2050.
31416X  YZ 7 |FNMA Pool #AB2527 1A.. ...109.017 2,511,994 2,318,801 | ..o [ e s [ | 2004000 | 3.765 06/28/2011. | 03/25/2041.
314188 TJ 5 |FNMA Pool #MA2352 ...106.761 .2,080,895 2,018,909 | ..oocveererceininens [ v 124 [ | e | 20023500 | e 2410 07/31/2015. | 08/01/2045.
31418D 2L 5 | FNMA POOI #MAABTS.........ooorvvireinneeeneesseesseessseeseneessssessnsessssennne | aevene | oo [ eevvenneone | TA i | 09,752,940 | ... 99.810 .9,667,913 9,751,940 | oo [ e (1,000) | oo | e [ 200.2.000 | e 1.927 06/21/2021. | 07/25/2051.
31418D CA 8 | FNMA Pool #MA3664 ...106.538 .3,002,554 2,916,233 | .ooocvverrceirnnens [ eeevrrinneeen(T49) [ o | e | 204000 | e 1.542 07/10/2019. | 05/25/2049.
31418D CB 6 | FNMA Pool #MA3665 ...107.067 1,317,232 1,285,860 [ ...ocvevrreeriiienns | verrrireeneeene277) [ v | 0004500 | e 1.916 06/14/2019. | 05/25/2049.
31418D  WR 9 | FNMA POOI#MAA255............ovvoeeeeeeeeeeeeeceeeeeeeeeeeeeseneessneeeesnseesesneesnnnnesnnne | evvees | oo [ eeeenniec b | TA oo | eirven9,334,745 | ... 99.962 . 9,329,803 | ..ooucverererceririnens | e ($,942) [ s | e | 200.2.000 | 1.567 01/20/2021. | 02/25/2051.
31419B  CT 0 |FNMA Pool #AE0981 ...107.251 931,931 957,600 | ....ocveeerrereniiienns | werererirennerene (1) [ v | 200003.500 | e 2,717 09/23/2011. | 03/25/2041.
31419L 3D 3 | FNMA Pool #AE9795 ...107.251 356,776 374,398 | .o | 18 | [ |00 3.500 [ i 2.156 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities...........cococoovrrenas XXX cerreD3,219.765 | ... 51,944,731 53,136,936 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. XXX | s 89,447,621 | ..ccovnnns 82,319,731 85,228,685 XXX | XXX | .......579,063 | ..... 2,436,405 XXX
Industrial & Mi (Unaffiliated) - Issuer Obligations
00206R  LJ 9 |AT&T Inc SrNt ...100.700 ..211,470 210,000 198,049 | .o | e8| i e 1003550 | 3.853 |[MS......| oo 2,195 | i 3,728 | 09/09/2021. | 09/15/2055.
00287Y  AQ 2 [AbbVIE INC SFNE......oiiiiiiiccece s ...106.289 | . 5,314,435 | ............. 5,000,000 5,035,054 (9,873) [ oo | rererreneireneinens | 20023.600 | e 3.378 [MN......| .........23,500 | ........ 180,000 |03/01/2016. | 05/14/2025.
00287Y  AY 5 [ADDBVIE INC SENL ..ot 05817 | 2,116,340 | ..ccoovvnvenee 2,000,000 1,900,180 20,274 | oo [ e | 200 3.200 | 4471 [MN......| o 8,356 | e 64,000 |11/29/2018. | 05/14/2026.
015271 AT 6 |Alexandria Real Estate Equity Sr Nt.... ...103.615 135,000 141,861 (B76) | evereereerrrines [ e [ 002,750 |, 2.034 07/14/2021. | 12/15/2029.
015271 AV 1 |Alexandria Real Estate EQUity STNL.......cccovvervinvinnierncnneinscesnennnnne | evvvens | oo | evvvreen T [ 2AFE i | i 184,442 | L 94.051 200,000 185,198 756 [ oo | e [ 1875 [ L 2.650 04/29/2021. | 02/01/2033.
01882Y AB 2 |Alliant Energy Finance SrNt....... ..110.818 | ..............5,540,900 | .............. 5,000,000 5,032,233 (4,276) | oo | eevverireeirnernniins | 0004250 | e 4.135 02/14/2019. | 06/15/2028.
024836  AF 5 | American Campus CMNTYS Sr Nt. ...102.344 330,000 336,359 (482) | v [ e [0 2.850 | 2.577 04/26/2021. | 02/01/2030.
03027X  AY 6 |American Tower Corp SINL.........ccoouiiiiriiiicisreieceieseeeeeeiesesecenis ...107.514 400,000 412,915 (181) | oo [ e 3700 | 3.515 04/29/2021. | 10/15/2049.
03040W  AK 1 | American Water Cap Corp Sr Nt ...105.357 ..5,000,000 4,995,068 2,146 | oo [ e | 0000 3.850 [ i 3.898 11/08/2013. | 03/01/2024.
031162 CJ 7 |Amgen Inc Sr Nt ...104.273 ..7,000,000 6,997,884 | ..o | cvvrieriienn24 [ | e | 2002600 e 2.607 08/10/2016. | 08/19/2026.
035237 BV 9 | Anheuser-Busch InBev WidwdInc Sr Nt. ...138.681 250,000 323,214 | oo | everereenee(1,158) [ s e [ 2002.5.550 | 3791 [Weveeo | cieereen8,090 | e 6,938 | 03/31/2021. | 01/23/2049.
036752 AP 8 | Anthem Inc Sr Nt ...102.411 575,000 572,941 | oo | e 185 | e e | 0000 2.550 [ e 2594 [MS.....| oo 4317 | 7,250 | 03/08/2021. | 03/15/2031.
036752 AS 2 | ANENEM INC ST NL..ooouiiiiii s L A11.479 275,000 274,018 [ .o | v T4 i v | 0000 3.600 | e 3.620 [MS......| 2,915 | e 4,895 |03/08/2021. | 03/15/2051.
037735 CZ 8 | Appalachian Pwr Co Sr Nt Ser AA...........ccooourveieriineieseriecerscesieseiis ...102.294 275,000 274,019 [ oo | oo 18 [ | e | 00027000 | i 2.744 .4,125 | 03/09/2021. | 04/01/2031.
04273W  AC 5 |Arrow Electronics Inc Sr Nt ...100.930 560,000 558,819 | ... | rvrnriiniineennd | e | e | 00002950 [ 2.974 11/16/2021. | 02/15/2032.
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt..... ...106.300 | ..............1,381,896 | .............. 1,300,000 1,420,758 | ..o | eereeeenn(15,307) [ o e | 0004250 | 1.616 09/15/2021. | 11/01/2029.
045054 AP 8 | Ashtead Capital INC Sr Nt......c..vvrvervrrirrriieriisenrnenieennsennsensssssnnnnes [ evveee | or | cvnnerenen] | 20 FEuviiiins | v 344,120 |00 97.583 345,000 344150 [ oo | 30 [ | e | 02450 | 2.479 08/03/2021. | 08/12/2031.
058498 AV 8 |Ball Corp SrNt............ ...110.050 ..3,200,000 3,165,392 | ..o [ e 1,204 | s | e [ 4875 | 5165 |MS...... | .........45,933 | ... 156,000 | 11/29/2018. | 03/15/2026.
06050T JZ 6 |Bank of America NA Sub Bk Nt ...136.842 ..3,050,000 3,021,442 | ..oooevevivicnns [ v 1,080 [ [ | 200.8.000 | 6.097 .......183,000 | 01/28/2021. | 10/15/2036.
07274N AL 7 |Bayer US Finance Il LLC Sr Nt. ...111.936 440,000 503,624 [EUSTEURSTIURORURN ORISR NSO 3t (- TN IO 2.055 | Do | coveieennnn856 | 9,625 |09/15/2021. | 12/15/2028.
084659 AV 3 |Berkshire Hathaway Energy Sr Nt .. 111.156 500,000 569,176 (2,219) | o v [ 0003700 | 1.889 09/15/2021. | 07/15/2030.
084659  AX 9 |Berkshire Hathaway Energy Sr Nt .122.414 200,000 235,090 (500) | covveverererrerienes [ e | 4250 | 3.292 04/28/2021. | 10/15/2050.
097023 BK 0 |Boeing Co SrNt ...100.754 130,000 128,657 | ..o | i 58 | s | e | 000.3.300 | i 3.398 04/26/2021. | 03/01/2035.
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097023 CJ 2 |Boeing Co Sr Nt ...104.698 460,000 468,903 (387) IV I 3.600 |...... 3.403 |MN......| oo 2,760 | oo 14,760 | 05/24/2021. | 05/01/2034.
097023 CU 7 |Boeing Co SrNt ...112.953 180,000 203,619 (2,893) .. B 5.040 |...... 2329 [MN....| o 1,512 | 9,072 | 04/26/2021. | 05/01/2027.
097023 CV 5 |Boeing Co Sr Nt ...128.866 525,000 642,869 (B191) [ oo | v | 0005705 |, 3.969 |MN......| ccoceeernn4,992 | oo 29,951 |03/31/2021. | 05/01/2040.
097023 CW 3 |Boeing Co SrNt ...135.774 530,000 673,576 (1,955) [ oo | e | 20005.805 | i 4.154 04/27/2021. | 05/01/2050.
097023 CY 9 |Boeing Co SrNt ...116.801 530,000 613,393 (6,135) | cooocverriricriies | e | 205,150 | i 2.948 04/26/2021. | 05/01/2030.
10373Q BG4 |BP Cap Mkts America St Nt...........ccccoovvveenereeincesnneecneieneessnessseenssnnns | cveeene | oo | cenveveeen T [ T FEcciiiii | .. 366,144 | L 98.438 400,000 366,667 523 | s | e [ 200.3.000 | i 3.466 03/31/2021. | 02/24/2050.
110122 CR 7 |Bristol-Myers Squibb Co Sr Nt ...124.033 250,000 296,094 (TT) | o [ e | 04250 | 3.229 03/31/2021. | 10/26/2049.
11135F  AQ 4 |Broadcom Inc Sr Unsecured Nt L1053 | 1,110,527 1,000,000 1,096,676 (1,954) [ oo | e | 4150 | 2.876 10/18/2021. | 11/15/2030.
11135F  BK 6 |Broadcom Inc Sr Nt ...104.501 275,000 282,529 (116) | ocvvvvericniinns [ [0 3419 [ 3.124 ... [ 10/15/2021. | 04/15/2033.
11135F  BL 4 |Broadcom Inc Sr Unsecured Nt 104428 | ... 1,044,282 | ... 1,000,000 1,026,011 (349) | covvoreverriienes [ e | .3.469 | 3.207 . [ 10/19/2021. | 04/15/2034.
11135F  BQ 3 |Broadcom Inc Sr Unsecured Nt ...100.500 800,000 784,185 153 | e | e | 03187 | 3.357 10/19/2021. | 11/15/2036.
1248EP CN 1 |CCO Holdings LLC SFNE.......oooiiciiiceeceeceeseceesesssenes ...103.067 629,000 647,645 (1,774) (1,505) [ oo | e | 00045000 | 3.984 05/13/2021. | 05/01/2032.
125523 CM 0 |Cigna Corp Sr Nt ...100.544 850,000 849,091 ST i | e | 00 2.375 | 2.388 03/01/2021. | 03/15/2031.
125523 CQ 1 |Cigna Corp Sr Nt ...105.475 280,000 278,822 . 2 | | e | 2034000 | 3.423 03/02/2021. | 03/15/2051.
126307 BF 3 | CSC Holdings INC St Nt........cooeveriiireireieiiierineinsenssisenesisseessesssssisssnsns | veneen | oo | eeevereeens 1| 8.C FEviiins | i 125,760 | ... 93.631 131,000 122,657 (3,467) 364 | . | e [0 3.375 | 3.863 03/03/2021. | 02/15/2031.
131347 CM 6 | Calpine Corp 1stLein HY Nt.......ccooooovviiiniiiiriicciisccsccsseeccesis ...103.350 500,000 515,992 (3,383) [ ..o | e | 204500 | 3.550 03/04/2021. | 02/15/2028.
14448C AR 5 |Carrier Global Corp Sr Nt ...104.632 200,000 202,273 (B1) | covverrerierrrrenes [ e 03377 [ 3.292 04/22/2021. | 04/05/2040.
14448C  AS 3 |Carrier Global Corp Sr Nt ...106.740 660,000 660,321 LI USSR OPOUPOORON DUO. XoJ &/ VOO 3.574 04/22/2021. | 04/05/2050.
159864 AG 2 |Charles River Laboratories Sr Nt. ...101.508 274,000 274,000 [ ..o | cerviereniennniieneies [ e | e | e 3:790 | e 3.750 03/08/2021. | 03/15/2029.
159864 AJ 6 |Charles River Laboratories Sr Nt ..102.433 171,000 171,000 v [ e [ 0n 000 [ 4.000 03/08/2021. | 03/15/2031.
171484  AE 8 | Churchhill Downs Inc St Nt ...104.047 721,000 740,930 (3,502) [ ..ooovvercerieceies | e | o750 | 4.002 03/10/2021. | 01/15/2028.
171484  AG 3 | Churchhill Downs Inc Sr Nt. ...103.877 352,000 363,069 (4,586) | .vovvvererrerineires [ errernnisersnneins [ 0005500 | i 3.770 03/04/2021. | 04/01/2027.
17308C C5 3 |Citigroup Funding Inc Sr Nt ...104.005 ..3,000,000 3,022,600 (2,349 | oo | e | 000 2.976 | 2.868 01/28/2021. | 11/05/2030.
174610  AJ 4 |Citizens Financial Group Sub Nt ...107.701 ..3,000,000 3,000,000 cerrnnnninnnnns | e [0 4.350 | L 4.350 07/28/2015. | 08/01/2025.
205887 CD 2 |ConAgra Foods INC SrNL.........cc.riuiriieceiecieceeceeeceeiecesiecesieeeneos 2126815 | e 164,860 130,000 162,546 (1,008) [ ..ooovvercrriennien | e | 20005.300 | e 3.304 04/27/2021. | 11/01/2038.
212015 AN 1 | Continental Resources Inc Sr Nt ...104.380 625,000 652,087 (876) | .evereverrerrriens [ ererierinriicniinens [0 3.800 | 1.954 12/01/2021. | 06/01/2024.
22003B  AM 8 |Corporate Office Prop LP St NL.......coovverrverrreenrernseeeinseeennneesnsnsssneessnneees | cveeeee | oo | eenvrneee [ 28 FEuviiiiiis | vviirinnnn...843,868 | ... 99.595 850,000 844,315 AAT | s [ e |0 2750 | 2.832 03/04/2021. | 04/15/2031.
220038 AP 1 [Corporate Office Prop LP St Nt........cccovvvvvevivirineiverinninensnsvsniseiveninnins | wevene | [ cvnvienns 1| 2.8 FEvviins | i .597,156 | ... 98.242 600,000 SOTAT8 | e | e 22 [ | e | 20:2.900 | 2.947 11/02/2021. | 12/01/2033.
22822V AQ 4 |Crown Castle Intl Corp Sr Nt .113.292 141,615 125,000 133,780 (124) | oo [ e | 4150 | 3.743 03/31/2021. | 07/01/2050.
23338V  AB 2 |DTE Electric Co Sr Nt .. 104.889 | ..coovvnne. 2,097,770 | .coovvenenes 2,000,000 1,999,579 180 [ .o | e | 000.3.680 e 3.660 11/29/2018. | 03/15/2024.
233853  AD 2 | Daimler Trucks Finance NA SrNt..........cccc.....cc. ...100.849 11,235,404 ..1,225,000 1,224,687 5 | e [ [0 1625 [ 1.634 ... | 12/02/2021. | 12/13/2024.
251526 CB 3 | Deutsche Bank AG NY Branch Sr Non Prefer ...105.783 11,295,842 ..1,225,000 1,297,759 (1,758) | oo | e | 2003961 | i 1.848 . | 12/02/2021. | 11/26/2025.
25179M AV 5 | Devon Energy Corp St NL...........iuemeiiieeieceiieceieeseeeesesiesesiesesiienesis ...114.385 514,000 589,132 (1,368) [ c.ooovvereeririceies | vererirererireneiiens | 00005.850 | e 1.756 12/03/2021. | 12/15/2025.
25278X AN 9 |Diamondback Energy Inc Sr Nt ...106.084 500,000 541,221 (1,414) | oo | e | 0000 3.500 e, 2.320 09/15/2021. | 12/01/2029.
25470D AT 6 | Discovery Communications Sr Nt ...123.956 250,000 295,688 (765) | covveoveveererenes [ e | .5.200 | oo 4.038 03/31/2021. | 09/20/2047.
254700 BJ 7 |Discovery Communications Sr Nt ...107.036 340,000 362,290 (1,812) [ oo | e | 0000 3.625 | e 2.720 04/29/2021. | 05/15/2030.
25746U DG 1 | Dominion Resources Inc Sr Nt Ser C ...106.618 210,000 229,960 (1,031) [ oo | e | 2000 3.375 | 2.079 07/15/2021. | 04/01/2030.
260543 CG 6 |Dow Chemical Co Sr Nt ...119.603 . 120,000 136,714 (340) | covvvrerereriienes [ e | 4375 | 3.420 05/20/2021. | 11/15/2042.
260543 DD 2 |Dow Chemical Co Sr Nt ...108.707 | .. ...423,957 390,000 398,537 (109) | covvererererrenns [ e | .3.600 | 3.478 04/29/2021. | 11/15/2050.
26441Y  BA 4 |Duke-Weeks Realty LP Sr Nt ..106.836 | ....ccooouce. 1,068,362 | .............. 1,000,000 954,748 6,553 | ..o | e |20 3375 | L 4.243 11/29/2018. | 12/15/2027.
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29278N  AF 0 |Energy Transfer Partners Sr Nt Ser 10Y.........ccc.coovvvioreiinnniinnriinnniisnni 2.CFE. ..112.862 2,821,553 | oo 2,500,000 2,437,850 7,856 | covvoeeveerieens [ e | 4950 [ 5412 [ID.ccco | v 5,500 | e 123,750 | 11/29/2018. | 06/15/2028.
29364W  BA 5 |Entergy Louisiana LLC Sec Nt. 1.F FE.. ...114.380 140,000 164,969 911)].. .2,800 | 07/15/2021. | 03/15/2033.
29366M AC 2 |Entergy Arkansas LLC 1st Mtg Bd 1.F FE.. ...106.212 130,000 135,456 (62)] .. .3,085 | 04/27/2021. | 06/15/2052.
29379V BH 5 |Enterprise Products Operations Sr Nt 2.AFE . 107.451 | .............4,298,044 | ............. 4,000,000 3,993,644 1401 | s | e [0 3.700 | ..3.742 [FALLL| D591 | 148,000 |05/04/2015. | 02/15/2026.
30034W AB 2 |Evergy Inc Sr Nt 2BFE. ...102.705 420,000 446,383 (1,471)|.. 07/16/2021. | 09/15/2029.
30040W AB 4 |Eversource Energy Sr Nt 2AFE ..106.324 | ..........2,106,478 | .............. 2,000,000 1,933,502 | ..o | v 14,184 | oo 11/29/2018. | 03/15/2026.
30040W AL 2 |Eversource Energy Sr Nt 2.AFE ...100.571 275,000 274,015 [ oo | e TT | e 03/08/2021. | 03/15/2031.
30231G AW 2 | Exxon Mobil Corp Sr Nt 1.DFE. ...117.265 650,000 715,848 (1,303) .. 03/31/2021. | 03/01/2046.
30231G  BK 7 | Exxon Mobil Corp Sr Nt 1.DFE ...109.862 650,000 729,687 (3,563) .. 09/15/2021. | 03/19/2030.
31428X BP0 |Fedex Corp SrNt 2.BFE ...108.081 | ...........10,808,140 | ............ 10,000,000 9,531,785 65,610 11/29/2018. | 02/15/2028.
