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Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3+4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENS.......coouivrerierinrierieriesississessiesssssesssssssssssnes | seeeseeens 719,724,564 | ..o 9.7 [ 719,724,562 | ..oovvvenrnninineinnes | e 719,724562 | ..coovvvrnne 9.8
1.02 All Other GOVEIMMENTS...........oovuieriieieissieeieeseiseseiseseeisneses | eeesseeneesneens 670,899 | .o 0.0 [ 670,899 | ..o [ e 670,899 | .o 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | coccoeveneee 53,128,819 | .covovrrirennad 0.7 | 53,128,819 | oo [ v 53,128,819 | .ocovirrerennd 0.7
1.04 U.S. Political Subdivisions of States, Territories and
P0SSesSioNs, GUAraNteed...........ceuerieeueerneeneereeeineereeeesesssesessesenes | veieeenns 149,783,881 | .covvverereenas 2.0 | 149,783,880 | ..eovveveereenerreirenneens [ e 149,783,880 | ...ocvvvvrrrnee 2.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............oovuueureirrieiesseiseeeessiiessnns [ eeiveenns 743,371,307 | .......c......10.0 | oee. 743,371,304 | oo
1.06 Industrial and MiSCEIANEOUS.............ovuereerieeiereiineiineiiseiiseieseseseseees [ e 3,614,500,520 | ..............48.8 | ....... 3,614,500,502 | .............. 1,581,619
1.07 Hybrid SECUMLES. ..ot sssessens | ceresiesie s
1.08 Parent, Subsidiaries and Affiliates.............cccreereerenrinencneenenees [ e
1.09 SVO Identified FUNGS..........cooonrierrienrierinrireiineiieinsiinssinssessenssiessens | cenrnsensennsnssnssnsens [ eevensenerennnd 0000 [ | e .
1.10 Unaffiliated Bank LOANS...........ccc.corvurienieneeniineieieeeeeeieeesseesessens | seesseees 111,469,578 [ ..o 15 [ 111,469,577 | oo [ 111,469,577 | oo 1.5
1.11 Total Long-Term Bonds...........coccvruunrrenmiermeennieneinsineissessssssssessseness | oneens 5,392,649,568 | ...............72.8 | ....... 5,392,649,543 | .............. 1,581,619 |....... 5,394,231,162 | ..cccrvvenee. 73.1
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated).... 15,308,496 .15,308,493 |. 15,308,493
2.02 Parent, Subsidiaries and Affiliates...........cocveurerrenrererninnnenenineinns Lo |02 | i e [ 0
2.03 Total Preferred StoCK..........oouririenrienrinsineineiseeseeseeseeseessessseees | v 15,308,496 | ....ccceeee0.2 | corrience. 15,308,493 | ..ovvrirens 0 [ 15,308,493
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .........c.. | coevereenee 21,094,163 | ..covveverennd 0.3 | 21,094,163
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............cccoevveveevees [ cereirines 14,023,044 | ................. 02 [ 14,023,044
3.03 Parent, Subsidiaries and Affiliates Publicly Traded...........cocoueveenees | eoreeneernirneenereieinene
3.04 Parent, Subsidiaries and Affiliates Other.............ccocevvevierveveeeceece [ cevvenae. 390,100,509
3.05 MULUI FUNGS.......oomiiiiriiecneeeccieieesiseiseisessesseasseesssstessessenes | sesnsissesessssssesessessesens
3.06 Unit INVESIMENE TIUSES......ceuceeeeecereeieeseereiseseeeiseseiesseesseteeenes | cerseeneeeeseeseese e
3.07 CloSE-ENd FUNMS.......ovorieririeirieeinirereecssiseisseseessessesssenesesenes | srsssssssssssssssssssssssenens
3.08 Total CommON STOCKS.........ccevevirerercreeieieiesieseeseseesssvese s | eveerens 425,217,716
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAGES......vvueereeerereeereieesnesnseeeseessssssessssessesssssssssssssssnssssss | weeessessessessssssessessnssnns | corssessssensenn 0.0 | oo v | e (U] I 0.0
4.02 Residential MOMGAGES. .....cccvvurerrrrrerenirnsensessesnssnsssssssessssssssssssssesssns | eesesesssssessssssessessnnssns | conssessssessens 0.0 | ervrrerrrrrerrennnnns v | v (1] I 0.0
4.03 Commercial MOrGagES.........c.vvvervvrieeiieiire i sisesssssssssssssessss | cevsseenns 454,795,156 | ...coocovvveve. 6.1 [ 454,795,156 | ...ovvoveeeererieeiienns | v 454,795,156 | .....cccevvvne. 6.2
4.04 Mezzanine Real Estate Loans............ccooveveveevievceveeceeeeeeseeenenns | covevreene 32,369,496 | ..coeverennn 04 (... 32,369,496 | ..cooovevrveeeieeieeees | e 32,369,496 | ...ccevveenn 04
4.05 Total Valuation AlIOWANCE...........cc.cevvevrireireineiseissssesssessssssssssnns [esssssesis (2,703,359) [ ..o [(A0)] IS (2,703,359) [ ... [, (2,703,359)[ ... (0.0)
4.06 Total Mortgage Loans...........cc.ecuuevveveeiievierieesissieessesssesssesssssssessses | cevvseenns 484,461,293 | .......eec... 6.5 [.nee. 484,461,293 [ ..ooovvveciceand (V) 484,461,293 | ... 6.6
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.......cccoeverieieiesereseiseieseeseeseseens | eeresesessesessssessssesens | ceverssesinnnns 0.0 [ | e | e (1} I 0.0
5.02 Properties Held for Production of INCOME..........ccoeeveveereeieerersienes [ veereeeeesieeesieens | cevereieinann 0.0 [ | v | s (1] I 0.0
5.03 Properties Held for SAlE..........ourrrurrerienrenrireirnensissieessssssssesssssssnnes | essssessssssssssssssessssesss | eosssessssssesns 0.0 | o | e (L] I 0.0
5.04 Total Real EState..........vverieriimieniiiereineeiseeineissesseesssessessessesseenns | svessessssssssesnenens (U [P 0.0 [ oo (U1 (V1 [ (1N [P 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)........ccoucvneeneenernerneeneenennenennes | cveeneeneenens 374,606 | ..covevrnnne 0.0 [ KT CV[CTN I ISR 374,606 | ..o 0.0
6.02 Cash Equivalents (Schedule E, Part 2)..........cccovcuvevvevnernernrncenens [ oneenees 164,404,173 [ ..o 22 [ 164,404,174 | ............ 11,457,432 | .......... 175,861,606 | ....oovvvreenee 24
6.03 Short-Term Investments (Schedulg DA)..........ccocveveevevrereeveerieniens [rorierisiiesisiesesisiisnens | eoersiessinnans 0.0 [ e | e (L I 0.0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| .......... 164,778,779 | ..ocvvverneee. 22 [, 164,778,780 | ............ 11,457,432 | .......... 176,236,212 | ..cocvvvee 24
7. CONACE LOBNS. ... ssesssessessensensens [ eessesssesssensnesnesnesnens | oneesnessnennnnd 0.0 [ [ e | e (1N [P 0.0
8. Derivatives (Schedule DB)..........ccccouiuiiniiniiniseserseeinenineseeseensessens [ oeeveeeeenees 1,388,000 [ ...ovvevrennce 0.0 [ 1,388,000 | ...cooereereerncrnernenes [ e 1,388,000 |...cccoovvvrnee. 0.0
9. Other Invested Assets (Schedule BA)..........cccoueimeneeinneninnenns [ o 912,819,938 | ..ccovvvrnee. 123 [ 912,819,938 | ...vvvvrrrrrreeiierines | e 912,819,938 | ..o 124
10. Receivables for SECUMLIES..........uvrieererirerirnereesssseessissseseenees | seveessessessesesssenies | ceeeesesesennnens 0.0 [ [ e | e (1N [P 0.0
11. Securities Lending (Schedule DL, Part 1).........cccuenrrneennennennernnenneenenes [ rovevenennns 13,039,051 | vvvvirrennned 02 [ 13,039,051 |......... 9.9,9 GRS I ) 0,9 CRTRIT I XXX
12. Other Invested Assets (Page 2, Line 11)........ccoovvvvvvvmnenevveiinnnersvisinnseessins Lo, | s 0.0 | Lo | o, 0 ] 0.0
13. Total Invested Assets
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SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

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

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHIOT YEAI...........ccueveiueiereieieisete ettt bbb 564,725,921
Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)........cccceieiueeicieieeee ettt bbbt ssenaas 13,513,866
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)...........cocueieieiirieicse e 878,688 14,392,554
Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12.........iiii bbb 3,526,046
3.2 Totals, Part 3, COIUMN 11 ...ttt bbbt 962,665 4,488,710
ACCIUAL OF GQISCOUNL......... itttk b bbb
Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbbt saes
5.2 Totals, Part 3, COIUMN B.......oieiiiceicctee ettt bbbt bbb bbbt saes 0
Total gain (105s) 0N diSPOSAIS, Part 3, COIUMN 18..........u ettt s s8££ E £ ARt
Deduct amounts received on disposals, Part 3, COIUMN 15..........ciieiiieie ettt sttt bbb e bbbt bbb st nes 96,442,534
Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........vu ittt
Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 3.ttt bbb s bbbttt been s
9.2 Totals, Part 3, COIUMN 3.ttt sttt bbb seen s 0
Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 1. ..ottt sttt a st a ettt sas st saes et
10.2  Totals, Part 3, COIUMN 10 ...ttt ettt st a st b st et s st sass s sees e 0
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccoovieriirerieierrieeeeseee e 487,164,651
B0 V= LU 0T T 0 o OO PO (2,703,359)
SUDLOLAI (LINE 11 PIUS LINE 12)....euveverrerrereiieesseseeseesesisssseesesssssssesessessssssessessessessssssessessasssessessessesssessessessassssssessssnssessessessssssessessssonssnssessesssssnssessasssnsessessansnsssssessnsane 484,461,292
Deduct total NONAAMIEA BMOUNLS.........cc.uieriereerieseeieis ettt
Statement value of mortgages owned at end of current period (Ling 13 MINUS LINE 14)........ccueiiieeieeereese ettt 484,461,292
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........coiuririierereieieeissie sttt ettt 787,295,066

Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)...........vimrrrririrrnsirseesee st ssesssssesseseas 31,629,812
2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........covirinrrriereeseeese et esaees 105,692,664 137,322,476

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

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

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 110,837,957

5.2 TOtalS, Part 3, COIUMN O.....eoureerieerreeseeeseeeseeeseesseeese s sesss s sess st 2,224 110,840,181
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 3,988,000
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 118,410,163
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 7,690,518

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtalS, Part 1, COIUMN 17 ...ttt bbb bbbt s et bbbt s e st ntes e (525,107)

9.2 Totals, Part 3, COIUMN T4.........ooeeeeeeieisete ettt a s bbb se sttt s bt sae st nees et (525,107)
Deduct current year's other-than-temporary impairment recognized:

101 Totals, Part 1, COIUMN 5. ess s

10.2 Totals, Part 3, COIUMN ...t s 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cccccerurireierieriieieiesse sttt st s 912,819,935
Deduct total NONAAMILEA BMOUNTS. ..ot bbb

Statement value at end of current period (LiNe 11 MINUS LINE 12).........ccviuiieiiiicieissiieieiesiesise ettt st ettt 912,819,935

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PHOT YEAN........vvuririierireieiesissiee sttt ss sttt 5,047,522,652
Cost of bonds and Stocks aCQUIFE, Pt 3, COIUMN ..ottt sttt bbb s sttt et bbbt e st s et et en s s baen 1,625,251,443
ACCTUBI OF GISCOUNT. ...t e8RS RS 12,540,276
Unrealized valuation increase (decrease):
41 Part1, Column 12................ 29,594,270
4.2 Part2, Section 1, Column 15... 716,204
4.3 Part2, Section 2, COIUMN 3.t s 42,986,219
44 Partd, COIUMN TR 2,330,591 75,627,284
Total gain (10ss) on diSPOSalS, Part 4, COIUMN 19..........ciiiiiiiieieiiesie ettt s st s e st 3,816,084
Deduct consideration for bonds and stocks disposed Of, Part 4, COIUMN 7..........cccuiriieisiesee ettt st nes 919,896,902
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 20,614,846
Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, COIUMN 15, bbb a bbb bt s e s sttt et b s bt na e st st st e (138,000)

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

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

8.4 Part 4, COIUMN 15, .ot s bR (138,000)
Deduct current year's other-than-temporary impairment recognized:
9.1 Pt 1, COIUMN 14 .ottt 678,132
9.2 Part 2, SECHON 1, COIUMN 17 .....cuouiiiririreiiisieeisessie iR
9.3 Part 2, SECHON 2, COIUMN T4......coouiiiieieeiiiieceies st sss bbb
9.4 Part4, COUMN 13.......iieririeeii e 678,132
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........cc.cueieircieieineieiiesesse st sesens 9,745,929
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-+10)..........ccovuriuiiierieiicieieese ettt bbbt e 5,833,175,788
Deduct total NONAAMItEA BMOUNTS...........ciiiiiii bbb bbb bbb bbb 29,440,043
Statement value at end of current period (LiNe 11 MINUS LINE 12).........cciuiieiiiciieieiteeise ettt et bbb sttt a st 5,803,735,745
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SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States... ..719,724,562 ..807,530,153 ..626,800,800 ..600,865,786
Governments (Including all obligations 2. CANAA........coiieicieie i | e | et sntenns | sriesstes ettt en e sebens | cressesier et naees
guaranteed by governments) 3. Other COUNTIES.......covveverecies | covrereeiiisrisiiniinennd 670,899 | ..oooviiieeen 670,899 | ..o 707,752 | oo, 1,997,584
4. Totals.............. ..720,395,461 ..808,201,052 ..627,508,552 ..602,863,370
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS. ..o | e 53,128,819 | covovvieierans 62,175,116 | covereieres 54,669,216 | ..cooverirrnns 52,095,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS. ..o | e 149,783,881 | .ovovevcrenae 169,305,421 | .oovevin 138,755,194 | .o 146,350,000
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 743,371,307 | oo 786,500,348 | ....ooovcreierennns 749,817,322 | oo, 715,250,842
Industrial and Miscellaneous, 8. United States........coouvrvererees | covrrvrirerienne 3,319,003,770 | ..vvvervrirnen 3,416,835,252 | ......ccvcvuenes 3,346,941,130 | ..oovvvverernnns 3,332,119,827
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada........ccoeueeuviireieeiens | e 55,579,407 | covvveriiererans 61,548,242 | ..ooverin 55,705,033 | ..ooveveieies 54,704,110
and Hybrid Securities (Unaffiliated) 10. Other COUNtHiES.....cveucrernrrrene | wernrrerrereeneens 351,386,935 | ..cooorireiriinans 359,776,173 | ovvvevvencrennns 355,695,732 | ..covverrenerinnns 355,806,649
11, TOtaIS. o | v 3,725970,112 | oo 3,838,159,667 | ....oocovvrernnes 3,758,341,895 | ..cocovvrennnes 3,742,630,586
Parent, Subsidiaries and Affiliates 12, TORAIS. ... | | eesesssens s sens st sentes | cbessens st ens s snnies | chinb st
13. Total Bonds.......ocuuemsmssessssssns | cosrevivenieens 5,392,649,580 | ....ocovvrennne 5,664,341,604 | ......cccooenve 5,329,092,179 | ..o 5,259,189,798
PREFERRED STOCKS 14. United States... ..5,149,023 ..5,316,265 .4,351,288
Industrial and Miscellaneous (Unaffiliated) 15, CANAAA. ...t [ et | sesessesses ettt | estesesssesa ettt st en s
16. Other Countries ...10,159,469 210,159,472 | v, 9,864,130
17. Totals... ....15,308,492 ....15,475,737 ...14,215,418
Parent, Subsidiaries and Affiliates 18, TOtAIS. ...t [t | seess st | cbsensens s ns s
19. Total Preferred Stocks.. ....15,308,492 ....15,475,737 ....14,215,418
COMMON STOCKS 20. United States............... ....35,117,207 ....35,117,207 ....30,269,720
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......coeieeeeereiiereeeiens | e nsrenins | ettt ssrens | sresese ettt enae s
22. Other COUNTIES........ocuriiniie [ crreiieiieiiesissiesissisnisnies | corsniissississsssssssisssisssesnies | sosisssisssisssssssesssssssesssssssssees
23, TotalS.....covvceeerrrrssninsrienneees | v 35,117,207 | .ovvvvrrrrrsniinans 35,117,207 | .ovvvvvevrncrennns 30,269,720
Parent, Subsidiaries and Affiliates 24, Totals......coovneiiniieiieiieiieis | i, 390,100,509 | ...cccovvvrnenne. 390,100,509 | ...ccoccvveriinnne. 184,139,615
25, Total Common StockS...... | coeovvrreirienncis 425,217,716 | cooovvvrrarinnns 425,217,716 | coooovvvrreris 214,409,335
26. Total STOCKS...cucermsrmsrssssrnsunss | coveerriiiinaniees 440,526,208 | ......cocovvrecnns 440,693,453 | ....oovviririns 228,624,753
27. Total Bonds and Stocks...... | ......ccoeee..e. 5,833,175,788 | ......coevvuuuc 6,105,035,057 | .....covvvernees 5,557,716,932
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Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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

U.S. Governments

1.1
1.2
1.3
1.4
1.5
1.6

1.7

2.1
2.2
2.3
24
25
2.6

2.7

GOIS

3.1
3.2
3.3
3.4
3.5
3.6

..17,193,703

3.7 Totals.. w0 [k XX [ ....53,128,819 . X 53,128,819

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

............. 45,732,616 | ..covvvvicniciciiniiens [ | e XXX | .. 136,064,188
..8,287,922 |.. ..8,287,922 |...

........... 140,117,244
........... 8,313,332 | ...

........... 136,064,189
.8,287,922 |....

5,431,770 |01 | 25,456,731 | .coviiirenl01 .5,431,770
........ 0.
............................ 0
B NAIC Bttt |ttt | nnenerenens s | oenesnrneenssnessenenensenes | cenesnenensssensnnnnesenenes | oenennrsnesensnessenenensenes | oenenes XAKusnesnenerens | anesnesenensenenseenesen 0 o000 [ [ 0000 [ [
4.7 Totals 149,783,880 |....ccocovvirincnenn8 | 153,887,307 | .33 [ 149,783,881 | ..ovvvviiiiciriiininns 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
5.1 NAIC Toiccrcernrneesssneenessssenessissenesenenss | cneneenenn093,968,011 | i, 141,911,046 |........... 216,155,055 |........... 252,943,393 |...........20,579,813 | ccooee. XKX ot | vereenenn 701,657,318 | i 13.0 | 563,592,303 | ..o 121 | 696,230,105
5.2 ..23,189,006 |.......cceene 6,754,970 | ....ccoouc... 11,870,011 8 | 8,866,987 2 | 41,813,986
53
54
55

5.6




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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
........... 175,315,169 |...........843,974,517 | ..........531,426,874 |.............89,134,826 |...........41,286,781 | ... XXX.c00cevevevne | ... 1,681,138,167 v 1,470,592,205 | ... 315 ] ..001,007,974,809 | ..........673,163,357
............. 58,529,246 |..........800,774,615 |..........586,458,812 |..........100,753,920 |............78,185,476 | ......XXX.c0csvovuvnx | ... 1,624,702,069 1 1,239,255,646 | .....ocvienenen 265 ......1,294,087,510 | ...........330,614,559
............. 14,641,770 |..........111,547,209 ..71,932,291 |...............1,619,404 21,918,382 | e XXX | e, 201,659,056 v 216,701,219 v 107,659,153 | ............93,999,902
............... 6,514,963 |.............32,564,166 ....35,561,452 | .................535,411 cereeeee XXX e [ e 75,175,992 rereennnnn 38,027,172 v 18,490,778 | ............56,685,213
............... 4,680,682 |...............3,844,079 |.............4,979,759 | ...............246,184 | ................840,750 | ........ XXX.eootioiiveer | cerennnen 14,691,454 ceeneenen 12,282,239 rereeenennn8,359,741 | ............6,231,713
............. 14,451,073 | oo 579,338 | iviiiinn83,043 | [ 2,120,311 | XXX | e 17,233,765 cenenenn30,461,498 connennnn044,888 | ............. 16,588,877
........... 274,132,903 |........1,793,283,924 |........1,230,442,231 | ...........192,289,745 | ...........124,351,700 | ... XXXe0oovoneveens | ee.e...3,614,500,503 ........3,007,319,979 e 2,437,216,879 | ........1,177,283,621
7.
8.
%
(=
(o2
9.
10. Unaffiliated Bank Loans
10,1 NAIC 1ottt stensas | eessessessasssssessessessnnes | snsssessessessnssnssessassanss | sessssssessessessnssessessanss | sesssessnssessesssnssessassanss | sessssssessessesssnssnssessonss | sressensss XKKunrennssnenns | svsseesessessesssnsnssessns 0 [rovrvrrnrrnrnrineenen0.0 [ e 0000 | s
10.2 NAIC 2 18,491,997 | oo 344,270 18,836,267 32,366,063 18,836,267 | ...ovovecrrcrreirireirnns
10.3 NAIC3... : reeeennenn 54,282,561 ..4,828,062 |.. 65,569,627 | .. ..63,035,032 |.... 61,924,370 |.. .3,645,257
104 NAIC ..ottt sstns | ctessesssssssesessesensesenns | eessesnsenns 17,280,297 |..ovvvene. 9,104,492 26,384,789 19,956,067 25,090,588 |...ccovvnnee 1,294,200
10.5 NAIC Be.os ettt tstees | ctessessssessesssssssessessnsns | cesessssessessssstessesnstns | soessssesnensssssesessssesies | nesessesessssessessssssenes | sensessensessnsensesnnsenennns | soeereres XK Kunreusesnnnes | sereeseenseesseensenssennees 0 [ irrrrrereineeen0.0 i 2,968,864 | ....coovrrrieierinnn01 | | e
10.6 NAIC6 678,895 |..oiiieierrnrinnnnns | | eonsnnennnnsssnnsnsnnnns | arneenee s XKersnrnnnsennes | conereesnennieens 678,895 LI 1147143 |00 i | v 678,895
10,7 TOAIS. ..ttt nsssnnnes | ennsensaneanes 6,459,004 |............. 90,733,750 |...cccenee. 14,276,824 | ..o, {0 I 0 [ e P00, ST I 111,469,578 | ..o 21 | 119,473,169 105,851,225 |..ccovvveenes 5,618,352




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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column 7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11.1 NAIC 1 (d)......296,903,263 |........ 1,545,568,722 | ........... 925,064,383 |........... 371,032,085 |........... 153,044,602 | ....oooreeieiin 0 | 3,291,613,055 | ..cvoeveecieenns B1.0 | .o XXX s [ e )., SO DT 2,612,607,484 |........... 679,005,570
11.2 NAIC 2 (d)........ 58,529,246 | ........... 842,455,618 |........... 601,845,974 |........... 112,623,931 |.ccovneeee. 78,185,476 | ..o (V)N I 1,693,640,245 | .....covvvvvvvens 314 [ XK [ ) 0.9 RN IR 1,363,025,685 |........... 330,614,559
11.3 NAIC 3... . 21,100,774 |..........171,261,540 |. .76,760,353 |.. 1,619,404 |... .1,918,382 ..272,660,453 .175,015,293 |.. ...97,645,159
11.4 NAIC4 () I 6,514,963 |............ 49,844,463 ...44,665944 | ................ 535,411 | oo 0
11.5 NAIC5 (<) o 4,680,682 |............... 3,981,712 | .o 5,282,156 | ..ooovveriennn 477,053 | oo 840,750
11.6 NAIC6 (d)........ 14,451,073 | .o, 1,258,233 | oo 83,043 | .o [V 2,120,311
117 OIS oottt | feesenines 402,180,001 |........ 2,614,370,288 | ........ 1,653,701,853 |........... 486,287,884 |.......... 236,109,521
11.8 Line 11.7.:a5@ % Of COL 7..veviieeieiieeisisissssnsssessssssnsssnes | oversnssisnsnsenneas 75 | i 485 | e KUY [ 9.0 [ oo 44
12. Total Bonds Prior Year
121 NAIC Tttt ssses | ceeesseens 329,410,881 | ........... 872,728,967 |........ 1,420,994,625 | ........... 235,653,185 |........... 132,938,047 | ..o | e ) 0.9 GO PR ) 9.9, GO B 2,991,725,705 | .ovvierreennes 64.0 |........ 2,475138,3% | ........... 516,587,308
12.2 NAIC 2.ttt | ressenineans 96,795,131 |..ccoeene. 633,382,577 |........... 489,066,869 |............. 43,763,942 |............. 25,793,509 | ...coeerrinirneieieinnines | v ) 0.9 SO I )., GO B 1,288,802,028 | .....covovvvrirrenne 276 |........ 1,053,759,758 |........... 235,042,270
12.3 NAIC3 ....8,549,592 | .......... 190,213,180 ....81,689,739 | ..o 2,671,445 102,069,026 | ..o [ ) 0.9, GO PR ) 0,9, GO O 285,192,982 | ..oooooieirinnd 6.1 | 222,282,934 |............. 62,910,050
124 NAICA4... .1,847,909 |.............31,189,086 |. .24,038,623 .907,621 ..57,983,239 38,435,303 |.. ...19,547,936
12.5 NAIC5 ....4,937,369 806,351 | oo 82,160 | e XXX e XKX e (€)1 16,031,708 | 0.3 | 6,923,939 |....ccovennee 9,107,768
12,8 NAIC Bt | rersenssnens 13,911,157 | 1,207,882 | 1,760,658 | i 717,482 | .o 14,011,462 | oo e XK [ XK [(€)100000.31,608,641 | il 07 [ 10,766,583 |.....cccvvnen 20,842,059
12,7 TOIS. .ot eeenees | cersereens 455,452,039 |........1,736,065,774 | ........ 2,020,652,260 |........... 284,320,026 |..........174,854,204 | .....ccooovvvvinirecnen0 [ XK [ e XK e [ (D)..4,671,344,303 | ... 1000 e 3,807,306,911 |........... 864,037,391
12.8 Line 12.7.35@ % 0f Col. 9....cvuiiiiiiiiiiiiiisisesisnssissisisninnins | svessessssenssssssesenas 9.7 | o372 | s 433 | 8.1 | s 37 | 0.0 | XXX | XK | v 10000 | i XXX | e 815 | s 18.5
13. Total Publicly Traded Bonds
13,1 NAIC Tt | eesesiees 205,159,982 |........ 1,245495,529 | ........... 672,693,244 | ........... 352,201,257 | ......... 137,057,474 | ..o [ i 2,612,607,486 | ...coovvrreircinnns 484 | ... 2,475,138,394 | ..o 53.0 | .. 2,612,607,486 |........... XXX
o 13.2 NAIC 2. | ceeinesenaes 34,329,374 | ........... 660,528,954 |........... 499,547,398 |............. 93,872,062 |............. T4TAT 897 | .o | e 1,363,025,685 | ...covvvvrivrirenns 253 | 1,053,759,758 | ..ooovveeivireirnns 226 | 1,363,025,685 |........... ) 0.9 G
= 133 NAIC 3e s | e 16,102,180 |........... 125,322,475 |.....ocouue 30,721,197 | v 951,059 |...covvvnen. 1,918,382 | ..o [ e 175,015,293 | ..o 32 | 222,282,934 | .o 4.8 | . 175,015,293 |........... XXX
L T N7 Y o SO DO 1. X< .1: 3 I 217,775,066 14,520,658 | i 80,696 | e | e | 43,581,365 | ..ooovvvvrerienen0.8 | 38,435,303 | ..o 0.8 | e 43,581,365 |........... ) 0.9 G
~ 135 3,518,924 |. ..4,003,528 ..9,030,639 6,923,939
13,8 NAIC Bttt netes | crsssensssssnsnsnssesnssnsnnns | srseeesseesenns 579,338 | ..o | e | seneenrennneneenn09,950 [ | e 644,888 | 0.0 [ 10,766,583
137 TOAIS. ..o | e 257,083,295 |........ 2,063,220,286 | ........1,221,486,025 | ........... 447 485,697 |........... 214,630,053 | ...coovvverrvrvininenn0 | 1000..4,203,905,356 | oo 78.0 | 3,807,306,911
13.8 Line 13.7.@5@ % Of COL 7.euvuiirieieeiieicneisieneisseseisinies | e 6.1 ..49.1 ..106 | .. .51 cerreeee XXX
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.......c.cccccvvvvviris | worerererereririrerernan 48 | i 383 | 220 | 8.3 | o 40 | cviiieiiiiiee0.0 | il 780 | ek XXX i [ XXX
14. Total Privately Placed Bonds
141 NAIC Tt | rersesienans 91,743,280 |........... 300,073,193 | ........... 252,371,139 | .o 18,830,827 |...cvvvvenee 15,987,129 | .o | veeerenn879,005,568 | oo 12,6 | e 516,587,308 | ...cvovvevercrerrenn 11 | b XXX i | e 679,005,568
14.2 NAIC 2.ttt stenens | reesessenens 24,199,872 |........... 181,926,664 |........... 102,298,576 |............. 18,751,869 3437579 | e | e 330,614,560 | e 8.1 | 235,042,270 | cooveevrenineeneeen 5.0 | XXX i | e 330,614,560
14.3 4,998,593 |.............45,939,065 |. 46,039,156 668,345 | ... ..62,910,050 ...97,645,159
14.4 5,290,018 |.............22,069,396 |. .30,145,285 474,715 | ... ..19,547,936 ...57,979,414
145 4,413,868 | ... ..462,787 |. .1,278,629 76,429 |... 9,107,768 6,231,713
14.8 NAIC Bttt | rnesenssnens 14,451,073 | oo 678,895 | .oooiiiiriininas 83,043 [ 2,054,761 [ [ 11,267,772 | 0.3 [1000000.20,842,059 | o044 | XXX | 17,267,772
147 TOAIS.c.oeeccr e | erieninnes 145,096,704 |........... 551,150,000 | ..........432,215,828 |............. 38,802,185 |.......co.... 21,479,469 | ..coovovvvcvcrienennn0 0 1,188,744,186 | 00220 ] e00864,037,391 | e 185 | b XXX [ e 1,188,744,186
14.8 Line 14.7 as a % of Col. 7..... 122 ..46.4 L33 A8 | 0.0 | i 100.0 | XXX [ XK | e XK [ XK | ...100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11........ccovivrninne | cornrrerrernnnninnenas 2.7 | e 2102 |80 | 0.7 | oo 04 |00 | 220 [ XX [ XK e XK e XK [ v 22.0
(@) Includes $.....1,049,713,290 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.....8,487,559 current year of bonds with Z designations and $.....13,511,698 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes $.....840,750 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5GI designations and $.....6,001,774 current year, $.....10,354,441 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S...... 0; NAIC3S..... 0; NAIC46§...... 0; NAIC5S.......... 0; NAIC6S......... 0.



Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

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

2 3 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBIGALIONS. ......vvverieriiecieriiseirer e seenes | seeeenenseniessnssesesenis | rererene 502,780,213 | ....c.ce.u. 99,698,168 | ............ 25,053,866 | ............ 91,178,008 | ......... XXXooevrerere e 718, 3 e 751,932,561 | ..o A 718,710,255
1.02 Residential Mortgage-Backed Securities.. . 419,995 | o e 16,954 |, . 091,448 | 0.0 499,307 |..
1.03 Commercial Mortgage-Backed SECUMLIES..........cccuerriuriereririrerciens | e cer e [ [ | o XXX |0 |00 |
1.04 Other Loan-Backed and Structured Securities.. 515,000 [.oveviiiiiciieiiiiins rrrereeieenesinenesinenee | e | ceerreeseenssieinesensns | cevereen e X | eeeieeiiennennnd15,000 | iieiieieie0.0 1,500,000 | 0.0 |,

1,05 TOMAIS. .00 [ 934,995 [....... 502,842,972 [ 99.714.722 [0 25,053,866 - ...719.200.562

. All Other Governments
2,01 1SSUET OBlIGAtioNS. .......veevriireeieiieiieeie et ssssee s ssessessssssens | sesssssessessesssssssssessenss | oessessssssssens 137,633 | .o 302,397 | 230,869
2.02 Residential Mortgage-Backed Securities.. . | e
2.03 Commercial Mortgage-Backed Securities..... B |
2.04 Other Loan-Backed and Structured Securities.. et

................. 670,899

205 OIS | o 302,397 i 670,899

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

3.05 TOAIS....... ittt

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

4.05 TotalS......ccoovieiniiiciniis s | 00,085,088 ...........45,078,254 | ............ 54,020,538 | ....ccoovvviiiciininnnnn0 [0 |l XXX |00 149,783,880 | 2.8 153,887,308 149,783,880

80IS

U.S. Special Revenue
Non-Guaranteed
5.01 ISSUEI ODIGAtIONS.........c..cveivieeiiciceeieeieteees et | cvesaesaenas 38,639,866 |............ 83,951,582 | .......... 193,661,087 | .......... 252,374,900
5.02 Residential Mortgage-Backed SECUNtIES...........covereverreiierrenieienienes | coveeeinenns 28,375,645 |............ 66,080,385 |............ 29,248,937 |............ 12,438,503
5.03 Commercial Mortgage-Backed SECUMLIES...........ccovirvreiieriiieeiieen | cereirireieiesseee e R .
5.04 Other Loan-Backed and Structured Securities.. 2,952,501 | ..o 15,068,085 |..

.......... 587,286,759 | ............ee........ 10.9 | .......... 425,400,555
.......... 138,063,959 e 132,162,257

581,959,546
138,063,960

..18,020,586 14,906,478 | ... R 18,020,585 | ..

.264,813,403 | ...

5.05 Totals...... ....69,968,012 |..........165,100,052 |.. 743,371,304 ..572,459,290 ...738,044,091

. Industrial and Miscellaneous (unaffiliated)

6.01 1SSUEK OBlIGAtIONS. ........vvereceeieiciriei e | ereeeene 104,361,177 | ....... 1,468,071,764 | .......... 864,506,989 |.......... 165,914,359 | ..........114,239,276 | ... XXX.ceoovrrves [ ernee 2,717,093,565 | ...ooovvveirinenes 504 |...... 2,231,162,525 | ..o 478 |....... 2,061,937,234 | .......... 655,156,330
6.02 Residential Mortgage-Backed SeCUrties.............ovevvvnincrieieinincnens [ coveiininns 37,899,300 |.......... 122,982,055 |............ 35,326,633 | ............ 17,059,993 | ..............8,038,975 | oot XXXt | e 221,306,956 | ...covvvrrrrenn b | 243,607,101 | oo 5.2 | 42,091,282 | .......... 179,215,673
6.03 Commercial Mortgage-Backed SeCUMtiEs...........o.rverrueereneeneeneininnnns [ coreinienas 22,100,409 |.......... 116,079,829 |.......... 165,374,925 | ... [ eevnenreneneeenneneinees | oevreeeee XXX s [ e 303,555,163 | ..cvovrverrreren 5.6 | e 287,198,830 | .o 8.1 | 252,499,964 |............ 51,055,199

6.04 Other Loan-Backed and Structured Securities.. 109,772,016 | ... 86,150,276 | .......... 165,233,684 |.............. 9,315,393 |.............. 2,073,450 ....372,544,819 245,351,527 80,688,398 |.......... 291,856,421

6.05 TOtAIS.......cuuiieiiiii i s | s 274,132,902 | ....... 1,793,283,924 | ....... 1,230,442,231 |.......... 192,289,745 |.......... 124,351,701 | ..o XXX [ s 3,614,500,503 | ........cccoeeee67.0 | e 3,007,319,983 | ..o 644 | 2,437,216,878 | ....... 1,177,283,623

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

7.05 Totals

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

B.07 TOAIS. ..ttt




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (continued)

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

1 2 3 4 5 6 7 8 9 10 1 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........coccovieinrcnrrninrinns | corrnnens PO, S .0 S [ .0 ST .0 S [ XXXKereerrrnis [ eernrnnisrisssssssseissisnens | onersssessssessssesseans o 0.0 | | e 0.0 | |

10. Unaffiliated Bank Loans

10.01 Unaffiliated Bank LOANS = ISSUEM...........cvuiiiririiniireiiriniincircnnisninins | evisinciesiesinsieieeens | reeseesiessnssnesnssssinns | oeesessssssenessessnsinesns | soessnssssessessssenesesns | snessesessnssssnesessesens | cressenens ) 0,9 SO

10.02 Unaffiliated Bank Loans - ACQUIrEd...........ccoevevrierernercnnneesssreenens | cennnenennnn8,459,004 | ..........90,733,749 | .o 14,276,824 | oo | eeeeiiisesisssisiiseins | ovieinnns XXX

10.03 TOtalS....ovvrererisresissssisrsnisseseessnsensssesssserssnssnssssssssssssnsssssesssnsensssssnses | soseenennenns0,409,004 | 190,733,749 ..o 14,276,824 | oo e [, XXX
1. Total Bonds Current Year

11.01 1SSUET OblIGAtIONS. .....cvevevveeriririeierierieseiesesssieesssesessessssessesssnssenns | seennennn 193,686,131 | .......2,117,213,149 | .......1,244,224,295 | ......... 447,473,994 | .........224,076,608 | .......... ) 0.0, SO R 4.226,674177 | oo T84 | e e XXX e [ e XXX s | s 3,566,190,633 |.......... 660,483,543

11.02 Residential Mortgage-Backed Securities.............cccovvvrvevieieveeiierieens | venne.....66,694,940 | ..........189,125,199 | ............64,592,124 | ............29,498,496 |..............9,959,464 | .......... 9,9.0. G IR 359,870,223 | ..ooveeeveiieeeenB.7 [tk XXX e e XXX [ 180,654,549 | .......... 179,215,673

303,555,163
391,080,405

....51,055,199
..292,371,421

11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds....
11.06 Affiliated Bank Loans.....
Unaffiliated Bank Loans.