31620M BT 2 | Fidelity Natl Info Serv Inc Sr Nt. WA 2BFE. | ... 546,585 | ... 97.989 550,000 546,840 256 02/23/2021.| 03/01/2031.
31620M  BU 9 |Fidelity Natl Info Serv InC SrNE...........ovvviiiiiiciciiicciescescvssiisnniins [ [ oo | e 1/2BFE ..100.797 | ... 529,184 525,000 521,920 [ ..o | e 96 | .o 02/23/2021.| 03/01/2041.
337358  BH 7 |First Union Corp SUD BK Nt.......ccovivuriurriciiiniineiesiseseeisssisssisensenins | sevee . |2BFE . ...123.952 6,197,595 | ...ccoovvvena. 5,000,000 5,684,261 | ...ooocvvcriicni | s (132,532) | ..ocvverrriicnienas 08/24/2012. | 08/01/2026.
33834D AA 2 |Five Comers Funding Trust St NL.........coovuureeervniiierierenseiseiieseesinns | s LA1GFE....... ....320,082 |...103.785 ...311,356 300,000 319,445 (637)].. 09/15/2021. | 05/15/2030.
35137L  AK 1 [ FOX COMP SINL.....ooeiieeiieiireieseceiiereieseiseseissseisesessenessessssesssseneens | evene | or | oveeiinns T[2BFE. s | s 320,050 |...136.472 | ..ccooovvnnnns 341,181 250,000 318,979 (1,071)| .. 03/31/2021. | 01/25/2049.
361448 AU 7 | GATX COrp SI L. [ sviene [ or | connniins 1/2BFE...... ...267,084 |...127.096 ...266,902 210,000 265,678 (1,406) | .. 02/22/2021. | 03/15/2044.
369550 AX 6 | General Dynamics COmp St NE.......ccc.ciuieriirreineieeiesieeesseeissisessenienens | seeie 2|1.GFE........ 6,694,975 |...102.882 7,201,719 | oo 7,000,000 6,845,765 | ......oovvveerrrieni [ e 30,987 | .o 11/09/2016. | 08/15/2026.
37045V AU 4 |General Motors Co SINL..........c.oiriiiriirincieneessisssesssssssnnsinns | e | oo | ceveeienes 1[2CFE i | o 1,988,880 |..122.921 | ............. 1,966,738 | ........cccce. 1,600,000 1,945,898 | .....ooovvvinriinnns | e (42,982) | ...vvorrinienns 03/30/2021. | 10/01/2027.
37045X  CY 0 |General Motors CO SINL.........cociuiurieirciiireiieceeiesesiecesiesesiesesiesesieees | s 2CFE.... .1,078,105 | ...106.747 1,072,809 | ..coovvvene 1,005,000 1,073,766 (4,339) .. 07/15/2021. | 06/21/2030.
37045X  DE 3 | General Motors Finl CO SINE........ccuviuieeiiieiiiesesesseessnssesensnnes. | enene ..1|2CFE... ...373,405 |.... 97.275 ...379,371 390,000 374,454 1,048 |.. 04/21/2021.| 01/08/2031.
3733IN  AK 7 | Georgia-Pacific LLC St NE........cccirirerieiieeiscseeissiesiesiseissessssinsnsns | evnees | oo | veverneens T 1.GFE i | i 216,989 |...100.632 | ... 211,328 210,000 216,644 (345) ] .. 07/15/2021. | 04/30/2030.
37940X  AA 0 [Global Payments INC SrNt........c.oovueviiriniieiieniieesessiesieseeeinnis | v 2.CFE... ...893,464 |...102.862 ...894,895 870,000 892,758 (706) | .. 11/23/2021. | 02/15/2025.
37940X  AC 6 |Global Payments INC SrNL........c.oovueerrieieiierineenenisesessesiessseessnins | creens .1|2.CFE...... ...142,035 |...115.301 ...149,891 130,000 141,887 (149)| .. 05/20/2021. | 08/15/2049.
37940X  AF 9 |Global Payments INC SrNL..........co.oorviiriiiriirisccseciecisssscesnnis | e | e | cenviienes 1[2CFE i | s 799,440 |...100.045 | ......coccccceoes 800,359 800,000 799,459 | ..o | e 19 | 11/16/2021. | 11/15/2024.
38141G  YJ 7 | Goldman Sachs Group Inc Sr Nt Fix 0 FIO.........cc.oorvvirivrecriierirecireciin | e 1.F FE.. ...350,000 |..... 98.609 ...345,132 350,000 350,000 07/14/2021.| 07/21/2032.
38148L  AE 6 | Goldman Sachs Group INC St NL.........cccvevieiiiiiriiniseiieennsienieens | e .2,990,340 |...106.748 3,202,434 | ..o 3,000,000 2,996,313 1,001 05/19/2015. | 05/22/2025.
404121 A 4 [HCAINC SENE...ooiiecerecerecesereseseseseiseseesesessenessenssssnsssnnssenns | connene | oo | cevveneee T [ BAFE il | i 2,940,000 |...116.851 | .............. 3,505,533 | ..ccovunv 3,000,000 2,955,763 5,283 11/29/2018. | 09/01/2028.
40434 AG 0 [HP INC ST NL..couiiricceccsee et ssensnes | crenene ...351,516 |..... 98.796 ...345,784 350,000 351,458 (58) 07/16/2021. | 06/17/2031.
446413 AL 0 |Huntington Ingalls Industries SrNt..........ccc.coovrviirirmeiinrerereceeeeiieens | s 11,252,683 |...106.106 1,326,325 | .ccovvvn 1,250,000 1,251,773 (271) 06/14/2018. | 12/01/2027.
446413 AT 3 |Huntington Ingalls Industries SrNt..........cc.covvviinriveiiniiieiecsneiiens | e LA11.508 | e 144,960 130,000 145,447 (1,128) 04/30/2021. | 05/01/2030.
44891A  BL 0 |Hyundai Capital AMEriCa St NL........c.cvirrereeririirerierieseseesesisesisensenens | eeens ...125.601 ...660,659 526,000 653,105 | ...ooverrieriienes | e (10,272) | v 05/06/2021. | 04/08/2030.
44891A  BP 1 |Hyundai Capital America St Nt.........ccccovevvvrnerrirnnrrrnenisnsinesiessisnsiisnnns | eenvee | oo [ evvveenens 1| 2AFE s | iiii...629,606 | ... 99.671 ...622,945 625,000 629,109 (497)] .. 04/06/2021. | 10/15/2027.
45475Q AR 4 |Indiana Gas CO MT Ni.......cccccoomiiiimiiiiniiiireiiieeeeeeeiiessiesesiesesiesesienenes. | cviens L127.939 | 1,919,082 | .ccovvvennnee 1,500,000 1,670,894 | ..o | e (17,423) | v 11/29/2018. | 10/05/2029.
458140 BM 1 [Intel COMP ST NL....oooueieiriiieiieiieies i sissssisennes | eeees ..133.423 ...533,693 400,000 506,707 (1,550) .9,500 04/29/2021. | 03/25/2050.
459200 KA 8 |International Bus Machs Corp SrNt...........c.courvuimevireeiinniincesecereceiiens | s ...108.779 ...326,337 300,000 334,546 (1,232) . . 5,250 | 09/16/2021. | 05/15/2029.
459200 KC 4 |International Bus Machs Corp St L. | e 2121656 | 486,625 400,000 462,289 (1,007) [ oo | e | e 4250 |...... 3.374 [MN...oo.| v 2,172 | 17,000 | 03/31/2021. | 05/15/2049.
46188B  AB 8 |Invitation HOMES OP St Nt.......ccvivierimriiieiieeieeeniseenisesseessseesssins | eeens ....998,710 ..... 99.039 ...990,392 ...1,000,000 998,735 11/01/2021. | 11/15/2028.
46625H  JY 7 | JPMorgan Chase & CO Sub Ni.........cccccoviiiiiiiniiiiiiciinisciccieseciisiins | e 4,901,115 |...106.442 5,322,120 ...5,000,000 4,951,162 . . 11/29/2018. | 09/10/2024.
49271V AM 2 |Keurig Dr Pepper INC St NL..........c.coovvvencieineiiinniencescnesennsnensnesssnenens | eenvns | o | evevennens T 2B FEcciiii | s 278,947 |..104.328 | .......... 292,119 280,000 278,964 | ... | e L ST ST PR 3.350 |...... 3.370 [MS.coo. | i 2,762 | 4,690 |03/01/2021. | 03/15/2051.
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49446R AN 9 | Kimco Realty COmp SINL........rvueuiiiriiiriiesiiesieseiessisssiessissssiens | evies ..101.810 2,545,255 | ... 2,500,000 2,485,070 | .cooocvericnninens | s 17,319 IV I 3.400 |...... 4139 |MN......| e 14,167 | ......... 85,000 |11/29/2018. | 11/01/2022.
50540R  AS 1 |Laboratory Corp of AMerica St Nt........c.coevureerieerirnerirerieseseeseiessnenienes | eeens .122.418 ...146,902 120,000 138,654 (300) | .. B 4700 |...... 3.693 |FA...oo.| v 2,350 | oo 2,820 | 05/20/2021. | 02/01/2045.
529043 AE 1 |Lexington Realty Trust SrNt..........cccoovvvicviivciierininnicncnnicsciisciivesisnenns | vvvene [ [ eiveene 1 [ 2B FE s | 11,037,146 ... 99.711 11,036,001 | .ocvveavee 1,039,000 1,037,334 | oo | e 188 | i v |00 2.700 [ 2.721 10,603 | 10/26/2021. | 09/15/2030.
53227  AC 8 |Life Storage LP St Nt........cococviviviiiciienciiencisnciisssessnessnssssnsiissnssinsnnns. | evvvns | o [ evevennens T 2B FEciiiiis | iii0....280,633 ... 98.431 282,000 280,604 | ... | oo T i e | 20002.2000 | 2.262 07/14/2021. | 10/15/2030.
539830 BE 8 |Lockheed Martin COMp St N...........ovvueureeirreiiieeiieeeiieeeiieesiiesesieeesiesenes | v 104735 | ...........3,142,038 | ... 3,000,000 2,997,027 | coovverrvrerrienin [ 888 | s | e [2000.2.900 | i 2.933 02/12/2015. | 03/01/2025.
552953  CF 6 |MGM MiIrage St NE.......ocverierierieiseierieeieeisensseesesssssssessesssseesensssssnns | seevene ...107.218 139,000 149,032 (1,270) (1,646) | ...oovverrervenni | vererveneireniiiens | 20005500 | e 3.715 03/05/2021. | 04/15/2027.
565849 AE 6 |Marathon Oil Corp Nt........ccooooriiiriieceieceeceececse s [ v ..132.612 250,000 309,803 (1,919) [ oo | e | 2008600 | oo 4.468 03/31/2021. | 10/01/2037.
565849 AP 1 | Marathon Oil COMP SFNL.......ccerurieiiriirirerieriereeeisese e eeesesisniaes | seeeene ...109.751 474,000 520,732 (5,498) | ..o | v | 44000 | 2.404 04/28/2021. | 07/15/2027.
573284 AV 8 |Martin Marietta Materials Inc Sr Nt. ...100.790 140,000 143,318 (174) | oo e 2002500 | 2174 07/14/2021. | 03/15/2030.
59217G  CK 3 | Met Life Global Funding | Secured Nt.............c.cccoovvvimviiinriiinniiieciiiniianns | e ..106.395 | .............1,063,953 | .............. 1,000,000 953,169 7483 | o [ e | 0.3.000 [ 3.923 11/29/2018. | 09/19/2027.
595112 BS 1 [Micron Technology Inc SrUnsecured Nt............cccooeeineeieniniennesinennnins [ e ...100.557 800,000 800,000 | .vveveeiririeiniees | cereerereneeeineienes [ e | e |00 2.703 [ 2.703 10/18/2021. | 04/15/2032.
61746B  DZ 6 |Morgan Stanley SrNL.........c.ccoorviiriiiiriieiieneseceeceeseeneenis | s ..108.435 | ............2,439,792 | .............. 2,250,000 2,203,694 | ..o [ i 10,168 | ..o | e [ 200 3.875 | 4.433 11/29/2018. | 01/27/2026.
61772B AC 7 |Morgan Stanley SrNt Fix to Flt.........cccoooiiiiiiiiiiiiiiiencieecevsseiiens | e ...105.199 170,000 173,147 (68) | ovvevcevereerienes [ e | 03217 [ 3.089 05/24/2021. | 04/22/2042.
61945C AE 3 |Mosaic Co Sr Nt ...133.400 125,000 158,715 (T13) | cevvereerriienes [ e | 205625 | 3.798 04/06/2021. | 11/15/2043.
62912X  AF 1 [NGPL PipeCO LLC SINL. ..ot | e L 111.291 688,000 770,713 (2,385) | cvoverreereireianens | cvrrireireieneniennns | o875 | i 2.368 11/16/2021. | 08/15/2027.
62928C  AA 0 |NGPL PIPECO LLC SINL....coouurerererirrereriresesesessssessssssssssssssssssnensnnes | aevvens ...101.908 975,000 981,229 (296) | covvvovveeerriienns [ e | 203250 | 3.172 05/27/2021.| 07/15/2031.
637417 AL 0 |National Retail Properties INC St Nt...........c.coovvuirriiimiiincissiieceieceirenns [ e ...112.823 . 358,000 409,154 (2,109 [ ..o | e | 0043000 | 1.960 09/20/2021. | 10/15/2028.
637417  AQ 9 |National Retail Properties INC St Nt..........c.cccoovviimviiinniiinriiisiisniisceiienns [ ...104.015 ...291,242 280,000 273,987 102 | i | e | 20023.500 | e 3.620 |AO...... | ccourrenne. 2,069 | ..cooovenne 5,853 | 03/15/2021. | 04/15/2051.
641062 AE 4 | Nestle Holdings INC. ST NL.......cciiuiiiiiciicineiseiseresiesiseiessssssessenes | aevie ..107.244 | . 6,434,610 | .o 6,000,000 5,963,622 8,953 | coveeeeeeeeeeeceeee | eeeeeeereeeeeeneieses | 20002.3.500 [ ..o 3.676 |MS...... 11/29/2018. | 09/24/2025.
651229 AV 8 | Newell Rubbermaid INC St NL.......c.covvvriiiiiierieieirieisneeienissieiiens | v 103154 | 5,157,685 | ..cccovvvne. 5,000,000 4,999,690 231 | o [ |20 4350 ] L 4.355 | AO...... 03/18/2016. | 04/01/2023.
651290 AR 9 | Newfield EXploration CO S NE.......cceiuierieieieiieiiesineesissiseiseeeesineens | seeee A ...110.990 1,387,376 | ... 1,250,000 1,376,658 (2,342) | oo | v | 005375 | 2527 |JJ....... 12/02/2021. | 01/01/2026.
651639 AP 1 | Newmont Mining Corp ST NE.........covverrrerrrerrrinriseieseisssiessiensens | v A ..125.974 ...503,895 400,000 493,867 (2199) [ oo | e | 4875 | 3.252 |MS...... 05/20/2021. | 03/15/2042.
65480C  AC 9 |Nissan Motor ACC CO SINL........rieurrerreereeenneinseesesessssesssseessssssssnees | aeeeens A ...499,880 |..... 97.595 487,974 500,000 499,887 T | e | v | 000018500 | i 1.855 |MS...... ... | 09/13/2021. | 09/16/2026.
65480C  AD 7 |Nissan Motor ACC Co ST NL........ccocouirviiriiiiriisrisnnscssssnsssnienns | e A . ...268,898 | ..... 97.668 | ................262,726 269,000 268,902 A s | [ 202,450 | L 2456 (MS..... . | 09/13/2021. | 09/15/2028.
68217F  AA 0 [Omnicom Group INC St NE........cvuereneerirrnneicriereeiseessnissssssesssensensssnens | evvnene | oo [evnnnennen | 2A FE i | s 3,267,579 |..107.442 | .............. 3,760,481 | ...ccccoeene. 3,500,000 3,355,582 29,789 | oo | ceveeeeseeeceseeneinns | 00223.600 | ... 4674 |AO..c.. | e 26,600 11/29/2018. | 04/15/2026.
682680 AV 5 | ONEOK INC ST NE....oouuvireiiiiireeiierieesiessses i sssssessesssssnnns | avins ..121.513 325,000 357,989 (463) | ..o [ e [05.200 | 4532 | s | s 7,793 03/31/2021. | 07/15/2048.
682680 AW 3 | ONEOK INC SINL...ouviuiirireiseierierieeiees st essesssssssssssssenssenens | seeiene ...109.812 630,000 704,525 (6,483) [ ..ooovvecereceis | e | 004350 | 2486 [MS.....| oo 8,069 07/14/2021. | 03/15/2029.
68389X  CE 3 [ Oracle COorp SNt sssesssessssessnes | enene ...100.596 550,000 549,205 | ..o | e 58 [ e [ |0 2.875 [ 2.893 |MS...... 4,217 03/22/2021. | 03/25/2031.
B9370C  AC 4 [PTCING SINL.....oouiiiciiiceiceeeceieseesesi e | creeens 2101788 | i 34,608 | 34,000 ....34,608 (256) (156) | covvevrererrerienes [ e | 4000 |, 3.335 |FA....... ..514 03/05/2021. | 02/15/2028.
707569 AS 8 |Penn National Gaming INC St Nt........ccccvvverniriieriiierseenisrssienisssenns | crveees ..102.890 | .o 257,226 250,000 257,226 (43) (5,231) | cvovvvrvererrenineres [ errernnisersnneins [ 0005625 | 3.016 [ | e 6,484 | ........... 7,031 | 02/24/2021. | 01/15/2027.
713448 CY 2 | PepPSICO INC ST NL... oot eessnssssniens | seevene ...107.280 4,827,600 ..4,500,000 4,501,437 (405) | oo [ e | 3500 | 3.490 01/19/2016. | 07/17/2025.
718172 AT 6 | Philip Morris INtl INC SINL.......ouiverriicniieiieeiieesieseiieeeiesesieesissseeses | v ...101.252 1,518,783 ..1,500,000 1,487,268 | ... | v 19,272 | v | e [ 0000:2.500 | e 3.855 11/29/2018. | 08/22/2022.
737446 AR 5 | Post Holdings INC SFNL........cccoovirieieriiiineiieneienisesisenesesesssessnesenes | evevene | oo | cveneeeen] [4B FEciiiiii | 221,250,000 ... 99.259 11,240,738 ..1,250,000 1,240,738 (9,263) | ..o | e [ e | 4500 [ 4.500 02/25/2021. | 09/15/2031.
75513E  CH 2 [Raytheon Tech Corp SrNt.......ccccoviiiiiiiiniiniiiciiessseseecsisni | s ..107.872 .2,157,440 ..2,000,000 1,920,047 | ..o | i 13,521 [ oo [ [003.500 [ 4.368 12/10/2020. | 03/15/2027.