4

5

Line 11.08 as a % of Col. 7

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities... . .
12.03 Commercial Mortgage-Backed Securities..... ..44 596,312 |.
12.04 Other Loan-Backed and Structured Securities.. 82,134,938 |.
12.05 SVO Identified FUNDS.........cccooerrrrirereciceeiceeceiceeeieeeesseseseesenens | eevereere XXX

A,717,834,917 | ..........234,157,900 | ...
..96,207,790 |. 35,576,293 |... 4,728,087
132,014,647 |..ooovvvircinins s
..58,621,788 |.

.472,596,848
..170,888,760
....47,376,276
..166,965,271

12.06 Affiliated Bank LOANS..........ccoceireiiirieiiesiissiee st ssssssesssssiessssnies | eosessssesessssessesessnsens . .

12.07 Unaffiliated Bank Loans. v 16,073, 120 . . 119,473,169
12.08 TotalS.......cooevvrerererririinnns 200en2,020,652,262 1| ..........284,320,027 |..........174,854,204 | .... w0 [ XXX XXX v | 4,671,344,308
12.09 Line 12.08 @52 % 0f COL 9......cvevvveriieciceeiceeceeeeeessvesessneneees | eeerierieienienieeeen Q7 | i 37.2 | e 433 | i [T 37 O] D 0,0, G [N 0. SR [

13. Total Publicly Traded Bonds
13.01 ISSUEr OBlIGAtioNS.........ceuvererercirieiciriereeeeeei e | eerenens 152,371,837 | ....... 1,763,795,579 | ....... 1,010,430,719 | .......... 426,974 517 | .......... 212,617,984 | .......... 9,9, CNNN P 3,566,190,636
13.02 Residential Mortgage-Backed Securities... ..36,158,613 | ............83,892,567 |...........41,537,085 |. 17,119,764 |... 1,946,520 ....180,654,549

................................................................ XXX | e 252,499,965
.............. ,391, e XXX [ 1....98,708,984

13.03 Commercial Mortgage-Backed Securities
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified Funds
13.06 Affiliated Bank Loans.

13.07 Unaffiliated Bank LOANS...........cccccvviiveieiieiesiciseseesie s
13.08 Totals.
13.09 Line 13.08 as a % of Col. 7....... . .
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11......cccovvriererriniaes | corvrrrrssnnerninneas X1 T 38.3
14. Total Privately Placed Bonds
14.01 ISSUET OBlIGAtIONS. .......ocvivieriiieiieiieee et sessennees | crnisnseenas 41,314,294 | .......... 353,417,570 |.......... 233,793,577 | .ccvvunee 20,499,477 | ............ 11,458,625 | .......... )..9 SR PR 660,483,543 | ..cooovvvriinn 122 | 472,596,848 | ......cceveinnn. 101 e ). 0.9 G B 660,483,543
14.02 Residential Mortgage-Backed Securities.............coueviveierereeeieicsiens [ vvieiiennns 30,536,326 | .......... 105,232,632 |............ 23,055,038 |............ 12,378,732 | ..o 8,012,944 | .......... ). 0 SN R 179,215,672 | o33 [ 170,888,760 | ....coccvveveerrrnnes 37 | ).0.0 G BT 179,215,672
14.03 Commercial Mortgage-Backed Securities . ....22,840,690 |............27,581,994 |. XXX... .09 .........47,376,276 | ... A0 | XXX ....51,055,198

14.04 Other Loan-Backed and Structured Securities
14.05 SVO Identified FUNAS........c.coeviviiireiriieeccescs e
14.06 Affiliated Bank Loans.
14.07 Unaffiliated Bank Loans....
14.08
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11

............ 38,802,185 |............21,479,469
..... 33 1.8
..... 0.7
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Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

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

10.

1.

. Cost of short-term investments acquired

. Deduct consideration received on disposals.

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

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

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

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

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

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

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

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

Deduct total nonadmitted amounts
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10.
1.

12

3.2

33
4.1

4.2

43

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards
Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHOM YEAI)........c.verururrirrerresrissseseeesessessssssessessssssessessessssssssssssessssssssessessssssessesssssssssessasssssenssnssess

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

1,250,000

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

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

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

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

Total foreign exchange change in Book/Adjusted Carrying Value:
9.1 SECHON 1, COIUMN 18.....eeeeeettee ettt a e b s bbb ettt ettt 138,000
9.2 SECHON 2, COIUMN 200........ceuiriuieieseeseiseee et es bbb

138,000

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

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

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS

Futures Contracts
Book/Adjusted Carrying Value, December 31, prior YEar (LINE B PHOT YEAI)........c.vuuviererurrireisrrereeisessessssssessesssssse st ssssssessesssssssssessessessssssessessassssssessasssssnssessessssnnes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)...........ccocuviueievcnisiciesieeseese s

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

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

Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus...........ccccccevcvvcvererecrnnnnns
3.22 Section 1, Column 17, PriOr YEAI..........ccevieeriieieeiseere s 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date Minus........c.cccovverereeieieninns
3.24  Section 1, Column 19, Prior YEAr PIUS........cc.eueereeeereereereeeeeereeseeeeeeeseeneees
3.25 SSAP No. 108 AQJUSIMENLS......ccorereireireireireineineseseesee s 0 0

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

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

Less:

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

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

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

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

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

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

Si11

1,388,000

1,388,000




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

Si12, Si13



Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COUMN T4......o.oiiiiit bbb 1,388,000

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

3. TOtAI (LINE T PIUS LINE 2)....eviiveeicttie ettt sttt s st a a4t bbb s s b4 s b8 b bbb e s s bbbt b s bbb sttt 1,388,000
4. PartD, SECHON 1, COIUMN B.......ovvreieruririirieriseriseresse s eessesss st 1,388,000

5. Part D, SECHON 1, COIUMN 7.ttt

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

Fair Value Check

7. Part A, SECHON 1, COIUMN 16........ovurriiuerirriiiceiresise s ess st 1,570,473

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

9. TOAI (LINE 7 PIUS LINE 8).....vveeieiicieeetese ettt b bt s bbb s st et s st b e s a s s b2 se s b b et bR b b s s b s A b e b b s et bbb st et b s st b st b st bn s tens 1,570,473
10, Part D, SECHON 1, COIUMN 9.ttt ettt ettt s st s s e et s et es st et s aetesssa st et sesntssnastesensneasanantanas 1,570,473

11, Part D, SECtion 1, COIUMN 10.........iuiiiiiiiiiii it

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

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27.......ouivieicvceeie ettt ettt b bbb ae bbb st st s b b st n s bt n s ss s s anea 84,833

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

15, Part D, SECHON 1, COIUMN 12.......ovieiierieeice ettt ettt sttt s s bbbt s ettt b s n s sae s ss s s st 84,833

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

Si14



Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1ta| Boids Money Markef Mutual Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 O PHIOr YEAI.......c.cuiiuiieiiircieie ettt bbb nsnnts | sssebsessssessessstesses s b st s b s sse s s sntenses 291,705,218 | oot nans | sresieset sttt 3,522,568 | ...ocvevieieieieiese e 288,182,650
2. Cost of cash equivalents acquired ....36,544,541 1,220,290,170
3. ACCIUAL OF QISCOUNL......ooviiiiiieiieii ittt | Hbebb bbb bbb 0 [ s | e | Sh et bbb
4. Unrealized valuation INCIEASE (AECIEASE).........uuivreiriiriieieiieieie ettt bbb sa bbbt b s s s bt essessnssnss | Sebsessssessessesesses e s s s s s bbb s s bt s bbb n s s b sses 0 | oottt ettt | ebetesa st s et s ettt s et n s st en s s bnta | Hietstebset et e st R e b bR Rttt ann
5. Total gain (I0SS) ON QISPOSAIS..........cevevireriiircteisieie sttt ettt s e b b s bbb bbb b s s s e b b s et e s s st s st ebesssaebasans | oaebessassesesssseses s sese b s e s e s s s e et b ae bbb st et s e st s ens 0 [ ettt st ssaetes | cheseeaet e s bbb bbb s b bbbt s e s et s s s eaesasaebebenne | Hbsaebesasaeae b st ettt bbb e At st b et bbbt et s e
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cccvcvivriireriiieieiieeie bbb s bbb s b bbb s s b bsssebesssssaebanans | bebessesesssissesesssesesss st ebessebesessnaebanas 1,384,135,756 | vuvvcvivircreiicereete et snetens | sbebesseies st bns 34,372,214 | oo 1,349,763,542
7. Deduct amOrtiZation Of PIEMIUM.........cciiueiicteiei ettt bbb bbb s b s st s s s b s s et e s s seaebnns | saesesssssesesssseses s sse b s e s e s s s aebessn s s b st et s s s s ees 0 [ ettt et tes | chebisea et s et b b s et s s b bbbt seea b s e st et s et benne | Hbsaeteses et st a st b R s e e bbb s bbbt s e
2
c—’: 8. Total foreign exchange change in boOK/adiUSEA CAITYING VAIUE............cccveveviieeicicceese ettt s st s s ssesas | stesissessssssssssssssssssssesssssssesses s bessesasbnssssesanasseesas 0 [ ettt e seaetes | chesisea et st e b st s s bbb b s a et s e st s ansebebenne | Hbsaeteseseae b st e bt et b s s e a bbb st s et s e
9. Deduct current year's other-than-temporary impairment FECOGNIZEM...........ccceuieviieiireisiieee ettt | eresetssissesessss s et sssb et es s es s ses et ensns b s st enenseaesnsnns 0 | ittt ettt n s sa bt erensnaetes | chetiseaeteseret et ssaetebnsetes st et benseretessesebessnsetessssnteranse | 4bstetessseaetasestetessaet et e A e b es e ea et s At et s h et st b s naeee
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMItEEA @MOUNES..........c.cvevieiiiicieierre et es | ebneEetesen bbbt L0 OO [T OO PO O OO OO PO oSO P ST
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....cvvueiciiiieiiiiisieictssesesisstes s sstssssssssssesssssssssessssssssessns | ersesssessesisssssessssssssssssssssssessessnsessesas 164,404,173 | oooveeee e 0 | o 5,694,895 | ..o 158,709,278
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment:............ccooveveririerininenns Qualified Cash Pool
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

EO01, E02, EO3
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SCHEDULE B - PART 1
Showing all Mortgage Loans OWNED December 31 of Current Year

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Commercial Mortgages - All Other
00-1000707.....covvervrirerieeerseireeiiseieeees | rerereens VILLANOVA 12712007, | oo T35 | e 1,217 [ e [ et | eetiesssesisss s ssssessiensnns | sesseeesesssesss st sessnnts | ettt ettt | sersnseesst et enens 2,766,911 | 11/05/2001
00-1001038.... .... | ITHACA. 10/01/2002. | ovvovveereeB.78 | 3,209,913 | oo [ et | ettt | seesees e nnns | fhess sttt | sersess st enees 8,827,942 | 08/01/2007
00-1101900.... .... | BELLEVUE 12/06/2012. | . ....24,572,499 |12/12/2019
00-1102518.... . |ANN ARBOR....... 03/01/2017. |. ....71,330,000 |03/08/2016
00-1102548 SALT LAKE CITY 03/01/2017. ....38,300,000 |03/29/2016
00-1102633.... .... |POWAY. 03/01/2017. |. ....14,490,000 |09/12/2016
00-1102652.... .... INORTH LOGAN...... 03/01/2017. |. ....29,000,000 |09/19/2016
00-1102703.... ... |SANTA MONICA.......covvrrerirs 03/21/2017. |. ....27,600,000 |02/14/2017
00-1102715.... . |ROGERS 04/03/2017. |. ....13,800,000 |03/08/2017
00-1102726 ATLANTA 04/11/2017. ....33,650,000 |03/28/2017
00-1102809.... rere [CHICAGO ..o 11/01/2017. | . ....14,835,857 |10/23/2017
00-1102820.... .... |ONTARIO 0172017, | o386 | e B0B,T03 | oot [ crreiesisenesienessesseinssis | eeriessensssesssnsessessenssine | sessssssesssesssessensssssseninsss | shessieess sttt | aereensesn s 7,368,000 | 10/24/2017
00-1102822.... .... |PORTLAND 11/22/2017. | . ....17,410,896 | 11/15/2017
00-1102831.... . | PHOENIX 01/28/2021. | . ....20,804,348 |01/26/2018
00-1102834 ATLANTA 06/22/2018. ....17,721,683 |03/22/2018
00-1102851.... cere [INEW YORK .. 02/20/2018. | . ...35,992,200 |02/07/2018
00-1102862.... .| CLAYTON 03/29/2018. | . ....17,469,000 |03/23/2018
m00-1102901.... 12/17/2018. | . ...10,161,416 | 12/04/2018
) 00-1102939.... KELSO....ocioirrieiieiieeieeiseesssiss s 11512018, | oo T8 | e B,037, 118 | i [ et | eeeseessesis e ess bt ensnne | sesseesesi st nnes | fheest ettt | seeseeb et enens 7,993,000 | 10/26/2018
> 00-1102978 BURKE 04/11/2019. ...51,633,750 | 04/09/2019
00-1102981.... .... |BROOKHAVEN.............. 03/28/2019. |. ....15,386,824 | 03/25/2019
00-1102998.... v | SEATTLE oo 05/23/2019. | . ....16,900,260 |05/17/2019
00-1103018.... .... | TORRANCE 07/18/2019. | ..vverrrernn 357 | e 2,250,000 | oo [ ceeisesiesisseessessssessenins | ressseses st nsinans | sessessess s nssenes | shieest ettt | aeesest st 4,744,552 |07/12/2019
00-1103021.... .... | SEATTLE 08/01/2019. |. ...32,901,000 |07/19/2019
00-1103030.... . | MORRIS PLAINS.. 07/29/2019. | ..vvverrenn 352 | e 5,000,000 | oo [ i | et | sessessess st nssenns | shieest ettt | aersess st enens 7,365,349 | 07/18/2019
00-1103033 KENOSHA..... 07/19/2019. ....34,200,000 |07/11/2019
00-1103037.... .. | GARDEN GROVE. 08/08/2019. | ...vvvvrreeeni08 | o 2,181,859 | i [ e | et | seesess s nnsenns | shiesi sttt | aersess st nens 8,807,000 | 07/26/2019
00-1103051.... .... | WARRENVILLE.... IL 11412019, [ o325 | e B3B,886 | oo [ e | s | e | o | e 7,564,400 |10/31/2019
00-1103057.... .... |SCOTTSDALE. 12/13/2019. | covorvreeeehi00 | 29,588,294 | oo [ e ....44,583,573 | 11/06/2019
00-1103066.... | CHATTANOOGA ..ottt TNeceren [ 01/14/2020. | . . 8,358,508 | ....vuiiiiiiiiiernins [ e ....12,380,000 {01/02/2020
00-1103072 DENVER CO..cooeeer 10/07/2019. | cevovvvreeren3.05 | s 30,000,000 [ ..oovvurerrereererinninesienins | rereereseesssi s | e | s ....43,028,856 | 10/01/2019
00-1103078.... weee | PHILADELPHIA. ..ot PA........ 111812019, | o300 | e 2571811 | s [ e | e | e | o | e 6,155,143 |10/29/2019
00-1103084.... ... |RICHMOND VA........ 11972019, | oo 15 | e TT19,894 [ e [ e ....51,070,000 | 11/05/2019
00-1103090.... .... |DENVER CO......... 01/22/2020. | ...oovvveree 315 | e 10,000,000 [ oo | cervieesieesi i ....16,231,727 |01/16/2020
00-1103097.... wecvneeeen | JACKSONVILLE FLooiiii 12/03/2019. | o332 | iieiire000:22,000,000 [ oo [ e ....29,949,857 | 11/18/2019
00-1103107...ooveviierieeseeeiiseienees | e BELLEVUE.......ooooniieriiericinne WA........ 12/18/2019. | oo 00 | e 11,919,812 [ e [ e ....49,145,000 |12/12/2019
00-1103140.... .... | OGDEN.... UT.coo 04/29/2020. | .....oovverern 350 | oo 1,512,255 | s [ s ....14,305,000 | 04/01/2020
00-1103158.... .... | CHICAGO. IL 05/29/2020. | ...ovvvceen3.25 | oiviiirirennerenn 7,500,000 [ oo | e ....10,994,118 | 05/05/2020
00-1103164.... .... [MENOMONEE FALLS 04/30/2020. | ...cvovvvrernn3.00 | coviririiieneennn 3,550,881 | oo [ i | e | seriess s nssenns | et | st enens 8,015,692 | 04/24/2020
00-1103166.... . | PHOENIX 08/25/2020. | ...oovvvrenn2.87 | covviiriirannrenn 1,565,885 [ oo | e ....18,497,000 |07/24/2020
00-1103170...ccctveeiveerierireniseessressssnnes | onvereees CHARLOTTE 06/16/2020. | ..o 325 | civiviviniiinnnennnd,000,000 | i | s | e | e | s | sessessenn s enens 6,953,729 | 05/29/2020
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.........ccovuniins 0 0 0 904,906,581 XXX
Mortgages in Good Standing - Mezzanine Loans
99-0000086..........covvvmrerrereererinrerieieenes | AAAAAAAAAAA ‘BAYTOWN |TX ......... | 11/30/2017. | oo 1250 | v 15,795,396 | ovvuveeeircrierineinniinneinens | et | e | e 1,784,578 ....39,300,000 | 11/17/2017
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Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or
Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
99-0000077 WOODBURY.... ... | 09/30/2019. .11.50 10,837,560 1,172,035 ....77,700,000 |07/15/2019
99-0000079......00cervirrieiriisie e <. | CHAMPAIGN L, . 112/13/2019. | . 5,736,540 | i | s | s | s 569,433 ....63,900,000 |10/09/2019
0699999. Total - Mortgages in Good Standing = MEZZANINE LOANS. ...ttt sttt ess st se st ses e et seses st sessesesses et anies | 2heesesseeaesseseesesseseeses et eeseesee et sesenses et antensesetsnsessesnsantenss | ersessessnsansessees 32,369,496 .0 0| 3,526,046 0 180,900,000 XXX
0899999. Total - MOrtgages iN GO0 SEANGING. .. ... vuuiuureseitiersiisste ettt ess s8££k b 4404 1L b £ bbbttt | oeninssssansenes 487,164,652 .0 0 ... 3,526,046 0 1,085,806,581 XXX
3309999, TOAIS........ocvereereireeeeiiseeeeeeiees e eiieies eeeseeseesase s s e ek eek | eeRAeR e R Rttt | eeriesnnen e 487,164,652 20 ] 0. 3,526,046 0 1,085,806,581 XXX

General Interrogatory:

1. Mortgages in good standing §$..

2. Restructured mortgages $

4. Mortgages in process of foreclosure $

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



Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE B - PART 2

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

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

Mortgages in Good Standing - Commercial Mortgages - All Other

00-110283 ..o [PHOENIX [Az | T — | — 4.11 13,513,866 | ....... 20,804,348
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Oher.............cciiiiiire e 13,513,866 0 20,804,348
Mortgages in Good Standing - Mezzanine Loans

99-00000B6.........vorr oo oo L — [TX | L — E— 1250 | . 878,688 39,300,000
0699999. Total - Mortgages in GO0 StANMING - MEZZANINE LOBNS..............cccuuuuuuuiieiereieieesssss s8R 11 sssssssssssnsees | .0 878,688 39,300,000
0899999. Total - Mortgages in Good Standing 13,513,866 878,688 60,104,348
3399999, TOAIS........orvveierieiceie e es et 13,513,866 878,688 60,104,348

G043




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Current Year's Book
Value/Recorded Other-Than- Value/Recorded
Investment Current Year's Temporary Total Change in Total Foreign Investment Foreign Exchange
Loan Date Disposal | Excluding Accrued | Unrealized Valuation|  (Amortization) / Impairment Capitalized Deferred Book Value Exchange Change in| Excluding Accrued Gain (Loss) on | Realized Gain (Loss)| Total Gain (Loss) on
Loan Number City State | Type | Acquired Date Interest Prior Year | Increase (Decrease) Accretion Recognized Interest and Other (8+9-10+11) Book Value Interest on Disposal Consideration Disposal on Disposal Disposal
Mortgages Closed by Repayment
00-1000949 STOW OH.... | oo 05/30/2002. | 05/28/2021. 0 137,865 | ovvoverreeeenn 137,865 | oo 0
00-1102533 ORLANDO FLoooo [ 03/01/2017. | 05/13/2021. | ... 0 25,500,000 | ......c...n.25,500,000 | .ooovoovvrmvirerirciriiinns 0
00-1102850 FREMONT ...ovviriiriiniissieiesisisniisiiis CA.ooe| e 02/09/2018. | 07/27/2021. | ... (V1 ORI ISV 10,000,000 | ...cc0.er..10,000,000 | .cvovoirnioniirrireiinnens 0
00-1103215 CICERO Lo [ 12/17/2020. | 11/19/2021. | ... 0 32,000,000 | .............32,000,000 | ...ooouvrrreriremircirriinns 0
03-4002170....ccuvverererierinn SALT LAKE CITY oo UTeooo [ 01/01/2015. | 12/29/2021. | ... . 0 1,853,788 | ..vvvrrree 1,853,788 | oo 0
99-0000078 AUSTIN. . TXeoooe [ 02/14/2020. | 07/15/2021. | ..oovveveve 15,989,230 | ..ovoiveiirririinninnies ...962,665 962,665 16,951,895 | .o 16,951,895 | oo 0
0199999. Total - Mortgages Closed by Repayment...........covniieininsninniinines 85,480,883 0 0 ...962,665 962,665 0 86,443,548 0 0 0
Mortgages With Partial Repayments
00-1000701.....cuvvurerrrerinnn VILLANOVA 12/17/2001. | .... 0 198,611 198,611 | ovovvereererienirerinens 0
00-1001038 ITHACA 10/01/2002. | .... 0 171,214 | .. 171,214 | oo 0
00-1101900 BELLEVUE 12/06/2012. | .... 0 376,030 | .o 376,030 0
00-1102548 .| SALT LAKE CITY... 03/01/2017. 0 320,204 320,204 0
00-1102633.... 03/01/2017. | ... 0 223,064 | ...... 223,064 0
00-1102652.... 03/01/2017. | ... 0 453,801 | oo 453,801 | .ovvoeirricirieniins 0
00-1102703.... .| SANTA MONICA 03/21/2017. | ... 0 353,625 | ...... 353,625 | ..ovierrierieeinrinei 0
m 00-1102715 ROGERS 04/03/2017. | .... 0 165,521 165,521 0
o 00-1102726.... .. |ATLANTA... 04/11/2017. 0 141,716 141,716 0
Q) 00-1102809. CHICAGO 11/01/2017. | .... 0 188,422 188,422 0
00-1102820 ONTARIO 11/01/2017. 0 101,595 101,595 | ovooeeeeerieeeeeieens 0
00-1102831.....ooveriverierirn PHOENIX........... 01/28/2021. 0 423,907 | .. 423,907 | .o 0
00-1102834.... ... |ATLANTA........... 06/22/2018. | .... 0 3,362,810 | c.ovvevrinnee 3,362,810 0
00-1102862 ... | CLAYTON..... 03/29/2018. 0 311,066 | ...... 311,066 0
00-1102901.... . | MECHANICSBURG 12/17/2018. | .... (V1 SOOI IO 99,849 |. 99,849 0
00-1102939 KELSO 11/15/2018. | .... 0 126,750 | coovovericrirs 126,750 | ovooecieieniieriens 0
00-1102978 BURKE 04/11/2019. | ... (V1 ORI IOV 87,200 87,200 | .oooervreererrerircinenis 0
00-1103037.... ...| GARDEN GROVE 08/08/2019. | .... 0 [ o [ e 38,341 38,341 0
00-1103051 vo [WARRENVILLE........ooooiveseseeece e 11/14/2019. 0 286,238 | ...... 286,238 0
00-1103057.... 1o | SCOTTSDALE.......cooiieirieieiieiseineisisisnieins 12/13/2019. | .... 0 411,706 | oo 411,706 0
00-11030686.... ... | CHATTANOOGA N..... 01/14/2020. | .... 0 141,432 | oo 141,432 | oo 0
00-1103078.... ... | PHILADELPHIA PA..... 11/18/2019. | .... 0 217,302 | ...... 217,302 | oo 0
00-1103084.........ocvveerrerirne RICHMOND.. VA | s 11119/2019. | .... 0 143,056 | oo 143,056 | .ooooeercreeiieeerenieens 0
00-1103101 BELLEVUE.......ccovireiiinicicicis WAL | 12/18/2019. | .... 2,228,055 0 308,244 | ...... 308,244 | ..ooveeeieeeeris 0
00-1103140 OGDEN......cooriirrierieriesireenns UTeoooe [ 04/29/2020. | ...cooveververnee | e 1,823,437 [ oo 0 311,182 | s 311,182 | s 0
00-1103164.... . |MENOMONEE FALLS........coooovivirnriniiinirnrienns Wi e 04/30/2020. | .... 3,837,001 0 286,141 | ...... 286,141 | oo 0
00-1103166.... ... |PHOENIX........... YA 08/25/2020. | .... 8,315,845 0 749,960 | ..ovoovrener 749,960 [ v 0
0299999. Total - Mortgages With Partial REPAYMENTS. ...........riuruiiesisiiisiesies et 229,630,277 0 0 0 0 0 9,998,987 0 0 0
0599999. Total Mortgages.............c.oeeerverneenn. 315,111,160 0 0 ...962,665 962,665 (V)] [ 96,442,534 0 0 0