756109  BL 7 |Realty Income Corp SrNL.........ccvueurveireiireieceieceeeseisecessesesssessenenes. [ v ...104.170 364,595 350,000 370,088 (235) | covvererererenes [ e | 02850 | 2.244 11/10/2021. | 12/15/2032.
76131V AB 9 |Retail PPTYS Of America Sr Nt ...110.857 392,435 354,000 391,565 (B21) | ovverrerrinniens [ [ 4750 [ 3.301 . | 12/10/2021. | 09/15/2030.
845743  BP 7 | Southwestern Pub Svc Co st Mtg Bd...........cooovuuoivviireiecieiecciscciveceiiens [ o ..104.197 | ............2,083,932 | ............. 2,000,000 1,982,124 6,841 | i [ v | 20003.300 | e 3.684 11/29/2018. | 06/15/2024.
848617  AC 2 | Spirit Realty LP St NE........oouieiciiereiecieeeeeseseiesssesesiesssiesssieens | s ...110.255 750,000 826,363 (1179 [ oo | e | e 4450 | 2.046 12/02/2021. | 09/15/2026.
84861T  AD 0 [Spirit Realty LP St NE........oooiericrieriecessiseieseeseesseissse s | cveens ...109.953 625,000 688,436 (,701) [ cooovvvercerieceies | wevererereireneiiens | 00040000 | 2470 02/22/2021. | 07/15/2029.
848617  AH 1 | Spirit Realty LP St NE.......cooovrvriieeirreiseeisenisseeessssissessnssisnesisnens | veeene | oo | eenvevneenT | 2B FE s | i 417,329 | 97.757 420,000 417,625 297 | oo | e [ 2002.100 | i 2.198 02/22/2021. | 03/15/2028.
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848617  AJ 7 | Spirit Realty LP St NE......oveuuciicvieieeiesieeesiessisesi s | s o 550,000 546,624 232 | v | e | 02700 | e 2.770 |FA....... 16,683 | 02/22/2021. | 02/15/2032.
87264A BT 1 |T-Mobile USA Inc Sr Nt 350,000 341,014 689 |.. .5,898 | 03/11/2021. | 02/15/2031.
880349 AT 2 | Tenneco Automotive Inc 1st Lien 199,000 196,154 (2,996) 2n].. 5,893 | 03/04/2021. | 04/15/2029.
89788K  AA 4 |Truist Bank Sub Nt 350,000 358,056 (421)] .. .3,938 | 07/15/2021. | 03/11/2030.
90265E AP 5 |UDR Inc SrNt . ...113.167 330,000 373,505 (3,939) .. .7,260 | 04/27/2021. | 01/26/2029.
907818  FT 0 |Union Pacific Corp Sr N ...106.780 130,000 129,963 1 .2,080 | 05/17/2021. | 05/20/2041.
913017 CH 0 | United Technologies Corp Sr Nt.. ..104.638 | .............5,859,734 | ............. 5,600,000 5,559,802 | ...cvoovrvierriineriins [ e 1,866 | s | e [ 20000.2.650 |1 2.810 [MNLo| 124,733 | L 148,400 | 11/09/2016. | 11/01/2026.
91324P  EF 5 |UnitedHealth Group Inc Sr Nt. ...108.612 650,000 645,857 05/17/2021. | 05/15/2051.
91913Y AW 0 |Valero Energy Corp Sr Nt 109151 | 1,135,169 | 1,040,000 1,151,865 09/17/2021. | 04/01/2029.
91914)  AB 8 |Valero Energy Corp Sr Nt ...110.957 195,000 220,221 ... | 09/16/2021. | 03/15/2028.
92277G AU 1 |Ventas Realty LP Sr Nt. ..103.973 | .. . 500,000 527,538 . | 09/15/2021. | 01/15/2030.
92553P AU 6 |Viacom Inc Sr Nt ..135.559 | 542,235 400,000 513,532 03/31/2021.| 09/01/2043.
92840V AE 2 |Vistra Operations Co LLC 1st Lien ...107.294 ...826,164 770,000 825,038 09/15/2021. | 07/15/2029.
92840V AG 7 |Vistra Operations Co LLC 1st Lein.. ...103.861 | .. ...592,008 570,000 588,152 05/05/2021. | 01/30/2027.
92936U AF 6 | WP Carey Inc SrNt..... ..110.665 | .......... 82,999 | oo 75,000 ....83,834 09/16/2021. | 07/15/2029.
92936U AG 4 [WP Carey InC SrNE......coorvreiereicecscesscessnsssnsissnsissnsssssssnniss | cvnvs | o [ evvvennes 1| 2B FE i | i..354,323 | .. 99.236 350,000 354,135 07/15/2021. | 02/01/2031.
94974B FN 5 |Wells Fargo & Co Sub Nt. . 104915 | 4,196,592 | e 4,000,000 3,998,195 11/29/2018. | 08/15/2023.
94974B  FY 1 [Wells Fargo & Co St NL......c.coeverrerreineieeisesseiessisssiesisssssensssssssssssssssenss | evivene | oo [evsnviinnns | 2B FEuvvvveis | s 1,936,970 |...109.070 | ............. 2,181,402 | .o 2,000,000 1,960,344 11/29/2018. | 06/03/2026.
96950F AL 8 |Williams Partners LP Sr Nt .3,478,860 |...105.436 3,690,250 ...3,500,000 3,495,290 11/12/2013. | 11/15/2023.
11271L  AH 5 | Brookfield Fin Inc Sr Nt 1,616,224 |...101.081 | .. 1,617,291 | ... ...1,600,000 1,615,917 10/19/2021. | 04/15/2031.
136385 AC 5 |Canadian Natural Resources SrNt........ccoocecovreeenreeenneeennneennneenesennesennns | seveene | Al v | 2.8 FEviiii | o 161,432 |...133.368 | .....ccoceenenn. 160,042 120,000 159,313 05/05/2021. | 01/15/2032.
136385 BA 8 |Canadian Natural Resources Sr Nt ...201,964 |...102.321 ...204,643 200,000 201,840 04/29/2021. | 07/15/2030.
67077M  AJ 7 |Nutrien Ltd Sr Nt 4,005,717 |...101.249 | .. 4,049,976 | ....ccccooene. 4,000,000 4,000,820 04/10/2018. | 10/01/2022.
00973R  AF 0 |Aker BP ASA Nt ...106.097 | ........... 530,483 500,000 537,313 09/15/2021. | 01/15/2030.
05578Q AE 3 |BPCE SASUbNt....ccoooiiviicriics ...110.488 ..718,171 650,000 734,154 09/15/2021. | 04/01/2026.
067316 AG 4 |Bacardi LTD Sr Nt ..123.559 | .. ...308,898 250,000 299,530 03/31/2021. | 05/15/2038.
06738E AE 5 |Barclays Plc SrNt.......... ...105.766 | .............. 1,322,073 | oo 1,250,000 1,325,670 12/02/2021. | 03/16/2025.
21684A AD 8 |Rabobank Nederland Sub Nt.................. ...133.676 ...534,704 400,000 516,033 03/31/2021. | 08/04/2045.
225313 AK 1 |Credit Agricole SA Sub Nt ...106.735 | .. ...224,144 210,000 228,337 07/14/2021.| 01/10/2033.
22535W  AH 0 | Credit Agricole SA SrNt........ccovevirveivernrnnicnicenisesenseesnsssesesninnns | coevere | D cvvceenenn2 | LG FEiiii | . 495,975 | L. 97.184 | v 485,921 500,000 496,187 09/15/2021. | 01/26/2027.
225401 AU 2 | Credit Suisse Group Sr Nt Fix to Float ..101.772 ...407,089 400,000 402,705 . 05/24/2021. | 05/14/2032.
404280 CT 4 [HSBC Holdings PLC Sr Nt Fix to Float ...100.625 | .. ...261,625 260,000 260,000 .3,645 | 05/17/2021. | 05/24/2032.
44962L  AC 1 |IHS Markit Ltd Sr Nt. .108.219 | oo 4,913,134 | i 4,540,000 4,374,128 35,045 | .ooovveierriieenens | ovneeenneriinnneinnns | 0004000 ... 4.983 [MS...... | .........60,533 | ....... 181,600 | 11/29/2018. | 03/01/2026.
456837 AV 5 |ING Groep NV Sr Nt. ...507,075 |..... 99.323 ...496,616 500,000 506,634 (441)] .. 09/15/2021. | 04/01/2027.
62947Q AX 6 |[NXPBV SrNt 1,245,475 | ...113.005 | .. 1,243,053 | ..o 1,100,000 1,241,886 (3,589) | .. 11/22/2021. | 03/01/2026.
62954H  AG 3 |NXP BV/NXP FDG/NXP USA St NE.......veorrierrriireiieeriessiseseiesssieesenens BFE. s | s 408,594 |...100.312 | ..coovrvrnrnns 411,280 410,000 408,674 | oo | e 80 | v 05/04/2021. | 05/11/2031.
654744  AC 5 |Nissan Motor Co Sr Nt 1,224,416 |...107.983 1,214,807 | .coovvene 1,125,000 1,213,409 [ ..o | e (11,007) | oo . 03/30/2021. | 09/17/2027.
822582 BQ 4 |Shell International Finance Sr Nt ...373,388 |...116.907 | .. ...385,794 330,000 372,620 (768) | .. 04/27/2021. | 05/10/2046.
82620K BE 2 |Siemens Financieringsmat St Nt...........cccooooviveeneneeimecrnneesnneevsnnivennniinns | cvneene | D | el T LE FE i | s 274,632 |..... 99.822 | ..o 274,509 275,000 274,658 | ... | e 27 | 03/02/2021. | 03/11/2031.
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902133 AT 4 | Tyco Electronics Group SrNE.........oviieiiiiiniiiinisssiisssiessssisssissssissnnnes | cvinnas D 1]1.GFE. 1,941,256 |...107.618 1,964,364 7,771 .. e 3.700 |...... 4175 |FA....| e 27,956 | ......... 74,000 | 11/29/2018. | 02/15/2026.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations .213,943,324 XXX 213,672,547 (19,069) (35,559) ] ... XXX XXX XXX | .o 2,180,102 | ..... 6,517,838 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securmes
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202 ...100.000 292,738 [ s | s VKT I . 01/17/2020. | 12/25/2059.
542514  GW 8 |Long Beach Mtg Loan Tr RMBS Ser 2004-5 C..........cccooovurvemerveommmrmnnnnnnns [ evcveee [ oo | onveered | TAFMuccc | i 14,184 L 99.960 ....14,188 1 11/29/2018. | 09/25/2034.
61748H LC 3 |Morgan Stanley Mtg Tr RMBS Ser 2005-5AR.... ...103.787 1,447,605 . 11/29/2018. | 09/25/2035.
64830B  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017- ...105.032 1,958,675 (5,173)] .. 10/10/2017. | 08/27/2057.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1 C... ..104.122 2,590,089 2,763 |.. 01/24/2019. | 03/25/2058.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities. XXX 6,103,295 0 (2,336) | v 0 XXX XXX
Industrial & Miscell (Unaffiliated) - Commercial Mortgage-Backed Securities
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19.......ccovvemrrerireernerenneienes | rveens e | LA i | 421,951 {...102.540 | ...covvvvrnecne 420,069 409,664 411,076 (986)| .. . . e | 1,224 | 04/29/2014. | 04/15/2047.
61761Q AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-C8 JSSTTIROORTIRNN IOV e | LA i | 634,771 |...100.814 | ...ccvvvvrnveen. 646,306 641,091 639,212 1,447 |.. . . e | e 1,442 | , 11/29/2018. | 12/15/2048.
61765L  AS 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C24..........oocovemveinnerncineinneins | ceee . ...103.538 3,630,056 (8,391 | .. . 3 . 458 | .o \ 07/24/2015. | 08/15/2047.
74824D  AA 8 |Queens Center Mtg Tr CMBS Ser 2013-QCA C.... [T I . 6,327,403 |...103.133 6,195,060 | ...oocverererreriirinnns [ i (60,203) | ..cvevoernrieirines . ..3.275 |.....2.202 |MON... | .........16,402 | ........ 196,827 | 10/07/2019. | 01/11/2037.
90270R  AC 8 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..........cccnvvemivrnereerereeiseines | reeens e | TAFE i | i 1,855,504 | ......0.687 419,661 | oo | s (563,465 | ..vvvvvrrereirnne [ e [ e 1.575 |...... 5.137 |MON... | oo 48,250 | ........ 625,804 | 11/29/2018. | 12/10/2045.
92939K AE 8 | WFRBS Commercial Mtg Tr CMBS Ser 2014-C2........cccovvnnioninniineninsnins | e [ I 4 1,250,293 |...104.967 1,254,279 1,341 | 11/29/2018. | 11/15/2047.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities ...14,205,318 XXX | ..........12,574640 | ..........11,928 119 | ........... 12,549,344 | ..o 0 ... (630,257) | covveveecienn 0 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
04016N  AM 5 |Ares CLO Ltd CLO Ser 2017-44A CIATR........ovvureumrenererieeiseessssisessenes | e - .1,400,000 |....99.628 | .............1,394,782 | .............. 1,400,000 1,400,000 03/31/2021. | 04/15/2034.
04016N AR 4 |Ares CLO Ltd CLO Ser 2017-44A CIA3RT.......ccocvivimrinerinnirerireninrisessinns | s .- ....650,000 650,000 650,000 03/31/2021. | 04/15/2034.
04016N AT 0 |Ares CLO Ltd CLO Ser 2017-44A CIBR........cccccoovrermrrmeriereseensrisssineeieees | reeens wo | v | LF FEiiii | s 200,000 200,000 200,000 03/31/2021. | 04/15/2034.
04018E  AA 9 |Ares CLO Ser2021-59A ClA.......coviiiniiriniieinsissiesissssesssssseessesssseenss | renene ol .2,250,000 |..... 99.346 2,235,294 ...2,250,000 2,250,000 03/09/2021. | 04/25/2034.
04018E  AC 5 [Ares CLO Ser2021-59A B1.......ovvuuieerierineerenissiseissessessnesssessssissensens | svsens - .1,000,000 |..... 98.950 ...989,498 | ... ...1,000,000 1,000,000 03/09/2021. | 04/25/2034.
05522R DB 1 |Bank of America Credit Card Tr LBASS Ser.........ccccouumrrmerinrenieinnireriinnns | rveens o | TAFE i | 4,998,773 |...100.819 | ..coevvrnveen. 5,040,945 | .....ccceeon. 5,000,000 4,999,732 422 09/06/2019. | 01/15/2025.
07331Y  AA 8 |Bayview Opport Mast Fund Trust RMBS Ser..........ccccmiurnerrneinererirerineen | o .- .1,281,567 |...100.132 ....1,293,056 ...1,291,352 1,287,349 1,805 11/29/2018. | 01/25/2055.
15032T BE 5 | Cedar Funding Ltd CLO Ser 2013-1A CI ARR.......c.oovvvirnriernrnierererseirenns | cevee ol .8,000,000 |..... 99.875 7,990,014 | ... ...8,000,000 8,000,000 . 03/24/2021. | 04/20/2034.
210795 PZ 7 |Continental Airlines INC LBASS EETC Ser.........ccnveereermrenerierineesseinnenines | sevvee v | 1| 228 FEcis | i 147,620 |...103.462 | ....cocovvrrnnee 144,427 139,594 145,884 (1,736) | .. 04/23/2021. | 04/11/2024.
34532R  AA 4 |Ford Credit Auto Owner Tr LBASS Ser 2018.........ccorvvrevvirneeeisineieinninnes | cenee .3,572,066 |...105.217 ....3,877,254 ...3,685,000 3,625,755 | ..o | e 18,006 | ....coovervvvrriernne . 11/29/2018. | 07/15/2031.
46090X  AA 9 |Invesco CLO Ser 2021-TA Cl AT ......covirerirnereeieessesiesiesiseessesssssinens | neens . .1,450,000 ....1,439,695 | ... ...1,450,000 1,450,000 03/19/2021. | 04/15/2034.
46090X  AE 1 |Invesco CLO Ser2021-TA CIB....c..ccvrvrnvineiieneeieiscenssesseesssssssnsens | oevee e | LCFE i | 600,000 |.....99.305 | ...cocovrirrennn 595,829 600,000 600,000 03/19/2021. | 04/15/2034.
46090X AG 6 |Invesco CLO SER 2021-TA Cl C.....ovvurerrerrireerneiseriesiesiseesssessesassssenes | neens - ....200,000 ...197,039 200,000 200,000 03/19/2021. | 04/15/2034.
75973F  AA 9 |Renew LBASS Ser 2018-1 Cl A......c.ocvuiiiiiininiiieiienieeissssiesississnins | cvvvene o 2,258,872 2,356,527 | ..ovvvrnne 2,263,839 2,259,535 235 11/29/2018. | 09/20/2053.
76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR.......cccovvereerieereieeireniseersenins | neens e | TAFE i | 2,950,000 |.....99.633 | oo 946,518 950,000 950,000 03/01/2021.| 01/18/2034.
76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR.......cc.courvvermrrierinreinneiinnniins | cevvens .- ...491,539 500,000 500,000 03/01/2021.| 01/18/2034.
76761R  BC 2 |Riserva CLO Ltd CLO Ser 2016-3A CI CRR........cocouevvmerreriieeeeiserserienes | rveens [ ...246,368 250,000 250,000 . 03/01/2021.| 01/18/2034.
90931G  AA 7 |United Airlines INC 2020-1 A PPT........irvimrrirrinmeiineesinessisssssssssesneins | v . GFE.ooos | 001,383,229 |..109.311 | oo 1,362,619 | ..coovvrnanne 1,246,554 1,378,074 (5,155) | .. 12/03/2021. | 10/15/2027.
92338B AN 5 |Verde CLO Ltd CLO Ser 2019-1A CI AR.... ...199,858 200,000 200,000 04/13/2021. | 04/15/2032.
923388 AQ 8 |Verde CLO Ltd CLO Ser 2019-1A CIBR... ...149,579 150,000 150,000 04/13/2021. | 04/15/2032.
92338B  AS 4 |Verde CLO Ltd CLO Ser 2019-1A CI CR ...199,999 200,000 200,000 04/13/2021. | 04/15/2032.
9497EU  AJ 6 | Wells Fargo Home Eq Tr RMBS Ser 2006-1 C.. .A71,973 172,047 172,013 300 12/12/2017. | 05/25/2036.
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