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

SCHEDULE BA - PART 1
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1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17
NAIC Desig-
nation, NAIC Current
Designation Current Year's| Year's Other-
Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage
strative Originally | and Less Increase | (Amortization) | Impairment | Interestand | Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other B./AC.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P.........ccccoeevrvniorecns | covvinene Wilmington................ Ares Private Credit Solutions............ccovoveviovrs | vevveevevirenen 06/23/2017] ......... 2 | s 5,672,641 | ........... 6,111,857 | ........ 6,111,857 | ........ 356,748 | - e LTS IO SRR IR 487,360 | ......... 4,758,024 | ....... 0.400
BlackRock DLF 1X 2020-1 CLO, LLC . | New York... BlackRock 12/31/2020 341,755 343,293 343293 | ............ 1,538 | - - - -
Cyprium Investors IV LP.. Cleveland Cyprium Investment Partners LLC. . 103/31/2017 ...7,288,522 | ......... 11,068,485 | ....... 11,068,485 3,779,963 | - - 674,037 2,962,340
GSO Capital Opportunities Fund Ill. ... | Wilmington. Blackstone Credit 06/03/2016 ....4,708,641 .. 4,795,366 | ........ 4,795,366 | ......... 86,725 | - RO N 1,000,717 | ......... 3,105,274
GSO Capital Opportunities Il LP.. .. | New York... . | Blackstone Credit 03/31/2017 ..13,023,121 212,512,119 | ....... 12,512,119 | ... 2,842,628 | - - - R I 14,734,986
HPS Specialty Loan Fund V, L.P. .| New York... HPS Investment Partners..............c.oceovevneeneees | ovvvereineinnens 01/25/2021 ...5,096,243 | ..........5,190,281 | ........ 5,190,281 | ......... 94,037 | - - - 117,392 | ......... 2,880,000
HPS Specialty Loan Fund V-L, L.P.......cccoevrnvenivnnens | cevreens New York........cccons HPS Investment Partners..............coeverrerneees | vvvvverivennenns 01/25/2021] ......... 2 | 417541 | ... 2,444,024 | ......... 2,444,024 | .......... 26,483 | - i e | e ORI IS 160,282 | ......... 2,625,000 .
ICG SDP Fund 3B.... .. | Grand Duchy.. LUX.... | Intermediate Capital Managers Limited.............. | wooeevrierneen 03/22/2018 ....7,494,668 LT TAT 361 7,747,361 | ceveneee 11,659 | - - - 481,928 | ......... 2,047,599 | ....... 0.400
ICG SDP Fund 4B.... .| Grand Duchy.. .| LUX.... | Intermediate Capital Group........ 03/31/2020 v 2,883,762 | ...........3,127,391 | ..o 3,127,391 | ........ 136,378 | - - - 76,271 | e 5,889,751 | ....... 0.220
Newstone Capital Partners lll, L.P.........ccooveveeeie [ coennne Wilmington................ DE...... Newstone Capital Partners............cccoeveviveeiinn | worvisiiennnnns 09/20/2016 ......... 2 | 4,352,901 | ... 5,716,912 | ......... 5,716,912 | ..... 1,364,011 | - i s | e EEUUUUU IOR 1,156,129 | ........... 588,957 | ....... 1.220
Newstone Capital Partners IV, L.P... .. | Dallas Newstone Capital Partners...........cocoeveveiveivecres | vovivvvreirnennnns 06/02/2019] .......2 | covvrrenee 1,033,846 | ........... 1,033,846 | ......... 1,033,846 | ......... (47,372) | - - RS IR 501,543 | ......... 473,778 | ....... 0.700
Oaktree Opportunities Fund XI, L.P. . . | Grand Cayma . | Oaktree Capital Management.... 01/15/2021 3,005,991 3,522,783 3,522,783 | ........ 516,792 | - 6,994,009 | ....... 0.070
Owl Rock Diversified Lending Insurance Fund L.P....... | ......... New York.......coovuenne Owl Rock Capital Corporation............ccceevevevies | vevvveververeirens 12/20/12021| ......... 2 | s 196,923 | ...coovvnenee 196,923 | ..oooovve 196,923 | - v - 2,303,077 | ....... 7.690
Owl Rock First Lien Fund, L.P. .| New York... Owl Rock Capital Corporation 03/28/2019 ....2,020,215 ....2,145,560 | ......... 2,145,560 | ........ 137,762 | - RN P 0.190
TCW Direct Lending LLC TCW Direct Lending 03/20/2015 v 8,467,810 | ... 11,194,683 | ... 11,194,683 | ..... 2,562,293 | = e | 7 s e | 7 e | 1,168,133 | 15,197,645 | ....... 2.980
TCW Rescue Financing Fund LP..........cooocoseinniinniinnns [ v Los Angeles.............. TCW Direct Lending........ccoeveeeserensensnssnssnnins | seessemssssissenns 10/113/2021] ......... 3 | 1,103,913 | oo 1,103,913 | oo 1,103,913 [ - i LT LTSRN [OR LT S e | s 4,896,087 | ....... 0.600
1799999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Desig Not Assigned - Unaffiliated....... | ......... 69,108,493 | ......... 78,254,797 | ....... 78,254,797 |...11,869,645 | ...ccvvvivrnnnn (] I 0 0 0 5,900,252 | ....... 73,156,527 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, L.P........cccovvveivravrnrinns | corvnnn Grand Cayman.......... CYM... | Advent International..... 10/21/2019] ......... 3] 2,148,533 | ........... 5,891,726 | ......... 5,891,726 | ..... 3,445,448 | - ... = e | R IR 217,940 | ........ 1,749,566 | ....... 0.060
AlpInvest Co-Investment Fund (Onshore) VIII, L.P...... ... | Wilmington. AlpInvest 10/11/2021 1,204,732 1,204,732 21,204,732 | - s LR - LN © e | e 4,795,268 | ....... 0.200
Altaris Health Partners V, L.P.......ccccccovvnivennce . |New York... Altaris Capital Partners, LLC 04/22/2021 126,770 | ... ...126,316 726,316 (454) | - - - - 2,273,230 | ....... 0.120
Ampersand 2014, L.P.........cocoevneinnrnnernerenneeeneens [ v Boston.........c.coevunnen Ampersand Capital....... 03/31/2017| ......... 3| 2,792,921 | oo 2,792,921 | ......... 2,792,921 | ....... (433,874) | - v ORI IO LRI I 12,724,950 | ......... 4,200,000 |...... 11.230
Ampersand 2018 Limited Partnership...........c.cccceeuunee Boston.... Ampersand Capital....... 10/30/2018 ....4,489,318 ....6,846,967 | ........ 6,846,967 | ..... 1,536,651 | - - - - 350,000 | ....... 1.080
Ampersand 2020, L.P Boston.... . Ampersand Capital....... 11/12/2020 v 1,971,630 | ...........2,015,359 | ......... 2,015,359 | .......... 43,729 | - - - - 3,528,370 | ....... 0.770
BIF IV Renewable Sidecar-B, LP...........c.cccoeevevvierens | cevernen Toronto.....cccvvivevnae . | Brookfield Asset Management...........cocvvvien | corverreierinnins 03/20/2020 ......... 3| 940,699 | ........... 1,010,766 | ......... 1,010,766 | .......... 70,067 | - e S e [ S e | 23,269 | ... 966,053 | ....... 0.200
Blackstone Infrastructure Partners............cccccovvcvereecs | e New York.................. Blackstone Infrastructure....... 03/14/2019| ......... 3 3,519,516 3,842,768 3,842,768 | ........ 415,129 | - e s | s S s | s 39,662 | ............ 386,228 | ....... 0.090
Blackstone Infrastructure Partners (Supplemental
Account Il) L.P. New York... Blackstone Private Equity... 04/13/2020 355,873 302,329 302,329 - 655,532
Brookfield Infrastructure Fund IV.. Toronto... . | Brookfield Asset Management... 11/05/2019 ....2,434,459 ...2,699,283 | ......... 2,699,283 109,701 | ......... 1,432,013
Capula Global Relative Value Fund LP. .| Capula Investment Mangament LLP.. 12/01/2018 ....4,042,842 ....5,051,265 | ......... 5,051,265 - -
Carlyle Asia Partners V... The Carlyle Group 12/26/2018 ......... 3 . 1,741,337 2,146,117 | 2,146,117 | ........ 315,008 | - - 226,734 3,384,755
Citadel Wellington LLC. Chicago.. Citadel Advisors LLC.. 04/01/2019 ..12,230,587 ..26,013,441 26,013,441 5,746,654 | - - - LR
Clearlake Capital Partners V. . | Santa Monica. Clearlake Capital....... 12/05/2017| ......... 3 ....2,654,528 ...5,201,034 | ........ 5,201,034 | ........ 622,648 | - R [ 3,357,921 | ......... 1,361,050
Clearlake Capital Partners VI, L.P....... . | Santa Monica Clearlake Capital....... 05/22/2020 3,600,446 5,523,524 5,523,524 | ..... 1,871,022 | - e | = e | e | * e | ereneen80,008 [ i 894,530
Clearlake Flagship Plus Partners, L.P.. . | Santa Monica Clearlake Capital....... 02/05/2021 ..830,942 | ..........1,347,182 | ......... 1,347,182 | ....... 516,240 | - 32,457 | ......... 1,565,074
ComVest Investment Partners IV, L.P.......ccccccocvvees {cvvnnene West Palm Beach..... FL...... ComVest Investment Partners, LLC..........cccoees | coverervernis 03/31/2017| ......... 3| 6,129,287 | ..........6,466,196 | ......... 6,466,196 | ..... 2,948,734 | - e S s [ SRR R 520,774 | ......... 8,474,929
D.E. Shaw Oculus Fund, LLC.. .. | New York... D.E. Shaw & Co. LLC 02/01/2019) ......... 4 | .....12,525562 ..21,155,859 | ....... 21,155,859 | ... 2,964,247 | - - - -
Davidson Kempner Partners.... . |New York... MHD Management Co.... 04/01/2019] ....... 13 | .4,324973 | ..........5,549,743 | ......... 5,549,743 | ........ 450,235 | - - - -
Dyal Capital Partners Ill Co-Invest Moonrise LP......... | ... New York.................. Dyal Capital........cccrvrvrvnienee 07/25/2017| ......... 3| s 2,268,478 | ........... 4,056,807 | ......... 4,056,807 | ....... (182,246) | - ovvvervne et | e - - -
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Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
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1 2 3 Location 6 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
4 13 14 15 16
Current
Current Year's| Year's Other-
Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized
Date Type Carrying Value Valuation or Temporary Deferred Commitment for | Percentage
Originally | and Less Increase | (Amortization) | Impairment | Interest and Investment Additional of
CUSIP Identification Name or Description Code City Name of Vendor or General Partner Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) / Accretion | Recognized Other Income Investment | Ownership
Dyal Capital Partners I, L.P .| New York... Dyal Capital.... 09/30/2016 ... ...5,634,218 ...8,139,941 8,139,941 1,755,120 915,078 6,242,705 | ....... 0.190
Dyal Capital Partners IV. .| New York... Dyal Capital.... 06/11/2018 ....2,628,612 ...5,745604 | ......... 5,745,604 2,941,753 | = i | 7 i | | 7 e | s 475,395 5,292,865 | ....... 0.080
EnCap Energy Capital Fund IX EnCap Investment; 03/31/2017 ..11,647,033 ...9,895519 | ... 9,895,519 6,740,708 935,739 | ....... 0.420
EnCap Energy Capital Fund XI, L.P. Houston.. EnCap Investment: 07/17/12017 2,738,964 2,669,563 ..2,669,563 | ........597,342 2,241,619
Energy Spectrum VIII LP . | Dallas Energy Spectrum Capital..........ccccoceveiiniinninans 04/08/2019 ....1,497,925 ..1,255201 | ... 1,255,201 | ........ (69,240) 2,502,632
FP Solar Finance LP. New York... Fundamental Advisors.... 07/30/2020 ...4,988,341 | ..........5,158,830 | ......... 5,158,830 170,489
Fundamental Partners IIl, L.P.........ccccccooveveriivcrirnnee. Wilmington. Fundamental Advisors.... . 05/18/2017 9,241,022 | .........10,971,201 | ... 10,971,201 1,394,992 1,329,305 2,034,239
Global Infrastructure Partners IV, L.P........ccccoovvvricnes [ verrenne New York.......cocoveenne Global Infrastructure Partners 10/23/12019| ......... KT 77T | e 769,216 | ..ooovenvne 769,216 | ......... (71,274) | - oo 5 e | s 3,519,517
GTCR Fund Xl New York... GTCR 05/04/2018 6,469,135 | ......... 6,469,135 1,369,167 ..1,163,532 1,093,422
GTCR Fund XIIl New York... GTCR 09/07/2021 ...437,350 599,527 599,527 162,177 37,975 4,998,000
ICG Europe FUnd VII, L.P........oooiiieeiieneineiiiesiees | e St Helier........ocoovvennee . | Intermediate Capital Group........ 08/24/2018| ......... 2 | 4,022,880 5,845,279 | ......... 5,845,279 1,093,794 | - o = e | e | oennn(401,633) | e, 160,837 1,760,966
ICG Europe Mid-Market Fund.. . | Grand Duchy.. . | Intermediate Capital Managers Limited.............. 04/09/2020 2,277,798 2,544,309 2,544,309 380,164 - 3,386,657
L Catterton IX Offshore, L.P..... . | Greenwich Catterton Partners. 05/22/2020] ........3 | cverernes 1,997,178 2,577,223 | ......... 2,577,223 505,541 | - e - 3,472,094
Landmark Equity Partners XVI, L.P.......ccovrivivrencns [ cervern Wilmington................ Landmark Partners. 12/06/2018| ......... KT 975,356 2,167,966 | ......... 2,167,966 848,581 | - e LR IO 2,840,405
Linden Investors LP . | Boston, Linden Advisors LP. 10/29/2020 ..30,000,000 ..40,545,098 | ....... 40,545,098 6,823,659 -
Lovell Minnick Equity Partners IIl, L.P. . | El Segundo. Lovell Minnick Partners, LLC.........cccccovuvverienes 03/31/2017 ....4,819,262 LB T16,772 | 5,716,772 1,191,271 e e | 7 e | e 180,557 | vovvvrnees 960,042
MBK Partners Fund I, L.P..........ccccoviuneinerinrineinnnes | cevneens Grand Cayman .| MBK Partners 03/31/2017 ......... 3 22,615,122 27,448,246 | ...... 27,448,246 | ..(11,400,559) | - ooovviiviins ORI IR 5,204,770 | .ovvernees 854,347
MBK Partners Fund IV. . | Grand Cayman . | MBK Partners 03/09/2017 ...4,549,444 ...8,298,526 | ......... 8,298,526 1,227,143 383,593
MBK Partners Fund V.. . | Grand Cayman .| MBK Partners 03/23/2021 ...1,512,579 1,819,647 | ... 1,819,647 307,068 | = oo | 7 e | e | 7 e | T e 4,487 421
Millennium USA LP........ovvievirieieiienineeieniseeseiins | cvvveens New York........cccoeens Millennium Management LLC. 02/01/2019 8,643,452 16,708,718 | ....... 16,708,718 2,884.871 | - v e |
MW Global Opportunities Fund .| Dublin. Marshall Wace Funds PLC.... 12/01/2018 ..10,341,994 13,321,547 | ....... 13,321,547 (404,006) -
MW TOPS Fund Marshall Wace Funds PLC.... 12/01/2018 ....8,155,460 11,408,012 | ....... 11,408,012 1,596,036 -
Navis Asia Fund VI, L. | e . | Navis 06/11/2021| ........3 | vooeeeee 1,011,135 | i 890,769 | ............ 890,769 115,534 | - s ORI IO 4,325 3,975,000
Olkhan Co-Investors, LLC . 03/04/2020 415,101 | oo 415,101 | ........... (1,566) - .
One Rock Capital Partners I, L.P . | New York... One Rock Capital Partners. 10/30/2017 ..10,191,405 | ....... 10,191,405 2,598,592 et | e | 7 e | 7 e 1,485,369
One Rock Capital Partners 11l L.P...........ccovervninens | vovrnnene New York........coccou. One Rock Capital Partners..........c.cooveererveinns 06/22/2021 1,328,752 | ......... 1,328,752 | ......... (75,443) | = oo S s | | 7 e | 7 e, 5,485,999
Parallax Fund, LP San Francisco. Parallax Volatility Advisers, L.P.........cccccovrennce. 06/25/2021 12,876,470 | ....... 12,876,470 462,275
Peppertree Capital Fund VII, LP Wilmington Peppertree Capital Management 11/28/2018 . ....5,503,942 | ........ 5,503,942 1,206,136 96,000
Peppertree Capital Fund VIl QP, LP..........cocoevvreins | corirnene Chagrin Falls............. Peppertree Capital Management 01/27/2020 ......... 3 5,880,000 6,843,217 6,843,217 892,000 | = oo | 7 e | e | T e | T s 1,120,000
Pharo Gaia Fund, Ltd Grand Cayman, . | Pharo Global Advisors Ltd.. 12/01/2018 ....6,566,689 ...8,917,546 | ......... 8,917,546 (809,260)
Pharo Macro Fund, Ltd Grand Cayman . | Pharo Global Advisors Ltd.. 12/01/2018 ....4,591,770 ..5,379,125 | ........ 5,379,125 (493,272) .
Providence Equity Partners VIII L.P..........ccocovevcninis [ cevrinne Providence................ Providence Equity Partners............cooevrininnnn 07/17/2019] ......... 3 2,977,673 3,734,798 | ......... 3,734,798 907,380 | - e S e [ [ 7 e [, 23,556 2,045,883
Renaissance Institutional Diversified Alpha Fund LLC. . | New York... Renaissance Technologies LLC...........ccccoeveeene 04/01/2019 ....7,953,935 ....6,461,057 | ......... 6,461,057 476,930 .
RiverGlade Capital, L.P..........cccocoevunmriniiniiniirciis .. | Chicago. RiverGlade Capital.... 07/31/2019 ....3,199,809 ...3,599,758 | ......... 3,599,758 286,040 1,085,379 2,949,043
Riverside Strategic Capital Fund I, L.P. .| New York... Riverside 05/23/2017 2,915,475 3,300,733 3,300,733 711,715 959,933
Sierra Private Investments L.P. Wakefield... Siris Capital Group, LLC. 03/10/2017 1,325,955 8,014,100 ..8,014,100 3,008,964
Silver Lake Partners IIl .. | Menlo Park. Silver Lake 03/31/2017 ....3,654,800 | ...........2,5698,892 | ......... 2,598,892 (127,212) | = oo | * s [ | = e | e 437,239 3,811,383
Silver Lake Partners V, L.P.. . | Wilmington Silver Lake.. 06/12/2018 1,758,313 ... 12,961,910 | ....... 12,961,910 1,293,995 - ..1,481,083 1,409,950
Silver Lake Partners VI, L.P. . | Wilmington Silver Lake.. 01/06/2021] ......... 3 ....2,172,662 2,714,555 541,893 - 5,028 3,332,366
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1 2 3 Location 6 7 8 9 10 1 12 Change in Book/Adjusted Carrying Value 18 19 20
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NAIC Desig-
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Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign
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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
Siris Partners IV, L.P .| New York... Siris Capital 03/15/2019) ... ....3,223,913 .. 4,974,869 | ... 4,974,869 | ... 1,839,631 | - oo | = e | | 7 e | 52,916 | 2,553,431 | ...... 0.170
SL SPV-2, LP New York... Silver Lake Partners, LLC. . 02/14/2019 ...4,071,811 ..8,137,623 | ........ 8,137,623 | ..... 2,359,938 | - ... S e | e 0.500
SVB Capital Partners IV, L.P..........ccccovrmriinnirniinnnnns Silicon Valley.. SVB Capital Partners, LLC............ccccuvvriivevinens | covvevireninniens 12/06/2017 ....1,950,900 ....2,598,443 2,598,443 | ........ 632,698 | - oo | 7 s [ | 7 e | T e | 149,100 | ....... 0.930
TPG Asia VII. . Fort Worth.. . | TPG Capital 07/26/2018 4,432,102 6,131,200 ..6,131,200 | ..... 1,507,655 | - . 1,807,057
TPG Healthcare Partners, L.P...........ccccooeeiveinniinnnnas Fort Worth.. TPG Capital 10/01/2019 ....1,948,402 ....3,269,838 3,269,838 | ... TAA2TT1 | - i | = s | e | 7 e | 92,133 | 3,073,654
TPG Partners VI, LP.....ccvvirerrecis Fort Worth.. TPG Capital 10/01/2019 ....1,808,528 2,291,107 | ... 2,291,107 | ........ 619,204 | - oo | 7 s | e | 7 e | e 104,248 | Ll 2,026,586
Two Sigma Spectrum US Fund, LP. New York... Two Sigma Principals, LLC.........cccooeeevieicvres | cevvrrieireinnnns 04/01/2019 oo 15,167,650 | .........19,389,067 | ....... 19,389,067 | ........ 986,467 | - ... N I | - -
Veritas Capital Fund VI, L.P.........cocenivenmvemnnerrerines [ v Wilmington................ Veritas Capital 06/15/2017| ......... 3| ,049,003 | ......... 11,847,095 | ....... 11,847,005 | ..... 5,004,809 | - v e | e RN IO 1,302,762 | ......c...u 403,859
Veritas Capital Fund VII .| New York... Veritas Capital 04/15/2020 ......... 3 ....5,484,726 ...8,200,238 | ......... 8,200,238 | ..... 2,824879 | - ... - O - 2,515,274
Verition Mutli-Strategy Fund LLC. . O | Verition Fund Managment LLC.........cccooovevverees | corverveierinnins 08/30/2021 ....... 13 | .........35,000,000 | .........40,227,379 | ....... 40,227,379 | ..... 3,499,347 | - ... O A O I - -
Vista Equity Endeavor Fund I, L.P.........ccccoovvervvennns | v Grand Cayman.......... CYM... | Vista Equity Partners 06/01/2017| ......... 3| s 1,744,848 | ........... 1,919,901 | ......... 1,919,901 | ......... 67,473 | - e s | e s | s 65,295 | ............ 542,033
Vista Equity Endeavor Fund I, L.P.. . | Vista Equity Partners 09/19/2019 452,683 448127 | oo 448127 | .......... 16,210 | - ... LI SR 1,797,317
Vista Equity Partners Fund V, L.P.... . Vista Equity Partners 03/31/2017 v 16,559,997 | ........20,577,912 | ....... 29,577,912 | ..... 5,820,808 | - ... . ISP IS 1,896,798 | ......... 4,780,414
Vista Equity Partners Fund VII, L.P........coccovvververrnns [ v AUSEN. oo TXeewe Vista Equity Partners 01/24/2019) ......... 3| 4,445,864 5,526,109 5,526,109 | ..... 1,013,235 | - o e | e LRI IR 25,427 | ........ 1,575,203
Vista Foundation Fund IV, L.P......... Vista Equity Partners 07/24/2020 1,376,478 LGA1,313151 1,313,151 | .coooeeee (15972) | - ... - | 7 © e | s 2,122,988
Whitehorse Liquidity Partners IV LP. ... | Wilmington. Whitehorse Liquidity...... . 11/25/2020 ..929473 | ... 1,327,772 | ......... 1,327,772 | ........ 398,299 | - ... |- | 702 963,512
Yukon Capital Partners (IC) Parallel IV, L.P........ccccccce. | covreene Minneapolis............... MN..... Yukon Partners 12/30/2021 ......... 2 347,570 347,570 347,570 | - e S et | s e | 7 e | e 1,052,430
Yukon Capital Partners lll, L.P........cc.cccrvrverivrrnrernrinns . | Minneapolis .. |MN..... Yukon Partners 07/18/2017 ....3,969,875 4178969 | ... 4,178,969 | ........ 209,095 | - ... = e | 019,442 | L 1,478,260
ZMC Il L.P..ees .. | New York....... . 01/03/2020 1,166,277 | . 1,042,981 | e 1,042,981 | ... (60,910)| - ... . e - S e | s 3,118,095
1999999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated.........cc.cooiviiciininnisisniininns | cvvenns 394,070,669 | ....... 548,400,896 | ..... 548,400,896 |...79,772,415 | ...ccovvrnnnnd (U I (L] 0. (525,107) | ....... 5,456,505 | ... 139,653,000
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated
Nationwide Better Health, LLC.............oo..oocmcces [ | COUMBUS ..o [OH..... [ Nationwide Mutual Fire InS CO.......occerescce [ 12/31/2010]........... - (1,390) (1390) [ - oo - N - - R 25,000
2099999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Affiliated...........cccoooeorirrniriisinsceienns 0 (1,390) (1,390) | oo (| (O 0 0 0 0 0 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
AEW Core Property Trust (U.S.), INC....coouvervrrveirneins [ v Baltimore...........c...... MD..... | AEW Core Property Trust............ccueeerrvrnerennens 0212112019 ..o | o 90,572,59% | ....... 102,045,062 | ..... 102,045,062 | ..... 8,657,320 | - RN P 0.720
Almanac Realty Securities VI, LP......ccoovvevivrvrrens | cvviis DOVer.....coeviiieirins DE...... Almanac Realty Investors..............ceceverinnnnns 1212112018 coovoevves | v 1,700,823 | ........... 1,787,049 | ......... 1,787,049 | ....... 169,989 | - oo | 7 e | e | 7 s | 90,630 | 3,263,644 | ....... 0.280
Ares US Real Estate Opportunity Fund IlI, L.P. Ares Management 04/15/2021 .... 627,310 691,49 | . 691,496 | .......... B4,186 | = oo | 7 e e | © e | e 16,011 | 1,372,690 | ....... 0.140
Bell Institutional Fund VII, LLC. . Bell Partners....... 10/30/2019] oo | v 1,903,583 | ........... 1,912,133 | ... 1,912,133 | oot 70,840 | - .. . 33,793 | 2,072,393 | ...... 0.420
CIM FUN VI LLPeeecerissieeieeieeeseens | eeeneens Los Angeles.............. CA...... CIM Group. 1203172014 ..o | v 25,760,123 | ......... 21,530,795 | ....... 21,530,795 | ...(2,163,781) | - .ooovvrrrrr LRI IO LR - R P 1.300
Crow Holdings Realty Partners IX LP.. Crow Holdings Capital Partners. 10/14/2020 ... 2,384,993 2,384,993 2,384,993 | - . - 34,398 | ... 1,479,232 | ...... 0.210
Crow Holdings Realty Partners VII . Crow Holdings Capital Partners 05/01/2015] ..o | e 1,958,374 | .......... 1,958,374 | ......... 1,958,374 | - . - . 1,194,425 | 1,716,711 | ... 1.390
Crow Holdings Retail Fund 11, L.P.......cccovvvinviniveiinins | conrnene DoVer.....ccoovviierins DE...... Crow Holdings Capital Partners............cccovuvers | vorverrerernnins 10/21/2016) ..o | v 7734774 | o 8,859,811 | ......... 8,859,811 | ..... 1,319,180 | - i e | - 277,864 682,902 | ....... 2.160
Dermody Properties Industrial Co-Invest Fund II, LP... Dermody Propertie: 08/28/2020 ... 58,273 302,935 302,935 | ......... 78,118 | - .. ER - 3,259 | ... 0.370
Dermody Properties Industrial Fund II, L.P.................. Dermody Propertie: 12/27/2018| ... S e | 1,166,632 | 1,166,632 | ........ 997,387 | - . RN IR 661,577 | .oovvrrene 127,702 | ....... 0.320
DivcoWest Fund V, LP Diveo West, LLC.......cvoevereererieriereierierineenne 06/23/2017| .... 3,689,618 390,599 | - . RO ISR 217,666 | ......... 1,080,996 | ....... 0.320
DivcoWest Fund VI-A, LP. Divco West, LLC . 11/06/2020 .600,933 (76,490) | - O . - - 2,297,460
EC King & George Street LLC.. . |New Orleans.. Enhanced Capital State HTC Fund LLC............. | wovoveverereinens 11/13/12020] ... e 138370 | - i | e (595,768) | - . O I - ER
Exeter Industrial Value Fund IV, L.P.... . | Dover.. EQT Exeter. 10/24/2016 .... 390,666 390,666 390,666 | ...(1,240,453)| - ... - . S | s 5,087,209 | ............ 278,431
Exeter Industrial Value fund V, L.P.. . | Dover.. EQT Exeter. 10/23/2020 ... ....4,200,000 ..5,279,710 | ......... 5,279,710 | ..... 1,079,710 | = oo | = s | v | * e | 7 e | s 1,800,000
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Harbert U.S. Real Estate Fund V, L.P.. . | Birmingham.... Harbert Management Corporation.. 03/31/2017 ... ....3,808,537 L3,758,774 | ... 3,758,774 | ......... 36,672 | - = s [ e 19,216 | 1,548,222 | ....... 4.910
Harrison Street Real Estate Partners VI, L. Harrison Street. 08/09/2017 ... ....2,249,145 ..3,151,253 | ........ 3,151,253 | ........ 432,149 | - = s | 83,264 | 431,429 | ....... 0.420
Harrison Street Real Estate Partners VII, L.P.. Harrison Street... 03/12/2019] ... ....1,800,246 ....1,895,813 1,895,813 | ........ 135,426 | - - - 381,542 | ....... 0.180
Harrison Street Real Estate Partners VIII, L.P. Harrison Stree! . 103/29/2021 1,105,078 1,073,911 1,073,911 | . (31,167) | - - - 889,227 .
HSREP VI Co-Investment 3, L.P................ Harrison Street... 05/02/2018 ... ....1,105,783 ....2,180,766 2,180,766 | ........ 588,153 | - - S e | e 39,579 | oo 84,789 | ...... 1.890
HSREP VII Co-Investment, L.P............... HarSON SHTEBt........cveerveerierirceerisrieerierieees | e 05/02/2019) ... ...759,642 984,196 984,196 | ........ 198,894 | - - - 355,402 | ....... 0.730
Madison Realty Capital Debt Fund IV LP. Madison Realty Capital....... 04/22/2019) ... 3,082,246 | ........... 3,432,453 | ......... 3,432,453 | ... 56,948 | - ORI ISP 265,521 | ......... 1,028,393 | ....... 0.350
Madison Realty Capital Debt Fund V LP..........c.cccouunee Madison Realty Capital....... 03/27/2020| ....covvve | o 2,691,774 2,838,844 2,838,844 | ....... 110,191 | - oo e | e S e | e 8,527 | .ovounae 1,275,521 | ....... 0.190
Model Tobacco Development Group LLC.................... Model Tobacco Master Tenant LLC..........ccccooees | ovvivrieirninnns 1012712020 ..covvvs | e 1,397,668 | .....coo...... 345157 | oo 345157 | - e | e (859,495) | - - - S s | e 0.120
Nationwide Sol 2 LLC Sol Systems LLC 07/19/2017| .... 607,425 63,261 63,261 | - - - - - e | s 3.160
Oak Street Real Estate Capital Fund V, LP Oak Street Real Estate Capital, LLC.........ccoccees | vevrvrirnneirneinne 11116/2020] ....oovvv [ v 2,216,386 | ........... 2,468,137 | ......... 2,468,137 | ........ 251,751 | = s ORI IO ORI IS 197,415 | ......... 3,256,800 | ....... 0.240
PCCP Credit IX, LP.. PCCP 03/28/2017| .... ....4,864,448 ...5,049,018 | ........ 5,049,018 | ........ 126,106 | - - 373,519 8,012,400 | ....... 1.200
PCCP Equity VIII PCCP 09/18/2018| ... vernnenn 1,317,385 ..1,486,042 | ....... 1,486,042 | ......... 59,342 | - - 280,645 672,319 | ... 0.200
Related Real Estate Fund I1l, LP.........c.cooccveviiincnnnes Related Real Estate........ 08/27/2020| .....covvee | crvrerrrnens 488,274 | .............. 576,883 | ............ 576,883 | .......... 71,956 | = v e | e S e | s 1,518,222 | ....... 0.100
Rubenstein Properties Fund Il L.P..... Rubenstein Partners....... 10/23/2015 .... ..29,370,203 29,011,977 | ....... 29,011,977 | ..... 1,824,922 | = oo | = e | e | e | e 21,256 | = v | e 5.310
US Regional Logistics Program Il L.P. . USRLP GP, LLC.....ovrrririeririierisnicrienes 01/27/2021 .... veveenena 1,875,000 ...9,686,942 | ........ 9,686,942 | ... 1,811,942 | - S e | 22,125,000 | ....... 7.500
US Regional Logistics Program, L.P...........cccccuuvmeiines | covneens [D16]7:] SO DE...... USRLP GP, LLC....covrverieririreirsesissiienienes 10/18/2016] ...covvve | e 2,096,213 | .ocvvrne 3,961,582 | ......... 3,961,582 | ... 1,865,369 | - oo e | e [ | v 11,040,990 | ....... 43,695,733 |...... 30.000
Waterton Residential Property Venture XIII, L.P.......... . Waterton Residential....... 11/03/2017| .... 4,662,288 6,443,741 6,443,741 | ... 2,000,821 | - - 332,939 50,153 | ....... 0.540
Waterton Residential Property Venture XIV, L.P. .. | Dover.. ... |DE...... Waterton Residential....... 12/10/2020] .... ...443,340 . 504,648 | ......... 61,308 | - ... o - .. = e | e 1,556,659 | ....... 0.170
2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated............cooivriiininiisiisniisisnisinnins | covns 215,563,176 | ....... 233,251,975 | ... 233,251,975 |....18,947,388 | ....(1,455,263) | .....ccvvrvrrnev. (L] (U 0 . 23,487,022 | ..... 103,057,231 XXX
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
| NW REI (NMFIC), LLC....ovvviricisirsiierssiseisenssissiens | vnrnnens | Columbus................. | OH..... | Nationwide Mutual Fire Insurance Company...... | coocvinnnnins 03/16/2016] ............ | ... 34,758,941 | ......... 44 471,017 | ....... 44 471,017 | ... 248509 | - ..o e | e - 2,893,980 | - ....100.000
2299999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated...........cccoooooieirninninicieieiniinns | e 34,758,941 | ......... 44 471,017 | ....... 44471,017 | ... 248,509 | ................. (] [ (V] [P (L [ 0. 2,893,980 | .......cccuuend 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 36: Apollo Tax
Credit Fund 62LLC | Apollo Housing Capita 10/01/2013] ........... 62,850,602 31,027 31,027 | - e | (673,202) e | S e | e 1,439,518 |...... 49.500
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated.. 62,850,602 31,027 31,027 | o0 | (673,202) | .. 0 0 0 ... 1,439,518 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
NTCIF-2011..ccesiss s | srereees | Columbus........c........ | OH..... | Nationwide Mutual Insurance Co 04/03/2012] ....cvovvvee | o 43,490,198 ...5,131,805 | ........ 5,131,805 ..(3,175,810)| - . LT - - LR O 50.000
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated ..43,490,198 5,131,805 ..5,131,805 ...(3,175,810) | .. 0 0 0 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide State Tax Credit Fund IIl RBC Tax Credit
Fund 104LLC e Cleveland........cccoeen. OH..... RBC Tax Credit IV LLC 10/30/2019] ...ooevene 3,657,139 3,279,820 3,279,820 | - i [ e (194,112) | = oo [ - - 23.000
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated. ... ... oo ensnses 3,657,139 | ........... 3,279,820 | ........ 3,279,820 | .ocovvverrn. 0 ... (194,112 0 0 0 0 XXX
4899999, SUDOLAL = UNAFAIIBIEA. ...ttt 808081 €188 E LR R LRt | nnins 745,250,079 | ....... 863,218,515 | ..... 863,218,515 |..110,589,448 | ....(2,322,577) | .ccovvcvninnc0 | v 0 [ (525,107) | ...... 64,843,779 | ... 317,306,276 XXX
4999999, SUDOLAl = AFFIIBEEA. ... ...tk oLt eLE b L Lkttt | it 78,249,139 | ........ 49,601,432 | ....... 49,601,432 | ........ 248,509 | ....(3,175,810) . 0 0 2,893,980 0 XXX
5099999, TOAIS......vuuvverereeessisseessesseesseesse s s ees et b s8Rk A LR SRRt 823,499,218 | ....... 912,819,947 | ..... 912,819,947 |..110,837,957 | ....(5,498,387) | ...oovvvrrrrrncs (VI I 0 (525,107) | ....... 67,737,759 | ... 317,306,276 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A. 1A .. .0 1B 0 1C .. 1D .. 1E . 1F .. 1G .
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SCHEDULE BA - PART 1
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WAVE

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
1B. 2A ) 2B . 0 20 0
1C. BA 3B . 0 3C 0
1D. A ) 4B . 0 AC e 0
1E. 5B . 0 5C 0
1F. 6
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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 Fixed | - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P. . | Wilmington DE Ares Private Credit Solutions... 06/23/2017. 2 801,870
Cyprium Investors IV LP Cleveland Cyprium Investment Partners LLC 03/31/2017. | ... 2 190,804
GSO Capital Opportunities Fund lll.............cc.ccoovveeriniiniineeene Wilmington Blackstone Credit 06/03/2016. | ... 2 433,391
GSO Capital Opportunities I LP . | New York . | Blackstone Credit. 03/31/2017. 2 553,359
HPS Specialty Loan Fund V, L.P. New York HPS INVESMENt PatNers........c.ovvriiiiiiersnseeees s 01/25/2021. | ... .3
HPS Specialty Loan Fund V-L, L.P New York HPS Investment Partners .101/25/2021. | ..o 3 | e 2,417,541
ICG SDP Fund 3B Grand Duchy. .| Intermediate Capital Managers Limited. 03/22/2018. 986,230
ICG SDP Fund 4B Grand Duchy. .| Intermediate Capital GroUP...........ceerrriererieiseieeeereeseeee s 03/31/2020. | ... 1,834,552
Newstone Capital Partners I, L.P. Wilmington Newstone Capital Partners ..|09/20/2016. | ... 177121
Newstone Capital Partners IV, L.P Dallas..... Newstone Capital Partners 06/02/2019. . 584,155
Oaktree Opportunities Fund XI, L.P.................... Grand Cayman Oaktree Capital Management........... 01/15/2021. | ... 3,005,991
Owl Rock Diversified Lending InSUrANCe FUNA L.P..........ovveiririeecesse s snsessnes New York Owl Rock Capital COrPOration.............evrerrrrerersreseeserssesessessssesssssssssssssessenes 12/20/2021. | ...
TCW Rescue Financing Fund LP. Los Angeles TCW Direct Lending 10/13/2021. | ...

1799999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Fixed Income - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated s | cvvrienenneneenn 11,887,664 | oo, 5,561,482

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, L.P......c.ciiirreicieeetseee ettt seen Grand Cayman...........ccveeerernereenrereineeeeeseeeenes CYM......... Advent INtErN@LIONEL...........cveveiieieer s 10/21/2019. | ..vvrereenee 3| e | e 780,446
Alplnvest Co-Investment Fund (OnShore) VI, LP........c.ovoieiriiireece e eeees Wilmington Alplnvest.... 10/11/2021. | oo KT P, 1,204,732
Altaris Health Partners V, L.P. New York . | Altaris Capital Partners, LLC...........covvverriniieiineeississssissisees e esssseens 04/22/2021. | ... 726,770
Ampersand 2018 Limited Partnership..........ccvieeieirrierieieiriiieseisissesse s sssssssssessssssessesnns BOStON. ... . | Ampersand Capital 10/30/2018. | ... e | s | e 1,050,000
Ampersand 2020, L.P........ccooerrinenneereeens BOStON. ... Ampersand Capital 11/12/2020. | ..o | s | 1,469,058
BIF IV Renewable Sidecar-B, LP............ccoccueiiieiieceececeeee e Toronto. Brookfield Asset Management.. 03/20/2020. | ... 514,708
Blackstone Infrastructure Partners New York Blackstone Infrastructure. 03/14/2019. | ... .3 2,650,449
Blackstone Infrastructure Partners (Supplemental Account 1) L.P.........cooveiininiieininnns New York Blackstone Private EQUItY...........cc.oereeriririeiresceeeciece e 04/13/2020. | .......cnv.... 3| e | e 221,527
Brookfield Infrastructure Fund IV. Toronto. . | Brookfield Asset Management.. 11/05/2019. | ... 1,168,449
Carlyle Asia Partners V. Washington . | The Carlyle Group........ccccceverrirrennnne 12/26/2018. | ... 928,337
Clearlake Capital PAMNETS V..ot et Santa Monica Clearlake Capital 12/05/2017. [ covovviceecn3 | e | e 1,019,675
Clearlake Capital PArtners VI, L.P.........c.cuoiirirreei et sss s ssseesen Santa Monica. Clearlake Capital 05/22/2020. | cocvovvveceea3 | e | e 2,502,886
Clearlake Flagship Plus Partners, L.P. Santa Monica . Clearlake Capital 02/05/2021. | ...
ComVest Investment Partners [V, L.P...........cooiicuoieeeeeecee et West Palm Beach FL ComVest Investment Partners, LLC 03/31/2017. | o3 | s | e 490,620
Dyal Capital Partners lll, L.P..........ccviriiiieirinisisesiesisesssissiie e New York Dyal Capital ... | 09/30/2016. | ... 297,536
Dyal Capital Partners IV New York Dyal Capital . [ 06/11/2018. | ... 1,762,816
EnCap Energy Capital Fund IX Dallas........cc.cc.... EnCap Investment 03/31/2017. | . 3| | 151,740
EnCap Energy Capital Fund XI, L.P. Houston.. EnCap Investments 07/1712017. | ... 1,070,076
Energy Spectrum VIII LP.......... Energy Spectrum Capital...........c.coovvieiiiniineierisseeesnisnis 04/08/2019. | ... 696,974
FP S0lar FINANCE LP........cooviiicreiiceeeeete ettt New York NY........... Fundamental Advisors................ 07/30/2020. | .......uc.... 3| s | e 3,858,200
Fundamental Partners Ill, L.P. Wilmington DE Fundamental Advisors................ 05/18/2017. | ... 725,076
Global Infrastructure Partners [V, L.P..........cc.ccc.... New York Global Infrastructure Partners 10/23/2019. | ... 821,243
GTCR Fund XII New York GTCR 05/04/2018. [ ...cvovvvcrecd | o | e 1,883,928
GTCR Fund XIll New York . |GTCR 09/07/2021. | ...cvvvvree [ v 602,000
ICG Europe FUN VI, Lo ennies St Helier. JEY. . | Intermediate Capital GroUP...........covurriiiiciireere e 08/2412018. | ...oovvvcceee2 | e | e 1,359,982
ICG Europe Mid-Market Fund Grand Duchy. LUX.......... | Intermediate Capital Managers Limited............cccoerrrneencninereseeeserieenes 04/09/2020. | ... .2,110,052
L Catterton IX Offshore, L.P. Greenwich .| Catterton Partners.. 05/22/2020. ..1,241,868
Landmark Equity Partners XVI, L.P. Wilmington Landmark Partners. 12/06/2018. | ... 479,351
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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 Name of Vendor or General Partner Acquired | Strategy Time of Acquisition Made After Acquisition |Amount of Encumbrances| Ownership

Lovell Minnick Equity Partners Ill, L.P. El Segundo Lovell Minnick Partners, LLC 03/31/2017. | ... 41,972 6.350
MBK Partners Fund IIl, L.P.. .| Grand Cayman .| MBK Partners. 03/31/2017. (726,808) | ..
MBK Partners Fund IV. Grand Cayman... MBK Partners. 03/09/2017. | ... ..1,047,930
MBK Partners Fund V Grand Cayman... MBK Partners 03/23/2021. | ..
Navis Asia Fund VIII, L.P .| Grand Cayman... .| Navis. 05/08/2019. 225,000
One Rock Capital Partners II, L.P.................... New York One Rock Capital Partners.............ccc......... 10/30/2017. | ...
One Rock Capital Partners I, L.P.........ccoovevvcnicrninnnne New York One Rock Capital Partners...........c.ccoveeene 06/21/2021. | ...
Peppertree Capital Fund VII, LP Wilmington Peppertree Capital Management 11/28/2018. 114,000
Peppertree Capital Fund VIIE QP, LP.........coouiiriiireereescseeeseeeees Chagrin Falls.........cooevreneerireeseeeees Peppertree Capital Management. 01/27/2020. | ... 3,318,000
Providence Equity Partners VIII L.P.... Providence.........cccvveveieieceieneseece e Providence Equity Partners 07/17/2019. | ... .
RiverGlade Capital, L.P Chicago. IL RiverGlade Capital .107/31/2019. ,104,675
Riverside Strategic Capital Fund I, L.P............... New York RIVETSIdE. ..o 05/23/2017. | ... .
Silver Lake Partners V, L.P.. Wilmington SHVEE LAKE. ...ttt 06/12/2018. | ... ,326,935
Silver Lake Partners VI, L.P. Wilmington SHVET LAKE. .....coocvveiisietcee sttt 01/06/2021. | ...
Siris Partners [V, L.P........ocuoveieeeeissss st New York Siris CaPital.....vveveverrerieierieeeeesseeeeens 03/15/2019.
SLSPV-2, LP..o ittt New York Silver Lake Partners, LLC 02/14/2019. | ...
SVB Capital Partners IV, L.P.......c.ccoovvrrininienen Silicon Valley. . SVB Capital Partners, LLC.........ccooeurirereerenecneieeeesesee e eesessnneens 12/06/2017. | ... 345,450
TPG Asia VIl Fort Worth X TPG Capital. ... 07/26/2018. | ..o | e | e 1,264,757
TPG Healthcare Partners, L.P........covvovvineininrreieisseinnns Fort Worth X TPG Capital 10/01/2019. | ... 847,933
TPG Partners VIII, L.P Fort Worth X TPG Capital 10/01/2019. | ... 1,676,651
Veritas Capital Fund VI, L.P Wilmington DE Veritas Capital 06/15/2017. | cvvovvvriveen3 | e | e 452,400
Veritas Capital Fund VII New York NY.......... Veritas Capital 04/15/2020. | ... .4,262,980
Verition Mutli-Strategy FUNA LLC........ccovueriniirinieieisceeseesesssissneens Chicago IL Verition Fund Managment LLC .107/29/2020. | ... . 10,000,000
Vista Equity Endeavor Fund I, L.P..................... Grand Cayman...........cceuruerrereerereneeeseeeneeenes CYM......... Vista Equity Partners 06/01/2017. | ..covvrvnvne 3| e | e 261,704
Vista Equity Endeavor Fund Il, L.P.........ccccvviviiniinininnnn. Grand Cayman..........cc.evererernreeniinnineeienienens CYM......... Vista Equity Partners 09/19/2019. | .. 221,453
Vista Equity Partners Fund V, L.P Dover DE Vista Equity Partners 03/31/2017. | ... 425,875
Vista Equity Partners Fund VII, L.P Austin.. > Vista Equity Partners 01/24/2019. | ............... 3| e | 1,486,678
Vista Foundation Fund IV, L.P. Dover. DE Vista Equity Partners 07/24/2020. | ... 1,316,820
Whitehorse Liquidity Partners IV LP Wilmington DE Whitehorse LIQUIdItY.........c.cerveriiiiriieieiiiccisees s 11/25/2020. | ... 701,051
Yukon Capital Partners (IC) Parallel IV, L.P. Minneapoli MN Yukon Partners. 12/30/2021.
Yukon Capital Partners [, L.P..........cceviriiieieseessssesssssesesssines Minneapoli MN Yukon Partners, 07/18/2017. | ... 204,817
Yukon Capital Partners IV, L.P Minneapoli MN Yukon Partners. 11/24/2020. | ... 1,731,394
ZMC Il L.P. New York NY.oe ZIMIC .. 01/03/2020. | .......c0co... 3 | e | e 375,433