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
G7222G  AA 2 |Preferred Term Secs XVII LBASS SeC Ni.........coccvvviiinniicniivciinriiniissiiens [ s ..1,052,195 1,023,147 2,048 e | enn0611 | 1.022 11/29/2018. | 06/23/2035.
009090 AB 7 |Air Canada LBASS EETC Ser 2015-1B.......c.cvuumerierirerereereeinerienieninsenn | sevvene ..2,189,141 2,171,214 e 3875 | 4.643 11/29/2018. | 03/15/2023.
11042C  AA 8 |British Airways PTC Ser 2021-1 APPT......cccccoiiiiiniiniiiiisnissicenesissni | s Clun 1.FFE......... ....1,008,893 |...100.462 1,009,543 . 1,008,701 ....2.900 |...... 2.855 07/21/2021. | 09/15/2035.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUNHIES. ..o | cesresenens 35,975,831 XXX . 6,348,490 36,044,626 36,071,404 0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffliated)........ ... e 270,245,306 XXX | 281,759,489 264,314,171 268,396,590 (19,069) XXX XXX XXX XXX
Totals
7699999.  Total - ISSUEr OBlIGAtIONS. ...t | ceiniias 311,145,072 XXX | s 330,506,544 | .......... 302,211,000 | ......... 311,041,817 | ..cccoooeee 734917 | ... (445,011) XXX XXX XXX | ... 2,940,510 | ..... 9,005,694 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities 59,708,973 XXX 58,548,279 59,649,795 0 (21,285) | .. XXX XXX XXX [ s 130,444 | ..... 1,438,890 XXX XXX
7899999. Total - Commercial Mortgage-Backed Securities ..14,205,318 XXX 11,928,119 | .cccveaeee 12,549,344 . .(630,257) | .. XXX XXX XXX 81,563 | ... 1,032,513 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMIES........c.uuiriiririieriiiiiir i 35,975,831 XXX ..36,348, 36,044,626 36,071,404 0 28,068 . XXX XXX XXX 103,417 | ..o 558,736 XXX XXX
8399999,  GraNd TOAl - BONGS........ccvuerreeeiesceiseisseisseieseeese st sese s es bbbt | eeneesas 421,035,194 XXX | s 439,537,593 | .......... 408,732,024 | ......... 419,312,360 | ..ocvvvnee. 734917 | ...... (1,068,485) | ...oocvvvvrerninne (V1 I 0] XXX XXX XXX | e 3,255,934 |....12,035,833 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 155,903,831 1B e 1,084,125 1C 9,898,485 1D .. 19,543,875 1E .. 7,657,802 1F s 22,543,742 1G ....36,441,272
1B. 2A 46,767,460 28 . ...62,082,241 2C 36,840,489
1C. A 16,351,979 3B 1,092,645 3C 353,419
1D. ....1,253,031 4B . 11,240,738 4C ..
1E. 58 .. 5C ..

1F.
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Sch.D-Pt.2-Sn. 1
NONE

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

E11, E12
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Annual Statement for the year 2021 of the NATIONWIDE GENERAL 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 - U.S. Political Subdivisions of States

111746 JE 4 |Brockton MA Txbl  2.408% 11/01/30.......ccereimrerrmiiieerirereineirereninnines 10/21/2021........ Stifel NICOIAUS & CO INC.......vuerriereiiciii s ssssienes | coresssesnssess s esseessssensenes | oresessessanssensnenes 430,000 430,000

111746 JF 1 |Brockton MA Txbl 2.558% 11/01/31... 10/21/2021 Stifel Nicolaus & Co Inc. 350,000 350,000

111746 JG 9 |Brockton MA Txbl 2.708% 11/01/32... 10/21/2021 Stifel Nicolaus & Co Inc. 650,000 650,000

111746 JH 7 |Brockton MA Txbl  2.858% 11/01/33.......ciiiiiiirinierinnisisississrsnisines 10/21/2021........ Stifel NICOIAUS & €O INC......vvuiiririirtisitiieieiss et nssnsnes | chsessssssnsenssensss e sens s en s essansnnes | bosssensasssssansnees 350,000 350,000

2499999. Total - Bonds - U.S. POlItiCal SUDGIVISIONS Of SEAIES........cuuiieiiuiiiiirieissiti ettt sess st ees s sns s st fesssemesesssesse e E 0o E s8R0 E 488808 eE £ SRR848 R EE o8 eE 84S R4 E 48 E £ E S EE ARt ek bbb enb e en bbbttt entnnnes | creninraes 1,780,000 1,780,000 0
Bonds - U.S. Special R and Special A

010268 CX 6 |Alabama Fed Aid HW Fin AuthRev Txbl Ser. 10/07/2021 Bank of America BISD DEEIET............c.ourriiriieiei e 700,000 700,000

155498 ML 9 | Central TX Regional Mob Auth Txbl Ref Se 10/07/2021.. Jefferies & Company Inc. 400,000 400,000

155498 MM 7 | Central TX Regional Mob Auth Txbl Ref Se 10/07/2021 Jefferies & Company Inc 425,000 425,000

235036  8J 2 |Dallas-Ft Worth Intl Arpt Rev Txbl Ref F.........ccovvvivviriiinen. 10/28/2021 Barclays Capital INC........ccoocervvvrenianee 595,000 595,000

305734  AB 1 |Fairview Health Services Sr Nt 10/22/2021.. Citigroup 1,092,166 1,100,000 625

3132DW A6 0 | FHLMC Pool #SD8129  2.500% 02/25/51..........cvumriiriiiiiciinsiesissiseissiesisssssssieessissisnes 01/20/2021 Morgan Stanley & Co LLC 8,437,510 8,011,582 11,127

31418D 2L 5 | FNMA Pool #MA4378 2.000% 07/25/51 .| 06/21/2021 JP Morgan Securities LLC 9,752,940 9,686,346 11,301

31418D  WR 9 | FNMA Pool #MA4255 2.000% 02/25/51. .| 01/20/2021.. JP Morgan Securities LLC 9,334,745 9,048,104 10,053

575579  LH 8 | Massachusetts Bay Tr Auth Rev Sr Ser A 01/28/2021 Nationwide Indemnity....... 5,308,720 5,000,000 19,688

3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAI ASSESSMENES..........c.iuiuiiuiiieieiiesieetseieteteetssesseetsasesiss | eesssessessesassessesssssesessessetassessesssssesessessesassessesssssssessessesassessesassessessessesassessesassessessessssassessesansessessessesassessesassessessesassessetansansessessntans | oiessesssssssessessnsassessesnssssassesnsassessesnss | ietssssssessessesassessessessnsssa 36,046,081 | ...ooocvvcireiieice 34,966,032 52,794
Bonds - Industrial and Miscell

00206R  LJ 9 |AT&T Inc SrNt 3.550% 09/15/55. 09/09/2021........ TaX FIE8 EXCRANGE. ... cvuviiirciic it snies | coresbtb sttt ntenes | eebsentess e eneenes 197,993 210,000 3,603

015271 AT 6 |Alexandria Real Estate Equity Sr Nt 07/14/2021 Suntrust Robinson Humprey Inc 142,237 135,000 320

015271 AV 1 |Alexandria Real Estate Equity Sr Nt. 04/29/2021.. Wells Fargo Securities LLC 184,442 200,000 958

024836  AF 5 | American Campus CMNTYS SINE......coiiiiririeieiseeisiseesesiseesesseniees 04/26/2021 Goldman Sachs & COMPANY........cverriririrrireirisiessisisse st ssnses 336,841 330,000 2,273

03027X  AY 6 | American TOWEr COrP SINL.......c.iieieciceie ettt sttt snsnnis | ensesnienienes 04/29/2021 JP Morgan Securities LLC 413,096 400,000 740

03523T BV 9 | Anheuser-Busch InBev WidwdlInc Sr Nt 03/31/2021.. Goldman Sachs & Company. 324,373 250,000 2,775

036752 AP 8 |Anthem Inc Sr Nt  2.550% 03/15/31......curvririiiiiiriniieieeieie e 03/08/2021 Barclays Capital InC........ccoocrvvvrenianee 572,786 575,000

036752  AS 2 |Anthem Inc SrNt  3.600% 03/15/57........coouerimrriirieriirineiiseriiericeseisssee e 03/08/2021 VAMOUS. ..ot 274,004 275,000

037735  CZ 8 |Appalachian PWr Co SrNESEr AA. ...ttt sss s esssensessnnns | cressesnssnssens 03/09/2021 JP Morgan SECUMHES LLC........c.vuirriieeeicieieiees ettt nseaeeen 273,941 275,000

04016N  AM 5 | Ares CLO Ltd CLO Ser 2017-44A CIATR........cvvuireririinissisesiesiesesseississsiessesssssessssenss. | nevesnsesssiens 03/31/2021........ Goldman SAChS & COMPANY...........ucvirrirririiirierieri ettt sesias | erestsssssess e eas st ensenenas | esesnenns 1,400,000 1,400,000

04016N AR 4 |Ares CLO Ltd CLO Ser 2017-44A Cl A3R1 03/31/2021 Goldman Sachs & Company. 650,000 650,000

04016N AT 0 |Ares CLO Ltd CLO Ser 2017-44A CIBR......c.ovvviniierniserersissieeissssisnienns 03/31/2021 Goldman Sachs & Company. 200,000 200,000

04018E  AA 9 |Ares CLO Ser 2021-59A Cl A 03/09/2021........ INGEIXIS. .ttt | ereen ittt enines | enieianes 2,250,000 2,250,000

04018E  AC 5 |Ares CLO Ser2021-59A B1......ccovvieeriineiniiisissiesesissiesssiessessenes 03/09/2021 Natixis 1,000,000 1,000,000

04273W  AC 5 | Arrow Electronics Inc Sr Nt 11/16/2021 VAMHOUS. ... 558,816 560,000

045054 AL 7 |Ashtead Capital Inc Sr Sec Nt... 09/15/2021........ VIIOUS 111 bbbt | et en bbbttt ntes | ersenianins 1,436,065 1,300,000 | oo 19,397

045054 AP 8 | Ashtead Capital INC St NL.........c.ciiiiiirererer e | seenieeresiees 08/03/2021 JP Morgan SECUMtES LLC ..ot 344,120 345,000

06050T  JZ 6 |Bank of America NA Sub Bk Nt. 01/28/2021 Nationwide Indemnity....... 3,020,362 3,050,000 52,358

07274N AL 7 |Bayer US Finance Il LLC Sr Nt 09/15/2021........ VIHOUS. ...ttt | sttt | cerenieni et entes 506,640 440,000 3,933

084659 AV 3 |Berkshire Hathaway ENergy SriNL.........ccccuvciiiiiiiiiiiciieis e sissienes 09/15/2021 Jefferies & Company Inc. 571,395 500,000 3,186

084659  AX 9 |Berkshire Hathaway Energy SrNE.........oiiierieiiieieiesesee et seeeees 04/28/2021 Jefferies & Company Inc 235,590 200,000 354

097023  BK 0 |Boeing Co SrNt 3.300% 03/01/35.........cormrrmirmrrrirererireirerinnines 04/26/2021........ CHIGIOUP. ..ottt | etis bbb | e 128,599 130,000 679

097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34.. 05/24/2021 Various 469,290 460,000 6,258

097023 CU 7 |Boeing Co SrNt 5.040% 05/01/27.. 04/26/2021 Credit Suisse Securities LLC 206,512 180,000 4,460

097023  CV 5 |Boeing Co SrNt 5.705% 05/01/40. 03/31/2021........ Goldman Sachs & COMPANY...........cvuririrriiiirererisieesierresesie s esse et eessssensernsesee | ceressssnesessessss e essesssssensenes | oresessessasssensnenes 646,060 525,000 12,812

097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50.. 0472712021 Goldman Sachs & COMPANY...........cciiiiiiiiiieii i 675,531 530,000 13,648

097023  CY 9 |Boeing Co SrNt 5.150% 05/01/30.. 04/26/2021 Wells Fargo Securities LLC 619,528 530,000 13,420

10373Q BG4 |BP Cap Mkts AMEICA SEINL.......uivuiviiiiiriieiese bbbt | ensesnesnnine 03/31/2021........ Goldman SaChS & COMPANY..........cururiiuiririiiirereritisesiisees bbbt bssies | coressesbne sttt entenes | boeesessesssssensenes 366,144 400,000 1,367
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
110122 CR 7 |Bristol-Myers SQUIbb CO St NL.........cvuuiiiiiiiieinisie e esienesns | revessssinniens 03/31/2021........ Bank of AMErica BISD DEAIET............c.ociiuiiririiiiiierie s ssasssssssisssiesin | seresisesessssssssessssessess s sssssssesssienes | eovissiessenesenenas 296,865 250,000 4,693
11135F  AQ 4 | Broadcom INC SrUNSECUMEA NE.........ocuevieieririeerceee et eeessssesaees | seseesenesnsnne 10/18/2021........ JP MOrgan SECUMHES LLC ... ssese s essnsessesssnes | creesesssssssessenssssssssessssessesssssssessessesanss | seessessces 1,098,630 1,000,000 | coovoeeereeereee s 17,868
11135F  BK 6 |Broadcom Inc SrNt 3.419% 04/15/33 10/15/2021 Mizuho Securities USA Inc 282,645 275,000 104
11135F  BL 4 | Broadcom INC SrUNSECUIEA NE.........ovuoiiiieririeircriesceeiseeeeis e ssessessssesaees | sesessenesnsnns 10/19/2021 Deutsche Bank Capital..... 1,026,360 1,000,000 578
11135F  BQ 3 |Broadcom INC SrUNSEBCUrEA Ni..........c.cviiueiiiiicieiecceceiee ettt ses s nnaeas | eereserennsenas 10/19/2021........ DeUtSChE BanK Capital............ouuieiiiiiiiicieiiieisieissiie st ensssissnes | sersessssesessssssss st ensnes | seesienies s ensees 784,032 800,000 1,487
1248EP  CN 1 |CCO Holdings LLC Sr Nt 05/13/2021 Tax Free Exchange. 650,924 629,000 944
125523 CM 0 |Cigna Corp SrNt 2.375% 03/15/31 03/01/2021 CHIGIOUD......vvrii e 849,014 850,000

125523  CQ 1 |Cigna Corp SrNt 3.400% 03/15/51 . | 03/02/2021 VIHOUS. ...t 278,800 280,000 5
126307  BF 3 | CSC Holdings Inc Sr Nt .| 03/03/2021.. JP Morgan Securities LLC 125,760 131,000 246
131347  CM 6 | Calpine Corp 1st Lein HY Nt............ 03/04/2021 VIHOUS. ...t 519,375 500,000 1,063
14448C AR 5 | Carrier Global Corp Sr Nt 04/22/2021 Barclays Capital INC..........c.ccovvvrrrrnecn 202,334 200,000 394
14448C  AS 3 |Carrier Global Corp Sr Nt 04/22/2021.. Various 660,320 660,000 543
15032T  BE 5 |Cedar Funding Ltd CLO Ser 2013-1A CLARR ..ottt 03/24/2021 Jefferies & COMPANY INC.......cuuivrririireiiinsie s 8,000,000 8,000,000

159864  AG 2 | Charles River Laboratories Sr Nt .| 03/08/2021 JP Morgan Securities LLC 274,000 274,000

159864  AJ 6 |Charles River Laboratories Sr Nt .| 03/08/2021.. JP Morgan Securities LLC 171,000 171,000

171484 AE 8 | Churchhill DOwns INC St Nt.........ccerrverrierieriricerieiniiens 03/10/2021 JP Morgan Securities LLC 744,433 721,000 5,898
171484  AG 3 | Churchhill Downs Inc Sr Nt 03/04/2021 VOUS. ...o.cvvoveeeve v 367,655 352,000 8,176
17308C  C5 3 |Citigroup Funding Inc Sr Nt 01/28/2021.. Nationwide Indemnity....... 3,024,949 3,000,000 20,584
205887 CD 2 |ConAgra Foods Inc Sr Nt 04/27/2021 Jefferies & COmMPany INC.........cevrrieiriieeieecee s 163,552 130,000 3,407
210795 PZ 7 |Continental Airlines INC LBASS EETC SEr.......ccoiviiirmiririirniissierisissisessssssssssssssssssessesssssessens. | onssessessones 04/23/2021 Jefferies & COMPANY INC.....vvuvvririieie s 147,620 139,594 257
212015 AN 1 |Continental Resources Inc Sr Nt 12/01/2021.. Barclays Capital Inc... 652,963 625,000 132
22003B  AM 8 | Corporate Office Prop LP Sr Nt 03/04/2021 VHOUS ...t 843,868 850,000

22003B AP 1 |Corporate Office Prop LP Sr Nt 11/02/2021 Wells Fargo Securities LLC 597,156 600,000

22822V AQ 4 |Crown Castle Intl Corp Sr Nt .| 03/31/2021.. Barclays Capital Inc... 133,904 125,000 1,355
233853  AD 2 |Daimler Trucks Finance NA Sr Nt 12/02/2021 JP Morgan SECUMHES LLC........c.vuiriiiieieicieieieee ettt ssaeees 1,224,682 1,225,000