1999999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of COmMMON StOCKS = UNGMfIBTE. ... e ittt s ettt ee et n sttt es et et se s et ensensensntennennes | ansesssssssessenns 10,060,954 | ...cooovoveennee. 65,656,900

Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
305 Broad SP LLC Norfolk VAo, 305 Broad SP MM LLC............... 09/15/2020. | ..ovorvereeiee | v | e (G724 [ I 17.820
AEW Core Property Trust (U.S.), Inc Baltimore.........cc.cocuiiiiiniisieceee MD........... AEW Core Property Trust 03/31/2017. | ... 3,153,499 | ..o | s 0.720
Almanac Realty Securities VIII, L.P. Dover. DE AIManac Realty INVESTOrS..........cevrverimrirrireeeseisee e snseenes 12/21/2018. | ... 682,192 0.280
Ares US Real Estate Opportunity FUNG 11, LP.......coviiiiiiiiiisisesssseessi s Wilmington DE Ares Management 04/15/2021. | covoevveerennn [ e FOTIB | e [ e | s 0.140
Bell Institutional FUNA VII, LLC.........oouiieieiieise et ssees Dover DE BEll PAtNErS. ... 10/30/2019. | ... ..1,350,028 0.420
CDS Enterprises Master Tenant LLC Columbus, OH.......... Casto Communities 10/30/2014. | ... (228, 791) [ v | i 98.990
Crow Holdings Realty Partners X LP Dover. DE Crow Holdings Capital Partners.... ... [ 10/14/2020. | ... ,585,383 0.210
Crow Holdings Realty Partners VII Wilmington DE Crow Holdings Capital Partners.... . 103/31/2017. | ... 12121
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Crow Holdings Retail Fund I, L.P.................... Dover. Crow Holdings Capital Partners............ccoeurerieerereerieeneeeeeseeseeeseesesecnnens 10/21/2016. | ... 2,245,514 2.160
Dermody Properties Industrial Co-Invest FUNd I, LP.........c.cccocviviiriniioniciienncesiseiens Dover Dermody Propertie: 08/28/2020. ...54,946
Dermody Properties Industrial Fund I, L.P. Dover. Dermody Propertie: 12/27/12018. | ... 113,031
DIVEOWESE FUNA V, LP.....oeeeeet ettt sttt ettt snae s nas Dover. Divco West, LLC.... 06/23/2017. | ... 195,986
DivcoWest Fund VI-A, LP. Dover Divco West, LLC......... 11/06/2020. 561,381
Dominion Arms SP LLC Norfolk Dominion Arms SP MM LLC........cccovvvvrnivnnee 12/12/2018. | ... 966
EC King & George Street LLC New Orleans . | Enhanced Capital State HTC FUN LLC.........covuvivvrreericneer e T11312020. | oo | e | e 2,334,138
EC Riverwalk 2 LLC New Orleans Enhanced Capital State HTC FUNA LLC.........covvvviniiirirccresceecninne 03/21/2017. 1,500
Euclid Grand Apartment LLC Cleveland . | Euclid Grand Manager LLC 0912712018, | oo | e | s 80
Exeter Industrial Value fund V, L.P. Dover. EQT Exeter. 10/23/2020. | ... 2,700,000
Harbert U.S. Real Estate Fund V, L.P. Birmingham.... . | Harbert Management Corporation 03/31/2017. 312,731
Harrison Street Real Estate Partners VI, L.P. Dover. Harrison Street............cocevvvvecveecieiiceenne 08/09/2017. | ...
Harrison Street Real Estate Partners VII, L.P Dover. Harrison Street... 03/12/2019. | ..
Harrison Street Real Estate Partners VIII, L.P Dover Harrison Street... 03/29/2021. | ...
HSREP VII Co-Investment, L.P.........cc.......... New York Harrison Street..........covvvvvverieinireieinee 05/02/2019. [ .oovorverceens | v | verereeene 233,451
Madison Realty Capital Debt Fund IV LP.... Dover. Madison Realty Capital.. ... [04/22/2019. | ... 176,056
Madison Realty Capital Debt Fund V LP Dover. Madison Realty Capital.. .103/27/2020. | ...
Model Tobacco Development Group LLC VIBNNA. ..o Model Tobacco Master Tenant LLC................... 10/27/2020.
Nationwide Affordable Housing FUN 571 State..........cvviuriiiiriniscessese s esssseesssines Wilmington DE TCB Mecklenberg Mill, INC. #8........ovuivviieieisceiessesie s 12/20/2013. | ... . .
NTW Master Tenant LLC.... Cleveland OH........... Morgan Warehouse Realty LLC...........ccccorvirrrrrnrrirrirnnnns 10/29/2015. | ... (193,352) 99.000
Oak Street Real Estate Capital Fund V, LP Dover DE Oak Street Real Estate Capital, LLC.........ccovuevrrinrieiiniisieresseesiseiesissenes 111612020, [ coovvovvevreries | v | e 1,224,000
PCCP Credit IX, LP..... Dover. DE 03/28/2017. | ... 900,000
PCCP Equity VIII Dover DE 09/18/2018. | ... 644,268
Related Real Estate Fund Il LP..........c...c...... Dover. DE 08/2712020. [ ...vovverrviens | evererinieneieeeiseiseeienes | cerineenns 360,814
Rubenstein Properties Fund Ill, L.P. Wilmington DE RUDENSEEIN PAMNETS. ..ottt 03/31/2017. [ oo | e | evveseiisienienaens 3,823,009
US Regional Logistics Program [, L.P..........coirreeee e Dover. DE USRLP GP, LLC 01/27/2021. | ...
US Regional Logistics Program, L.P...........cccuciiiiiiiiiesissssisssisssessssessssssssssessesssesens Dover DE USRLP GP, LLC 10/18/2016. | vovvvvriven | e | e 900,000
Waterton Residential Property Venture XIII, L.P.................. Dover DE Waterton Residential.. ... | 11/03/2017. | ... 858,802
Waterton Residential Property Venture XIV, L.P. Dover. DE Waterton Residential.. .112/10/2020. | ... 430,239
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState = UNGIfIIATEH. ... ..ot ittt sttt ettt es et st £ E e 28 ee st 8 e ee s et et enses et et sesenses et antensnsantensens | sesssassessessesneas 9,681,194 | ..o 27,826,122
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated
{ NW REI (NMFIC), LLC.....coverieeeecr e | Columbus OH.......... Nationwide Mutual Fire Insurance Company..........ccoverreireeennensenrnenessessinenes 03/16/2016. | ..o | e | errreeeinisneennens 6,149,148 | oo | e 100.000
2299999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics 0f Real EState = AffIIAEEG. ... ... riiiiiiiiiieisiie ittt et 88181881ttt sntns | esbssesensanssnnssnssensansnesas { P 6,149,148 | ..o 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
CCEP Series | Funding LLC New York NY.......... CharterMac Credit Enhanced Asset Managers LLC-Series |, Number 1............. 12/21/2008. | ..oovvveervves | e 1,500 | oo | s 12.620
Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC Columbus. OH......co..e Apollo HOUSING CaPItal.........ceveereeeicreicireereeiee st 10/01/2013. | oo | crererereeereeeeereines | e 342,000 | oo | e 49.500
WNC Institutional Tax Credit Fund XXIV LLC WNC AGVISOTS, LLC ...ttt 10/01/2013. 117,800 | oo | e 95.000
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated..........cooveeenrerinininscnesse s 461,300 0 XXX
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
[NTCIF-2011 [ Columbus [OH......... [ Nationwide Mutual Insurance Co 37,376
3899999. Total - Non-Guaranteed Federal Low INCOME HOUSING TAX Cradit = AfIlIAEEG. ... .. .ttt stttk ehiss ebesh et s 1088888188888 4881048080808 E 100 €481 o0 Lo EE4E 0oL L84 E L8081 EE b 00404 E 8L 88 E 10 E 14 E L E L4 HE L E 0 E 8L E bbbt ...37,376
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
| Twain GA LIHTC Master Fund I LLC [ st Louis [12026/2019. ] .. 336 32.000
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4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated..........c.ccooeininsssicnesescsces 336 0 XXX
4899999, SUDLOTAL = UNGIFIALEA.............ovieeiieviiiteie ittt b et b s s e st ss st ssessesses st essessessssensesse | e4sesassessesssssssessessesassessesssssssessessesessessessessssesses et ensessesaesessessnssns | oesessessessssossesssssssessessesassesseset st e s s et et st st e bt n s st et st sttt en st et ensensesntensesssnntensensesensensesensnsensensesensenensnnes | cerenrenierierenssnd D282 | trrirerirrarins 99,506,140 XXX
4999999, SUDLOTAI = AFFIIEEEA. ... .t eEEE R eEE oL eEEE 4 fEEEeLEEEeLEEEeEEE LR eLEEEeLEEEeLEEEeLEEE LR eLEEEeLE R LR eLEEEeEEE oL eLeEfeLEEteLEEeLEE LR eLEE e LR eLEE LRt | ennsennnnesnnnnnnsnnnenn0 | i 6,186,524 XXX
..31,629,812 105,692,664 XXX

5099999. Totals

€803
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year
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603

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests Which Underlying Assets Have Characteristics of Fixed Income - NAIC Desig Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
Ares Private Credit Solutions, L.P. Wilmington DE.. | Distribution.. ...|06/23/2017. | 12/23/2021. | ..... 2,042,139 | - ... - - - (11 R 2,042,139 EE - 0f-
Cyprium Investors IV LP Cleveland OH. | Distribution.. ...|03/31/2017. | 12/28/2021. | ..... 3,048,212 | - ... - - - 0] - e | e 3,048,212 EE - 0f-
GSO Capital Opportunities Fund Il Wilmington DE.. | Distribution..........c.cccovrerunene 06/03/2016. | 12/23/2021. - - - - (01 RN P 2,004,468 EE - 0f-
GSO Capital Opportunities Il LP.. ... |New York.. ... |NY.. | Distribution.. ... |03/31/2017. | 12/27/2021. - - - - (V1 IR IO 1,313,234 CR - 0]-
HPS Specialty Loan Fund V, L.P. ... |New York.. ... |NY.. | Distribution.. .101/25/2021. | 11/30/2021. - - - - 0]- 67,053 ER - 0]-
ICG SDP FUNA 3B.....ourermirmeinireiieiiieeiseeiseisesssssseseseees Grand Duchy............... LUX | Distribution 03/22/2018. | 11/10/2021. - - - - (V1 IR IR 650,602 ER - 0] -
ICG SDP Fund 4B .| Grand Duchy. ... |LUX | Distribution.. ... | 03/31/2020. | 10/28/2021. - - - - 0]- . 27,645 ER - 0] -
Newstone Capital Partners Ill, L.P ... | Wilmington.... ... | DE.. | Distribution.. ... | 09/20/2016. | 12/16/2021. - - - - 0 | - s | s 2,516,178 S - 0]-
Newstone Capital Partners IV, L.P.........ccccccoevvrininnincnns Dallas........ccoverrurennee. TX.. | Distribution..........cccoeveverrnenne 06/02/2019. | 12/22/2021. - - - - (1 SRR ISR 1,555,403 ER - 0f-
OxAM Quant Fund (US) LLC.......c.ovvemrvrneririeireriseieeiiens Grand Cayman............ CYM| Distribution.. ...101/01/2019. | 02/02/2021. | ............ 10,679 | .ccevvrnece 1,378 | - - - 1,378 | - . 12,057 ER— 1,308 1,308 | -
TCW Direct Lending LLC... Dover. DE.. | Distribution.. ... | 03/31/2017. | 12/29/2021. L - - - (V1 IR IR 7,265,070 L - 0]-
1799999. Total - Joint Venture, Partnership or LLC Interests Which Underlying Assets Have Characteristics of Fixed Income -NAIC Desig Not Assigned - Unaffiliated.......... | .......20,500,683 | ............ 1,378 0 0 0 1,378 | oo 0 ... 20,502,061 |....20,503,369 | ..................... 0 1,308 1,308
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated
Advent International GPE IX, L.P........cccconieunmeinnirnerrenieens Grand Cayman............ CYM)| Distribution..............ccccceereeees 10/21/2019. | 06/30/2021. - - - - (V1 ISR IO 101,901 ER— - 0] -
Ampersand 2014, L.P ..| Boston MA. | Distribution.. .1 03/31/2017. | 12/22/2021. - - - - 0 ] = e | e 8,296,494 ER - 0]-
BIF IV Renewable Sidecar-B, LP. Toronto. CAN| Distribution.. 03/20/2020. | 12/15/2021. - - - - 0]- ...110,366 ER - 0] -
Blackstone Infrastructure Partners... . | New York.. . | NY.. | Distribution.. .1 03/14/2019. | 12/30/2021. - - - - 0]- . 26,831 ER - 0]-
Blackstone Infrastructure Partners (Supplemental Account I1)
L.P. New York........ccceervene NY.. | Distribution.............cccceervnens 04/13/2020. | 03/15/2021. - - - - 0 | = e | e 2,059 ER - 0]-
Brookfield Infrastructure Fund IV...........cccooeevivccieriiccens Toront0......cevevirerennns CAN | Distribution...........cccccccevveuennne 11/05/2019. | 12/15/2021. - - - - 0| = e | e 556,496 EE - 0]-
Capula Global Relative Value Fund LP ... | Grand Cayman. . | CYM| Distribution.. ... [ 12/01/2018. | 04/30/2021. - - - - 0]- ...688,734 ER - 0]-
Carlyle Asia Partners V. ... | Washington . | Distribution.. .12/26/2018. | 12/06/2021. - - - - 0]- ...348,295 EE - 0f-
Citadel Wellington LLC........cc.coovuvvvmrinririirinienes Chicago IL.... | Distribution. 04/01/2019. | 02/01/2021. - - - - (VI IR IOV 2,386,607 ER - 0]-
Clearlake Capital Partners V. Santa Monica . | CA.. | Distribution.. ... | 12/05/2017. | 12/29/2021. - - - - (01 RN P 1,492,370 EE - 0f-
Clearlake Capital Partners VI, L.P.. .. | Santa Monica . | CA.. | Distribution.. .105/22/2020. | 07/28/2021. - - - - 0f- . 36,404 LR - 0]-
Clearlake Flagship Plus Partners, L.P.........ccccovviveinininnnns Santa Monica.............. CA.. | Distribution 02/05/2021. | 10/04/2021. - - - - 0]- . 220,799 CR - 0f-
ComVest Investment Partners IV, L.P................. ... | West Palm Beach........ | FL... | Distribution.. ...|03/31/2017. | 09/24/2021. - - - - 0]- . 383,278 B - 0f-
Dyal Capital Partners Ill Co-Invest Moonrise LP. ... |New York . | Distribution.. . 07/25/2017. | 02/22/2021. LR - - - 0f- . 67,455 . EE - 0f-
Dyal Capital Partners IV. New York . | Distribution. 06/11/2018. | 10/18/2021. | ......... 1,138,255 | - ... - - - 0 [ - e | e 1,138,255 | ..... 1,138,255 | - ... - 0f-
EnCap Energy Capital Fund IX Dallas . | Distribution.. ... | 03/31/2017. [ 12/21/2021. | ..... 2,591,667 | - ... - - - (V1 IR IS 2,591,667 | ..... 2,591,667 | - ... - 0]-
EnCap Energy Capital Fund XI, L.P Houston .| Distribution.. .| 07117/2017. | 11/12/2021. - - - - 0f- . 65,106 | .......... 65,106 | - ... - 0]-
Fundamental Partners Ill, L.P. Wilmington DE.. | Distribution 05/18/2017. | 12/23/2021. - - - - 0f- . 664,653 | ....... 664,653 | - ... - 0f-
GTCR Fund XII New York.. ... |NY.. | Distribution.. ... | 05/04/2018. | 12/03/2021. . C - - - 0]- ..781,959 | ... 781,959 | - .. - 0]-
GTCR Fund XIll New York.. ... |NY.. | Distribution.. .109/07/2021. | 12/30/2021. ...164,650 | - ... - - - 0]- ...164,650 | ........ 164,650 | - ... - 0] -
ICG Europe Fund VII, L.P St Helier. JEY | Distribution 08/24/2018. | 08/04/2021. | ............ 101,555 | - ... - - - (V1 IR I 101,555 | ....... 103,976 | ..oovvcrenes 2421 | - 2421 | -
ICG Europe Mid-Market FUNG...........c.coocerevenereinnenierirennns Grand Duchy............... LUX | Distribution.. ... | 04/09/2020. | 02/05/2021. 37 |- .. - - - 0]- 317 LT - - 0]-
L Catterton IX Offshore, L.P. Greenwich CT.. | Distribution.. .105/22/2020. | 04/14/2021. - - - - 0 [ = e | e 363,791 363,791 | - ... - 0]-
Landmark Equity Partners XVI, L.P...... Wilmington DE.. | Distribution 12/06/2018. | 12/28/2021. - - - - (01 R P 1,423,294 EE - 0f-
Lovell Minnick Equity Partners Ill, L.P..................... ... | El Segundo... .| CA.. | Distribution.. ... | 03/31/2017. | 06/30/2021. C - - - 0]- 317,612 CR - 0]-
Macquarie Infrastructure Partners A/B Holdings, L.P.. ... | New York . | Distribution.. ...|03/31/2017. | 12/30/2021. | ...vevvree 8,130 | e 846 | - - - 846 | - ...8,976 EE - 0 36
MBK Partners Fund Ill, L.P. Grand Cayman............ CYM| Distribution............cccoerrvrinenne 03/31/2017. | 05/13/2021. - - - - 0 | = e | v 1,689,905 - - 0f-
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

MBK Partners FUnd IV..........c.coocnirienrinnrnennineiesienes Grand Cayman............ CYM)| Distribution..............cccceervrns 03/09/2017. | 09/27/2021. 383935 | - ... - - 0]- 383,935 | ........ 383,935 | - ... - 0

Millennium USA LP........cvererriireeierieeiseesesssessensenens New York. . | Distribution.. ...|02/01/2019. [ 01/19/2021. | ..... 5,095,863 | - ... - - (V1 IR IS 5,095,863 | ..... 5,095,863 | - ... - 0

Navis Asia Fund VIII, L.P Grand Cayman. . | CYM| Distribution.. .| 05/08/2019. | 09/15/2021. 16,868 | - ... - - 0]- 16,868 | .......... 16,868 | - ... - 0

One Rock Capital Partners I, L.P..........ccccoevvmevneinerninns New York. . | Distribution. 10/30/2017. | 02/22/2021. | ......... 1,041,799 | - ... - - (V1 IR IS 1,041,799 | ... 1,041,799 | - ... - 0

One Rock Capital Partners lll, L.P.........c.ccovrivninirirninnns New York . | Distribution.. ...|06/21/2021. | 12/28/2021. ..7106,353 | - ... - - 0] = e | e 706,353 | ........ 706,353 | - ... - 0

Providence Equity Partners VIII L.P Providence . | Distribution.. .107/17/2019. | 09/29/2021. ..564,104 | - ... - - 0f- 564,104 | ........ 564,104 | - ... - 0

RiverGlade Capital, L.P..........ccccoccovuvriinriniinnnnns Chicago . | Distribution 07/31/2019. | 11/19/2021. | ............ 704,772 | - ... - - (V1 IR IR 704,772 | ........ 704,772 | - ... - 0

Riverside Strategic Capital Fund I, L.P.........c.cooccniveviinerinns New York. . | Distribution.. ... | 05/23/2017. | 09/03/2021. 1,639,663 | - ... - - (V1 IR ISR 1,639,663 | ..... 1,639,663 | - ... - 0

Sierra Private Investments L.P. Wakefield . | Distribution.. .103/10/2017. | 05/24/2021. 1,179,525 | - ... - - (0 RN IO 1,179,525 | ..... 1,179,525 | - ... - 0

Silver Lake Partners Ill.......... Menlo Park CA.. | Distribution 03/31/2017. | 07/26/2021. | ............ 717,270 | - ... - - (V1 IR IR 717,270 | ........ 717,270 | - ... - 0

Silver Lake Partners V, L.P Wilmington DE.. | Distribution.. ... | 06/12/2018. | 12/28/2021. | ............ 833475 | - ... - - (V1 IR I 833475 | ....... 833,475 | - ... - 0

Silver Lake Partners VI, L.P Wilmington DE.. | Distribution.. .101/06/2021. | 12/15/2021. 332,352 | - ... - - 0]- 332,352 | ........ 332,352 | - ... - 0

Siris Partners IV, L.P New York........cccoerennee NY.. | Distribution 03/15/2019. | 09/30/2021. - - - (V1 IR IR 603,912 | ....... 603,912 | - ... - 0

SL SPV-2, LP New York........ccceervene NY.. | Distribution.. ... | 02/14/2019. | 10/04/2021. - - - 0]- 71,777 ER - 0

TPG Asia VI........... Fort Worth TX.. | Distribution.. ... | 07/26/2018. | 12/29/2021. - - - (V1 IR IR 303,326 ER— - 0

TPG Healthcare Partners, L.P . | Fort Worth TX.. | Distribution.. .110/01/2019. | 06/30/2021. - - - 0]- ER - 0

TPG Partners VIII, L.P Fort Worth TX.. | Distribution.. 10/01/2019. | 12/30/2021. - - - 0]- ER - 0

Veritas Capital Fund VI, L.P.........cccocvvenne . | Wilmington DE.. | Distribution.. ... | 06/15/2017. | 10/29/2021. - - - 0f- ER - 0

Veritas Capital Fund VII New York . . | Distribution.. .| 04/15/2020. | 02/04/2021. - - - 0]- ER - 0

Vista Equity Endeavor Fund I, L.P Grand Cayman. CYM| Distribution.. 06/01/2017. | 06/03/2021. - - - 0f- LR - 0

Vista Equity Partners Fund V, L.P.... . | Distribution.. ... | 03/31/2017. | 12/16/2021. - - - 0]- ER - 0

Vista Foundation Fund IV, L.P......... . | Distribution.. .| 07/24/2020. | 07/16/2021. - - - 0]- ER - 0

Whitehorse Liquidity Partners IV LP.... . .. | Distribution.. 11/25/2020. | 12/30/2021. - - - 0]- LR - 0

Yukon Capital Partners Ill, L.P Minneapoli MN. | Distribution.. .107/18/2017. | 12/14/2021. - - - 0f- LR - 0

Yukon Capital Partners IV, L.P . | Minneapoli MN. | Distribution...............cccc....... 11/24/2020. | 12/30/2021. - - - 0] - , R - 0 249,437
1999999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Common Stocks - Unaffiliated. 0 0 0 846 6,176,899 |....46,179,319 2,421 0 2,421 249,473
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated

305 Broad SP LLC Norfolk VA.. | Fully Amortized . 109/15/2020. | 12/31/2021. - 62,731 | - 62,731 | - CE - 0

Almanac Realty Securities VIII, L.P...... Dover. DE.. | Distribution.. 12/21/2018. | 12/03/2021. - - - 0]- EE - 0

Ares US Real Estate Opportunity Fund IlI, L.P. . | Wilmington DE.. | Distribution.. ... | 04/15/2021. | 12/30/2021. - - - 0f- CE. - 0

Bell Institutional Fund VII, LLC..........cccevvvenee Dover DE.. | Distribution ... | 10/30/2019. | 10/28/2021. - - - 0f- CR - 0

CDS Enterprises Master Tenant LLC.........cccoervenivviiniininne Columbus.........cccovue.. OH. |Fully Amortize ... | 10/30/2014. | 06/17/2021. LR I 190,657 | = oo | = e | s 190,657 | = oo EE - 0

Charlton MT LLC.............cc.. Charlton MA. | Fully Amortized...........cccoonnee 12/24/2014. | 02/25/2021. LR 27)] - 27| - ER - 0

Corning Place Master Tenant LLC.............cccccvviuineiiviiinciis Valley View.................. OH. | Fully Amortized ... |03/22/2017. { 03/17/2021. LR (2,302,692) | - i | 7 e [ e (2,302,692) | - oooovrviine CE— - 0

Crow Holdings Realty Partners IX LP... Dover. DE.. | Distribution .110/14/2020. | 12/27/2021. ..200,390 | - ... - - 0f- 200,390 EE - 0

Crow Holdings Realty Partners VIl.........cccocvvvvinirnininins Wilmington.........ccoue... DE.. | Distribution...........c.ccevvverinnne 03/31/2017. | 12/29/2021. | ......... 5,020,165 | - ... - - 0 [ = e | s 5,020,165 EE - 0

Crow Holdings Retail Fund II, L.P... Dover. DE.. | Distribution.. ... [ 10/21/2016. | 10/28/2021. 1,017,989 | - ... - - (V1 IR ISR 1,017,989 ER - 0

Dermody Properties Industrial Co-Invest Fund II, LP. Dover. DE.. | Distribution.. ..108/28/2020. | 10/15/2021. ..355241 | - ... - - 0]- 355,241 EE - 0

Dermody Properties Industrial Fund II, L.P..........ccccovevrinenne DOVEr ... DE.. | Distribution..........c.cccoererinene 12/27/2018. | 12/22/2021. | ......... 1,872,298 | - ... - - (11 RN P 1,872,298 EE - 0

DivcoWest Fund VI-A, LP. Dover. DE.. | Distribution ...| 11/06/2020. | 06/25/2021. - - - 0]- 48,982 EE - 0

Dominion Arms SP LLC... Norfolk VA.. | Fully Amortize .. [12/12/2018. | 12/31/2021. ER (966) | - (966) | - S R ER - 0

Drury Cleveland LLC Cape Girardeau........... MO. | Distribution.............cceerrernnnne 01/08/2016. | 12/31/2021. | - ovvevrrvvirerrnes - - - 0]- S S EE - 0 6,000
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1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1" 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change in| Exchange Less Exchange Gain | Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./AC.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) B./AC.V on Disposal | Consideration Disposal Disposal Disposal Income

Eastgate MT LLC ..o St. LOUIS....vvoeverieiinnns MO. | Fully Amortized.............c....... 05/06/2016. | 12/30/2021. | ............ 192,410 | = o | e (32,341) | = v e | s (32,341) | = o | e 160,069 | ........ 160,069 | - ... - 0] -

EC Riverwalk 2 LLC New Orleans............... LA.. | Fully Amortized... ... |03/21/2017. { 12/31/2021. | - LRI IR (1,500) | - - (1,500) | = oo - ER - (V1 IO 10,000

Euclid Grand Apartment LLC Cleveland OH. | Fully Amortized... .| 09/27/2018. | 12/31/2021. | - . . - (80)| - - (80)| - - . O I - 0 1,600

Exeter Industrial Value Fund IV, L.P...... Dover. DE.. | Distribution.............cccccevvvvns 10/24/2016. | 11/05/2021. | ......... 3,977,962 | - - - - (V1 IR IS 3,977,962 | ..... 3,977,962 | - ... - 0]-

Harbert U.S. Real Estate Fund V, L.P........ccccooevvnniriinnninns Birmingham................ AL.. | Distribution.. ...| 03/31/2017. | 12/29/2021. | ..... 2,670,742 | - - - - 0 | = e | e 2,670,742 | ..... 2,670,742 | - ... - 0f-

Harrison Street Real Estate Partners VI, L.P... Dover DE.. | Distribution.. .108/09/2017. | 12/23/2021. 1,003,224 | - - - - 0 [ = e | s 1,003,224 | ..... 1,003,224 | - ... - 0]-

Harrison Street Real Estate Partners VII, L.P... Dover. DE.. | Distribution...........ccccccceooeuevnnne 03/12/2019. | 12/16/2021. | ............ 141,316 | - - - - 0= e | e 141,316 | ........ 141,316 | - ... - 0] -

HSREP VI Co-Investment 3, L.P............... Dover. DE.. | Distribution.. ... | 05/02/2018. [ 12/02/2021. | ......... 1,509,428 | - - - - (V1 IR ISR 1,509,428 | ..... 1,509,428 | - ... - 0]-

Laurel Hill Venture LLC.........c.cceveveeeeiieereeeeeeeeeeeveeenns Madison..........cccoevue. WI.. | Distribution.. . [12/15/2015. | 12/31/2021. | - woveeereeeee - - - - 0]- e —— R EE - 0 1,884

Madison Realty Capital Debt Fund V LP..........cccccvvveverennee. Dover. DE.. | Distribution...........cccoerivennne 03/27/2020. | 06/15/2021. - - - - 0f- 98,715 98,715 | - ... - 0f-

Nationwide Affordable Housing Fund 51 State Wilmington DE.. | Fully Amortized ... [12/20/2013. | 12/31/2021. ORI R (11,611) ] = v e | s (11,611) ] = e O LR ER— - 0] -

Nationwide S0l 2 LLC.........coorereerrineinericrieniseeseeieinns Washington................. DC.. | Distribution ... |07/19/2017. | 10/29/2021. - - - - 0]- 19,834 | .......... 19,834 | - ... - 0]-

NTW Master Tenant LLC...... Cleveland OH. |Fully Amortized............ccoon.... 10/29/2015. | 10/08/2021. | ............ 328,101 | - 23,334 | - - 23,334 | - s | s 158,083 | ....... 158,083 | - ... - 0]-

NW - Buena Vista, LLC CA.. | Distribution.. ... | 07/27/2018. | 02/24/2021. 15,038,000 | - - - - 0]- 15,038,000 |...19,022,271 | - ... 3,984,271 3,984,271 | -

Oak Street Real Estate Capital Fund V, LP DE.. | Distribution.. ... | 11/16/2020. | 12/23/2021. ..518,026 | - - - - 0]- ..518,026 | ........ 518,026 | - ... - 0] -

PCCP Credit IX, LP.. DE.. | Distribution.. .103/28/2017. | 12/22/2021. | ..... 3,026,400 | - - - - 0 ] = e | e 3,026,400 3,026,400 | - ... - 0]-

PCCP Equity VIII.. DE.. | Distribution.. 09/18/2018. | 12/30/2021. | . - - - - 0]- ...481,883 481,883 | - ... - 0] -

Related Real Estate Fund Il LP..........cccoovervmiiiniinnnin DE.. | Distribution.. ... | 08/27/2020. | 04/30/2021. - - - - 0]- 94,306 ..94306 | - .. - 0]-

Strata Fund 24 Lessee LLC ...|NC.. | Distribution.. .| 06/05/2015. | 10/26/2021. - - - - (V1 IO IOV 1,385,320 | ..... 1,385,320 | - ... - (] I 1,111,025

Telemachus Solar LLC . | DC.. | Distribution.. 10/09/2015. | 06/29/2021. - - - - 0]- 251,393 251,393 | - ... - 0 300,255

US Regional Logistics Program, L.P........ DE.. | Distribution.. ... [ 10/18/2016. | 10/07/2021. - - - - 0| = e | e 891,730 | ........ 891,730 | - ... - 0]-

Waterton Residential Property Venture XIII, L.P.. . | DE.. | Distribution.. .111/03/2017. | 12/14/2021. - - - - 0f- 178,113 | - - 0]-

Waterton Residential Property Venture XIV, L.P. DE.. | Distribution.. 12/10/2020. | 02/26/2021. | . - - - - 0]- .. 19| - - 0]-
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlymg Assets Have the Characterlst|cs of Real Estate - Unaffiliated...........cocooviiinioiniinniins | 000 43,062,416 | oo 0]...(2,072,495) | ..coovvrrrnnand [V I 0. (2,072,495) | ..ooovvirirninnns 0 44503475 | s 0| . 3,984,271 | ....... 3,984,271 | ....... 1,430,764
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated

|NW REI (NMFIC), LLC Columbus |OH. |Distributi0n.. ... | 03/16/2016. | 10/29/2021. 224,000 | - - - - 0]- 224,000 | ..... 7,224,000 | - ... - 0]-

2299999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Affiliated..........ccccocovoiooieirnininiinnns 224,000 0 0 0 0 (L] [P 0 224,000 | ..... 7,224,000 .0 0 0 0
Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated

CCEP Series | Funding LLC. .| New York.. . | NY.. | Fully Amortized... oo [12121/2006. [ 12/31/2021. | = oo | = e | e ..(1,500) | - - (1,500) | - ER - 0] -

WNC Institutional Tax Credit Fund XXIV LLC Irvine. CA.. | Fully Amortized... . 110/01/2013. [ 12/31/2021. | - . RN (117,800) | - oovrivrnnines S e | e (117,800) | - . I - 0]-
3799999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffillated..........oooiiriiiiiiiies oottt ntennes 0 0 ... (119,300) | o [ 0] . (119,300) | .eovverrinee 0 | (L] I 0 .0 0 0 0
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

ITwain GA LIHTC Master Fund | LLC........cocinirinriiniinininninns St LOUIS....ocovvvereniianas I MO | Fully Amortized.........cooconenens 12/26/2019. | 12/31/2021. | - oo - (336)] - - (336)] - LT LR L - 0]-