251526  CB 3 | Deutsche Bank AG NY Branch Sr Non Prefer 12/02/2021 Goldman Sachs & Company. 1,299,517 1,225,000 | .ovvorvrereriririreneseennes 1,348
25179M AV 5 | Devon Energy Corp St NL.......ccccvrerercererinrieriesiesisseesesiis 12/03/2021 Various 590,500 514,000 14,344
25278X AN 9 | Diamondback ENergy INC St NL. ..o nsen 09/15/2021........ Barclays Capital INC........c.uevrivririeieieissieiesissies st essasssssenss | nessssssssessesssssesssssssssessessessssssessessnes | sosessessasssessessenes 542,635 500,000 5,153
25470D AT 6 |Discovery Communications Sr Nt 03/31/2021 Goldman Sachs & Company. 296,453 250,000 542
254700  BJ 7 |Discovery Communications Sr Nt 04/29/2021 Bank of America BISD Dealer 363,902 340,000 5,752
25746U DG 1 |Dominion RESOUICES INC SENE SET C......overieiciie et es 07/15/2021........ CIGIOUD. .+ttt s st ssessesessessesns | Hetssessessesassessesssessessesnsansessnsansessnnns | sesesssssssssessnennes 230,992 210,000 2,126
260543 CG 6 |Dow Chemical Co SrNt 4.375% 11/15/42 05/20/2021 Jefferies & COMPANY INC........uriverirrireiiinies e sienes 137,054 120,000 131
260543 DD 2 |Dow Chemical Co SrNt 3.600% 11/15/50 04/29/2021 CHIGIOUD. vttt 398,646 390,000 9,633
29364W  BA 5 |Entergy Louisiana LLC Sec Nt 07/15/2021........ Bank of AMErCa BISD DEAIET..............ccvureviueiieiiiiieiieieiesieie st sssssssessssessenss | covssessesssssssessesssssssessssssssssessesssssssessens | eveessssessessssssons 165,880 140,000 1,929
29366M  AC 2 |Entergy Arkansas LLC 1st Mtg Bd. 04/27/2021 BNP Paribas Securities Corp... 135,517 130,000 351
30034W  AB 2 |Evergy Inc SrNt 2.900% 09/15/29 07/16/2021 Deutsche Bank Capital..... 447,854 420,000 4,229
30040W AL 2 |Eversource Energy Sr Nt 03/08/2021........ CIGIOUD. ..ttt b st s st et ssesesessessesns | Hetssesssssssassessetnsessessssesansessetansessanns | sesessssssessessneanes 273,939 275,000

30231G AW 2 |Exxon Mobil Corp Sr Nt 03/31/2021 Barclays Capital INC........ccoocrivvrvnienee 717,152 650,000 2,526
30231G  BK 7 | Exxon Mobil Corp Sr Nt 09/15/2021 VIHOUS. ... 733,250 650,000 9,092
31620M BT 2 |Fidelity Natl INfo SErV INC S NL......cvucvuiiiciicicce e enens | seeninsesenines 02/23/2021........ JP MOrGan SECUMHES LLC ... ssesises | coressnsssssesses s es s sssssess s sssensenes | oessessesssssessneses 546,585 550,000

31620M  BU 9 |Fidelity Natl Info SEMV INC S NE........cvuiirririercisieieriesicesseiseis et enssssssees | cesessssesenens 02/23/2021 JP MOrgan SECUMHES LLC..........uvurrerermirimirierieeiseesseissssiesi st ssessessssans 521,824 525,000

33834D  AA 2 | Five Comers Funding Trust Sr Nt 09/15/2021 Wells Fargo Securities LLC 320,082 300,000 2,898
35137L  AK 1 |Fox Corp SrNt 5.576% 01/25/49. 03/31/2021........ JP MOPGAN SECUMHES LLC.......veuverrirceseeieieesiesisesiseessessesse st sss st ssssesees | eeeseessssssssssess s ssas s ssessssensenssessnas | stnesssssssnessnsssnes 320,050 250,000 2,711
361448 AU 7 |GATX Corp SrNt 5.200% 03/15/44 02/22/2021 Morgan Stanley & Co LLC 267,084 210,000 4,823
37045V AU 4 | General Motors CO St NL. ...t 03/30/2021 JP MOrgan SECUMHES LLC........c.vuiririiirieicirieiee e ennees 1,988,880 1,600,000
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37045X  CY 0 | General Motors €O SINE......vuuivririiisieieresees st 07/15/2021........ VTIOUS. ..ottt | abbssbsee s s s et nntens | aesinsiins 1,078,105 1,005,000 8,863
37045X  DE 3 |General Motors Finl Co Sr Nt 04/21/2021........ VIIOUS. ...ttt | Hebee bbbt | eeeseeb s 373,405 390,000 2,626
3733IN  AK 7 | Georgia-Pacific LLC S NL..........cviuiiiiiciiiinsi s esssnisnes | sevessesnsiens 07/15/2021 Morgan Stanley & Co LLC 216,989 210,000 1,060
37940X  AA 0 |Global Payments Inc Sr Nt 11/23/2021 Suntrust Robinson Humprey Inc 893,464 870,000 6,468
37940X  AC 6 |Global Payments Inc Sr Nt 05/20/2021........ JP MOrgan SECUMHES LLC...........couuiimiiiiiiiiiiciii st | etesnsbs bbb 142,035 130,000 1,484
37940X  AF 9 |Global Payments Inc Sr Nt 11/16/2021 Bank of America BISD Dealer. 799,440 800,000
38141G  YJ 7 |Goldman Sachs Group Inc Sr Nt Fix to Flo...........ccouvvvvviinniiiinns 07/14/2021 Goldman Sachs & Company. 350,000 350,000
40434L  AG 0 [HPInc SrNt 2.650% 06/17/31 07/16/2021 Morgan Stanley & Co LLC 351,516 350,000 876
446413 AT 3 |Huntington Ingalls Industries Sr Nt 04/30/2021.. MarketAxess 146,575 130,000 46
44891A  BL 0 |Hyundai Capital AMETICa SF NL...........vuurriirierierieeiseeseissie st sssesess et ensssssessesssenses | sevesseessssens 05/06/2021 VIHOUS. ...t 663,377 526,000 13,352
44891A  BP 1 |Hyundai Capital America Sr Nt 04/06/2021 Goldman Sachs & COMPANY..........c.ruriiiririiireiireierei st 629,606 625,000 8,247
458140  BM 1 |Intel Corp SrNt 4.750% 03/25/50... 04/29/2021.. Citigroup. 508,256 400,000 2,006
459200 KA 8 |International Bus Machs Corp Sr Nt 09/16/2021 Goldman Sachs & COMPANY..........c.ruriiririiiireiriseiersi st 335,778 300,000 3,646
459200 KC 4 |International Bus Machs Corp Sr Nt. 03/31/2021 Us Bancorp INVESIMENES INC.........ccuevieiriceieieieiseee i snes 463,296 400,000 6,611
46090X  AA 9 |Invesco CLO Ser 2021-1A CI A1.... .| 03119/2021.. Morgan Stanley & Co LLC 1,450,000 1,450,000
46090X  AE 1 |Invesco CLO Ser2021-1ACIB 03/19/2021 Morgan Stanley & Co LLC 600,000 600,000
46090X  AG 6 |INveSCO CLO SER 2021-TA Cl Cr..oucvvvvieririineieiieeiesiseisssisssss st sssssesssesssesssssssssssnses | nevesssesassenns 03/19/2021 Morgan Stanley & Co LLC 200,000 200,000
46188B  AB 8 |Invitation Homes OP Sr Nt 11/01/2021.. Wells Fargo Securities LLC 998,710 1,000,000
49271V AM 2 | Keurig Dr PEPPEr INC ST NL.......c.iuiiieeie ettt ssnsessesnens | eesesnssnsnnnns 03/01/2021 Goldman Sachs & COMPANY..........coiueireirireieieeieriee ettt 278,947 280,000
50540R  AS 1 |Laboratory Corp of AMENCA SINL......c.veieriiiiinireieiess e ssessssssenss | seseseessnnsns 05/20/2021 BNP Paribas Securities Corp... 138,954 120,000
529043  AE 1 |Lexington Realty Trust Sr Nt 10/26/2021.. Various 1,037,146 1,039,000
53227  AC 8 |Life Storage LP SrNt 2.200% 10/15/30 07/14/2021 Various 280,533 282,000
552953  CF 6 |MGM Mirage Sr Nt 5.500% 04/15/27 03/05/2021 VTHOUS. ...t 151,949 139,000
565849  AE 6 |Marathon Oil Corp Nt  6.600% 10/01/37 03/31/2021.. Morgan Stanley & Co LLC 311,723 250,000
565849 AP 1 |Marathon Oil Corp Sr Nt 04/28/2021 CHIGIOUD. oot 526,230 474,000
573284 AV 8 |Martin Marietta Materials Inc Sr Nt 07/14/2021 CHIGIOUD. ..o 143,492 140,000
595112  BS 1 |Micron Technology Inc Sr Unsecured Nt 10/18/2021 Wells Fargo Securities LLC 800,000 800,000
61772B  AC 7 [ Morgan Stanley SrNEFiX t0 Flt........ccooiiiiriiniiiiiesceeissss s 05/24/2021........ UBS FINaNCIal SEIVICES INC.....cvvuvveiieiriicisiisieessesis sttt ssensans | sesssssssssessesssssesssssssssssessessssssessessnes | sosessessssssessossenes 173,215 170,000 517
61945C  AE 3 |Mosaic CO SrNt  5.625% 11/15/43.......ccovvvrerirrieirerineriesiesieenns 04/06/2021 Stifel Nicolaus & Co Inc. 159,429 125,000 2,793
62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27 11/16/2021 Barclays Capital Inc 773,098 688,000 7,566
62928C  AA 0 |NGPL Pipeco LLC SrNt 3.250% 07/15/31 05/27/2021........ VIIOUS. ..otttk | Sebee Rt | et 981,526 975,000 124
637417 AL 0 |National Retail Properties Inc Sr Nt 09/20/2021 Various 411,262 358,000 6,559
637417  AQ 9 |National Retail Properties Inc Sr Nt 03/15/2021 Various 273,884 280,000 7
651290 AR 9 |Newfield Exploration Co Sr Nt 12/02/2021........ VAIHOUS. .. ..cvveieevetrceete ettt a ettt s st s s st s sss et ssssssesssssessssetessnastesnsnsnss | evessssesissnsnsesssssessssesssasnsssesssnsntananes | evesinsenas 1,379,000 1,250,000 28648
651639 AP 1 |Newmont Mining Corp Sr Nt 05/20/2021 VHOUS. ...ttt nea 496,066 400,000 2,823
65480C  AC 9 |Nissan Motor Acc Co Sr Nt 09/13/2021 CHIGIOUP....ceveeviiiie s 499,880 500,000
65480C  AD 7 |Nissan Motor Acc Co Sr Nt 09/13/2021........ CHIGIOUD. .1 veeteese etk eb et | eees e bbbttt | steesi e 268,898 269,000
682680 AV 5 |ONEOKInc SrNt 5.200% 07/15/48 03/31/2021 Barclays Capital InC..........ccccovvvvrnec 358,452 325,000 3,756
682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29 07/1412021 VIHOUS. ... 711,008 630,000 10,776
68389X CE 3 |Oracle Corp SrNt 2.875% 03/25/31..... 03/22/2021........ Bank of AMENCa BISD DEAIET..............ccovureveiieiieieiiieiieieiesieie st sess s ssessssessesss | eovesessessesessessesssssssessessssssessesssssssessens | sevsessssessessssnsnns 549,148 550,000
69370C AC 4 |PTCInc SrNt 4.000% 02/15/28 03/05/2021 MarketAxess. 35,020 34,000 91
707569  AS 8 | Penn National Gaming Inc Sr Nt 02/24/2021 Morgan Stanley & CO LLC...........oiiiiiiiiiiie s | seiessiesa s enes | e 262,500 250,000 1,602
737446 AR 5 |Post Holdings Inc Sr Nt. 02/25/2021........ VIIOUS. ...ttt | debeeb sttt | seninenies 1,250,000 1,250,000
756109  BL 7 |Realty Income Corp Sr Nt........... 1111072021 Tax Free Exchange 370,323 350,000 4,018
76131V AB 9 |Retail PPTYS Of America Sr Nt 12/10/2021 VIHOUS. ...t 391,887 354,000 3,592




€ela

Annual Statement for the year 2021 of the NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
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CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A Cl ARR 03/01/2021........ Goldman SaChSs & COMPANY.........cuvuriiiririieirieesesssisiesse st ssssssssssesnsses | coressnsssssessessss s sessessssssessssssssansenss | oessessosssssenseses 950,000 950,000

76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR 03/01/2021........ Goldman Sachs & COMPANY...........vuririrriiiirereriiesesierresesi e esse s srsssessennseses | coressesenssesiessss et esseessssensenes | oresessesssssensnenes 500,000 500,000

76761R  BC 2 |Riserva CLO Ltd CLO Ser 2016-3A CI CRR .| 03/01/2021 Goldman Sachs & COMPANY...........c.iiiiiiiiiei s 250,000 250,000

84861T  AC 2 | Spirit Realty LP Sr Nt .| 12/02/2021 Barclays Capital InC.........ccccvurernnee 827,543 750,000 7,509
84861T  AD 0 | Spirit RealtY LP S NL.......ouiieiiiiiiiiieei et | ensesnssenine 02/22/2021........ CHIGIOUD. ..ottt esnnts | coresbebene st enbenes | eeesensessnsseneenes 695,138 625,000 2,708
84861T  AH 1 |Spirit Realty LP Sr Nt .| 02/22/2021 Bank of America BISD Dealer 417,329 420,000

84861T  AJ 7 |Spirit Realty LP Sr Nt .| 02/22/2021 Bank of America BISD Dealer 546,392 550,000

87264A BT 1 | T-Mobile USA Inc Sr Nt 03/11/2021 Deutsche Bank Capital..... 340,325 350,000 1,610
880349 AT 2 |Tenneco Automotive Inc 1st Lien... .| 03/04/2021.. Barclays Capital Inc... 199,170 199,000

89788K  AA 4 |Truist Bank Sub Nt 2.250% 03/11/30. .| 07/15/2021 Suntrust Robinson Humprey Inc 358,477 350,000 2,800
90265E AP 5 [UDRInc SrNt 4.400% 01/26/29. 04/27/2021 VAMHOUS. ...ttt ees st s et ess et es e ss st s nten 377,444 330,000 3,736
907818  FT 0 | Union Pacific Corp Sr Nt .| 05/117/2021.. Citigroup. 129,962 130,000
90931G  AA 7 |United Airlines Inc 2020-1 A PPT. . | 12/03/2021 VOUS. ...o.cvvoveeeve v 1,383,229 1,246,554 6,002
91324P  EF 5 |UnitedHealth Group Inc Sr Nt......... 05/17/2021 CHIGIOUD......vvveie e 645,808 650,000

91913y AW 0 | Valero Energy Corp Sr Nt 09/17/2021.. Variou 1,156,101 1,040,000 .19,308
91914)  AB 8 |Valero Energy Corp SrNL......oevieirriereee e 09/16/2021 Suntrust Robinson Humprey Inc 221,369 195,000 79
92277G AU 1 [Ventas Realty LP St NL.........ccouiioiiieieeiscseee sttt sttt snnns | sressesensensens 09/15/2021 Barclays Capital Inc..........cccovurvvnnee 528,465 500,000 2,583
92338B AN 5 |Verde CLO Ltd CLO Ser 2019-1A CI AR 04/13/2021.. Goldman Sachs & Company. 200,000 200,000

92338B  AQ 8 |Verde CLO Ltd CLO Ser 2019-1A CIBR 04/13/2021 Goldman Sachs & Company. 150,000 150,000

92338B  AS 4 |Verde CLO Ltd CLO Ser 2019-1A CI CR.......cccovvurnvene 04/13/2021 Goldman Sachs & COMPANY...........cwuriurmiremiiirierieriees i 200,000 200,000

92553P AU 6 |Viacom Inc SrNt 5.850% 09/01/43 03/31/2021.. RBC Capital Markets LLC 515,972 400,000 2,210
92840V AE 2 |Vistra Operations Co LLC 1st Lien. 09/15/2021 VHOUS ...t 827,517 770,000 7,420
92840V AG 7 |Vistra Operations Co LLC 1st Lein............. 05/05/2021 VIHOUS. ...ttt | st bbbt | cerenieni et es 590,367 570,000 5,552
92936U  AF 6 | WP Carey Inc SrNt  3.850% 07/15/29 09/16/2021.. MarketAxess 84,147 75,000 521
92936U AG 4 |WP Carey Inc SrNt  2.400% 02/01/31 07/15/2021 CHIGIOUD. ...ttt sssenins | coresbnebne sttt entenes | eesentesseeseneenes 354,323 350,000 3,920
11271L  AH 5 | Brookfield Fin Inc Sr Nt 10/19/2021 Goldman Sachs & COMPANY........cverriiiririireisieeiesesisesese st 1,616,224 1,600,000 726
136385 AC 5 | Canadian Natural Resources Sr Nt A 05/05/2021 Barclays Capital Inc........c.cccevevinnnne 161,432 120,000 2,688
136385 BA 8 | Canadian Natural RESOUICES St NL........covvireviiieiereieressseee e A 04/29/2021........ Barclays Capital INC........c.uevrivririeieieissieiesissies st essasssssenss | nessssssssessesssssesssssssssessessessssssessessnes | sosessessasssessessenes 201,964 200,000 1,770
00973R  AF 0 |Aker BP ASANt 3.750% 01/15/30 09/15/2021 VMHOUS. ...t 538,961 500,000 4,695
05578Q AE 3 |BPCE SA Sub Nt 4.875% 04/01/26 09/15/2021 Bank of AMerica BISD DEAIET. ..o 739,720 650,000 14,611
067316  AG 4 |Bacardi LTD SrNt 5.150% 05/15/38. Deveeieene 03/31/2021........ Credit SUISSE SECUMHES LLC.........ouiireiiiiieerie et ssssensenies | coresssinesessessss e sssssssssesssesssssessenes | oresessessssssessnenes 301,233 250,000 5,007
06738E  AE 5 |Barclays Plc SrNt  3.650% 03/16/25.........cccovvvvrvrrneenrrnriisinnienns 12/02/2021 Barclays Capital INC.........ccocvvvrrnnes 1,327,325 1,250,000 | ©.ooovorieerenieeeeeeens 10,139
11042C  AA 8 | British Airways PTC Ser 2021-1 A PPT 07/21/2021 VIHOUS ..o s e ees e s se e e s s eeeseeseesseeeseeeseeseseesseeseeesseeeseeseaeene 1,008,893 1,004,904

21684A  AD 8 |Rabobank Nederland Sub Nt......... 03/31/2021........ BNP Paribas SECUMHIES COTP..........uvuuiimrieuiiieiiiiieirissiieiie sttt ssianss | soressseses s ssses s sas s sssasssienes | eosssssesssenssnesns 518,348 400,000 3,558
225313  AK 1 | Credit Agricole SA Sub Nt 07/14/2021 JP Morgan SECUMtES LLC ..ot 229,627 210,000 140
22535W  AH 0 | Credit Agricole SA SrNL.......c.ccocveiiiiiiinisicciverinicenis 09/15/2021 Credit Agricole USA was Calyon 495,975 500,000 883
225401 AU 2 | Credit Suisse Group Sr Nt Fix to Float (DS 05/24/2021........ VIHOUS. ...ttt | sttt | cerenieni et entes 402,857 400,000 93
404280 CT 4 |HSBC Holdings PLC Sr Nt Fix to Float 05/17/2021 HSBC Securities USA Inc 260,000 260,000

456837 AV 5 |ING Groep NV SrNt  1.726% 04/01/27 09/15/2021 Goldman Sachs & COMPANY..........ccvuuvirerreiiirereriieesse e 507,075 500,000 3,979
62947Q  AX 6 [NXP BV SINt 5.350% 03/01/26.........coiiriieeiiiireiieiisiiesisieisesiessssss s sssssesenes [N 11/22/2021........ Wells Fargo SECUMHES LLC.........cvuiureiiiiiiiiciieisieissienisissess s sssessssissssenss | coressesssssessssssssessesessssssessessssssessenses | sessessneses 1,245,475 1,100,000 | oo 13,568
62954H AG 3 | NXP BV/INXP FDG/NXP USA Sr Nt 05/04/2021 CHIGIOUD. ..o 408,594 410,000

654744  AC 5 |Nissan Motor Co SrNt 4.345% 09/17/27 03/30/2021 Mizuho Securities USA Inc 1,224,416 1,125,000 | covvvereeeeceeeee s 1,901
822582  BQ 4 |Shell International Finance Sr Nt Do 04/27/2021........ GoldMan SAChS & COMPANY.......cceuriiriarereirerrereerseeeseisereseeseeeessse s essesesesseesessssessessssessnssns | aeesssesssssesssssssesssnssessssnessssessessssessenns | sesessssssssssesesanes 373,388 330,000 6,197
82620K  BE 2 | Siemens Financieringsmat Sr Nt 03/02/2021.. Morgan Stanley & Co LLC 274,632 275,000

3899999. Total - Bonds - Industrial and Miscellaneous 98,922,341 | i 94,190,052 | ..o 563,375
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8399997, TOtAl - BONAS = PAM 3.ttt h e h ek e0f e h o6 EeeheE8eE s e eh o0 s eE b oL heE 8 H e b 0888 E oL H 68 eEf 8 E oL E e E oL 88 eEHeh oL E£E e E oL E L8 eE L HeE L oL E oL E LR E e EHehoEfSE Lo E£E L EeE e E e E oL L eE e E oL E ekt hen e fedietehenh et b enh e b en et b et enen et nnbes | sberseeesene st 136,748,422 | ..o 130,936,084
8399998. Total - Bonds - Summary Item from Part5........... 10,895,435 10,369,539
8399999. Total - Bonds

147,643,857
.............................................................................................................................. 147,643,857

141,305,623

687,562
......................................... 687,562

9999999. Total - Bonds, Preferred and Common Stocks
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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
1 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./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
911760 EJ 1 |Vendee Mtg Tr RMBS REMIC Ser 1994-2 37B...... |.A|12/01/2021. Paydown............oooevvvvvissneviiienscviiissenin | 246,395 | .......... 246,395 257,321 253,582 | oo | e, [CAL)) I — [CARE:L:)) e [ 246,395 [ 8,404 | 06/15/2024.
0599999. Total - Bonds = U.S. GOVEMMENL..........cimiriiimiinieiiisiniiisinsiisisisiins aevsissnssssis s ssssssssssssins | 246,395 | .......... 246,395 257,321 253,582 0. (7,188)] . 0 (7,188) (V] 246,395 |................ (U I (V] [ 0 [ 8,404 XXX
Bonds - U.S. Special Revenue and Special Assessment
3132CW AU 8 | FHLMC Pool #80019  3.500% 06/25/34.... <[ 1200112021 | PaYAOWN...coseesenssseese | 1,559,726 | ...... 1,559,726 | ....... 1,617,729 | ..o, 1,616,177 [ | e (56,451) | cvovcrrrvererns | vererreens (56,451) [ oovvvvevvvncerc | corvcines 1,559,726 0 06/25/2034.
313205 6D 9 |FHLMC Pool #SB8068 1.500% 10/25/35.. <[ 1210112021 | PaYAOWN. oo | 1,721,275 | ... 1,721,275 | ... 1,760,340 | ........... 1,759,511 [ oo | e [REIAT) | P— 0 10/25/2035.
3138M4 D8 2 |FNMA Pool #AP1026 3.000% 07/25/42.............. .| 12101/2021. | Paydown 233781 | ......... 233,781 224,866 225,158 0 07/25/2042.
3138W9 LM 0 |FNMA Pool #AS0331 3.000% 08/25/43.... .| 12/01/2021. | Paydown... 591,759 591,759 568,486 569,315 0 08/25/2043.
3138X0 Y2 8 |FNMA Pool #AU1628 3.000% 07/25/43.... .| 12/01/2021. | Paydown... ...929,546 929,546 | . .892,909 894,202 0 07/25/2043.
3138YY DT 7 |FNMA Pool #AZ6413 3.000% 11/25/45.... .. [ 12/01/2021. | Paydown... R 460,152 | oo 460,152 | .......... 439,444 439,925 20,228 , ....460,152 0 11/25/2045.
3140KD G4 6 |FNMA Pool #BP5618  2.500% 06/25/50.... -[12/01/2021. | Paydown... 1,017,311 | . 1,017,311 | oo 1,058,083 | ..o 1,057,568 | ovvvvrscrrn | o (40,257) ..(40,257) ) [— 1,017,311 0| e 11,039 | 06/25/2050.
3140QD 6N 9 |FNMA Pool #CA6276  2.000% 07/25/50.............. | 12/01/2021. | Paydown 431,350 | .......... 431,350 | .......... 441,123 440,990 | .ooooovcrvvereeens | o [T T0) ) O IO (9,640) 431,350 0 5,367 | 07/25/2050.
31416X  YZ 7 |FNMA Pool #AB2527 4.000% 03/25/41.... - 12101/2021. | Paydown... 1,785,422 | ....... 1,785,422 | ....... 1,798,395 1,798,715 | oo | e (11,293) .(11,293) ) 1,785,422 0| 34,085 | 03/25/2041.
314188 TJ 5 |FNMA Pool #MA2352 3.500% 08/01/45... . 12/01/2021. | Paydown... 1390212 | ... 1390212 | oo 1,442,888 1.439,909 (49,696) . 1,300,212 0 23,233 | 08/01/2045.
314180 CA 8 |FNMA Pool #MA3664 4.000% 05/25/49... .| 12/01/2021. | Paydown... 3439180 | ... 3439180 | ... 3,563,850 3,559,623 | ... il (120,444) 0. 62,750 | 05/25/2049.
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... <[ 1200112021 | PaYdOWN...cooceenseesseesee | 1,048,465 | ....... 1,048,465 | ....... 1,097,121 | voocee. 1,096,064 [ ..oooovovvvveeeeres | ceres (47,599) . 0 | 22,085 | 05/25/2049.
314198 CT 0 |FNMA Pool #AE0981  3.500% 03/25/41.... - 12101/2021. | Paydown... 570,356 | ..oocce 570,356 | covore 588,091 586,074 | coeererrrerrs | o (15,718) (15,718) (O 9,113 | 03/25/2041.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40............. | .. | 12/01/2021. | Paydown... 309,109 | oo 309,109 325,965 324,360 | .oocooverrvens | e (15,252) ..(15,252) 0 [ 4,864 | 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment 15,487,644 | .....15487,644 | ....15819,290 | ........ 15,805,591 | o0 | (317,946) (317,946) | 0]...244,023 | XXX
Bonds - Industrial and Miscellaneous
018522 H# 2 |Allete Inc 1stMtg Bd 3.020% 09/15/21.............. . [09/15/2021. | Maturity 6,000,000 | ...... 6,000,000 | ..... 5,900,344 5,974,114 25,886 0 |....181,200 | 09/15/2021.
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202........ .. | 12/01/2021. | Paydown... 116,740 | ..oo...... 116,740 | .......... 116,738 116,648 92 (U I 1,416 | 12/25/2059.
05529S AJ 8 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.... | .. | 09/01/2021. | Paydow 3,000,000 | ...... 3,000,000 | ....... 3,024,858 3,005,321 | oo | e, (G374 ) ) I— . 0 ... 91,006 | 09/05/2032.
07331Y AA 8 |Bayview Opport Mast Fund Trust RMBS Ser......... - | 12/28/2021. | Paydown... . 569,658 | .......... 569,658 | .......... 565,341 567,095 2,562 . ...569,658 0. 10,718 | 01/25/2055.
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-1A A1R.. . | 04/22/2021. | VaMOUS........ovvovvevcvvisseviisessssviisssnisiiens || 8,000,000 | ....... 8,000,000 | ....... 8,004,058 | .......... 8,002,335 TVL74 ) SR RN 1727 4§ DRSO I 8,002,078 | ..ooevvrerrecras | e (2,078) | ...onve. (2,078) | ....... 43,047 | 06/09/2030.
21036P AK 4 |Constellation Brands Inc Sr Nt. . |.. 1 02/04/2021. | Call  100.7668..........coovvrerrererriirrerines R 2,015,335 | ....... 2,000,000 | ....... 2,000,808 2,000,121 (34) I 2,000,087 (87) (87) [ ceveee 34,710 | 05/01/2021.
233331 AV 9 |DTE Energy Co SrNt 3.300% 06/15/22............ | 07/07/2021. | Call - 102.3300.. . 5,116,500 | ... 5,000,000 | ...... 5,135,976 5,035,015 | coooccreccers | e (12.212) | oo N 5,022,802 | ..oovvcrrersnes | o (22,802) | ........ (22,802) | .....209,083 | 06/15/2022.
46641W AW 7 | JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19... | .. | 12/01/2021. | Paydown B 212,326 | oo 212,326 218,694 213,568 (226) [ covvverrrains | rvrssiernsenf226) | covvrreerrssins | ceerrneesn 213,382 | v [ v (1,016) | v (1,018) | oo 4,007 | 04/15/2047.
542514 GW 8 |Long Beach Mtg Loan Tr RMBS Ser 2004-5C....... .. | 12/127/2021. | Paydown... . 1,063,928 | ....... 1,063,928 | ...... 1,063,577 | coov. 1,063,847 81 . . 0 66,369 | 09/25/2034.
61748H LC 3 |Morgan Stanley Mtg Tr RMBS Ser 2005-5AR........ .| 12/01/2021. | Paydown... e I 466,794 | .......... 466,800 | .......... 428,228 WYX N N DO NS IS | NS B 428228 | .o | e 38,566 | ... 38,566 | ......... 6,988 | 09/25/2035.
61761Q AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-C8....... | .. | 12/01/2021. | Paydown... 1,280,270 | ...... 1,280,270 | ....... 1,267,650 | vovvve 1,273,630 6,641 N — 1,280,270 0 29,267 | 12/15/2048.
61763Q AS 0 |Morgan Stanley Cap | Tr CMBS Ser 2014-CP........ . | 04101/2021. | PaydOWN.....ccccccoocvvvvveensssssssmivvneeensss | 2,000,000 | ....... 2,000,000 | ....... 1,990,004 | ........... 1,996,100 3,900 N 2,000,000 0 22,868 | 07/13/2029.
61765L AS 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C24..... | .. | 12/01/2021. | Paydow B 991,366 | .......... 991,366 | ....... 1,021,055 999,908 0 18,728 | 08/15/2047.
626717 AF 9 |Murphy Oil Corp SrNt 4.950% 12/01/22............. .| 04/04/2021. | Call 1073982 B i 5,369,910 | ....... 5,000,000 | ...... 4,852,790 | ........... 4922769 | oo | 9,848 | oo | 9,848 | s | e 8932617 | | ) 67,383 | ......... 67,383 | .....454,472 | 12/01/2022.
64830B AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-......... .| 12/01/2021. | Paydown... 650,810 | ......... 650,810 | .......... 672,766 666,993 0. 14,040 | 08/27/2057.
75973F AA 9 |Renew LBASS Ser 2018-1 Cl A....ooovovrereecereccceee .| 12/20/2021. | Paydown... 695,473 | .......... 695,473 | .......... 693,947 694,078 0o 14,401 | 09/20/2053.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1C........ .| 12/01/2021. | Paydown... 983,640 | .......... 983,640 | .......... 977,649 978,353 0 20,042 | 03/25/2058.
90270R AC 8 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | .. | 12/01/2021. | Paydown........c..coovvvvemvvvecvimecnivscsiiscens |l 91,810 48,645 0. 16,204 | 12/10/2045.
90290M AB 7 |US Foods Inc SrNt 5.875% 06/15/24................. .. 102/04/2021. | Call  101.4690.........coocmmvmvvviiemsiriiiienns | 3,297,743 3,250,000 3,250,000 3,250,000 0. 73,731 | 06/15/2024.
9497EU  AJ 6 |Wells Fargo Home Eq Tr RMBS Ser 2006-1 C....... | .. | 12/27/2021. | Paydown.....cc.oooovvovsvmsvcmmmsvseens | | 2,415,203 | ....... 2,415,203 2,392,938 2,410,514 N — 6,774 | 05/25/2036.
G7222G  AA 2 |Preferred Term Secs XVII LBASS Sec Nt.............. .. | 12/23/2021. | Paydown... . 146,049 | .......... 146,049 | .......... 141,185 141,732 0 818 | 06/23/2035.
009090 AB 7 |AirCanadaLBASS EETC Ser 2015-1B................. A|09/15/2021. | Redemption ~ 100.0000............occcc...o.. ) ) 307472 | o 307472 | 300175 303,230 0 8,936 | 03/15/2023.
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