4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 0 0 (336) 0 0 (336) | overinrennn0 [, (] [ 0 .0 0 0 0
4899999, SUDOLAl = UNAFAIIBIEA. ...ttt R SeE 1Rk | eiia 108,007,758 | ...ococeen. 2,224 | (2192131 ] oo 0 | oo 0 [ . (2,189,907) | ... 0 ... 107,198,164 |..111,186,163 | .....c...cco.. 2421 | ... 3,985,579 | ...... 3,988,000 | ....... 1,680,237
4999999, SUDOLAI = AFIIAEEA. ... vverrert ettt £EE LR E Rt | enirnens 7,224,000 0 0 0 0 (U [P 0 | e 7,224,000 | ..... 7,224,000 .0 0 0 0
5099999, TOMAIS........vvueveereraieaiese s s s eesee st ss s bbb ee | SL4seRR e h bbbt nnes | b 115,231,758 | ...conce. 2,224 | ...(2192,131) | oo (U T 0] . (2,189,907) | ..ovvvrvrrrrnc 0 ... 114,422,164 |..118,410,163 | .............. 2,421 | ... 3,985,579 | ....... 3,988,000 | ....... 1,680,237
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1 2 Codes 6 7 Fair Value 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912810 FH 6 |U S Treasury 04/15/2029 TIPS 1A. ...234.560 122,000 227,011 12,819 (2,077)] .. . LAT04 L .7,700 | 04/15/2009. | 04/15/2029.
912810 FS 2 |U S Treasury 01/15/2026 TIPS... 1A. LA61.417 201,771,756 | e 125,000,000 | ......... 173,229,783 | ....... 10,188,352 | .......... 170,623 | oo e | 0000 2.000 [0 2.144 [ | e 1,609,399 | ..... 3,327,438 | 12/11/2007. | 01/15/2026.
912810 QK 7 |U S Treasury Bd..... 1A. ...132.063 . .20,000,000 25,053,866 (217,193) | oo [ e |00 3.875 [1.2.212 [FALt | e 292,731 | ..., 775,000 | 01/17/2020. | 08/15/2040.
912810 QV 3 |U S Treasury 02/15/2042 TIPS.. 1A. ...154.632 3,194,811 .15,000,000 ...20,626,381 92,522) | . 52,014 132,105 | 11/01/2012. | 02/15/2042.
912810 RR 1 |U S Treasury 02/15/2046 TIPS... 1A. ...159.343 ..88,164,629 .55,330,000 ...70,551,627 (199,746) | ..cvovvieveecinees [ eververreeirseineens | 000 1.000 | ......0.594 [FA...o..| e 243,959 | ....... 619,605 |08/22/2016. | 02/15/2046.
912828 2R 0 |U S Treasury Nt.. 1A. ...104.961 ..10,496,090 .10,000,000 9,681,791 51,460 | .o e | 0000 2.250 [......2.867 [FALL..| o 84,986 | ........ 225,000 |08/30/2018. | 08/15/2027.
912828 3W 8 | U S Treasury Nt.. 1A. ...108.148 1,096,392 .38,000,000 37,350,857 95,046 394,715 | ... 1,045,000 | 11/27/2018. | 02/15/2028.
912828 4N 7 |U S Treasury Nt.. 1A. ...109.023 ..21,804,680 .20,000,000 20,103,204 | ...cooovrivriieiieni [ e (14,614) | oo v [0 2.875 [1...2.786 | MNL...c. | e 74,655 | ... 575,000 |01/18/2019. | 05/15/2028.
912828 4V 9 |U S Treasury Nt.. 1A. ...109.281 .32,500,000 32,335,306 22,203 | oo | e 002875 .....2.960 [FA......| ........ 352,930 | ........ 934,375 | 09/12/2018. | 08/15/2028.
912828  G3 8 | U S TIASUNY Nb.....ooeieieeciiceieeiieiieeeet sttt nsenienes | sesiene 1A. ...103.695 . ...6,500,000 6,396,722 34,079 | oo v | 00000 2,250 [....2.830 [MNL.oooo | oo 18,988 | ........ 146,250 |07/10/2018. | 11/15/2024.
912828  H4 5 | U S Treasury 01/15/2025 TIPS......c.ovuvivimremrinrrrerierisssessesssssensesesesens [ES T R 1A 125196 | e 56,338,260 | ............ 45,000,000 | ........... 52,802,905 | ......... 3,086,927 | ........... (72,541) | ovverevreeeerines v [000.250 [102.0.091 | dduciis | v 60,689 | ........ 125,474 | 08/18/2016. | 01/15/2025.
912828 N7 1 | U S Treasury 01/15/2026 TIPS.......c.coovuerimeeeererineeiessesisseessssssssssessenens | seee 1A. ...127.995 ....153,594,054 ...120,000,000 .142,608,048 ..8,301,432 (628,329) | ..o [ e | 0000.625 [ 10.0.105 [ Jdeciis | i 403,302 | ........ 833,824 |08/18/2016. | 01/15/2026.
912828 S5 0 |U S Treasury 7/15/2026 TIPS.......cccouuveimrisemsismesssssssssssssssssssssssssssnsees | wvvnen ..125482 | .........141,041,444 | .........112,400,000 | ........127,742,756 | .........7,503,482 2379796 | i [ 000,125 [10..0.461 [ | i 74,894 | ....... 154,844 | 12/12/2017. | 07/15/2026.
0199999. U.S. Government - ISSUET OBlIGAtIONS. ... ....cvuureuiisiereareseisssss sttt sttt sniees | cesasesas 625,784,065 XXX | s 806,457,398 | .......... 599,852,000 | ......... 718,710,257 | ....... 34,405,714 | ......... (473,815) | o0 [0 | XXX | XXX | XXX | 3,664,966 | ... 8,901,615 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760 HH 2 | Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z [SSSTUPURTOSPON ISPUORN U RO A11A s | s 398,064 |...109.428 | ......ccoo.n. 437,769 400,053 398,986 {4 TR DR 6.750 |...... 6.894 |MON... | .cccoornee. 2,250 | oovrenne 27,004 |01/24/2002. | 06/15/2026.
911760  LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1........ooviiniinniiniinnnnninins | covnne | oo | cvvinniend A11A i [, 103,670 |...112.658 | ....cccooovrrunes 111,231 | s 98,733 100,321 (197) [ ovveersiriniinns s ...8.750 |...... 6.078 |MON... | .ccoovurinnns 555 | oo 6,664 | 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities...........ccovwierenceen. 501,734 XXX [ s 549,000 498,786 499,307 0 (1)) I (V)] I 0] XXX XXX XXX [ e 2,805 | oo 33,668 XXX XXX
U.S. Government - Other Loan-Backed and Structured Securities
62938L AA 8 | NRRC-B Facilities Corp CTL GSA Backed. ..o | ....... | . | ............ | 1B i | v, 515,000 |...101.700 | ..ccoovrrviranns 523,755 515,000 515,000 [ .voviieriiiiniiiens [ | [ ..6.850 |...... 6.851 [AO...... | oovrnrrnes 7447 | ... 35,278 | 03/13/2001. | 04/15/2022.
0499999. U.S. Government - Other Loan-Backed and Structured Securities................cccccovvvrrrierernnnnnns . 515,000 XXX 523,755 515,000 515,000 0 0].. XXX XXX XXX | o TA47 | ... 35,278 XXX XXX
0599999, Total - U.S. GOVEIMMENL............oorveeeereeesceeeeeeeeseseeseee s esesessessssesessesessesssssesssssessssesssssessssssssenessssnesssssesssssessssessssnnens | eeseneed 626,800,799 XXX 807,530,153 | .......... 600,865,786 | ......... 719,724,564 | ....... 34,405,714 | ......... (473,885)] .... XXX XXX XXX | .o 3,6752218 | ..... 8,970,561 XXX XXX
All Other Governments - Issuer Obligations
000000 00 0O |Argentina (Republic of) Nt 1 09/10/2020. | 01/09/2038.
040114 HS 2 |Argentina (RepubliC 0f) ST NL........cvivurverrriieeiesieessieesisesinens [ v 383,925 1,091,596 382,313 (588) 08/16/2021. | 07/09/2030.
040114 HT 0 | Argentina (Republic 0f) ST NL.......ccoivisiiiniinnincrinsnnssssisnissesemssnsssnsenes | seevnee | D | i [B.B FEuiiiiiis | v 323,826 905,987 288,586 (61,709) 24,540 01/04/2021. | 07/09/2035.
0699999. All Other Governments - Issuer Obligation: 707,751 1,997,584 670,899 (62,297) 24,540 XXX XXX
1099999. Total - All Other Government; 707,751 ...1,997,584 670,899 (62,297) 24,540 XXX XXX
U.S. States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
13062P BM 3 |California St GO Var Purp. 19,348,000 |...125.019 .20,000,000 ...19,726,241 37,284 v 416,667 | ... 1,000,000 |02/29/2008. | 02/01/2028.
419792  ZW 9 |Hawaii St Txbl Ser GC... ...100.243 3,900,000 crvrreenes [ | 0002208 [.....2.268 [AO..... | i 22,13 | o 81,572 | 10/22/2020. | 10/01/2034.
57582N XM 2 | Massachusetts St GO Ref Ser B SD.. ..124.755 | ...........13,030,681 | ............10,445,000 | ........... 10,808,875 | ...eouvvrrrerrrierin 1(56,082) | c.oovercerrrinenns | e | 000005250 | 4537 [FALL| e 228,484 | ... 548,363 | 07/13/2007. | 08/01/2027.
57582P  AF 7 |Massachusetts St GO Ref Ser B SD.. ..117.438 5,190,102 47,165) | . 87,500 .262,500 | 10/05/2006. | 09/01/2025.
57582R L6 1 |Massachusetts St GO Txbl Ref SerE.........cccovvvvveeververinerineeinserneeiseninnns | cvevens | oo | vvvvseennd [ 1B FEiiiiiis | ivinnver 1,500,000 | ... 96.806 1,500,000 . LAATE | 22,823 | 11/19/2020. | 11/01/2031.
57582R  LE 4 |Massachusetts St GO SEr G.....cooiuiiiiiisiiiriiieiiissisasisssssssssssssssnssssisssesns | veeens ...114.730 11,250,000 | ........... 12,003,601 | ..o L(150,706) | ...oovvverisiianns o [ 04,000 [ 2470 [MS..... | e 150,000 | ........ 450,000 | 08/25/2016. | 09/01/2034.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. XXX .52,095,000 53,128,819 0 .(216,669) ........908,939 | ... 2,365,258 XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)..........couuveereirinnieeiierssnisssnines XXX .52,095,000 53,128,819 0 (216,669) | ..o [0 | XXX | XXX | XXX | 908,939 | ..... 2,365,258 XXX XXX
U.S. Political Subdivisions of States, Territories & Pc (Direct and Guaranteed) - Issuer Obligations
114889 VE 5 | Broward Cnty FL GO Ref SET B.........cvuuvirriiniieiieeieenecsseissisesssesissens | cvveens | e | ............ | TAFE. i | e 9,151,865 |...100.000 | .........c.... 8,500,000 | ..ovvvvnvne 8,500,000 8,500,000 | ..vouvvvrereirneinnes | e | | e | ...... 5.000 | ...... 4.250 | oo | v 212,500 | ........ 425,000 | 05/31/2007.| 01/01/2022.
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114889  VF 2 |Broward Cnty FL GO Ref Ser B ...100.346 5,137,705 ..5,120,000 5,120,000 . ......5.000 |...... 4.270 | deis | v 128,000 | ........ 256,000 | 05/29/2007. | 01/01/2023.
167501  2S 3 | Chicago Il Brd Ed Sch Ref GO Ser A...........ccccouuvveiiniiiiniiiannes ...119.591 ..5,290,000 5,431,770 (24,961) | .. 25500 ... 4.880 | Do | v 24246 | ... 290,950 | 04/02/2008. | 12/01/2026.
167505 BH 8 |Chicago Il Brd Ed Sch Ref GO Ser A- AMB.........cccccouvumriicniiines ...127.554 7,568,904 | ....ccooviiiinninnns [ i (51,859) ..5.500 |...... 4.480 | Do | v 32,725 | ....... 392,700 |08/26/2009. | 12/01/2028.
239427  AH 0 | Dawson Ridge Met Dist GO #1 CO Ltd TaX.......o.ooevvveevereenerereneriennrienniies | @evee [ oo | covveriieens | TA o | 2. 18,705,602 | ... 99.750 38,282,737 1933425 | oo | e | e | e 5.250 02/28/2008. | 10/01/2022.
249174 HL 0 |Denver CO City & Cnty GO Sch Dist No 1 R ...104.896 3,902,351 | oo [ s (55,154) [ ..vovveriicniinns [ 205,500 |, 3.971 | D | e 17,646 | 211,750 | 06/29/2005. | 12/01/2022.
414004 3V 1 |Harris Cnty TX GO Ref Ser C ...120.968 5,142,295 (27,080) | ..ovevevernereerernes [ e [005.250 | 4560 |FA.......| ceeeri99,167 | ... 262,500 |07/13/2007. | 08/15/2026.
414004  3Y 5 |Harris Cnty TX GO Ref Ser C ...130.902 12,160,000 12,663,283 | ... | i (54,015) [ ..o [ [2005.250 | 4600 |FA....| ....241173 | ... 638,400 |07/13/2007. | 08/15/2029.
414004  3Z 2 |Harris Cnty TX GO Ref Ser C ...133.909 . ..7,185,000 7,509,076 (29,999) | ..vvvevvrrrinriens [ v [2005.250 |, 4.610 377,213 | 07/13/2007. | 08/15/2030.
484026 NH 8 [Kane County IL Sch Dist GO Preref Ser A. .. 117.075 16,322,061 ..5,400,000 5,853,049 (211,743) | e e | 0000.9.000 [ 4.562 ..486,000 | 11/15/2017.| 01/01/2024.
484026  NJ 4 |Kane County IL Sch Dist GO Preref Ser A ...125.261 .2,505,210 ..2,000,000 2,229,571 (69,516) | oo [ e [ 2009.000 | 4.842 180,000 | 11/15/2017.| 01/01/2025.
484026 NM 7 |Kane County IL Sch Dist GO Unref Ser A... ...117.286 8,432,827 ..7,190,000 7,747,891 (259,532) | ..evviriveriines | e [ 20.9.000 | e 4.880 [JJ....... | ........323,550 | ........ 647,100 | 11/15/2017. | 01/01/2024.
484026 NN 5 |Kane County IL Sch Dist GO Unref Ser A... ...125.566 8,186,923 ..6,520,000 7,205,049 (206,090) | ..o | e [ 209.000 | i 5473 | Moo | v 293,400 | ....... 586,800 | 11/15/2017. | 01/01/2025.
717883  FJ 6 |Philadelphia PA Sch Dist GO Ref Ser AFS. ..114.644 7,159,505 ..6,245,000 6,348,628 (25,497) | cvorvererenienns [ e [2005.000 | ..o 4471 | D | v 26,021 312,250 | 02/14/2008. | 06/01/2025.
742327 CD 9 |Princeton OH City Sch Dist GO Ref Sch Im.... ...129.558 0,364,632 ..8,000,000 8,287,922 (25,411) | ovvereveerreernns [ [0 5.250 | 4.750 ..420,000 |03/11/2008. | 12/01/2030.
797355 YY 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se. ..127.757 7,409,889 ..5,800,000 6,117,608 | ... | e (41,598) | ..o | e [ 205,250 | 4.276 304,500 |07/18/2007. | 07/01/2028.
797355  ZF 4 | San Diego CA Uni Sch Dist GO Ref 1998 Se ..127.757 6,387,835 5,286,160 (B7,831) | v [ [ 205,250 | 4.233 | e | v 131,250 | ........ 262,500 |07/18/2007. | 07/01/2028.
952347 UG 5 | West Contra Costa CA GO Election of 2005 ..132.339 | . .8,138,867 6,587,587 . ..(55,458) | .ovoevineisniinns o [2006.000 | 4730 [FA....| e 153,750 | ........ 369,000 | 08/08/2008. | 08/01/2028.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations XXX ] v 169,305,421 149,783,881 | ..o | e 757,981 XXX ] XXX | ... 2,346,181 | ..... 6,422,663 XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions XXX | 169,305,421 149,783,881 | ...ococovvvccnceeen0 | s 757,981 XXX | XXX | ... 2,346,181 | ..... 6,422,663 XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-G and Authorities of Gover ts and Their U.S. Political Subdivisions - Issuer Obllg
010604 CE 4 | Alabama St Port Auth Rev AMT Ref Docs Se ..121.234 ..6,345,000 6,754,970 1(58,274) | oo [ e [ 205,000 | 3.740 [AO...... | 79,313 | e 317,250 |02/24/2017. | 10/01/2032.
010869 HT 5 |Alameda CA Corr Trans Auth Rev TXbl Ref.........covvvvervvvcrnenevenscrenivnens | @evee | oo | vvvrenenes [ LEFE i | 1i00..9,059,250 | ... 82.716 15,000,000 11,180,806 | .....cocovvvvvrercirenns AB1,290 | s | e | e | 4.401 02/24/2017. | 10/01/2028.
047870 SN 1 |Atlanta GA Wir & Wstwtr Rev TXbI-REf.........oveoevveceeeeceeeeeeeeeceseeeceeenceennes oo oo | o2 | LD FEuiiiiis | evvieenn..2,450,000 | ... 99.828 ..2,450,000 2,450,000 | oo [ e [ | e | 0002257 | 2.257 |MN......| cceeeeern9,216 | e 55,604 | 10/15/2020. | 11/01/2035.
091096 NP 8 |Birmingham AL Wtrwks Brd Rev Txbl-Ref-Sr................... ...106.058 | . . ..6,000,000 6,000,000 | ...oooviviriinniis [ | | e |34 | 3441 | | 094,230 | 188,460 | 11/06/2019. | 01/01/2034.
167593 A2 8 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S.........ccccoccoovvvvinnii L119.914 | 1,498,921 | .coovvv 1,250,000 1,368,922 (21,772) | ovveeveeenines [ [ 205,000 | ... 2.940 |Jdoiis | 031,250 | e 62,500 |06/21/2017. | 01/01/2033.
167593 A3 6 |Chicago IL O'Hare Int Arpt Rev Ref-Gen-S ...119.803 11,797,038 1,635,421 (24,718) | v [ v [200.5.000 | ... 3.040 06/21/2017.| 01/01/2034.
167593 A4 4 | Chicago IL O'Hare Int Arpt Rev Ref-Gen-S. ...119.688 4,189,070 3,804,137 | oo | i (55,396) | ..vvvevernererernns [ errerineiseriinniinens [ 205,000 | oo 3.110 06/21/2017.| 01/01/2035.
167593 E8 1 |Chicago IL O'Hare Int Arpt Rev Amt-Gen-S.... ...119.260 .1,788,899 1,625,278 (22,770) | v [ v [200.5.000 | ... 3.180 06/21/2017. | 01/01/2032.
167593  F2 3 | Chicago IL O'Hare Int Arpt Rev Amt-Gen-S.... ...119.033 | . 1,785,497 | ... . 1,616,654 (21,126) | ovevvererinirnes [ v 205,000 | ..o 3.300 06/21/2017.| 01/01/2034.
17131R BA 3 | Chula Vista CA Pension TXbl.........ccocrvvvrernrveriernenererneseinssesseinssesnnins | wvvvene [ [evevvsne | T.C FEviviiis | vi00....2,500,000 | ... 93917 | v 2,347,928 | ....ccoeene. 2,500,000 2,500,000 [ ..o | e e e [0 1.938 [ 1.938 02/12/2021. | 06/01/2032.
17131R BB 1 |Chula Vista CA Pension TXbl........ccccccourvuvumveinmeeremeiveneeseneessneissneisnniins | cveeene | oo | cenveveeenT [ 1O FEiiiiiiis | 1nie22.7,500,000 ... 93.579 .7,018,440 ..7,500,000 7,500,000 | ..o [ e | e | e | 20 2.048 | 2.048 02/12/2021.| 06/01/2033.
17131R BC 9 [Chula Vista CA Pension TXbl..........ccccouvunriveiiinnincinnniinnissivnnissiisensnninns | wveene | [ vseeens 1| LC FEciiiis | 102..3,750,000 ... 92.463 .3,467,348 ..3,750,000 3,750,000 | .oooveeriiiinninnis [ [ | e | 02138 | 2.138 02/12/2021. | 06/01/2034.
17131R - BG 0 |Chula Vista CA Pension TXbL.........cccccourvurerveiemeereneeseneeseneseneissneiseneins | cveeeee | oo | ceneveee 1| .G FEiiiiiis | invi2..6,000,000 ... 95.488 5,729,292 ..6,000,000 6,000,000 | ..voovererereerrninens [ s [ | e | 200 2.805 | 2.805 02/12/2021.| 06/01/2041.
17131R BH 8 [Chula Vista CA Pension TXbl..........ccccoueunrievciinniincinnninniseivnninsiisenssiinns. | wveens | [ e | LC FEcviiii | nei...5,000,000 ... 94.660 4,732,985 ..5,000,000 5,000,000 | ..ooocvveririininnis [ e [ | e | 202,905 | 2.905 02/12/2021. | 06/01/2045.
21969A AL 6 |Corona CA Pension Oblig Txbl ...101.206 0,120,640 10,000,000 10,000,000 | ..o | eevrireneiienneiennnes [ e | e | e 2442 | e 2442 ... | 09/30/2021. | 05/01/2032.
235036  8J 2 |Dallas-Ft Worth Intl Arpt Rev Txbl Ref F ...102.497 .6,201,081 ..6,050,000 6,050,000 v [ |00 2.691 [ 2.691 ... [ 10/28/2021. | 11/01/2034.
235241 EY 8 |Dallas TX Area Rapid Tr Rev Sr Lien ..131.527 6,576,355 ..5,000,000 5,237,192 (24,421) | ovvvoeverererirnes [ [005.250 | 4.530 875 | v 262,500 | 11/06/2007. | 12/01/2029.
240523 UG 3 |De Kalb Cnty GA Wtr & Sew Rev Ref Ser B... ..113.199 8,693,714 ..7,680,000 7,842,004 | ...cocoviinicnns [ i (54,327) | ..cvorviericnninns [ [2005.250 | 4.426 |AO...... | ... 100,800 | ........ 403,200 | 06/19/2008. | 10/01/2024.
249182  PW 0 | Denver City & Cnty Co Arpt Rev Txbl-Ref- 104737 | . 5,236,865 | ... ..5,000,000 5,000,000 JSSPTUPURRTRSPURPPR UURPRORRPRRTOROPOURPORY BUOOZJN & I A VOO 2.717 |MN..coo. | v 17,359 | ........ 142,265 | 10/16/2020. | 11/15/2034.
31331K PH 7 |Federal Farm Credit Bk Nt 2125431 | 4,552,280 | .............. 3,638,000 4,835,019 | ..cooiiiiciiieins | e (107,135) | oo [ e [ 24500 | 1451 |IDucecec | v 6,821 | ........ 163,710 | 08/07/2020. | 06/16/2032.
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31331X Q6 2 |Federal Farm Credit Bk Nt ..137.223 4,054,946 4,309,467 | ...coovvvvrrrrincins | e (119,897) | .vovevirriiricnns [ v [0 5770 |, 1451 [ | e 73,411 | 170,504 | 08/07/2020. | 07/26/2032.
3133EA 5P 9 |Federal Farm Credit Bk Nt ..111.691 2,462,778 2,619,832 (36,787) .30,264 08/07/2020. | 07/19/2032.
3133ED EJ 7 |Federal Farm Credit Bk Nt ...121.926 4,841,666 5,162,983 | ...cccvvereriiiinns [ v (105,248) 08/07/2020. | 08/03/2032.
3133ED PW 6 |Federal Farm Credit Bk Nt ...117.250 5,862,520 6,258,940 .(111,993) 08/07/2020. | 07/07/2032.
3133EE  UN 8 |Federal Farm Credit Bk Nt ...113.289 2,718,924 2,898,746 44,968) 08/07/2020. | 05/20/2032.
3133EH PX 5 |Federal Farm Credit Bank Deb ...109.720 24,678,778 23,752 07/12/2017. | 06/28/2032.
3133EK  5G 7 |Federal Farm Credit Bank Nt ...104.396 ..13,049,500 | ............12,500,000 | ........... 13,976,884 | ... | v (104,510) 07/23/2020. | 11/01/2034.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom... 2 ...102.050 3,734,351 3,659,324 . 08/25/2016. | 01/01/2043.
413890 DD 3 |HarrisCnty-HoustonTXSports Rev Sr Lien R.. 2 ..113.169 7,073,081 6,569,993 | ....ccoeiiiriiniiinns [ i (97,263) 12/16/2014. | 11/15/2029.
452024  HY 1 |llinois Mun Elec Agy Supp Rev Ref Ser A.........cccccouvvviiiriiinneiiniieciiienins | e ...115.266 6,915,984 6,373,157 (89,918) | .. 04/01/2015. | 02/01/2030.
45506E  CG 6 |Indiana Fin Auth-Txbl TXBL-Green Bond-OH...........cc.ccoocvummmivnnmirnnniinnniis | ceveens ...100.915 3,027,456 | ... . 3,000,000 10/01/2021. | 07/01/2033.
45506E CJ 0 |Indiana Fin Auth-Txbl TXBL-Green Bond-OH............c.cccocvvmmvicvnmeviinciiinnis | cvvies | o [ cviiinnnens 1 ..101.993 | 5,099,625 | .......co..... 5,000,000 5,000,000 10/01/2021. | 07/01/2035.
45506E  CK 7 |Indiana Fin Auth-Txbl Txbl-Green Bd-OH R..........cccoooommriinriinicrireceisereinns | cevvens ...102.532 3,075,951 ...3,000,000 3,000,000 10/01/2021. | 07/01/2036.
48542R SV 7 |Kansas St Dev Fin Auth Rev Txbl Ser K.........c.cccouvviinriiiniiinniiscniisnniienns [ o ciarrr.10,000,000 ... 99.334 9,933,430 | ... .10,000,000 | ........... 10,000,000 08/18/2021. | 05/01/2051.
56036Y DE 2 |Main St Natural Gas InC GA REV Gas Proj...........ccccurvvemrvemeerermneeineniinns | vveeee | oo | cevvieenns T 1.GFE i | i 4,266,564 |...108.184 | .............. 4,933172 | oo 4,560,000 4,512,845 25,555 03/12/2008. | 09/15/2023.
575577 HW 4 | Massachusetts Bay Tr Auth Rev ASSMt Ser.............ccoouuvinriinniiinniiiiiniiiinns [ e 6,706,884 |...131.108 7,722,249 6,249,036 ...(36,866) 08/31/2006. | 07/01/2029.
575579  LH 8 | Massachusetts Bay Tr Auth Rev SrSer A..........ccocoumiumrrrimsieieneiiseceiienes [ v 5,755,350 |...127.575 6,378,765 5,295,720 ...(38,813) 03/01/2006. | 07/01/2028.
575579 LJ 4 |Massachusetts Bay Tr Auth Rev SrSerA..........ccccccouvvvvnnnvinnicnnniinsnniinnns [ eocvene [ oo | covneicienns | LOFEiiii | s 4,600,840 |...130.751 | ..o 5,230,052 4,259,675 (28,863) | ..cvvvevernrvrrrinns [ everierineiseiinnns [0 5.250 |1 4231 [ | v 105,000 | ........ 210,000 | 03/01/2006. | 07/01/2029.
57586C S8 9 |Massachusetts St Hith & Ed Rev Auth BOst..............coocveierieneriineciiienicians | e ...128.589 ..13,701,158 ...11,044,021 1:(50,622) | oo [ e | 0005500 [ ....4.831 | IDuie | e 48,835 | ........ 586,025 |02/27/2008. | 06/01/2028.
576049 V9 8 |Massachusetts St Wr Rs Aut Rev Ref GEN S.......coovvvvecrirnncrinenrineniinenns [ v ..127.796 ..12,779,550 ...10,460,023 1(58,964) | ..oovirrrrni | e | 00005250 | ... 4437 [FALLL| e 218,750 | ........ 525,000 | 10/15/2007. | 08/01/2028.
576049 W2 2 |Massachusetts St Wr Rs Aut Rev Ref Gen S..........ooccucvuimerieimnneiinnniiienns [ [ oo | ovreiiinns .131.034 | 6,551,675 | ..ccvvvvene. 5,000,000 5,225,622 (24,422) | oo | e [ 205,250 | ... 4.540 |FAL..| . 109,375 | ........ 262,500 | 08/21/2008. | 08/01/2029.
591745 B7 8 |Metro Atlanta RTA GA Rev Sales Tax Ref S.......ccccocuverinrininiciveriineinenins | v .5,485,350 |...123.671 5,180,914 (28,395) | ..cveveverrierrinns [ e [ 005,250 [0 4.500 [ Jdeviis | e 131,250 | ........ 262,500 | 11/06/2007. | 07/01/2027.
59259R NV 2 | Metropolitan Trans Auth NY Rev Ser A..........c..cooocvmirimnciinneiinceiieceireeens | ceeeens e 19,596,755 | ...104.609 . 8,827,900 | ..ooocverrerenririnens [ e (74,893) | ...coooevvvecvines | cereveciiieniienins [ 20.5.500 | .....4.580 | MNL.....| cooooece 61,563 | ........ 481,800 | 08/05/2008. | 11/15/2022.
592643 AV 2 | Metropolitan Washington DC Rev Cap App 2..........cccoovemrivnnnicnniiiiniinens @...o | [ [ LG FE i | e 2,999,900 |....92.794 | ...........9,279,440 | ............ 10,000,000 6,826,817 | .oovvovvieriiini | e 406,610 08/06/2009. | 10/01/2027.
59333A  GP 0 |Miami-Dade Cnty FL Ed Fac Rev Auth Ref U..........ccccooiiriiniriieciieciciens | e ..12,218,030 . . .11,000,000 | ........... 11,366,967 | ....ccvovereerriienns | e (77,041) 05/29/2007. | 04/01/2026.
59333N T4 5 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.......c.coevuivvriiniirciierciienins [ s .1,645,000 |..... 98.905 ...1,626,979 | ... ...1,645,000 1,645,000 12/10/2020. | 10/01/2029.
59333N  T5 2 | Miami Dade Cnty FL REV Txbl Ref SUb ReV.........cocovvirriiirriicriieciiieni [ cevies | o [ v T1EFE s | 2,500,000 |..... 98.575 | ..coovvvennne 2,464,378 | ..occooveeene. 2,500,000 2,500,000 12/10/2020. | 10/01/2030.
59333N U7 6 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.........cccorvvevvivvnricniivervniirennes [ cvevns | oo | evveen T [ LE FEciiii | eiee...2,655,000 | ... 98.575 2,617,166 | ...ccoounven. 2,655,000 2,655,000 . 12/10/2020. | 10/01/2030.
59333N U8 4 | Miami Dade Cnty FL REV Txbl Ref Sub ReV.........cccccovvrvivviiiniiecirecis | ceveeas JATEFE | 505,950 | 99.189 ...495,944 500,000 505,420 (530)| .. 12/10/2020. | 10/01/2031.
59333N U9 2 | Miami Dade Cnty FL REV Txbl Ref SUD ReV.......ccoovuerviniiverinireniirinciins v | e [ e 1 100.169 | .ccvvvvnee. 5,008,470 | ...cccoovvunee 5,000,000 5,000,000 12/10/2020. | 10/01/2032.
59335K EB 9 |Miami-Dade Cnty FL Rev Txbl Ref SerB3..........ccccoooiviumrvieiicriinciiinciiins | e 2 .9,525,000 ..... 98.378 9,370,457 ...9,525,000 9,525,000 ... | 08/19/2021. | 10/01/2034.
59335K EC 7 |Miami-Dade Cnty FL Rev Txbl Ref SerB3..........cccccoviiviiveinniniiinicneiiens | v 2 5,445,000 |..... 99.205 5,401,701 | ... ...5,445,000 5,445,000 . .1 08/19/2021. | 10/01/2035.
64577B  J2 1 |New Jersey Econ Dev Auth Rev Unref Mir V..........cccooooveeecinnniineneinecinns | coveene oo [ eevvveenes [ 2B FE i | i 4,778,053 |..115.381 | .............. 5,151,780 | .oocovvveenee 4,465,000 4,619,867 | ..o | e (37,314) 10/20/2017. | 07/01/2025.
646136  2C 4 |New Jersey St Trans Fd Rev Fed Hwy Reim..........cccccoevniinnicniivciiciincns | v 6,841,272 |...116.982 ....7,135,914 6,474,030 ..(70,736) | . 11/01/2016. | 06/15/2028.
646136 LU 3 |New Jersey St Trans Fd Rev Trans Sys Ser..........c.cccoureuvmmervmmeevmnceveneins [ e | e 18,471,263 | ...104.841 17,188,748 | ............16,395,000 | ........... 16,567,596 | .....cooouvrerrriis .(168,709) | . 07/31/2007. | 12/15/2022.
646140 DV 2 |New Jersey St Tpk Auth Rev TXbI-REF-Ser.......c.covvvivviiviiiineceiniiens | o 21 FFE | v 1,000,000 |..... 95.650 | .ovrreeireinns 956,496 1,000,000 01/22/2021. | 01/01/2032.
646140 DW 0 |New Jersey St Tpk Auth Rev Txbl-Ref-Ser..........ccocoouvvvireeieereiiececraniiens [ o 2 .1,100,000 |..... 96.314 1,100,000 01/22/2021.| 01/01/2033.
647719 QL 0 |New Orleans LA ReV REf-TXDL.......ccoovveerverrerereieneeisneeeseeisseeinsesieneees | cees 2 .3,000,000 |..... 98.278 3,000,000 . 02/05/2021. | 06/01/2036.
66285W NG 7 |North Texas Tollway Auth Rev Ref-Ser A 2 ...112.663 4,186,753 | ...ooocvecrccciins | e (58,226) 04/09/2015. | 01/01/2030.
67760H CH 2 | Ohio St Tpk Commn Rev Ser A... ...118.426 2,703,757 (24,708) | .. 10/21/2005. | 02/15/2026.
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677659 WW 0 | Ohio St Wir Dev Auth Rev Ref Fresh Wir S...........cccoovvvnnivevcnnivciivenineens | evveee [ oo | cviveree [ TAFE e ..131.184 ..16,240,530 | ............12,380,000 | ........... 13,205,744 | ..o | v (74,515) | oo [ [1005.250 |, 4.339 | Do | v 54,163 | ........ 649,950 |07/12/2007. | 12/01/2030.
709222 CX 9 |Pennsylvania St Tpk Commn Rev Ref Ser A...........cc.ccoovvvcvumvvveneicvnnnivinions [ cocvene [ oo | coeveevenns | LD FELl ...130.540 7,871,586 6,285,062 (27,758) | .. veren 145,976 .316,575 | 06/18/2007. | 07/15/2029.
717817 SJ 0 |Philadelphia PA Airport Rev Amt-Ref-Ser. ...114.010 5,521,289 | ..occveiiiinicnnns [ i (63,639) | ..o [ v [2005.000 [.....3.491 | D | e 11,700 | ........ 263,250 | 08/26/2015. | 06/15/2029.
71884W  AM 3 | Phoenix AZ Civic Impt Corp Rev Conv Cap... ...107.306 4,535,433 | .o | e (41,268) | ....cooovvverries | e [ 205,500 | ... 4480 [ Jdoiss | e 122,925 | ........ 245,850 | 09/22/2005. | 07/01/2023.
759136 MK 7 |Regional Tran Dist CO Sale Rev Tax Ref ...104.104 3,238,705 (21,626) | .. 28,175 .169,050 |06/14/2007. | 11/01/2022.
76116E  GR 5 |Resolution Funding Corp Strips..........ccco.courvevereermneermneersnnesnnersnessnencrnne | @ [ | covvveeees [ 1A i [ . 318,703 | 86.696 427,000 342,340 9,282 05/23/2019. | 01/15/2030.
76116F  AB 3 | Resolution Funding Corp Strips..........coorvverrermmeenneenneeessnemnesesnnnesnnnens | @eeee [ oo | cverevivenne | TA o | 2000000.29,151,395 | ..... 87.191 .33,468,000 29,850,016 ..419,309 07/08/2020. | 01/15/2030.
762244  FD 8 |Rhode Island Hith&Ed Bldg Rev Ref Hosp F. ...116.571 5,525,117 (104,203) | ..o | evrreerrerrenirneens | 00005000 [0 2451 [MNLcoos | e, 31,944 | ... 250,000 | 07/27/2016. | 05/15/2026.
76913C  BD 0 |County of Riverside CA Pension Obligatio ...105.462 7,610,000 | .ooocveeiiriiniinnis [ e | e 20003120 10,3120 [ FALLL| 89,697 | ... 237,432 | 04/23/2020. | 02/15/2029.
76913D  GE 1 |Riverside Cnty CA Infa Txbl-Ref-Ser B.. ...101.985 6,438,094 | .....coovvveiriinn [ e 24 | s | e [ 2000.2.650 | .....2.653 | MNL.....| oo 34,132 ... | 11/16/2021. | 11/01/2033.