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

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
902133 AM 9 | Tyco Electronics Group St Nt......ccvuesvvesinsiss D | 11/03/2021. | Call 1,500,000 | ..... 1,500,000 | ..... 1,491,194 | oo 1,496,886 2,392 X7 R P 1,499,277 | oo | s 723 | oo, 723 [ ..o 65,625 | 02/03/2022.
3899999. Total - Bonds - Industrial and MiSCEIANEOUS..........cccvvvrrsivmssirrssiinsss st | 46,199,217 | ....45,649,735 | ....45601,785 | ......... 45,589,130 | oo 0. (20,091) | oo 0 (20,090 |0 | 45,569,040 0 | 80,689 | ........ 80,689 | ..1,394,450 | XXX
8399997. Total - BONAS - PaMt 4o st | 61,933,256 | ....61,383,774 | ....61,678,396 | ......... 61,648,303 | ... 0. (345,225)| ... 61,303,079 0 | 80,689 | ........ 80,689 | .1,646,877 | XXX
8399998. Total - Bonds - Summary Item from Part 5 10,941,528 | .....10,369,539 | .....10,895,435 | .ooooocrocorsssien | eorrrssseessssins | e (158,983) |. 0,736,448 ..(323,623) .....(323,623)| ....851,827 | XXX
8399999, Ll I 72,874,784 | ....71,753,313 | ....72,573,831 | ........ 61,648,303 | ... 0. (504,208) 0 [ onen(504,208) [ o0 | 72,039,527 0 ]..(242,934) | .....(242,934) | 2,498,704 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS........oocvvvvivvrsvrrsivnsiis v | 72,874,784 XXX | 72,573,831 | ... 61,648,303 | oo 0. (504,208) | ..oooo.... 0 | errr(504,208) | o0 | 72,039,527 | oo 0 |..(242,934)| .....(242,934) | 2,498,704 | XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
o} Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) | Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal | Disposal Year Dividends
Bonds - U.S. Special Revenue and Special A it
3132DW A6 0 |FHLMC Pool #SD8129 2.500% 02/25/51( .. | 01/20/2021 | Morgan Stanley & Co LLC.. 12/01/2021 | Paydown 2,004,131 | ... 1,988,418 1,988,418 | .o | e (105,712) 0
31418D 2L 5 |FNMA Pool #MA4378 2.000% 07/25/51 | .. | 06/21/2021 | JP Morgan Securities LLC... 12/01/2021 | Paydown 315,810 313,654 313,654 (2,156) 0
31418D WR 9 |FNMA Pool #MA4255 2.000% 02/25/51 | .. | 01/20/2021 | JP Morgan Securities LLC 12/01/2021 | Paydown 982,052 951,896 951,896 | ..coooovrienians | v (30,156) | .. 0
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 3,391,993 3,253,968 .3,253,968 138,024) 0 0
Bonds - Industrial and Miscellaneous
00206R  MD 1 |AT&T Inc SrNt 3.550% 09/15/55. 05/20/2021 | Morgan Stanley & Co LLC... .. | 09/09/2021 | Tax Free Exchange...........ccccccouvvcvuriiians | vreeennn210,000 | ...........197,936 | ............ 197,993 | ........... 197,993 58 0] 3,603 | ... 1,429
1248EP  CJ 0 |CCO Holdings LLC SrNt.......ccooovvvvernnens .. | 03/05/2021 | Various .| 05/13/2021 | Tax Free Exchange.. 650,924 0 ... 15,096 | ...... 9,420
210795 PZ 7 |Continental Airlines Inc LBASS EETC Ser | .. | 04/23/2021 | Jefferies & Company INC..........c.ccovuvnnenns 10/11/2021 | Paydown 5,906 0| s 123 | e "
233050 AF 0 |B ) 01/28/2021 | Nationwide Indemnity 02/01/2021 [ PaydOowN...........cooorverrrenreineniseniinenns | oo 2,000,000 | ........ 2,000,000 | ......... 2,000,000 .2,000,000 0] ... 9,118 | ...... 8,207
369604 BX 0 |General Electric Co SrNt.......cccooovvvvevnncee .. | 03/31/2021 | Goldman Sachs & Company 12/01/2021 | Call  118.5750..........ccvveerrrerciirriiianns | s 1,300,000 | ......... 1,437,748 | ....... 1,541,475 11,434,264 ..(134,264) | ...(134,264) | ....366,329 |..... 23,635
369604 BY 8 |General Electric Co SrNt......ccocovevvrvirnnce .. | 03/31/2021 | Goldman Sachs & Company.................. 12/01/2021 | Call  128.6440..........ccoverrrrererrecrireens | e 400,000 | ............ 444252 | ............ 514,576 | ............ 443,682 | ..o | rerrrreeen(BT0) | e | e (BT0) | e [ v | e (43,682) | ..... (43,682)|....153,426 | ...... 7,443
41983P AA 7 |Hawaiian Airlines PTC Ser 2020-1A.... 04/22/2021 | Jefferies & Company Inc. 11/04/2021 | Call  120.0000. ..531,136 603,503 637,363 598,752 | ..oovvvereverrnnne | wveeeeens (8, 751) [ v &) | s [ | (67,616) | ..... (67,616) | ....131,144 | ...... 4,461
41983P AA 7 |Hawaiian Airlines PTC Ser 2020-1A......... 04/22/2021 | Jefferies & Company Inc. .. | 09/15/2021 | Redemption  100.0000. | 34,432 39,124 34,432 34,432 0] e 1,270 | ........ 289
49271V AN 0 |Keurig Dr Pepper SrNt........cccovviivriis .. | 03/01/2021 | JP Morgan Securities LLC........................ 11/16/2021 | JP Morgan Securities LLC...........cccccoouuws | coviveneeens 560,000 558,258 550,519 558,364 | ...covvverriianns | cverrierennn 106 | s [ 106 | s i [ (7,845) ....... (7,845) | ....... 8,505 | ..coovrri
50077L BF 2 |Kraft Heinz Foods Co Sr Nt 07/19/2021 | JP Morgan Securities LLC...............cccc..... 12/06/2021| Call ~ 112.3010. ..540,000 | ............ 616,275 | ............ 606,425 613,551 (2,724) | .o [ e 2T28) | s [ | (73,551) | ..... (73,551)]....100,157 | ...... 8,925
92340L AG 4 |Vereit Operating Partner Sr Nt. . 07/14/2021 | Citigroup 11/10/2021 | Tax Free Exchange.. o ..350,000 370,846 370,673 370,323 (523) 350 350 | oo 4,018 | ......... 859
00973R  AE 3 |Aker BP ASANt 3.000% 01/15/25......... D| 03/24/2021 | Barclays Capital InC...........ccc.coocvwererrrerns 11/16/2021 | Morgan Stanley & Co LLC........cc.coovvvevmurns | covrerenens 300,000 311,442 312,057 309,519 | oo [ s (1,923) 2,538 | ..o 2,538 | ... 7575 | ...... 1,775
00973R  AG 8 |Aker BP ASASrNt 2.875% 01/15/26.... |D| 02/18/2021 | Barclays Capital Inc. 11/16/2021 | Barclays Capital INC..........cccocoovurviarrians | coviinniens 255,000 266,350 265,121 264,674 | ...oovvevvienne | e (1,676) [ e [ (1,676) | s [ | v 447 | 447 | .. 6,170 | ........ 753
11042C AA 8 |British Airways PTC Ser 2021-1 APPT.... | C| 07/21/2021 | Various 12/15/2021 | Redemption  100.0000. 96 97 96 96 0 1
3899999. Total - Bonds - Industrial aNd MISCEIANEOUS...........couuurririiiiieiss  oirieiisie et | snsieans 7,115,570 | ......... 7,503,442 | ......... 7,687,560 | ......... 7,482,480 | .0 | e (20,959) ...(323,623) | ...(323,623) | ....806,535 |..... 67,207
8399998. TOHBI = BOMAS. .tttk ek 8RR R R LR EE R E LR AR LR LRkttt | sriins 10,369,539 | ....... 10,895,435 | ....... 10,941,528 | ....... 10,736,448 | ...ccocccce.l0 | (158,983) | . ...(323,623) | ...(323,623) | ....851,827 |..... 71,393
9999999, Total - Bonds, Preferred and COMMON SEOCKS. ..........viiiiiiiiine orteieessisesssssseesesssss et s st s s s s s s b8 b8ttt enines | cereres 10,895,435 | ....... 10,941,528 | ....... 10,736,448 | ....cccoveeenn0 | (158,983) | . ...(323,623) | ...(323,623) | ....851,827 |..... 71,393
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Sch.D -Pt. 6 - Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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SCHEDULE E - PART 1 - CASH

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
The Bank of New York Mellon NEW YOrK, NY ..o ssssnsssssnnes | coseeees 50,015 | XXX
0199999. Total - Open Depositorie XXX XXX 0 0 50,015 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 50,015 | XXX
0599999. Total Cash XXX XXX 0 0 50,015 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 75,552 | 4. April 649,120 | 7. July. 15,241 | 10. October. 4,019
2. February. 240,972 | 5. May. 235,205 | 8. August 90,145 | 11. November. 62,642
3. March 352,838 | 6. June 43,914 | 9. September. 5,527 | 12. December 50,015
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Annual Statement for the year 2021 of the NATIONWIDE GENERAL 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
Qualified Cash Pools Under SSAP No. 2R
[ Nationwide Cash Management Co...........www 12/3112021.....cccocoe. 0.030 |... 23,252,158 236
8799999. Total - Qualified Cash Pools Under SSAP No. 2R..........c.coocoiiiniiniiinniiciieciscisnisiis 23,252,158 | ooovoovreneeeerreereend 0
9999999. Total - Cash Equivalents 23,252,158 | covoeereeeeeereres e 0

Line Nuber

0

o o o o o o
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SCHEDULE E - PART 3 - SPECIAL DE

POSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMAL. e AL | s | s
2. Alaska
3. ANZONA...... .
4. Arkansas..........cccoeeeeviieieenen AR [ L Bioo [ MUIIPIE. ... 174,642 | .o 180,512
5. California...
6.  Colorado.... .
7. ConNECHCUL........cveveciererircrinns CT [ crierrrine | e
8. Delaware. . | Workers compensation 164,747 | oo 165,451
9. District of Columbia . .
10, Florida....cooevvieeicceiceens FL{..... B.... | For protection of state's ph's.........cccoeviminrniniiinnieniseenninns 209,678 ....210,574
11, GEOMGia. e GA|... B.... | For protection of state's ph's 89,906 | ..o 90,699
12.  Hawaii
13, 1daho....ececcecceecee For protection of state's ph's...........ccoerreurceirinrrieeeeceeseene 299,540 ....300,820
14.  lllinois L
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...........ccocveernrenes MA]|..... Bt [ MU ... 149,590 | ..oovvveeine 160,477
23.  Michigan....
24, Minnesota..
25, MISSISSIPPI...vvervrerrerererereriernsee IS [ it [
26.  Missouri.
27.  Montana....
28, NEDIraska.........ooeeevevverrverrencndNE [ i e
29, . | Multiple 299,181 ....320,953
30.  New Hampshire.
31 NBW UETSEY .t NU | s | s
32.  New Mexico... . | For protection of all ph's 349,463 350,957
330 NEW YOTK..o oo NY | s | e
34.  North Carolina... . | For protection of state's ph's 309,154 ....331,652
35.  North Dakota.
36. . | Multiple. 713,912 717,045 1,284,164 | ...coovvvvnnne 1,300,159
37.  Oklahoma..
38.  Oregon... . | Workers compensation. 129,645 ...139,080
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina...
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands.
56.  Northern Mariana Islands.. .
57, €anada......cccoovervenineene d CAN | s | s
58.  Aggregate Alien and Other. XXX XXX 0 0 0 0
59.  Total.irrirrirrerins XXX XXX 1,063,375 1,068,002 3,110,247 | oo 3,200,377
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
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