76913D  GF 8 |Riverside Cnty CA Infa Txbl-Ref-Ser B.. ...102.534 | .. 5,500,000 coerevnenernenennes | eeneernneenennnnnens [ 202750 0000 2.750 | MNLooet | s 30,250 |.... ... | 09/29/2021. | 11/01/2034.
785138 AQ 1 |SAEnergy Acq Fac Corp Rev TX Gas SUPPIY..........cccccweeveeinreeeneersneinanns [ wvcvene [ oo | coeeneee | L FEcc 102,754 | ... 10,275,430 | ..ccvvoee 10,000,000 | ........... 10,005,665 (9,313) | oo | v | 20005.500 | ......5.400 [FA......| ........ 229,167 | ........ 550,000 | 05/16/2008. | 08/01/2022.
79575E AR 9 |Salt Verde AZ Fin Corp Gas Rev Nat Gas U............ccccuvervinereensceinnneiienns | o .8,838,955 ...130.421 11,627,014 ...8,915,000 8,870,011 3,023 445,750 | 10/12/2007. | 12/01/2032.
801139  AK 2 | Santa Ana Pension Obligations Txbl-Ser A.............ccccouvuimmriinniiiinnniiiiniiiians [ o .2,500,000 |..... 98.787 | .. ...2,469,678 | ... ...2,500,000 2,500,000 08/26/2021. | 08/01/2031.
801139 AL 0 | Santa Ana Pension Obligations TXbl-Ser A............cccccouevvermmrvvmerimnneinnnnonnns [evoveee [ oo | veereee] | O FEuviiiiis | s 3,500,000 |..... 99134 | oo 3,469,690 | ...ccoovveenn. 3,500,000 3,500,000 | ..cveourviriineniins [ e | e | e | 200 2:339 |1002.339 | FAL| 125,697 | i 08/26/2021. | 08/01/2032.
801139 AM 8 | Santa Ana Pension Obligations Txbl-Ser A.............c.cccoovvemmriinniiinnniiiiniiiians [ o 5,000,000 |..... 99.683 5,000,000 . 08/26/2021. | 08/01/2033.
85732G  UE 8 | State Public Sch Bldg Auth PAL Const Bds............ccccourerveemmeiirnnciricnireniis [ o 2|1.EFE........ ceee 11,442,800 (...119.513 | . ..11,951,260 | ............10,000,000 | ........... 10,765,369 | ....ccoooerveeriiienns | e (141,231) | e 10/20/2016. | 06/01/2030.
86657M BD 7 | Sumter Landing FL CDD Rec ReV TXbI Ref........ocuviieerinrivceieriseinerienins | evvene [ [ e TEFE o | 10,000,000 |...108.240 | ............ 10,823,980 | ........... 10,000,000 | ........... 10,000,000 v | oo |10 4878 | 4878 [AO. | 121,950 | ........ 487,800 | 09/25/2015. | 10/01/2034.
880591 CS 9 |New Valley Generation Il B...........ccc.ooceuereuermrieenneiieceieneesecesseseiienens [ v ...47,686,700 |...146.288 ..43,886,250 .30,000,000 | ........... 46,243,632 | ..o | e (1,008,682) | ....ooovvverrrrirenns [ cevreriiieriiieniins | 25880 [ ... 1.611 |AO.ces | e 441,000 | ..... 1,764,000 |07/23/2020. | 04/01/2036.
880591 DX 7 |New Valley Generation 1 SrNE.......ocevinreirineiersiseessseesesssseens | cvveees .7,887,338 |...129.281 1,242,310 | ... ...5,602,000 7,689,107 | ..o [ v (138,332) | oo [ wververirerivniinnns [ 204850 [1.0.1.568 | IDcvine | e 11,577 | ........ 260,493 | 07/23/2020. | 06/15/2035.
88059E  5G 5 |Tenn Val Auth Cpn Strp SHPS.........coovveeriveireiirereireneirereereneesesesssnesnene | @ oo | eevvveeees [ 1A i | s 754,155 | ..... 81.025 | ..o 851,568 | .............. 1,051,000 811,394 22,489 05/23/2019. | 03/15/2031.
88059E 5N 0 [Tenn Val Auth Cpn Strip StrIPS.......ccvevvierirerinrinniicnninerirerierissesnsiesninenns | @ | oo [ vvvivncee | TA i | iviie..646,598 | ... 73.539 ..750,100 | cooovvrrnees 1,020,000 700,535 21,235 05/23/2019. | 03/15/2034.
88059E U7 7 |Tenn Val Auth Cpn Strip Strips... ...502,420 |..... 84.041 ...566,438 674,000 540,157 | ..o | v 14,823 | oo 05/23/2019. | 12/15/2029.
88059E U8 5 |Tenn Val Auth Cpn Strip Strips.........cccoovumvviinriinnciiennienniienniisnsissnsinnns | @ [ | e [ 1A i | s 461,799 |..... 82.891 | oo 524,698 633,000 497,378 | .o [ i 13,983 | oo 05/23/2019. | 06/15/2030.
88059E V2 7 |Tenn Val Auth Cpn Strip Strips... ...607,782 |..... 80.567 ...688,046 854,000 654,080 | .....cooorieieniienns | e 18,191 | i 05/23/2019. | 06/15/2031.
88059E V9 2 [Tenn Val Auth Cpn Strip Strips... 112,931 | 72479 | .. ...135,535 187,000 122,873 3919 05/23/2019. | 12/15/2034.
91417K  JX 0 |University CO System Rev Enterprise Ref-...........cc.couveevmrevmnnicvmneecieniinnns | vveene | oo [ eerereenn2 | 1B FE i | i 3,290,274 |..119.012 | ..ccccoouvee. 3,516,793 | .ooccooveeene. 2,955,000 2,955,000 | oo [ e | e | cerenenensnensnens [ 20000:5.000 | 1000.3.667 [ IDucii | o 12,313 | e 147,750 | 02/09/2007. | 06/01/2026.
914437 VF 2 |Univ of Mass MA Bldg Auth Rev Txbl Ref U.........cccouvvvivviinincirneinnncrenns | s 8,250,000 |..... 98.511 ...8,127,158 8,250,000 crrrreenns [ | 0002228 0002228 [MNLLL | s 30,635 | ........ 185,342 | 10/08/2020. | 11/01/2033.
915115 Y2 9 | University TX Perm Univ Fd Rev Ref SerB..........ccc.ccoovvvirinnreiivnciiriniiinns [ o coen21,748,424 1 .131.032 | .. ..25,747,867 20,604,828 | ...ocoverierencenines | o (104,985) | ....oooovvveernries | cerervervvvsnervenens | 205,250 | 4480 [ | e 515,813 | ... 1,031,625 |07/23/2007. | 07/01/2029.
917565 FQ 1 |Utah Tran Auth Sales Tax Rev Ref SUD Ser........cccoviveveneininrnniineineins | vvvven | oo | cvvirinins T1IDFE i | e 10,888,600 |...121.525 | ............ 12,152,520 | ............10,000,000 | ........... 10,362,249 | ..o | e (47,670 [ .vvvererrverevinnes | erveverrensernnnnns | 00000.5.000 | ......4.350 [ D | o 22,222 | oo 500,000 | 05/24/2007. | 06/15/2028.
92706N  DE 0 | VLG Center FL CDD Rec ReV TXbI Ref..........coooruiivriiinicenissniseciiisniis | v | | s T AFFE | o 5,429,246 |...114.273 . 5,327,213 | oo | e, (18,185) | ...vveecvrvacciss | covvvvsnivsnisnnnee | 208756 ... 4.250 [MNL.ooo| o 40,862 | ....... 245,172 | 09/23/2015. | 11/01/2029.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation 597,332,408 XXX 563,644,324 | ........ 587,286,761 | ...ccoooveiviinninad 0]... (2,255,547) | cooovvovvincnn0 |0 ] XXX | XXX | XXX | e 5,146,424 |...18,663,618 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Ac and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H) AG 1 |FHLMC Gold PC P00l #W30007..........ccccoemuvmriierieririiniissiiesissssissiins | eeens 1A. ..14,021,144 |...116.684 ..14,284,626 12,242,199 | e 13,257,425 | oo | e (141,236) | s | e | 08423 | 3.599 |MON... | .......... 65,526 | ........ 786,316 | 01/12/2016. | 08/15/2028.
3132DW A6 0 | FHLMC POl #SDB129.........ooucveoceicriceeieeeieesissesisesisseseseseseesenesnes | v .. 102134 | .. ...8,182,549 | ... ...8,011,582 8,432,247 | oo [ ceiieeeeene(5,263) | s | e [ 200.2.500 | i 1.158 |[MON...| ......... 16,691 | ........ 183,599 | 01/20/2021. | 02/25/2051.
3132DW  BC 6 [ FHLMC P00l #SDB135..........ccoovviiiiiieriinisissiiesiesisesensisssissienins | wvenene | o [ rererneens 1.A 102134 | 10,874,698 | ............ 10,647,481 | ....c...cc. 11,078,113 | oo | e 9,804) | oo | e | 2002500 | 1.568 [MON... | .......... 22,182 | oo 199,640 |03/02/2021. | 03/25/2051.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z..........coooieviieriieeieneeisseeieeeeieseseeseesssseseenens | v 1A. ...103.872 12,198 | oo 11,743 2796 | e | e (BT) [ s | 08750 | 6.055 MON... 11/02/2001. | 02/15/2024.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z.........cccovvciiriiciiciiinsissicciissieseissississiisnes | crviens LATAL ...104.592 ...107,573 102,850 102,733 | oo [ e (83) [ [ 106,500 | 6.434 |MON... 11/13/2001. | 02/15/2024.
3133TC 6P 8 | FHLMC Structured Ser 2008 M............coceerreerereermmesneesnneesseeesnsessssssses | aveees | oo | eerneeeens A11A L112.046 | 100,898 | ..o 90,050 291,255 | e | e (189) [ i e | 2072000 | 6.131 [MON... 10/24/2001. | 11/20/2027.
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31359B DN 4 |FNMA REMIC Ser 1993-115G........cocmrrurrriirriiriesnreisnseessssssssssssnssns | oeeees . 1A.. 102,105 | e 11,283 | 11,051 210,931 [ | s 39 O I 5.500 |...... 6.591 |MON... | ... 06/15/1993. | 07/25/2023.
31359B  ZK 6 |FNMA REMIC Ser 1993-119GA........c.cooimvirriiireiineiisssiissesiesesessesisnenens | e . 1A .. 102,593 | i 7638 | 7,445 7,407 3 B 6.500 |...... 6.707 [MON... | ... 06/17/1993. | 07/25/2023.
3138YG  XE 7 |FNMA POOI #AYB3T76.........corviorrieeriissiiseissssissssissssisessssssssssssesessies | oeeens . 1A.. ...106.761 .4,920 438 ..4,608,822 4,726,669 321 | | e [ 20000:3.500 | i 2.703 |MON... 06/23/2015. | 04/25/2045.
3138YP A2 8 | FNMA Pool #AY9024 . 1.A ...105.058 6,473,102 ..6,161,456 6,253,354 125 | e | e | 00000:3.000 | e 2.553 |MON... 04/30/2015. | 05/25/2045.
3138YY DT 7 |FNMA POOI#AZBAT3........ooiviieiieieieceiieseiiesesieseiiesesieseiissesesneies | creeens . 1A.. ...105.058 4,946,516 .4,708,367 4,768,404 214 | s | e [ 200.3.000 | i 2.656 |MON... 10/27/2016. | 11/25/2045.
3140E8  FP 8 |FNMA P0OI #BA3T73.......coorverererereseeesneeessessssssssssssssssssssssssssssnessss | coneees . 1A .. ...105.058 8,596,330 ..8,182,461 8,322,264 (23) [ v e [20.3.000 | ... 2.517 |MON... 11/12/2015. | 11/25/2045.
3140HB  FS 2 | FNMA POOI #BJITTB.........coooivieeiceiieeeeieeeiies i | v . 1A.. ...106.477 ..4,844,628 4,937,096 (T72) | coveevreriieens [ e | 4000 | 2.845 |MON... 07/10/2018. | 05/25/2048.
314005 LM 9 |FNMA POO #BM1231........oiiiciriiccssesseissssesisssssssissnenns | anveens . 1A .. ...105.473 ..2,781,425 2,878,980 (3,860) | .vvovererercerrrins | cerrerirerineriseiins | 000e3.500 | e 2.169 |MON... 07/31/2017.| 11/25/2031.
3140KD LJ 7 |FNMA Pool #BP5728 O ...102.123 24,427,079 25,290,468 (594) | v [ e [200:2.500 |, 1.548 | MON... ..610,677 | 05/28/2020. | 06/25/2050.
3140Q8 3K 9 | FNMA POOI #CATTOT.......oiiiccceceessesssssesssssssisesenenes | cneiens . ...106.477 10,397,588 | ........... 10,598,596 (2,387) | oo | e | 004000 | e 3.018 |MON... 395,108 | 06/29/2018. | 05/25/2048.
3140X9  BY 6 | FNMA POOI #FMB28B............ccoooeceeerceeiceiieceiieceieeceiieceieesesiesesieseieeseies | e . ...102.123 ..5,580,997 5,814,897 (BAT2) [ oo | v | 00002.500 | e 1.448 | MON... 104,644 |03/02/2021. | 01/25/2051.
314170 LN 1 [ FNMA POOI BABBB32...........coooveeeeoceeseeeeseeseseeeeesssessseeessesssssesessasssesnss | onnees . ...107.274 12,231,423 | .......... 12,749,835 (1,128) | oo | eevrerireninerssiiens | 2003500 | e 2463 [MON...| ........ 35,675 | ........ 428,100 | 10/20/2015. | 10/25/2042.
31418D  WR 9 | FNMA POOI#MAA255...........oovveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeeeseeseeeeseseesenee | eevvean . ..9,048,104 9,329,803 (4,942) | ..o | s | 200.2.000 e 1.567 |[MON...| .......... 15,080 | ........ 165,882 | 01/20/2021. | 02/25/2051.
31418D  XJ 6 | FNMA Pool #MA4280 O ..4,234,990 4,180,514 1,109 | s | e [ 201500 | i 1.632 | MON... 03/02/2021. | 03/25/2051.
31418D XL 1 | FNMA POOI #MAA282.........ooooovveoeeeeeeeeceeeeeseereeseeesnee s ssnesesnennnes | aneeees . . ..5,019,777 5,221,173 (4,493) | .oovvinriniiinins | e | 2002500 [ 1.575 | MON... 03/02/2021. | 03/25/2051.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMHES. ........viirieeiirierssissisniisrs s snssees XXX | s 139,720,206 | .......... 133,351,518 | ......... 138,063,960 | ...oovvvvercienns 0 [(ECRALD) ) - 0 XXX XXX | e 354,655 | ..... 4,054,617 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations ofA gencies and Authorities of Gover t and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
14329N  BU 7 |Carmel IN Redev Auth Rev LBASS Cap App P.......cccccoouvvvvvnrvinnniinnniiincicns | @ [ oo | covicveneee [ 1D FEciin | 1,321,323 [ 99.974 .2,964,223 ..2,965,000 2,952,501 | oo | e 144,340 | oo e | e | s 5.080 |N/A..... 12/07/2005. | 02/01/2022.
14329N BV 5 |Carmel IN Redev Auth Rev LBASS Cap Appre... ..1,319,984 |..... 99.589 |. 3,117,120 | ... ..3,130,000 2,963,494 | ..o [ e 145,826 cooe [ e e [ 5.110 [N/A..... 12/07/2005. | 02/01/2023.
143290N  BW 3 |Carmel IN Redev Auth Rev LBASS Cap Appre JRORN R IPOON 1DFE.i | v 1,506,341 |..... 98.933 | oo 3,729,767 | c.vvrerne 3,770,000 3,392,431 | oo | e 167,559 | v [ | e [ 5.130 [N/A..... 12/07/2005. | 02/01/2024.
490303 GG 3 |Kent Cnty MI Bldg Auth Rev LBASS REf...........ccoooimrvieriiieriirerireniieniis | e [ 1AFE...... ...121.298 .2,899,032 ..2,390,000 2,501,270 (22,418) | .cvvveerereneinns [ e [2005.500 | 4.330 | Do | v 10,954 | ....... 131,450 | 10/13/2005. | 06/01/2026.
57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student [FRTIRTRTONY OO . 2|1.FFE ..111.483 | . .6,688,974 ..6,000,000 6,210,890 | ..oovvovriininiiinni | s (60,412) | ..vvvevvviierninns | v | 20005000 | 1o 3750 | e | s 150,000 | ........ 150,000 | 05/29/2015. | 01/01/2026.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities, s | s 13,509,433 XXX | e 19,399,116 ...18,255,000 | ........... 18,020,586 | ....ccooocoocriccean0 | v 374,897 | .. XXX XXX | 160,954 | ........ 281,450 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................. N 749,817,322 XXX | e 786,500,348 .715,250,842 | ......... 743,371,307 | o0 | s (2,058,866) | .. XXX XXX | e 5,662,033 | ....22,999,685 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligations
000000 00 0 |Kosmos ENergy Ltd SrNL........cocvurverrrerirrerniinniisseissssesssessiesnenns | v e T 4B FEai | 337,210 | 96.960 329,664 340,000 329,664 | ...cooooreeeenn(7,830) | covviiirrcrnnnn 284 [ | | e 72125 | 7.304 |AO...c.. | wovvrrernne 5854 | .ot 19,238 | 04/22/2021. | 04/04/2026.
000000 00 O |Periama Holdings LLC/DE SI NL.........ocvcureeurrereeesneeesseeessesessnessseeesenes | e . 106.545 319,635 300,000 316,282 [ ..o | vrerenrennn(3,088) | v e | 00005.950 [ i 4.545 |AO...... s 3570 | oo 17,850 | 01/29/2021. | 04/19/2026.
001192 AL 7 |AGL Capital Corp SrNL.....c.erieiiieiriesee s snssssenes | cvseees . . 107.352 | e 1,073,521 ..1,000,000 1,006,629 | ...covvvrrrvinrrerins | eervrrernen(1,566) | covrvvriscirervnins [ | 200 3.875 | e 3.690 [MN......| v 4,951 | ... 38,750 | 12/18/2015. | 11/15/2025.
001192 AM 5 | AGL Capital COm SI NL........rveureerreerreeerneeesneessneesssessssssssssesssssssnnees | sesee . ...106.143 | . 0,614,270 | ... 10,000,000 | ........... 10,152,860 | ....ocvvoevreecriiinns | eerrreeeee( 31,736 [ o | e | 20003.250 | e 2.882 [JD.ccooo. | v 14,444 | ... 325,000 |09/28/2016. | 06/15/2026.
00206R  BH 4 | AT&T INC SI Nt | ense . L1354 | 848,654 750,000 798,007 | oo | eeereerene(1148) s [ [ 1004300 [, 3.844 |UD.......| v 1,433 | 32,250 | 03/19/2021. | 12/15/2042.
00206R  GL 0 [AT&TINC SINL..u.ovoeiieeiiiecieciiesieeieeses st | enies . . 111.223 ...11,942,035 10,737,000 | ........... 10,641,346 | ..o | e 13,409 | e | 41000 | 4.267 11/26/2018. | 02/15/2028.
00206R  GQ 9 [ATET INC ST NL...ioouiiieiieiiesi s | ceeeens . .. 112.761 1,127,613 | ... ..1,000,000 116,791 | e | e (10,079) | e e | 0004300 [ 2.647 03/24/2021. | 02/15/2030.
00206R  HS 4 [AT&TINC SINL....ovveiieieeeciecieeieeeee s | enies . ..106.722 | ..............5,336,085 | .............. 5,000,000 4,995,471 | oo | e AT | i e 223600 | 3.628 06/05/2019. | 07/15/2025.
00206R KA 9 [ ATET INC ST N | ceneens . ...104.164 825,000 769,798 | ..ocvovcvereriinriens | ervcrnieeneen T i e | 0000 3.650 [ oo 4.041 03/19/2021. | 06/01/2051.
00206R  KE 1 [AT&TINC SINL..o.ovooiiiiiieciiciiesiesieees s | enies 1| 2B FE i | 320,243 | L 98.302 375,000 329,849 [ ..o | eererinnnnnnnenB07 [ e | 00000:3.300 | e 3.991 03/19/2021. | 02/01/2052.
00206R  KH 4 | AT&T Inc Sr Nt weveee | o [ 1| 2B FE s | i 1,407,045 .. 96.918 A 453 769 1412756 | e | e BT | | | 0000 2.250 [ 2.920 03/19/2021. | 02/01/2032.
00206R  LJ 9 [ATATINC SINL.wu.voeiiieieeecieciiesieeieeess s | enies . ...100.700 11,485,324 1,364,150 [ ..o | e 99 [ e | 2000.3.550 | 3.954 09/09/2021. | 09/15/2055.
00287Y  AQ 2 [ADBVIE INC SFNE......ieeieiieiee i | s ...106.289 5,314,435 4,996,698 revrnreniennins [ [ 2003.600 [ 3.621 05/05/2015. | 05/14/2025.
00287Y  AY 5 [ADDVIE INC ST N ... esss st ssssssnssnas | eeees . ...105.817 | . 5,290,850 5,075,362 | ..oooevererercerininens | e (15,995) | ..o | cererreneiieneiienens [ 2000:3.200 | i 2.831 08/24/2016. | 05/14/2026.
00287Y  CX 5 | AbBVIE INC SFNE.....ocviiieiieicese e | s . ...106.661 | ..o 7,466,291 6,998,230 561 | oo | e | 2003800 | i 3.807 11/19/2020. | 03/15/2025.
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009158  BC 9 | Air Prods & Chems INC S NE..........oovvveirvireieinieiseeieeeiieeeiseseisessiseneees | v ...100.694 1,762,149 ..1,750,000 1,747,990 IV I 2.050 |...... 2.065 |MN......| woorvrns 4584 | ... 35,875 | 04/27/2020. | 05/15/2030.
01400E  AB 9 [Alcon Finance Corp SrNL.......cc.eveuervmrereriirimsirieriersieesessseessessessessssensns | cveens ...104.851 ..3,445,000 3,683,224 B 3.000 |...... 1.999 [MS....| oo 28,134 | ... 103,350 |02/16/2021. | 09/23/2029.
01400E  AC 7 [Alcon Finance Corp SrNL........covuucivniiiciiiisriscisisseiesississiesiesssssees | cviens ..112.334 750,000 782,952 | ..ecvocvireiicniens | vnrieriennea(835) | o e 0000 3.800 [ e 3.547 14,250 | 03/26/2021. | 09/23/2049.
01400E  AD 5 |Alcon Finance Corp Sr Nt ...101.197 ..2,680,000 2,820,792 | covoveverereneenvninnens | eereerenenn(15,008) [ oo | e | 200 2.600 | e 1.902 01/15/2021. | 05/27/2030.
015271 AT 6 | Alexandria Real Estate Equity SrNL.........ccoocoiiiviniiiisiinniseciseciseeiiens [ ...103.615 380,000 406,047 | oo [ errreeneene(3,089) | o | e [0 2.750 | i 1.793 01/11/2021. | 12/15/2029.
015271 AV 1 | Alexandria Real Estate Equity St Nt..........ccccoovvviiriiisiiieciiececreceiecciens [ ..1,550,000 1,469,586 | ..o | 289 [ s | 1875 | 2407 04/29/2021. | 02/01/2033.
01882Y  AB 2 |Alliant Energy Finance St Nt ... | s . ..1,000,000 990,100 | ..ecvoerverierienniens | e 1,299 | i e | 04250 [ 4.428 10/03/2018. | 06/15/2028.
01882Y AC 0 |Alliant Energy Finance SriNt..........ccccccoovvvimiriinnneiveniiinneisnnvenniisnniisnniens | cveeene | oo | cenerene T [ 2B FE i | 4,642,254 | 96.679 | ............4,495,583 | ... 4,650,000 4,643,812 e | oo [ 214000 1.433 11/19/2020. | 03/15/2026.
019736 AE 7 |Allison Transmission Inc Sr Nt ...103.954 350,000 361,111 (2,889) | ..oocverririiriies | e | 750 | i 3.570 03/15/2021. | 10/01/2027.
02209 AS 2 [Altria Group INC SFNL.......vuuivierierieieesieeresi e | v ...105.566 | ..............5,278,305 | .............. 5,000,000 4,992,782 3,259 | o [ e | 4000 | 4.073 10/28/2013. | 01/31/2024.
023135 AW 6 | Amazon.com INC S NE.......c..uuriiriiiceieceiseseieceisereesesseseisessieneiins [ e ...101.881 ..4,000,000 3,998,899 941 | s | e | 2002400 | e 2.425 06/08/2018. | 02/22/2023.
023135 AZ 9 | Amazon.com INC SFNL.........oiiriiceieceeeeeeseesesssssnnss [ i ...104.694 ..3,000,000 2,996,919 1,108 | s | e [ 202,800 | i 2.841 X 06/08/2018. | 08/22/2024.
023608  AG 7 | AMEren Corp SrNE.......ciuuieriieieiieeieseeesssiss st ssessenees | seniane ...106.586 10,000,000 10,005,668 (1,253) [ oo | e | 0000 3.650 | e 3.635 137,889 | ........ 365,000 | 11/17/2015. | 02/15/2026.
IT) 02361D AP 5 |Ameren lllinois Co Sr Nt ...105.120 12,000,000 12,316,236 (95,386) | ..o | e [ 200 3.250 | i 2.379 .130,000 07/24/2017.| 03/01/2025.
=X (024836 AF 5 | American Campus CMNTYS Sr Nt ...102.344 ..6,054,000 6,223,519 . )| e [ | 002850 [ 2455 [FA...| o 71,891 06/30/2021. | 02/01/2030.
_° 024836  AG 3 | American Campus CMNTYS St Nt.........coooiviiiniiinniiinciisnesnssneisnniis [ o ...110.781 ..4,070,000 4,516,989 (21 509) ...... 2482 (o | e 66,152 07/12/2021.| 01/30/2031.
OO0 024836 AH 1 |American Campus CMNTYS SENL........ooorveccvveersscveenssssseessssssensssssssnes | eovve | oo [ vveensend | 2B FEovrroeie | v 4,996,400 | ..., 98.974 ..5,000,000 4,996,442 | ..o | e 42 | e | e [ 202,250 | i 2261 [ | e 26,250 |... 10/05/2021. | 01/15/2029.
025537 AN 1 | American Electric Power St Nt...........ccccovvinviiinciiinnisnciencienniisnniisnnins [ evcvene [ oo | conneeee ] | 2B FEciiiii | .. 205,288 | ... 98.505 200,000 204,758 (530) | covvevrereereiienns [ e 002,300 | 1.974 [MS......| oo 1,633 | oo 4,600 |01/12/2021. | 03/01/2030.
02665W BH 3 | American Honda Finance Sr Nt.. 103.313 | . .4,132 524 | ooreeri 4,000,000 3,993,992 1,200 | v | e [ 20002.300 | i 2.334 [MS.....| oo 28,622 | ... 92,000 | 09/06/2016. | 09/09/2026.
02666T AC 1 |American Homes 4 Rent SrNL........coovvvrerninnennersnnnneisnsesenssssssnienes | wvveene [ [everinne | 28 FEvviiiis | 100, 24,827,320 | ... 98.39% | v 24,598,525 | ........... 25,000,000 24,834,716 7,396 [ oo | e | 000 2.375 | 2453 | | e 285,330 | .o 07/07/2021. | 07/15/2031.
03027X  BA 7 |American Tower Corp Sr Nt 102.541 .7,690,598 ..7,500,000 7,652,382 | ...ooovvvenriienin [ s (18,096) | ...cvvvvevverrrries | cervereniireneirenins [ 2002900 | e 2.602 [ | e 100,292 | ........ 217,500 | 10/28/2020. | 01/15/2030.
03027X BG4 |American Tower Corp St Nt........cocovvvverivnvererininnennssesssessnseensennne. | wvneene [ [everinne 1| 2.8 FEviviiis | i 1,577,008 ... 94.704 1,515,258 ..1,600,000 1,579,115 2,107 | oo e [ 1875 [ 2.038 |AO..... | woovrrrnne 6,333 | .......... 31,417 | 01/12/2021. | 10/15/2030.
03027X  BM 1 |American Tower Corp SINL.........ccocuuiiiiieiiiicieeeieseieeeeesesieseseseiiens | e ...100.724 .2,014,486 ..2,000,000 1,996,413 273 | e | e [ 202,700 | i 2722 [AO...... | covce 11,400 | ... 29,400 |03/24/2021. | 04/15/2031.
03040W  AK 1 | American Water Cap COrp St Nb.........cvvvevecriieseeeseeseseseieseesssesssessins | evvvens ..105.357 | . 19,993,121 ..9,485,000 9,531,970 TPZ0 KLY T N BUUOONE X '>1) B DO 3.608 |[MS......| oooo.... 121,724 | ... 365,173 | 07/07/2016. | 03/01/2024.
03040W AL 9 |American Water Cap Corp St NE.........cccururerieinerierieneneessenisessseniesineens | eneens ...105.857 | oo 13,232,113 | oo 12,500,000 | ........... 12,613,510 | .oocveeeieciiienns | e (34,252) | ..ovvorererriins | v [ 10, 3.400 | i 3.093 |[MS......| cccoee. 141,667 | ........ 425,000 | 07/12/2016. | 03/01/2025.
03040W  AQ 8 | American Water Cap Corp St NL........ccierieieineseneseeessseeenines | eneee ...105.702 .1,057,023 998,037 34 | s [ [ 20002950 | e 2.988 08/07/2017. | 09/01/2027.
031162 CY 4 | AMGen INC ST NL......ovvcriercneenrieerenenieniseesensssssnssssensssisesssessensses | seeene oo | evverene] | 2A FEuviiiiiis | 2,421,955 | ... 94.034 . 2,422,932 976 | ..o | e [ 2770 | i 2.920 05/19/2021. | 09/01/2053.
032177 AH 0 | Amsted Industries Sr Nt ...104.041 295,804 302,648 (2,526) | c.oovvererenriiriis | e | 2005625 | i 4.634 06/26/2019. | 07/01/2027.
032177 AJ 6 | Amsted Industries Sr Nt ..102.612 | . 1,077,424 | 1,050,000 1,072,006 (1,819) [ oo | e | 004625 | 4.324 03/18/2021. | 05/15/2030.
03522A  AJ 9 |Anheuser-Busch Co/lNbey St NL........ccouuiiereieinieneseseerissiessenens | enene .126.994 | . 3,174,860 | ....ccooeenee 2,500,000 3,072,562 | oo | e (15,428) [ vvvvrerrrreviinns | ervrrerinrisvirsnnnns | 0004900 |, 3.470 10/28/2020. | 02/01/2046.
03524B  AF 3 [Anheuser-Busch INbev Fin S NE.........cccceriieerererieeeennissisenieneneens | cviens .. 121.341 ...703,776 580,000 707,153 (1,937) [ oo | e | e 4625 | 3.229 06/30/2021. | 02/01/2044.
036752 AP 8 |Anthem INC St Nt.....coovvcic s LS... ..102.411 6,400,669 | .............. 6,250,000 6,227,625 1,687 [ v [ v [ 02,550 | 2.594 03/08/2021. | 03/15/2031.
036752 AS 2 |ANthem INC SENL.......ooiiiiieiiccceecee e [ e L A11.479 .3,567,315 3,188,587 168 | ..o | e | 00003.600 | e 3.620 03/08/2021. | 03/15/2051.
03690A AD 8 |Antero Midstream Part/FI St NL..........cc.ovrvervinrrinriinneisniisessisessiienns | e ...103.321 .1,033,214 1,032,081 (BA9) [ oo e | 20005750 | 3.556 09/23/2021. | 03/01/2027.
03690A  AF 3 |Antero Midstream Part/FI Sr Nt ...104.917 .3,276,545 . 3,246,176 (7,262) | ..o | e | 20005750 | i 4.552 10/05/2021. | 01/15/2028.
037735 CZ 8 | Appalachian Pwr Co Sr Nt Ser AA. ...102.294 .3,273,405 ..3,200,000 3,188,585 905 | oo | e | 202700 | i 2.744 03/09/2021. | 04/01/2031.
037833 BZ 2 |APPIE INC ST NL......ooieeeece s [ v ...104.484 ...15,672,645 15,000,000 | ........... 14,979,940 4,076 | ..o | vereireneireneiiens | 0002450 | i 2481 07/28/2016. | 08/04/2026.
037833  CG 3 |ApPIE INC ST NL....oooi e [ i ...104.201 8,336,112 ..8,000,000 7,998,863 492 | e [ [2223.000 | 3.007 02/02/2017. | 02/09/2024.
037833 CM 0 |APPIE INC S NL.......ooiiececee s [ v ...100.022 | . .3,500,784 ..3,500,000 3,499,996 | .....ovvviierienin [ e 37 [ | v | 20002.5000 | e 2.501 02/02/2017. | 02/09/2022.
038522 AQ 1 |Aramark Services INC St NL........ccooooreiireirciccns [ 103493 | 620,959 600,000 606,246 (1,357) | oo | e | 20.5.000 | e 4717 03/06/2020. | 02/01/2028.
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039482 AB 0 |Archer-Daniels-Midland Co St Nt...........cccoviiiiiniinciiniieninriiniesiseienins | e ...108.708 993,422 IV I 3.250 |...... 3.342 |MS......| ..cc........8,486 | ... 32,500 |03/25/2020. | 03/27/2030.
039483  BL 5 |Archer-Daniels-Midland Co S NL...........ccccooiimiiiiriiisiiieneiisseieseisssieens [ o . ...104.291 30,925,467 B 2500 |...... 2.556 [FA......| ........301,389 | ....... 775,000 | 09/20/2016. | 08/11/2026.
04273W  AC 5 | Arrow Electronics INC St N..........coriciiniiciiisscicerecesssienienes [ s ...6,296,699 |...100.930 ..6,310,000 6,296,734 | ....ccvoevviinncnns [ i35 [ [ | 2002950 | 2974 |FA..o| oo 15512 | 11/16/2021. | 02/15/2032.
045054 AJ 2 |Ashtead Capital Inc Sr Sec Nt..... 12,499,471 |...104.241 12,070,000 | ........... 12,375,966 (118,431) | s | e [ 204000 | 2.911 ........482,800 | 01/15/2021. | 05/01/2028.
045054 AL 7 |Ashtead Capital INC SrSEC Ni.........oriverieiriiiiireisreiseeeieseieseiseseisenees [ v 24,637,947 |...106.300 24,385,012 (215,040) | ..o | e [ 24250 | 2.847 [MN......| ........163,356 | ........ 911,370 |09/15/2021. | 11/01/2029.
05454N  AA 7 | Axalta Coat/Dutch HId BV St NL...........cvicieceieceireceeceeesenieseieeenes | e ....51,937 |...104.380 ....51,859 (78) | covveeerieerrrenes [ oo | 8750 | 3596 |JD..oces | v 106 | 1,188 | 11/03/2021. | 06/15/2027.
06050T  JZ 6 |Bank of America NA SUD BK Ni........ccocoviiueriiriiinriiiesiisenieseieseineneins | s 14,419,250 |...136.842 | ............20,526,225 | ............ 15,000,000 | ........... 14,553,956 | .....coooovvinrinciicns | s 17136 [ .o e [ 102.6.000 | 6.312 |AO...... | ........190,000 | ........ 900,000 |04/18/2012. | 10/15/2036.
06051G ~ FH 7 | Bank of America Corp SUD Ni........c.coovuuierererinrineieriiiseiserienssesienis | ceveee ..107.172 12,000,000 | ........... 11,997,312 939 | v | e | 2042000 | i 4209 (FA....| .....175,000 | ........ 504,000 |08/21/2014. | 08/26/2024.
06051G  HC 6 |Bank of America Corp Sr Nt ...102.071 ..4,311,000 4,305,960 2449 | o [ |0 3.004 [ 3.066 <. 129,502 | 05/23/2018. | 12/20/2023.
06051G  HG 7 |Bank of America Corp St MTN.........ccccovumiimimiiinmiieniiscisssissseisssieinnes | v ...109.627 200,000 227,619 (4,225) | ..o | e | 200 3.970 | 1611 [MS.....| 2,558 | o 7,940 | 12/01/2020. | 03/05/2029.
06051G ~ JA 8 | Bank of America Corp Fix to FIt St NE...........coovveuiiviiiciireiieeiseceseceieees [ o ...120.615 ..1,450,000 1,739,803 (3,199) [ oo | e | 004083 | 3.025 (MS......| .........16,610 | .......... 29,602 | 06/30/2021. | 03/20/2051.
06406F  AE 3 [Bank NY C0 INC SINE......ouivrierrirriciieiieeceiseiseeiesiesseeeseesssssseniens | criens ...103.986 19,358,722 ..9,000,000 8,982,815 3462 | oo [ | 02450 [ 2494 (FA...| .....82,075 | ...... 220,500 | 08/09/2016. | 08/17/2026.
06849R  AG 7 |Barrick NA Finance LLC CO Gtd Nt........cc..oovveuereeiriiieriieniseniseseieniis | ceeeens ...136.114 1,578,921 . 1,597,850 (847 [ oo | e | 20025700 | 3.098 [MN......| .........5,694 | .......... 33,060 |06/30/2021. | 05/30/2041.
IT) 07274N AL 7 |Bayer US Finance Il LLC Sr Nt ...111.936 ..3,800,000 4,364,765 (58,543) | ..evvvrerrrrnrries | cerrereeriinerinnenns [ d375 | 1.995 ..140,000 |09/15/2021. | 12/15/2028.
== 075887 BF 5 |Becton Dickinson & CO S NL..........uirveeermererirenereessnesrissssesssssessssesssenes | crevees ...106.333 10,000,000 | ........... 10,046,186 | .....cooonvvererriienns | e (14,610) | .ovverrveriries | v [0 3734 | 3.568 373,400 | 12/16/2014. | 12/15/2024.
_° 084659 AT 8 |Berkshire Hathaway Energy SrNt........cccccoooivviiniiiinciiinciisesiesccenns [ ...108.312 11,000,000 | ........... 10,990,951 2442 | oo [ | 4050 [ 4.077 |AO..... | .........94,050 | ........ 445,500 | 03/08/2021. | 04/15/2025.
O 084659 AV 3 |Berkshire Hathaway ENergy St NE.......oooocevvvosevcoeessecseessscssnesssissnness | vovees ...111.156 ..2,000,000 2,276,704 (8,876) | ..ooovverreriecries | rereirereireniinens | 00003700 | e 1.889 | | 34,122 | 09/15/2021. | 07/15/2030.
084659  AX 9 |Berkshire Hathaway Energy SrNt.........cccccoovvvviinniiinciiinciisisseiesciiennis [ L2244 1224139 | 1,000,000 1,175,449 (2,501) [ oo | e | 04250 | 3292 |AO...... | oceerr 8972 | 21,250 | 04/28/2021. | 10/15/2050.
085770  AA 3 |Berry Global ESCrow COorp 15t LIeN........cc..rvuemriiinriiisieiereeeceiieneiieeseis [ v ...103.545 300,000 308,152 (3,008) [ ..o | weerevieneirereinens | e b875 | 3743 [ | e 8744 | 14,625 | 03/06/2020. | 07/15/2026.
092113 AH 2 [Black Hills COMP St NL.......ocviicireriisiesieieise s sessssieeensssssesenssssnns | cvsenes ..105.158 | ..o 6,151,720 | ..ccccvnrnnee 5,850,000 5,900,962 (25,334) [ ovvveerrvrririnn | e | 0004250 | 3773 [MN...... | ........21,409 | ........ 248,625 | 06/12/2014. | 11/30/2023.
092113 AM 1 | Black Hills COMp St NE.........ccciuieeiieiieeinciseeisssissesess e esessssssssssenens | seeeene ...104.591 18,050,000 | ........... 18,091,653 (7,542) | oo | v | 000032150 | 3100 [ | e 262,176 | ........ 568,575 | 09/06/2016. | 01/15/2027.
092113 AT 6 |Black Hills Corp St Nt........c.coccunrievriniiveriieniniinniienisessenienissessssiesnsnenens | svvene oo [ evvveinen T [ 2AFE s | i 2,472,416 | .. 99.464 ..2,370,000 2,463,489 (8,927) | cvvveverererirnis | e | 0002500 | e 1976 |JD..coo | v 2,633 | ... 48,375 | 06/30/2021. | 06/15/2030.
09261W  AE 4 |Blackrock DLF IX CLO Ser2020-1 CI B........ccoooumvviinriiiecireneiseceireneirinnns | ceeeens ...100.000 539,561 539,567 [ ..oocveecrireniiienns | cerviererisnnniennies [ e | e | 0000 2.630 | e 2673 [JAJO.. | oo 2,759 | oo 3,601 | 08/04/2021. | 07/21/2030.
09261W  AG 9 |Blackrock DLF IX CLO Ser2021-1 CL C......ccocooinmvvinreiinriiinnissnicssciisnns | e ...100.010 449,559 449,559 | .o [ | | [ 2000 3.630 | 3.686 |JAJO.. | ............ 3AT3 | 6,587 | 06/03/2021. | 07/21/2030.
09261W  AJ 3 |Blackrock DLF IX CLO Ser 2020-1 CID........coovveomveeereriererieneeieneeiennins | ceevens ...100.010 494,342 494342 | e [ e | e |2 4698 | L 4713 [JAJO.. | oo 4464 | ... 10,750 | 04/28/2021. | 07/21/2030.
096630 AD 0 |Boardwalk Pipelings LLC St NL.......cccovvuivriirieierineenssissssiesesssseensnsees | cvvees ..108.386 | .o 5,419,295 | i 5,000,000 4,979,540 5,810 [ oo | erverernnirnnniens | 0004950 |, 5101 |JD.veee | v 11,000 | ........ 247,500 | 11/19/2014. | 12/15/2024.
097023  BK 0 |BOBING CO S NL.....oouiiuieiceieieiieciesieeeeissisessessesssesssssssssessenssnsens | seeeene ...100.754 670,000 663,078 307 [ | e | 200:3.300 | e 3.398 |MS..... | oo 7,370 | oo 11,055 | 04/26/2021. | 03/01/2035.
097023 CJ 2 | B0BING CO ST NL.....ououuiirrriiiriisiiieeisnssisee it ssssssssssssssssssenns | v ...104.698 ..1,000,000 1,027,662 (1158) [ oo | e | 20023.600 | . 3.320 [MN..ooo| v 6,000 | ...cooeee 27,000 |05/24/2021. | 05/01/2034.
097023  CN 3 | B0BING CO ST NL.....coourerurrermerereeesneeesneessseessssesssssssssssssssssssessssssssnnes | sesnee ..101.377 | . . ..5,000,000 5,039,886 (2,564) [ ..o | e | 20002.950 | e 2.836 [FA....| oo 61,458 | ......... 73,750 | 05/24/2021. | 02/01/2030.
097023  CU 7 |BOGING CO S NE......ouiiiiiiciiiirieiiesieiiisiesie e snississesiesinens | orviene L A12.953 | 3,840,409 | ....cccoeene. 3,400,000 3,856,834 | ....covviiciiiiiiens [ e (51,277) | ovvereveervcerinns [ eversriesicniinens [ 10.5.040 | ... 2.269 |MN.....[ .ccooee. 28,560 | ........ 108,360 |05/24/2021. | 05/01/2027.
097023  CW 3 | B0BING CO SINL.....coouurerurrermerereeesseeesneessseessssesssssssssssssssssssessssssssnnes | sesnee ..135.774 ...909,683 670,000 862,532 (2,502) | cvooeverevereerenns | eevrerireeirsernsiens | 2005805 | i 4.070 [MN.....| oo 6,482 | ........ 38,894 | 04/27/2021. 05/01/2050.
097023 CY 9 |B0BING CO ST NL......oouiierriirriiiriiiesiiinesiessies s | cviies ...116.801 4,216,520 | ...ccooeuve. 3,610,000 4,197,335 | ..o [ e (40,072) | ..o [ [ 205,150 |, 2.879 |MN......| oo 30,986 | ........ 161,710 | 06/30/2021. | 05/01/2030.
100743  AK 9 | Boston Gas Company SrNL.........cc.cerereremrieerenissiserssessessseesesissnses | eeens ...104.168 11,562,513 ..1,500,000 1,499,157 136 | oo | e | 0000 3.150 | i 3161 |FAL.o| v 19,688 | .......... 47,250 |07/31/2017. | 08/01/2027.
10112R AX 2 |Boston Properties LP SrNE.........oovveriiriiieeniesess i | s ...107.208 ..5,000,000 4,993,429 1,465 | .o [ v [0.3.650 | 3.685 |FA......| v 76,042 | ........ 182,500 |01/08/2016. | 02/01/2026.
10112R - AY 0 |BoSton Properties LP ST NE........crverreerreeeeeseesnseeesssessessssessssnesnns | oeeees ...104.194 10,500,000 | ........... 10,461,544 TA468 | oo [ e | 02750 [ 2.833 [AO...... | coov 72,188 | ........ 288,750 |08/08/2016. | 10/01/2026.
10373Q  AB 6 |BP Cap Mkts America Sr Nt. ...107.842 2,000,000 | .overmrrerenriinniins [ e | e | s | 3.796 | 3.796 75,920 | 09/18/2018. | 09/21/2025.
10373Q  AC 4 |BP Cap Mkts America St Nb...........coocureiceiiciseeeeeeieceseceseseeiesenens | s ..111.104 . 1,250,000 coererrneennnnenes | e [ 2003937 | 3.937 49,213 | 09/18/2018. | 09/21/2028.
10373Q  BL 3 |BP Cap Mkts AMeriCa St NE...........oviveeiiiieiieeiieeeiieesieeesiesesieessiesenens | s ..110.418 12,241,494 2,269,698 | ...ocvverinciinninnns | i (13,687) | ..o [ [200.3.633 | 2.029 36,875 | 06/30/2021. | 04/06/2030.
110122 CW 6 |Bristol-Myers SQUIbb CO SINL........covvuueiiierierieeeesseie e | reeens ...101.734 7,121,394 6,997,357 4140 | | s | 20003.250 | 3.312 |FAL| e 85,944 | ... 227,500 |07/17/2020. | 08/15/2022.
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11134L  AF 6 |Broadcom Crp/ Caymn Fi Sr Nt ...104.661 19,419,454 ..9,000,000 8,997,101 1,292 |.. IV I 3.625 |..... 3.642 | | v 150,438 | ........ 235,625 |02/21/2018. | 01/15/2024.
11135F  AS 0 |Broadcom Inc Sr Nt ...112.870 ..1,450,000 1,649,115 (7,960) | .. B 4.300 |...... 2797 [MN......| v 7,967 06/30/2021. | 11/15/2032.
1M135F  BE 0 |Broadcom INC St Nt......coveiveririeerieeniiseeissnsisesiisesissnsssnssssssnneees | evnvns | oo [ evevnenens 1| 2.0 FEvviiii | 000,299,229 1. 98.442 300,000 299,329 [ ..o | e 100 | i e 0001950 [ 1.989 01/04/2021. | 02/15/2028.
11135F  BH 3 | Broadcom INC SrNL......ovvecvieriecieciesiesvesssesssessssssssssssssesssssssssssssnssns | soennen | oo | consverins?| 2.8 FEvvevins | 499,020 | ... 97.905 500,000 499,108 | ..o [ eerreriiiennni88 | s | e [ 200 2.450 | L 2472 01/04/2021. | 02/15/2031.
11135F  BK 6 |Broadcom Inc Sr Nt ...104.501 | .............5,378,687 | .............. 5,147,000 5,305,414 | .ooooovvvierinenin [ e (2481) | s | s [0 3419 | 3.088 10/14/2021. | 04/15/2033.
12189L AR 2 |Burlington Northern Santa Fe Nt ...105.393 ..3,750,000 3,783,205 | ..o [ e (14,007) | s | e [0 3.750 | i 3.338 |AO...... | ..........35,156 | ........ 140,625 | 05/14/2014. | 04/01/2024.
12189L AT 8 |Burlington Northern Santa Fe Sr Nt. ...105.538 13,000,000 12,991,133 | oo | 3129 | | e | 203400 | 3.427 |MS......| ... 147,333 | ....... 442,000 | 08/11/2014.| 09/01/2024.
124857 AR 4 | CBS Corp Sr Nt ..104.385 | ............ 7,828,905 | .............. 7,500,000 7,435,729 | oo [ e 11,820 | s | e 202,900 | i 3.085 | J...cco. | ... 100,202 | ........ 217,500 | 07/06/2016. | 01/15/2027.
1248EP  BR 3 |CCO Holdings LLC SrNt.... ...103.146 750,000 750,000 [ ..o | e | e | e | 00008.500 [ 5.500 41,250 | 03/12/2020. | 05/01/2026.
1248EP  CN 1 |CCO Holdings LLC SrNt.... ...103.067 1,670,744 | ............. 1,524,000 1,566,262 (7,270) | vooovvveeeenn(3,726) | oo [ e | 24500 [ 3.976 34,290 |05/13/2021. | 05/01/2032.
125136 BH 1 |CDW LLC Sr Nt ...102.577 1,487,372 1,450,000 [ ..o | cevviereeieeniienenes [ e | veneesenesenesnens | 00 3:206 | i 3.276 [JD.ccoo. | coereren3,959 | s 11/23/2021. | 12/01/2028.
12527G  AC 7 |CF Industries Inc Nt ...103.077 3,778,795 3,665,449 | .....coovviiriienni [ e 3T4 | s | s [ 203,450 | 3.461 | D.......| ........10,540 | ........ 126,477 | 05/20/2013. | 06/01/2023.
125523  BX 7 |Cigna Corp Sr Nt ...105.074 5,253,690 4,990,041 | oo | e 3,817 | i e 2023500 [ 3.586 [JD..ccoo. | v 7,778 | 175,000 | 07/14/2020. | 06/15/2024.
125523  CL 2 |Cigna Corp Sr Nt ...100.811 2,520,283 2,599,186 | ....cverevcernnnns | e (11,852) [ o | e | 0002400 | e 1.861 60,000 | 10/28/2020. | 03/15/2030.
125523 CM 0 | Cigna Corp Sr Nt ...100.544 19,526,516 9,464,868 | ......oovveverineri [ 889 | s | e [0 2,375 | 2.388 120,017 | 03/01/2021. | 03/15/2031.
125523 CQ 1 |Cigna Corp Sr Nt ...105.475 .3,311,928 3,126,782 | oo [ i 246 | s | s [ 203,400 | L 3423 |[MS.....| ......31435 | ... 56,939 |03/02/2021. | 03/15/2051.
125896  BP 4 | CMS Energy Corp Sr Nt ...106.628 .3,198,837 3,075,382 | ..o [ erreenend(18,180) | o | e [ 202.3.600 | v 2.909 [MN.....| .........13,800 | ........ 108,000 |06/22/2016. | 11/15/2025.
125896 BQ 2 | CMS Energy Corp Sr Nt ...104.395 4,175,808 4,018,073 | .o | veneieeenne3,827) | v [ | 20.3.000 | 2.889 [MN.....| .........15,333 | ....... 120,000 |06/22/2016. | 05/15/2026.
126307 AS 6 | CSC Holdings Inc Sr Nt. ...103.364 | . 2,832,160 | ... ..2,740,000 | ............. 2,832,160 | ..ccovvonec (36,716) | ..ovveeee(49,162) | oo [ e | 8375 [ 3.375 [FA....| ........61,365 | ....... 147,275 | 10/16/2020. | 02/01/2028.
126307 BD 8 | CSC Holdings INC SINE.......ccvvvirvirireriiserersessienseissessssserssnssesenssssssenes | eoneene | oo | eecverinees] | 4.C FEviviiiis | ivviern..5,557,418 | ... 94.566 | ....ccoenne. 5,329,712 | oo 5,636,000 | ....ccoenne 5,329,712 | oo (224,942) | ..vveercee(2,764) | s [ [0 4625 | 4785 |JD..ooo. | 21,722 | 191,290 |09/27/2021. | 12/01/2030.
126307 BF 3 |CSC Holdings INC St Nt........cooevvvrreeeieereerieseseesesesssesssesssessssssessssnsnns | oenenn | oo | cenvveriea?| 3.C FEvvrriis | v 1,474,985 | ... 93.631 | oo 1,410,084 ..1,506,000 1,410,084 (67,174) | ovvveoeeeni,274 | s [ v | :3.375 [ 3.623 [FA....| 19,202 | ... 25,414 |02/18/2021. | 02/15/2031.
126408 HB 2 |CSX Corp SrNt ...105.302 16,000,000 15,996,082 | ..o | e TA2T | s [ 1003400 [ 3410 [FA....[ ......226,667 | ........ 544,000 |07/16/2014. | 08/01/2024.
126408 HQ 9 |CSX Corp Sr Nt ...101.794 870,000 896,287 | ..o | cererreend(1,518) [ i | 20002400 | 1.984 |FA....| oo 7,888 | ... 10,440 | 06/30/2021. | 02/15/2030.
127097 AB 9 |Cabot Oil and Gas Corp Sr Nt ..105.905 | ............2,647,628 | .............. 2,500,000 2,500,000 | .ovoocvererereiininnns [ [ | e | 375 | 4.375 s 9,115 | ... 54,688 | 10/07/2021. | 06/01/2024.
131347  CM 6 | Calpine Corp 1t Lein HY Nt......ccoooooiiiiiiiicireceseceseceeceeceseceees ...103.350 | ..............3,378,512 | .o 3,269,000 3,357,507 | oo [ evreeneed(17,975) | s | e [ 208500 | i 3.699 |FA....| oo 55,573 | ccovvvenae 73,553 | 03/15/2021. | 02/15/2028.
134429  BJ 7 | Campbell Soup Co St Nt........ovvrvirrrrerirerierisnienninerivenienisnisessisessinssnes | evennee | oo | cvererenens 1| 2.8 FEvviiins | i 738,621 | 99.520 730,000 73871 [ e | e (850) | o e | 00002375 [ 2.223 |AO...... | oovvvenns 3,227 | v 8,669 | 06/30/2021. | 04/24/2030.
14040H BJ 3 |Capital One Financial Corp Sub Nt ..108.778 | .............5,438,885 | .............. 5,000,000 4,999,827 | oo | AT | [ 004200 | 4201 [AO...... | coove 36,167 | ........ 210,000 | 10/26/2015. | 10/29/2025.
14040H BK 0 |Capital One Financial Corp Sr Nt.... ..107.148 ..6,425,000 6,413,504 | ....cooervrirninnns [ v 2,261 [ [ e | 2003750 | 3793 (Wi | 102,398 | ........ 240,938 |07/25/2016. | 07/28/2026.
140420 NB 2 |Capital One Bank USA NA Sub Nt.. ...102.746 | . 13,000,000 13,026,942 | ..o | eereeeennn(23,230) [ e [ e |20 3.375 | 3.185 |FA..ooo| v 165,750 | ........ 438,750 | 06/16/2016. | 02/15/2023.
141781 BM 5 | Cargill INC St NE......ooviiiiicencscescssesnseensnsesensssissssnsssssssennns | oonene | oo | eeeverenees ] | 1F FEvviiiins | 006,017,190 | ... 99.208 | ...ocovvuee. 5,952,474 | .............. 6,000,000 6,014,457 | ...ooovvivcinicinns [ e (1,531) [ s s [0 2125 | 2.092 127,500 | 04/20/2020. | 04/23/2030.
14448C  AQ 7 |Carrier Global Corp Sr Nt ...102.277 19,716,306 9,693,598 | ..o [ erreerene(22,062) | s | e [0 2.722 | 2433 258,590 |01/12/2021. | 02/15/2030.
14448C AR 5 |Carrier Global Corp Sr Nt ...104.632 .1,046,319 1,011,365 | oo | e 806) | o e | 0003377 [ 3.292 |AO...... | cooveeern 8,067 | o 16,885 | 04/22/2021. | 04/05/2040.
14879E  AH 1 |Catalent Pharma Solution SrNt..........c.coovvrimivieneiinneiiisicnerereneereneeienns [evevene [ oo | cveneeeen ] [AAFE i | i 1,473,113 | L 98.640 11,509,198 TAT8,085 | ..o | oo 9T | e | 20030125 [ 3.671 |FA...| o 18,062 | e 22,977 |03/18/2021. | 02/15/2029.
156700 BD 7 |Lumen Technologies INC St NL........ccccevvrveervennrrnnrrnenriinnnsinnneissneinnnnes. | eevvne | oo [ eveveenensT{ 3.0 FEviiiii | v 1,313,130 . 96.981 .1,268,517 1,268,517 (43,382) | ..ocvvverrnc(1,231) [ v e [ 1004500 |, 4.363 | Jdcees | 27,141 | 37,278 |03/15/2021. | 01/15/2029.
159864 AG 2 |Charles River Laboratories Sr Nt ...101.508 11,932,703 . 1,904,000 [ ..o | cevrienniieenniiennnes [ e | veressenesieneniens | 00 3:790 | e 3.750 |[MS......| ccc....21,023 | oo 34,113 | 03/08/2021. | 03/15/2029.
159864 AJ 6 |Charles River Laboratories Sr Nt ...102.433 11,935,980 ..1,890,000 1,891,199 . cevvmnnninnsinnnns [ 24000 | 3.990 36,120 |03/18/2021. | 03/15/2031.
161175  BK 9 | Charter Comm Opt 1st Lien... ...109.475 ...18,610,665 17,000,000 17,680,404 | ... | e (101,248) | ..o | e [ 24200 | i 3.451 714,000 | 10/18/2019. | 03/15/2028.
161175 BR 4 |Charter Comm Opt 1st Lien... ...115.039 5,406,852 ..4,700,000 5,133,052 | ..oocveririiniicnnis [ i (53,644) | ..o [ 105,050 | 3.551 237,350 | 10/22/2019. | 03/30/2029.
166756 AP 1 | Chevron Corp Sr Nt ...107.287 | . 5,364,355 | ... ..5,000,000 4,995,174 1,735 | s | e [ 200.3.900 | e 3.936 195,000 |01/06/2021. | 11/15/2024.
171484  AE 8 | Churchhill Downs Inc St Nt . 104.047 | s 5,209,613 | ..cccoovuven. 5,007,000 5,145,406 (24,322) | oo [ e [ 750 | 4.002 118,916 | 03/10/2021. | 01/15/2028.
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171484 AG 3 | Churchhill DOWNS INC ST NE.........oivueriiririinriieseseeiseieseessisssiens | cevvens ...103.877 .T42,722 715,000 737,814 | oo | v (10,255) O I 5.500 |...... 3.587 |AO...... | ccoveeer9,831 | 39,325 |03/04/2021. | 04/01/2027.
172967  HD 6 | CItIGroup INC ST NL......oouorerecrerecerreeseeessenssssesssessseesssessssessssssssssnsnas | sveeens ...105.408 9,486,684 | ............. 9,000,000 8,995,632 2,283 |.. B 3.875 |...... 3.903 |AO...... | ..........63,938 | ........ 348,750 | 10/21/2013. | 10/25/2023.
172967  HS 3 | CItIGroup INC ST NL......oouevierieiiieiecies s | ceevens ...130.860 2,617,192 ..2,000,000 2,685,308 (20,864) | ...vvoorvvereies | e [ 2005.300 | i 3.152 |MN......| ......... 16,194 | ... 106,000 |09/21/2020. | 05/06/2044.
172967 KU 4 | Citigroup Inc Sub Nt... ...109.989 .2,166,779 2,229,169 (3B,611) [ ovververererernnes [ e [ 125 [ 1.978 |JJ....... 81,263 | 10/26/2020. | 07/25/2028.
172967 LV 1 | GIIGroup INC ST NL.......ouuviiiciiiceiiceiercereeseeseeseeseseseisssieneinas | ceeeens ...100.132 14,005,280 4,000,000 [ .ovoouvermriirniiies | e | e | e | 3142 | 3.142 [JJ....... 125,680 |01/17/2018. | 01/24/2023.
172967 MY 4 | Citigroup INC Sr Nt FiX t0 FIOAL..........ooveeereveeeeresereeseseeeeseseseesssessseneies | ereveee ...100.699 11,460,130 1,481,407 (1AT9) [ oo | s | 0000 2.561 | 2.302 (MN....| .ccc.....6,189 | ... 18,258 | 06/30/2021. | 05/01/2032.
17308C  C5 3 |Citigroup FUNdiNG INC ST NL..........vuoiieiiriiieceieeseeeeeseeneienies | s ...104.005 .2,080,098 2,015,066 (1,891) [ oo | e | 0000 2.976 | e 2.868 |MN......| .c.cec.....9,259 | oo 59,520 |03/13/2020. | 11/05/2030.
174610  AJ 4 | Citizens Financial Group SUb Ni..........coccverimrierireeeneinererieseeesseeiens | veens ...107.701 4,308,052 4,016,117 (4,083) [ ..ooovvvcrieniis | v | 004350 | 4.228 (FA...... 174,000 | 12/17/2015. | 08/01/2025.
184496 AN 7 |Clean Harbors Inc Sr Nt.. ...103.288 7,261,132 7,052,209 (8,077) [ oo | e | e b875 | 4741 | ... ..342,713 | 06/19/2019. | 07/15/2027.
184496 AP 2 |Clean Harbors INC Sr L. | e ...106.110 3,793,546 1421 | s | e [205.125 | L 5.182 | JJ....... 195,109 | 03/12/2020. | 07/15/2029.
20030N  BW 0 [ COMCaSt COMP ST NL.....ucvuuirrriueircrieeiieeseesseise i esessesisesees | eeens ...103.438 9,998,114 348 | s | e [ 20002.350 | i 2.354 [ | e 108,361 | ........ 235,000 |07/12/2016. | 01/15/2027.
20030N  BY 6 | COMCaSt COM ST NL.......currermrrermreermereinresnnesssersssnesssesssssssssesssssnsssnnes | aveeens ...107.533 10,750,000 | ........... TAT9,017 | s | e (78,291) | .o | cerevieneiisniiiennns [ 20.3.300 | e 2460 [FA....| .o 147,813 | ........ 354,750 | 10/15/2019. | 02/01/2027.
20030N  CM 1 [ COMCASt COMP ST NL....cucvuuirriiaeinerieeiieeseesssise s esessesisenens | reeens ...128.267 ..1,450,000 1,886,699 (5,363) [ c.oovvverrerirrenes | vererireneireneinens | o700 | 3.030 34,075 |06/30/2021. | 10/15/2048.
IT] 20030N DM 0 | Comcast COrp St NE......cccoovvrrrsssivrrssssnnrnssssnrnsssssnsssssssnssssssmnsnsssss | s | o | evvsssnn ] [ TG FE it | i 5,424,213 | 97.904 ..5,400,000 5,419,461 (3,842) | ..o v | 00001950 | 1.902 77,025 | 06/30/2021. | 01/15/2031.
= 20268  AA 1 [ CommONSPirit HEAIN Ni..........ceuurvieireriiireereieieesreisisenssessessesseesssneens | v ...103.336 10,000,000 | ........... 10,000,000 | ..oocvevmrverrrirenns | eevvirereiinnniineeies | e | e | 002760 | e 2.760 276,000 | 08/07/2019. | 10/01/2024.
_° 202795  JK 7 | Commonwealth Edison Co 15t Mtg Bd..........ccccoouimviiemeiiinciiinriciiniiisiinns [ ...105.941 ..4,000,000 3,993,419 1,060 | .o | e [ 202,950 | i 2982 [FA....| ......44578 | ... 118,000 |08/16/2017. | 08/15/2027.
OO 205887 CD 2 |ConAgra Foods Inc Sr Nt ...126.815 3,117,790 | oo [ s (19,343) | ..o | cereeveneiseciinenes [ 205,300 | v 3481 [MN....| .......22,481 | ........ 134,885 | 04/27/2021. | 11/01/2038.
205887 CE 0 | ConAgra Foods Inc Sr Nt ...135.543 . 4,180,444 (26,126) | ...vvooverrrenirnns [ e [ 005400 |, 3.182 |MN......| ..........27,000 | ........ 162,000 |01/26/2021. | 11/01/2048.
21036P BF 4 |Constellation Brands Inc Sr Nt ...102.624 | . 5,084,008 | .... N 5,093,680 (9,749) | coovvveneeierns | e | 2002875 | e 2487 [MN.....| ........23,738 | ........ 121,584 | 06/30/2021. | 05/01/2030.
212015 AN 1 |Continental ResoUrces INC SINE.........occriiivrniienneersesesssisnis | crveees .. 104.380 | oo 5,219,020 | ..cccovvnnen. 5,000,000 4,995,160 1,878 | v v [0 3.800 [ 3.842 [JD.......| ... 15,833 | ....... 190,000 |09/08/2014. | 06/01/2024.
22003B AL 0 |Corporate Office Prop LP S&NL......c..ovuueereeeiieiierineisneeiseiseissenissesseenns | ceieees ...101.057 .2,203,034 ..2,180,000 2,181,456 (B43) | covveererereiienns [ e | 2002250 | 2233 (MS......| ... 14,443 | ... 48,778 |09/11/2020. | 03/15/2026.
220038 AM 8 |Corporate Office Prop LP St NL.......coocvevrreerrinsnriinenrinenrinnneinssnsissniinnnnes | veenne | oo | ververneen [ 2.8 FEuviiviis | 09,430,515 ... 99.595 .9,461,506 | ... ..9,500,000 9,435,576 5,062 | oo | e | 002,750 [ e 2.834 |AO...... | ........55,153 | ........ 155,299 | 03/04/2021. | 04/15/2031.
224044  CL 9 | Cox Communications INC St NL...........cccocuervimreririrnirnneireceeveneireneissneies [ evivene [ oo | cveneeeen] | 2B FEiiiiii | i 7,677,025 | L. 94.101 7,198,704 | .............. 7,650,000 7,584,142 6,703 | ..o | e | 000 1.800 | i 1.907 |AO...... | ........34,425 | ... 143,055 |01/12/2021. | 10/01/2030.
224044 CN 5 | Cox Communications Inc Sr Nt... ...100.153 | .. ..731,113 730,000 743,229 (626) | .ovveovvverrienns [ e | 200:2.600 | 2.380 [JD.cooos | oo 844 | 10,175 | 06/30/2021. | 06/15/2031.
22550L 2B 6 |Credit Suisse New YOk SrNL........ccooouiriiiiriiieriieriiecisecesecessseeenins [ v ...100.600 | ......cccco... 1,006,004 | .....c..cccce. 1,000,000 999,995 | ..o | e 20 | oo | e [ 2000.2.800 | e 2.802 [AO...... | e 8,378 | oo 28,000 | 04/06/2020. | 04/08/2022.
22819K  AB 6 [Crown Amer/ Cap Corp VI SrNt.......cooviviiirieiieesenssssiesieniesines | v ..106.952 | .............2,139,036 | .............. 2,000,000 2,001,927 (A07) | v [ [ 4250 | 4.225 |MS......| ......... 21,486 | ......... 85,000 |08/21/2017. | 09/30/2026.
22822V AL 5 [Crown Castle Intl COMp SINE........cverrereririierieniesiseessseissiessessseessennns | criens ...111.686 870,000 996,054 (8,448) | ..o | e | 0004300 | 2.031 [FA...| 14133 | L 18,705 | 06/30/2021. | 02/15/2029.
22822V AN 1 [ Crown Castle Intl Corp St NE......c.ovuivireeireese s | e 104110 | 8,871,227 | e 6,600,000 7,102,316 | oo [ e (59,891) [ .ovevevevrrirrinns [ [0 3.100 |, 2.018 |MN......| ........26,143 | ........ 204,600 |01/12/2021. | 11/15/2029.
22822V AQ 4 |Crown Castle Intl COrp SFNE.........ovvveciiiciecceeeeceeceeeceieceienenins | s .113.292 500,000 592,673 (2,038) [ ..o | vererireneireneiiens | 4150 | 3.149 | | 010,375 | 20,750 | 12/07/2020. | 07/01/2050.
22966R  AE 6 | Cubesmart LP SrNL......cc.cocviiiiiiniinniienierisinssiesesiesssssiesiinnns | s L A13.454 | 987,048 870,000 990,760 (8,043) | c.ooverreririis | e | 375 | i 2.189 379 | e 19,031 | 06/30/2021. | 02/15/2029.
232820 AJ 9 | Cytec IndS INC SENL.......o.oiiiiiiceiceceececeisesi s [ v ...102.147 .5,107,340 ..5,000,000 4,994,988 3,865 | oo | e | 0000 3.500 [ e 3.583 |AO...... | coovvreen: 43,750 | ........ 175,000 |02/26/2013. | 04/01/2023.
232820 AK 6 |Cytec Inds Inc Sr Nt... s | o ..105.737 7,137,227 ..6,750,000 6,763,842 (3,822) [ oo | e | 0000 3.950 | e 3.884 |MN......| ccoouuee 44438 | ... 266,625 | 11/07/2014. | 05/01/2025.
23311V AD 9 |DCP Midstream Operating St Nt...........c.cooovueriuirieiireieneiseceeseseieneiiens | oeeees ...102.515 5,125,725 ..5,000,000 4,935,657 50,778 | oveoevveererienes [ e | 00:3.875 | 4.993 (MS.....| oo 57,049 | ...... 193,750 | 09/26/2013. | 03/15/2023.
233851  BJ 2 | Daimler Fin NA LLC St Nt.....oiviiiiiereieeienisseissseseessssesissessins | v ...104.740 .7,855,530 ..7,500,000 7,479,017 7,648 | oo | e | 0000 3.250 [ e 3.364 |FA....| e 101,563 | ........ 243,750 |07/24/2014. | 08/01/2024.
24715@ AS 3 | Deloitte LLP Del0itte LLP............ccccoorveereeereiieceiereiecesesesesesseseeennes | ceeeens ...103.854 5,192,696 ..5,000,000 5,000,000 | ..o [ e | e | e [ 20000 3.320 | o 3.320 |MN...o.. | e 24,900 | ........ 166,000 | 05/07/2020. | 05/07/2025.
251526 CK 3 | Deutsche Bank AG NY Branch Sr Nt Fix to . ...100.787 .3,5627,552 ..3,500,000 3,500,000 | ..oooveerirriinninnis [ e [ | e | 2003.035 | 3.035 05/25/2021. | 05/28/2032.
251526 CP 2 |Deutsche Bank AG NY Branch SrNon Pref...........cccccoveriiiriiniceiianiiciennns o ...100.034 5,001,705 ..5,000,000 5,000,000 | ..oeouvreremiiieniins [ e | e | e [ 2.311 | 2.311 11/10/2021. | 11/16/2027.
25179M  AX 1 | Devon Energy Corp St NL.......coiiuiiniiiciieiisnsisscsesisssissienns | crvieas 208517 | e | s | e | e | i | s | s | 0092900 | ... | 09/02/2021. | 09/15/2024.
25179M  BC 6 | Devon Energy Corp St NL........c.vieuieeieeiceiieceeieseeieseeeesesiesessseneseens | coie ..108.076 | .............. 9,726,840 | ....ccoeoeene. 9,000,000 9,378,251 e | e [ 205,250 | 1.876 . [ 12/31/2021. | 09/15/2024.
25278X AN 9 |Diamondback Energy INC SrNt.........ccccverrveirrinrrineniseeeeeeiseseiesesienns | s ..106.084 | .............. 2,121,686 | .............. 2,000,000 2,164,884 (5,656) | ..voorvvvrrrriennies | s | 20023.500 | 2.320 09/15/2021. | 12/01/2029.
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25278X AR 0 |Diamondback Energy Inc Sr Nt 4,645,538 |...103.242 ...4,620,000 4,644,574 (964) | covvovvererrrieens [ e 03125 [ 3.055 |MS......| cccve 38,901 | ......c... 72,188 | 06/30/2021. | 03/24/2031.
254687 EH 5 | Disney Walt Co Sr Nt.. 10,755,631 | ...148.620 .10,000,000 ..10,702,911 (26,045) | .. 84,972 .665,000 | 11/26/2019. | 11/15/2037.
25468P DK 9 |Disney Walt Co SrNt.. ...105.790 ...5,000,000 4,991,162 1,986 [ .o [ [22.3.000 |......3.046 | FA.......] .........57,500 | ........ 150,000 |01/05/2016. | 02/13/2026.
25468P DM 5 |Disney Walt Co SrNt.. ...101.416 24,746,940 52,149 | .oooovvrerirerreens v | 00001880 [.....2.083 [Jd.es | 0.0 193,993 | Lo 462,500 | 07/07/2016. | 07/30/2026.
25470D AH 2 |Discovery Communications Sr Nt. ...102.247 4,949,240 38,925 .162,500 | 06/24/2013. | 04/01/2023.
25470D AR 0 |Discovery Communications Sr Nt ...108.701 870,000 963,484 (7,340) [ ..o | verevereiveniiiiens | 20003.950 [ ......2.029 [MS...... | .. 9,641 | i 17,183 | 06/30/2021. | 03/20/2028.
254700 BJ 7 |Discovery Communications Sr Nt ...107.036 ...1,660,000 1,768,828 (7,870 .. 04/29/2021. | 05/15/2030.
25470X AW 5 |Dish DBS Corp Sr Nt ...103.156 2,044,000 2,107,840 (6,644) | ..........(12,313) | . 11/10/2021. | 11/15/2024.
25470X  AY 1 |Dish DBS Corp Sr Nt ...105.543 970,000 1,023,771 (67,534) (4,795) 10/14/2021. | 07/01/2026.
256746 AH 1 |Dollar Tree Inc Sr Nt LT3 870,000 985,767 (8,860) 06/30/2021. | 05/15/2028.
25731V AA 2 |Dominion Energy South 1st Lien ..100.972 | ........... 1,767,008 | ............. 1,750,000 1,748,924 9. 11/18/2021. | 12/01/2031.
25746U BM 0 | Dominion Resources Inc Sr Nt Ser C ...123.690 135,000 176,504 (1,619)] .. 12/14/2020. | 08/01/2041.
25746U  CK 3 | Dominion ReSOUrces INC St NL.........c..orvuriieereiieniiieresereseseseseseniins | ceeeens .1,999,300 |...104.390 2,087,808 ...2,000,000 1,999,656 | ....ccvoomrrieriiienis | e 69 08/04/2016. | 08/15/2026.
25746U DG 1 | Dominion Resources INC SrNtSer C..........coovvvirveinriiinriiinnisccesciieneis | e .3,959,800 |...106.618 4,264,712 ...4,000,000 3,965,861 3,515 03/31/2020. | 04/01/2030.
260543 CG 6 |Dow Chemical CO ST NL........ooirverrienrreinneenneeisnneesneeissnessnnsssnnessnessns | eeovene | oo | cvereeinend | 2B FEuviiiii | v 719,536 |...119.603 | ...cccoovrrnnes 753,498 630,000 717,749 (1,787) 05/20/2021. | 11/15/2042.
26441C  AS 4 |Duke Energy Corp SrNt.........coovviirviirriirciesessessese s | e ..11,963,040 |...103.817 ..12,458,004 112,000,000 | ........... 11,981,685 3,640 |.. 08/09/2016. | 09/01/2026.
26441C  BE 4 |Duke Energy Corp SrNE......c..cooiiiiiuiireiiiceiiiereiisseeiesesiecesiessseesesienssinns | ceeeens 1,788,016 |...106.576 ...1,705,218 | ... ...1,600,000 1,767,236 (20,780) | .. 01/12/2021. | 06/15/2029.
26441Y  AZ 0 |Duke-Weeks Realty LP St N........ccccovvvieriirirerrernnineninnnisenisnineninens | evivene | oo [evvrrienn T 2A FE i | s 3,565,370 |...106.490 | .............. 3,727,164 | ............. 3,500,000 3,531,898 (6,529)] .. 07/01/2016. | 06/30/2026.
26441Y BA 4 |Duke-Weeks Realty LP Sr Nt ....998,480 |...106.836 ....1,068,362 ...1,000,000 999,037 144 12/05/2017. | 12/15/2027.
26441Y BB 2 |Duke-Weeks Realty LP Sr Nt ...989,260 |...111.837 1,118,373 ...1,000,000 992,341 974 |.. 09/04/2018. | 09/15/2028.
26442E  AH 3 |Duke Energy Ohio InC 18t Mtg Bd.........coocvervrenrenernneineinerienineinensneinnens. [ evnene | [evneeveee | T FEiiiis | s 516,015 |..... 98.689 | ...coovvves 493,444 500,000 514,443 (1,572)| .. 01/12/2021. | 06/01/2030.
264420  AA 2 |Duke Energy Progress Inc 1st Mtg Bd... 4,984,750 |...106.163 5,308,130 4,993,901 1,449 08/10/2015. | 08/15/2025.
264420  AB 0 |Duke Energy Progress Inc 1st Mtg Bd... 4,974,650 |...119.954 5,997,680 | ... . 4,977,753 502 |.. 08/10/2015. | 08/15/2045.
268858 AH 3 |EQT Midstream Partners SrNt...........ccccocovonviinnniiinniinnniisnniisnniisnniisnenes | connene | oo | cevvevene T [ 3G FEiiiiiiis | i 1,972,693 |..112.071 | .............. 1,961,241 | oo 1,750,000 1,961,241 (2,345) (9,107) [ oo v | 00008500 |0 3797 (e | i 56,875 | 10/04/2021. | 07/01/2027.
278062 AE 4 |Eaton Corp Sr Nt ...825,608 |...117.944 ...855,090 725,000 823,201 (2,408) | ..o | e | 4150 (103250 [MNLL | 4,931 | i 30,088 |03/31/2021. | 11/02/2042.
278865 AV 2 |Ecolab Inc Sr Nt .8,971,650 |...105.228 9,470,475 | ..ovvernvne 9,000,000 8,985,421 2,786 | .voveveverivines | e | 000 2.700 ].....2.736 [ MN...... | ..........40,500 | ........ 243,000 | 10/13/2016. | 11/01/2026.
28368E AE 6 |Kinder Morgan Inc/DE St Nt.......ccovvevienernerireeeneessninnsrnesinessnseesenssnssnnes | evivene | oo [evsseinnen 1| 2B FE i | s 1,863,585 |...140.849 | ............. 2,112,738 | oo 1,500,000 1,793,336 (21,747) | oo | e [ 1750 .0.5.222 [ . | <..53,604 | Lo 116,250 | 07/20/2018. | 01/15/2032.
29278N  AQ 6 |Energy Transfer Operating LP Sr Nt .1,580,283 | ...106.380 ....1,542,507 ...1,450,000 1,573,522 (6,767) [ covovvvercrrereennes | wverrerecrirnnriiens | 0000 3.750 | 100002581 [MNLc | 6,948 | e 27,188 |06/30/2021. | 05/15/2030.
29364D AR 1 |Entergy Arkansas InC 15t Mtg Bd..........cccccourvuiirerineiiienniieciiecccseceiieceis | e .6,980,260 |...102.389 ..1,167,216 | ... ...7,000,000 6,996,830 2,160 | oo [ e | 00:3.050 [.....3.083 | JD.ies | e 17,792 | 213,500 | 05/22/2013. | 06/01/2023.
29364D AS 9 |Entergy Arkansas INC 15t Mg Bd.........cccoouverivrnererinrncrnnnesensnnesnnnnnens | evvene | oo | veeverenne T | 1F FEwiiiiins | i 23,001,062 |...105.188 | ............. 22,720,586 | ............ 21,600,000 22,064,561 | ...coovveernirierecns | e (184,238) | ...oocvverierienns [ evrrverrerirsrieni | 0003700 [0 2.771 [IDccec | ee...66,600 | ... 799,200 | 12/14/2016. | 06/01/2024.
29364D AU 4 |Entergy Arkansas InC 15t Mtg Bd.........cccccoourvvireeiineeiineiieniieceseceiiecins | e .107.175 | ...........16,850,054 | ........... 15,722,000 | ........... 16,313,772 | oo | e (130,709) | ...vvevveveererires | cerervereiveniiienens | 20.3.500 | ......2.557 | AO...... | .......137,568 | ........ 550,270 | 09/26/2016. | 04/01/2026.
29364W  BH 0 |Entergy Louisiana LLC 1St Lien........cccccocuvevivnrinnicnnivciieniecivnnieiennineins | cvevns | oo | cvvceenen ] [ LF FE i | innnen....886,286 | ... 99.727 870,000 885,661 (625) | covvvorreerriienns [ v | 20000:2.350 [11.0.2.153 | Due | 909 | 15,618 | 06/30/2021. | 06/15/2032.
29366M AC 2 |Entergy Arkansas LLC 18t Mtg Bd..........ccooouiiiioriiinniieriieneseceseceeenes [ o ...106.212 670,000 698,118 (B17) | oo [ e | 20002:3.350 [0..3.133 | IDuies | o998 | 15,899 | 04/27/2021. | 06/15/2052.
29379V AZ 6 |Enterprise Products Operations Ni..........ccc.ceuuriiireiierinrinniiniiinnineiienis | e .1 6,871,410 |...102.420 ...7,000,000 6,981,682 | ....ccoveriinririincns | s 14,673 | .o v [0.3.350 [....3.575 | MS...... | ..........69,047 | ........ 234,500 |06/19/2013. | 03/15/2023.
29379V BH 5 |Enterprise Products Operations SrNt..........ccocoouriiereiinmiennneieniiseciienenes | e L2 11,992,700 |...107.451 ...2,000,000 1,996,822 701 | s | e [0 3.700 3742 |FALLL| 27,956 | oo 74,000 |05/04/2015. | 02/15/2026.
29379V BL 6 |Enterprise Products Operations St Nt...........ccccueeiimiiniiieniinricnnivcrienienis | s 2|2AFE. i | o 3,067,180 |...109.369 | .............. 3,281,067 | oo 3,000,000 3,036,518 (6,703) | ..eoovvvvrrvreneies | e | 00003.950 {3676 [FA......| ... 44,767 | ....... 118,500 |02/02/2017. | 02/15/2027.
294429  AQ 8 |EqUIfax INC SFNL.......ouuiiceecieceeceeceseceeseeseeseeesesesseennes [ e A 2,494,475 | ...103.504 2,587,595 . 2,496,721 1,088 | ..o | cererreneireneiienens [ 2000.2.600 | .....2.647 [IDuci| v 5,417 | 65,000 | 11/15/2019. | 12/01/2024.
30040W  AE 8 |Eversource ENergy SriNt ... | e A 4,496,940 |...106.790 4,805,532 | ... ...4,500,000 4,498,053 287 | o | e | 000.3.300 {......3.308 | Jd.ciir | cvnne 68,475 | e 148,500 |01/03/2018. | 01/15/2028.
30040W AL 2 |Eversource Energy SriNb.......cccomreneenvcenerneeinneineensninensensenssessensssnnes | vneens | oo | evervenensd | 2A FE s | i 3,212,552 |...100.571 | ..o 3,243,408 | .............. 3,225,000 3,213,449 898 | .vveereernrrins | eereennreeinnriineees | 00000 2.550 | ....2.594 [MS...| 24,214 | 42,033 |03/08/2021. | 03/15/2031.
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30231G AW 2 | ExXON MODil COMP SINL.....oouuveerieiiiireiieiiseiseesisssisessisssssssssisesnies | ceevens ..117.265 580,000 690,682 (1,588) IV 4114 |...... 2.984 |MS......| oo 7,954 | ... 11,931 | 06/30/2021. | 03/01/2046.
30231G  BK 7 | Exxon Mobil Corp S NE.......cvueieiiiriiriieiieeieeeenieesenssesssseseeseneons | creeens ..109.862 | ............1,318,339 | ... 1,200,000 1,348,745 (5,083) B 3482 |..... 1.804 09/15/2021. | 03/19/2030.
302508  AQ 9 | FMR COMP B......voouvircviiriiiesiiesiiessi s essssssssssssnens | svines ...137.826 ..2,333,000 2,735,185 | ..oocveviinricnnns [ i (43,952) | ..o [ [l 7570 [ 4.792 08/27/2012. | 06/15/2029.
30251B AE 8 [FMRLLC SrNt.. ...131.085 ..5,000,000 5,105,267 (2772) | oo | v | 20005150 | 4.987 02/13/2013. | 02/01/2043.
313747  BA 4 |Federal Realty Investors Tr St NE..........ociveriieriviieeieeeiseseseseieeeiieenns [ v ...107.391 870,000 951,344 (4,499) [ ..o | v | 20003.500 | e 2.241 06/30/2021. | 06/01/2030.
31428X  BF 2 [FEdeX Comp ST N ... rcerrereeeseeeseeesseeeseesssesssssssssssssssssssssssssnesss | oneees ...107.003 ..3,000,000 2,997,169 B12 | oo [ e 03250 [ 3.274 03/21/2016. | 04/01/2026.
31428X  BS 4 [Fedex Comp SINE. ... eseiesssessseneens | s ..127.922 3,125,200 (8,550) [ .vvoevvvrrrriirnies | e | 0004950 | 3.489 05/25/2021. | 10/17/2048.
31620M BT 2 |Fidelity Natl Info Serv INC St Nt.........cvuuiveirieriericsssereeecesseissines | ceeeene . 1,565,952 733 | e | e [ 2000.2.250 | e 2.320 02/23/2021.| 03/01/2031.
31620M  BU 9 |Fidelity Natl Info Serv Inc Sr Nt ..1,575,000 1,565,761 289 | coeeveeeveciienries | eveereiieeienreeniiens | 00023100 | e 3.141 02/23/2021. | 03/01/2041.
337932 AL 1 |Firstenergy Corp SFNL.......cocooriiiriiiriierisesisseesessssesssesenii [ v ..3,000,000 2,973,504 (25,835) | ..oovverin T2 | oo | v [ 2002.2.650 | oo 2.653 02/18/2020. | 03/01/2030.
33834D AA 2 |Five Comers Funding Trust St Nt.........ccooooriiiuiriiiiiniiicriescseceseceienenes | ceeeens 10,200,000 | ........... 10,877,293 | ..o | e (51,812) | oocvverrevereiies | cerevreneiieciinecens [ 2000.2.850 | i 1.961 09/15/2021. | 05/15/2030.
34107@ AA 7 |Florida Pipeline Holdings, LLC St Nt..........c.ccoovvvimiiiineiiinciiinnicccccienicians | e 10,000,000 | ........... 10,000,000 e | e [ 2000 2.920 | 2.920 07/15/2021. | 08/15/2038.
341081 FK 8 |Florida Pwr & Lt CO 18t Mtg Bd.........criveueiiceiiceiiiceieceeceseceieceiiiens [ v ...104.280 14,000,000 | ........... 14,376,671 | ..o (150,523) | ..o | e [ 2000 3.250 | i 2101 [JD.ccecs | 37,917 | 455,000 | 07/06/2016. | 06/01/2024.
T 341081 FM 4 |Florida Pwr & Lt Co Nt ...106.182 ..5,000,000 5,152,949 | oo [ eeeenn(36,924) | s | s 20030125 | 2.303 ..156,250 | 08/05/2016. | 12/01/2025.
o 341081  FZ 5 |Florida PWr & Lt CO SEC Ni.......cvvuieuririeiieieiieiiesinceisseieesiesiesssnins | aeve ...104.740 10,000,000 9,993,242 | ..o [ e 1,887 | s | e [ 2000.2.850 | i 2.872 03/24/2020. | 04/01/2025.
-_‘ 34488@ AA 6 |Football CIUb Nt........c.oovviiiccsccnis | e ...105.343 ..5,000,000 5,034,570 | coovvivriiniiinni [ s (11,800) | ..ovvvvrrvnries | cemviiemeiisneiiennns [ 200 3.560 | oo 3.267 05/15/2019. | 10/05/2024.
o 345397 BB 9 | FOrd Motor Cr CO SINL.....ccuuieuiecririieiieiseieisesiesesessssiseisenseninnnens | aeeeene ...105.066 ..5,500,000 5,506,443 (B07) | covveeererrrienns [ e | 203625 | 3.610 06/22/2021.| 06/17/2031.
345397  WF 6 | Ford Motor Cr CO SINL.....c..uvuuiieiiniieieririsiiesiessiessesissisessenssneens | seveene ...101.885 . .6,777,000 6,787,679 L(14,450) | s | e [ 4250 | L 4.024 01/28/2014. | 09/20/2022.
35137L  AH 8 | FOX COMP SI L. eseieneens | v 114426 | . 4,577,020 | ... ..4,000,000 4,691,698 (93,885) | ..o | e [ 8709 | L 1.984 10/27/2020. | 01/25/2029.
35137L AL 9 | FOX COMP ST NE...ocvieiiiciiiiiicie s | crviene . A07.946 | e 2,860,574 | ....ccoovvenee 2,650,000 2,945,602 | ....ccoovriieiniiiiiens [ e (32,547) | v [ [1003.500 |, 1.988 01/12/2021. | 04/08/2030.
359694 AB 2 |Fuller HB Co SrNt ...105.346 | ..............2,633,660 | .............. 2,500,000 2,510,319 (1,831) [ oo | e | 00040000 | e 3.907 10/07/2020. | 02/15/2027.
361448 AU 7 |GATX Corp Sr Nt ..127.096 630,000 797,034 (4,219) | coovvvvrererneres [ v [ 0005200 | 3.476 02/22/2021. | 03/15/2044.
369550 BM 9 | General Dynamics COrp St NE........ccociurierieririneiierieseseessenisssissessensenens | seveee . 111.378 ..2,000,000 1,982,126 1,818 | s | oo [ 200 3.625 | i 3.752 03/23/2020. | 04/01/2030.
370334  CL 6 |General Mills INC St Nt........cooiviiiriireccsnsesecensseessnni [ v ...104.404 ..1,740,000 1,843,784 (5,888) | ..ooovvvrrriiineis | e | 0002875 | 2.066 06/30/2021. | 04/15/2030.
37045X  CY 0 |General Motors CO SINL.........c.iuiieieiciiireiieceiecesiesesiesesiesesiesesienes | s . 106.747 | 1,067,472 | 1,000,000 1,058,249 (A121) [ o | e | 20003.600 | 2.802 04/29/2021. | 06/21/2030.
37045X  DE 3 | General Motors Finl CO St NE........ccvvrienrnrnninniierinineersnnerensssssinneens | wvveene [ [evervnne T 28 FEviviiis | v 163,378 | .o 97.275 170,000 163,795 AT | i e [2000.2.350 [ 2.811 04/21/2021.| 01/08/2031.
37045X  DH 6 |General Motors Finl CO SINL..........coueiuiereeieiseierieeeseessniseesensenineens. | cveens 100.104 870,000 884,383 (1,086) [ c.ooovvercerirereies | wvererirereireniirens | 0002400 | e 2.110 06/30/2021. | 04/10/2028.
37045X DL 7 [General Motors Finl Co St NE.........cccoermrnevvnninnnineiierienscnesncsniseiiens | wvvens | [ cvevvenns 1| 2.8 FEvvviiins | i 879,822 | ... 99.758 870,000 879,381 (A41) | oo [ [0 2.700 |, 2.568 06/30/2021. | 06/10/2031.
375558 BM 4 | Gilead ScIENCeS INC ST NL........ouveuivieeieeiieeerieiseseeeieniseese e | sveeene ...105.380 | .............4,215,188 | ............. 4,000,000 3,999,425 102 | oo | v | 20002.950 | e 2.953 09/15/2016. | 03/01/2027.
37940X  AA 0 [Global Payments INC SrNt........c.oovuiiiiriiieiniieisesnesesecsinnins | e ..102.862 | ..............5,143,075 | .............. 5,000,000 4,999,270 205 | v | e [ 2000 2.650 | i 2.655 08/07/2019. | 02/15/2025.
37940X  AB 8 |Global Payments INC ST NL.........cceurrermreerrrerneeeseessssssseessssssssnessneesns | reeees . 104.227 | ...........4,370,255 | ... 4,193,000 4545116 | oo | e (42,947) | oo | e [ 200.3.200 | i 1.971 01/12/2021. | 08/15/2029.
37940X  AC 6 |Global Payments INC ST NL.........ccouuriiirrirrieeiiesiesseseseiessieneins | s ...115.301 630,000 687,605 (T21) | e [ e | 4150 [ 3.618 05/20/2021. | 08/15/2049.
37940X  AD 4 | Global Payments INC SINL.........ovcurierreerreenreeesneeinseeeseessssssesnsssseesss | reeees ...102.023 . 4,284,525 A(BLAT0) | s | e 202,900 | i 1.969 01/07/2021. | 05/15/2030.
38141G  ES 9 | Goldman Sachs Group INC Sub Nt..........cccouviiiriniiniiiciinciiecssieciienns [ s . 117.949 1,179,492 1,200,674 (B7,750) | e [ [ 205,950 | 1.769 10/28/2020. | 01/15/2027.
38141G XG4 | Goldman Sachs Group INC S NL........c.veuiverieriieneesseseresiesseesseins | eeens ...101.816 2,036,314 2,115,311 (13,530) | e | e [ 2002.2.600 | i 1.809 10/28/2020. | 02/07/2030.
38148Y AA 6 |Goldman Sachs Group INC St Nt........cc.vvuiiiniiniiiciiesncsiseivenenis | s .. 114.567 11,718,499 . 1,764,104 (13.277) | e [ [ 4017 | 2.648 10/28/2020. | 10/31/2038.
382550 BJ 9 | Goodyear Tire & Rubber Co SrNL.........cocorvvereireiereieeeeseceeceees LS... ...109.050 550,000 550,000 ceevrereneesnsines [ e [ 08,250 [ 5.250 03/31/2021. | 04/30/2031.
391164  AF 7 | Great Plains ENergy Sr Lo [ v ...100.837 15,036,000 | ........... 15,170,878 | ..o | s (284,486) | ..o [ e [2005.292 | 3.281 |JD.......| ..........35,365 | ........ 795,705 | 06/09/2017. | 06/15/2022.
40410K  AA 3 [Fuller HB Co SINL.......ouiiciceceeceeseeceesesesesiesesiesessenssienens | ceeeens ...103.011 ..3,050,000 3,087,994 (8,286) | ...oovvereerirceies | wererieneireneiiens | 04250 | 3.892 |AO...... | .........27,365 | ........ 127,825 | 03/12/2021. | 10/15/2028.
404119 BU 2 |HCA Inc High Yield COP........ccoveurivieiireiireiisseiieeesieceiiesssiesesiesesieees | e 2110441 13,252,872 12,000,000 | ........... 12,012,641 (2,153) | oo | e | 4500 | 4477 |FA......| .......204,000 | ........ 540,000 | 08/24/2016. | 02/15/2027.
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404121  AJ 4 [HCAINC SrNt ...116.851 .2,337,022 ..2,000,000 2,015,982 (2,129) | oo | e | s 5.625 |..... 5470 |MS......| e 37,500 | ........ 112,500 |09/10/2018. | 09/01/2028.
40434 AC 9 [HPIncSrNt.....cccoovvennce. ...105.724 .2,643,090 ..2,500,000 2,702,939 (22,208) | ..o | e [ 3.400 |...... 2.309 [JD.coois | oo 3,306 | ..o 85,000 | 11/20/2020. | 06/17/2030.
40434L  AG 0 [HPINCSINL. ..o | eennee | oo | cevvenne T [ 2B FE i | 4,978,650 | ... 98.796 4,939,775 ..5,000,000 4,979,673 1,023 [ [ e [ 0.2.650 | 2.699 [JD.coooe | oo 5,153 | e 66,618 | 06/07/2021. | 06/17/2031.
410345 AL 6 |Hanesbrands Ind Sr Nt ...107.288 11,662,961 ..1,550,000 1,563,383 (2,736) | .. [EPSTOURPORRRRROOOR VPR 1 £ 3N IR 4.653 75,563 | 08/26/2019. | 05/15/2026.
415864 AM 9 |Harsco Corp Sr Nt ...102.060 .2,980,137 ..2,920,000 2,971,328 (1,283) | ..occevned (18,672) | ..evverrvvirrriirns | cervvreneireerineenns [ 205750 | 4.997 167,900 |03/03/2020. | 07/31/2027.
42824C  AX 7 |Hewlett-Packard Co Sr Nt ...131.502 .2,893,033 ..2,200,000 2,953,573 (22,315) | eveveererienrines [ 206,200 | 3123 |AO..cc. | 028,796 | ..o 68,200 | 06/24/2021. | 10/15/2035.
437076 BN 1 [Home Depot Inc Sr Nt. ...103.208 16,192,504 ..6,000,000 5,967,253 6,533 | oo | e | 02,125 | 2.248 |MS......| .......37,542 | ... 127,500 |09/06/2016. | 09/15/2026.
437076  CB 6 |Home Depot Inc Sr Nt ...105.168 5,258,380 ..5,000,000 4,976,436 2,352 | oo | e | 002,700 [ e 2764 |AO...... | .........28,500 | ........ 135,000 | 03/26/2020. | 04/15/2030.
438516 BL 9 [Honeywell International Inc Sr Nt.... ...104.610 3,285,508 12,700,000 | ........... 12,611,634 | oo | e 16,869 | s | e | 2002500 | 2.654 11/10/2016. | 11/01/2026.
438516  BW 5 |Honeywell International Inc Sr Nt.... ..103.217 4,128,664 ..4,000,000 3,995,560 ceevrereneesnsienns [ e [ 002,300 [ 2.344 07/30/2019. | 08/15/2024.
446413 AT 3 |Huntington Ingalls Industries Sr Nt. ...111.508 ...747,102 670,000 749,613 (5,812) [ oo | e | 00042000 | 2.563 04/30/2021. | 05/01/2030.
44891A  BK 2 |Hyundia Capital America Sr Nt ...112.387 1,238,660 | ............ 10,000,000 | ........... 11,388,858 | .....cooorvcriiinnns | e (136,247) | ..o | corerveriicieniiiiennns [ 205,875 | L 1.395 09/02/2021. | 04/07/2025.
44891A  BL 0 |Hyundai Capital America Sr Nt ...125.601 16,280,030 ..5,000,000 6,425,360 | ...ooorvrieeriieniin [ s (82,280) | ..ecvvevevverrerins | cerevireneireceirenens [ 208375 | i 2438 07/08/2021. | 04/08/2030.
44891A  BP 1 |Hyundai Capital AMerica St Nt.........cccccvrrveneernerineniinnnesenssssssssnsnenns | eenvne | oo [evvvennens T 2AFE s | o000 2,927,891 | ... 99.671 ..2,895,000 2,924,443 (3,449) [ ..o | v | 2000 2.375 | 2.182 04/15/2021. | 10/15/2027.
44891A BT 3 |Hyundai Capital AMerica St NL........ccocveverincenniineineieiseseissssssienns | eveves | oo | eevenseiee ] [ 2AFE s | .. 843,811 | L0 96.622 880,000 847,514 3,703 | oo [ e | 01800 [ 2.463 04/06/2021. | 01/10/2028.
457187  AB 8 |Ingredion Inc SrNt........ccooooomviiinriiinriiiriis ...106.193 3,036,208 (T013) [ oo | e | 20003.2000 | 2.926 10/18/2016. | 10/01/2026.
457187  AD 4 |Ingredion INC St Nt........ccoooeiivirriririieciieces ...114.260 1,167,235 (1,009) [ oo | e | 20003.900 | e 3.553 03/29/2021. | 06/01/2050.
458140 BD 1 |Intel Corp SrNt ...104.231 . 3,999,641 135 | e | | 0 2.875 | 2.879 05/08/2017. | 05/11/2024.
458140 BR 0 |Intel Corp SrNt ...113.801 .3,072,630 3,138,438 | ..o [ s (49,209) | ...cvvovrvvierriies | cereereneireceirenens [ 20.3.900 | i 1.714 01/12/2021. | 03/25/2030.
459200 JY 8 |International Bus Machs Corp SrNL..........cvirivmrrneireriirinieseisnsienns ...104.511 12,280,054 | ............11,750,000 | ........... 12,010,942 | ..o [ v, (106,416) | ....oovevvvrrrrienns [ everirerinriceniinens [ 2003.000 | oo 2.035 09/04/2019. | 05/15/2024.
459200 KA 8 |International Bus Machs Corp Sr Nt.... ...108.779 11,305,348 1,338,185 (4,927) | ..o | v | 20023.500 | e 1.823 09/16/2021. | 05/15/2029.
459200 KJ 9 [International Bus Machs Corp St N........ccccceuvevivrinniceniververenvsninniennns | wevens | [ vnvven 1| LG FE it | nei...5,367,681 | ... 97.881 5,187,677 5,361,046 (6,635) [ ..ooovvvrriinnies | e | 000 1.950 | 1.797 01/12/2021. | 05/15/2030.
460599 AE 3 |International Game Tech 1st Lien Nt ...106.084 4,455,528 4,350,779 (26,408) | ...vooocerererrines [ e [2005.250 | 4272 03/16/2021. | 01/15/2029.
460599  AF 0 |International Game Tech Sec Ni........ccc.ccovvviimriiiiriiiiniiereecesce ...102.808 2,878,624 . 2,816,549 (3,538) [ ..ooovverrrriineies | e | 4125 | 3.931 03/16/2021. | 04/15/2026.
465685 AH 8 |ITC Holdings Corp Sr Nt LA31.591 | 375,035 285,000 375,995 (3,000) [ c.ooovverrrireies | e | 20005.300 | 3.200 | | e 7,553 | 15,105 | 12/14/2020. | 07/01/2043.
465685 AJ 4 [ITC Holdings Corp Sr Nt ...104.894 7,342,580 ..7,000,000 7,007,900 (3,027) [ oo | e | 0000 3.850 | e 3.602 |JD..coeo | o 11,356 | e 255,500 | 05/29/2014. | 06/15/2024.
465685 AP 0 |ITC Holdings Corp Sr Nt ...106.141 .3,449,573 ..3,250,000 3,247,447 387 | v | eereeneeeeinnniinnnes [ 20000:3.350 | 3.365 [MN......| v 13912 | i 108,875 | 06/22/2018. | 11/15/2027.
465685 AQ 8 |ITC Holdings Corp Sr Nt ...102.407 .1,484,900 ..1,450,000 1,529,160 (4,403) | cooocverrnricrnis | e | 200 2.950 | e 2.212 |MN......| ............5,585 | .......... 21,388 |06/30/2021. | 05/14/2030.
46625H JY 7 | JPMorgan Chase & Co Sub Nt ...106.442 3,193,272 | ... ..3,000,000 2,995,148 1,680 | e | e [ 20 3.875 | 3.939 |MS......| .........35,844 | ... 116,250 | 09/03/2014. | 09/10/2024.
46625H LL 2 | JPMorgan Chase & Co Sub Nt ..130.915 3,272,868 | ....ccoovvvnee 2,500,000 3,393,520 (26,534) | .oovoevvrerees | cverererieieesienns [ 0004950 | 2.848 |JD....... | ........10,313 | ....... 123,750 | 10/28/2020. | 06/01/2045.
46647P  AJ 5 | JP Morgan Chase & Co Sr Nt ..113.341 11,133,405 1,180,380 (9,388) [ c.oouvverrericries | e | 0000 3.882 | e 2478 [ | 016,930 | o 38,820 | 10/28/2020. | 07/24/2038.
46647P AN 6 | JP Morgan Chase & Co Sr Nt ...116.391 .2,554,780 2,671,352 | oo [ i (12,393) [ ..vovvericeniens [ [0 3.897 |, 2.728 | s | 037,542 | 85,539 | 10/28/2020. | 01/23/2049.
46647P AV 8 | JP Morgan Chase & Co Sr Nt 111754 5,587,705 5,770,366 (110,115) | s | e [ 24208 | i 1710 [ | 192,233 | e 210,150 | 10/29/2020. | 07/23/2029.
46647P  BJ 4 | JP Morgan Chase & Co Sr Nt Fix to Float.............cccoevvimriinrriinrriinrrinns ...115.801 . 5,986,792 (109,818) | .o | e [ 4493 | 1.891 |MS.....| ........80,531 | ...... 224,650 | 10/28/2020. | 03/24/2031.
46647P  BM 7 | JP Morgan Chase & Co Sr Nt - Fix to Floa. ..103.788 | ...........1,037,876 | .............. 1,000,000 1,072,550 (3,059) [ ..ooovvererireies | s |00 3.109 | 2.608 10/30/2020. | 04/22/2041.
46647P BP0 |JP Morgan Chase & Co Fix to FIt Sr Nt.. ...103.566 500,000 535,689 (3,874) | oo | e | 000 2.956 | e 2.024 12/09/2020. | 05/13/2031.
46647P BV 7 |JP Morgan Chase & Co Fix to FIt St Nt..........ccoooovvvveveriiiericvenecveciiieniinns | cevveee | o [T LF FE | o 1,555,391 | .. 95.054 | ..o 1,473,340 | e 1,550,000 1,555,162 (212) | o [ e 02525 | 2.503 , 12/01/2020. | 11/19/2041.
46647P  CE 4 |JP Morgan Chase & Co Sr Nt Fixed to Floa ...107.789 580,000 622,951 (444) | oo [ e | 0.3.328 | 2.949 |AO...... | e 3,700 | e 9,651 | 06/30/2021. | 04/22/2052.
476556 DC 6 |Jersey Central Pwr & Lt Co Sr Nt ..108.464 | ............3,253917 | .cccccvvennes 3,000,000 3,225,505 | oo | e (56,432) | .eovoevrereeeeren | cereereeneeererenens [ 004300 | e 2221 (oo | 59,483 | ... 129,000 |02/21/2020. | 01/15/2026.
476556 DD 4 |Jersey Central Pwr & Lt Co Sr Nt ...101.868 865,000 862,718 | ... | e 88 | oo | e [ 102750 | 2780 [MS.....| oo 7,929 | 5,352 | 06/08/2021. 03/01/2032.
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478375 AG 3 |Johnson Control INtl plE SrNE........ceurveeriereiereieeieeieieesieeeienes | s ...105.237 ..3,600,000 3,579,038 7,829 IV I 3.625 |..... 3.871 130,500 |08/02/2018. | 07/02/2024.
47837R  AA 8 | Johnson Controls Tyco Fire SrNt.........ccccovirviiiriiiiniiiienicenceceeces LS| || 2BFE i | 12,183,997 ... 96.010 12,220,000 | ........... 12,188,362 3,341 |.. I 1.750 |...... 1.782 216,226 | 09/08/2020. | 09/15/2030.
48250N  AC 9 |KFC/Pizza Hut/Taco Bell Sr Nt. ...104.065 ..1,300,000 1,321,862 (5,836) [ ..voovvvvirrreinnies | e | e 4750 | 4.216 |JD.ccooo | oo .5,146 | i 61,750 |03/06/2020. | 06/01/2027.
485170 AR 5 |Kansas City Southern Inds INC S Nt...........cooovviiviiinniiinniiesieneces ...103.530 ..2,120,000 2,127,373 (B,744) | oo | v | 2000.3.850 | 3.656 81,620 | 07/26/2016. | 11/15/2023.
491674 BK 2 |Kentucky Utilities Co 1st Mtg Bd ...105.301 ..2,500,000 2,499,558 109 | oo e 0000 3.300 [ 3.305 |AO...... | ... 20,625 | ... 82,500 |09/21/2015. | 10/01/2025.
49271V AM 2 | Keurig DrPepper INC St NL.......c.evirieeereierieriesiscesseeisesssesieseesessseses | eeens ...104.328 ..3,140,000 3,128,379 185 | o | e | 20003.350 | e 3.370 |[MS......| ..........30,973 | ... 52,595 |03/01/2021. | 03/15/2051.
4932TM 2K 9 [Key Bank NA St NL........iiiiiriieriiesieseieseeseiseseiesssesesessisensinns | s ...106.328 10,000,000 9,991,015 2445 | o [ e 0:3.300 [ 3.328 330,000 |05/27/2015. | 06/01/2025.
49338C  AB 9 |Keyspan Gas East COMP ST NL.........ocuuuireeirierierineeieeiseiesiesiessscessnienes | cevvene ...102.264 . ..7,900,000 7,960,096 | .....oovvvvnniinni [ s (12,097) | ..o | e [ 20 2.742 | 2.566 216,618 | 08/17/2016. | 08/15/2026.
49446R AN 9 |Kimco Realty Corp Sr Nt ...101.810 .2,545,255 ..2,500,000 2,497,769 2,602 | oo [ e | 03400 [ 3.510 85,000 |10/07/2015. | 11/01/2022.
49446R AR 0 | Kimco Realty Corp St NE.........ccuuruuiieeriericeieniseeserisesiesescesssisesienienes | ceveene ...102.768 19,249,147 ..9,000,000 8,985,353 6,484 | ..o [ v | 02,7000 | 2.778 243,000 | 11/01/2016. | 03/01/2024.
49446R AW 9 | Kimco Realty Corp St NE........cvuuieuirciierineitieeineseissesiesesessssisessenienes | aeviene ...101.950 1,478,275 1,494,475 (2,331) [ oo | e | 0000 2.7000 | e 2.301 [AO...cc. | e 9,788 | e 19,575 | 06/30/2021. | 10/01/2030.
494550 AL 0 |Kinder Morgan Energy - LP St Nt.........coooviiriiiiriiiiisscecsesseciienins | e ...140.184 1,626,133 . 1,652,370 (20,605) | ...vevevererreerries [ e [ 7750 [, 2911 [MS....| e 26,471 | 44,950 | 06/30/2021. | 03/15/2032.
494550  BL 9 |Kinder Morgan Energy - LP SFNE.........coooviiiiiiiriieriiereeseseseseseienens | s ...101.344 5,269,909 ..5,200,000 5,208,902 | ..o [ s (10,110) | oovverreriereries | cervvreneireceirecens [ 2000.3.950 | i 3745 (MS......| oo 68,467 | ........ 205,400 |07/28/2014. | 09/01/2022.
T 49803X  AA 1 |Kite Realty Group LP Sr Nt ...106.618 7,058,816 16,000,000 | ........... 16,017,687 (3,369) [ ..ooovvvvrrrriennies | e | 00040000 | 3.974 .160,000 ..640,000 | 09/28/2016. | 10/01/2026.
o 502431  AM 1 | L3Harmis TECh INC ST NL......ovviiriireicieeie i ssisssenes | ceeiane ...112.406 4,485,015 ..3,990,000 4327317 | oo | e (48,934) | ... | e [ 204400 | L 2.902 05/05/2020. | 06/15/2028.
-_‘ 502431 AN 9 |L3Harris Tech InC St Nt........cccocvviiviiiiriiinriisciissnisseisscicsssisnsiisnniinnns [ evvene [ oo | cenneeeen] | 2B FEiii | 2. 2,499,050 | ... 95.444 .2,386,098 ..2,500,000 2,499,177 127 | v | 0002 1.8000 | 1.804 |JJ....... 11/10/2020. | 01/15/2031.
N 50540R  AQ 5 |Laboratory Corp of America St NE............ccovurivereiiireiereieeeeseeeeseeeeieens | ceeeens ...105.625 4,682,862 ..4,433,500 4,748,045 | ..o | e (34,439) | ..o | e [ 2022.3.600 | i 1.053 |FA....... 09/02/2021. | 02/01/2025.
50540R  AS 1 |Laboratory Corp of AMerica St Nt..........cocvureiveniineiieriereseessissrseiienes | s . 122.418 ...7183,476 640,000 739,486 (1,602) [ ..ooovverrieneis | e | e b7000 |, 3.693 |FA....... 05/20/2021. | 02/01/2045.
50540R AT 9 |Laboratory Corp of America St Nb...........ccoverieiireiiireiiiceeseceiseeeiseeeireens | ceeeens ...104.675 | . 3,140,256 | .............. 3,000,000 2,997,267 967 | v | e [ 2000 3.250 | i 3.286 [MS...... 08/15/2017.| 09/01/2024.
50540R AW 2 |Laboratory Corp of AMENCa SrNE.......coovivrirriersierssiseesisssiesisiens | cenee L0475 | e 1,823,066 | .............. 1,750,000 1,746,316 407 | e e [0 2.950 [ 2.980 |JD....... 11/18/2019. | 12/01/2029.
513272 AD 6 |Lamb Weston HLD SrUnsecured Nt.............c..coocuuemiuimrrirnnmiinsiseneirecenes [ e ..102.727 5,136,355 4,998,078 | ..oooeveerriieriiins | rererierniiennienns | cevvvsnenenenenns | e | 8125 [ 4130 [JJ....... 10/20/2021. | 01/31/2030.
529043 AE 1 |Lexington Realty Trust SrNt........ccccovrvrviiviinieinnevenseesessnssseennns | evvven | oo | eevvirnenn [ 2B FE i | viin.4,069,396 | ... 99.711 4,086,173 4,071,551 2,155 [ | |00 2.700 2.784 |MS...... 03/10/2021. | 09/15/2030.
53227)  AC 8 |Life Storage LP SrNL.......ccoocemveeenrceieeeeinneeinneesnnesesnenesssnsessnsessnsssnnsens | wvinnee | oo | cvsneernend | 2B FEuvvviii | 1,149,978 | ... 98.431 1,141,797 1,150,483 505 | ..o | oo [ 2000 2.200 | i 2.304 |AO...... , 06/30/2021. | 10/15/2030.
539830 BH 1 |Lockheed Martin COrp St NL...........ccovvvvumriiirriiireieneseesessesseisneies [ v ..108.414 | . 5,420,710 | .... . 4,987,699 2,781 | oo [ e 2003550 [ 3.616 | | o 81,847 | ........ 177,500 | 11/17/2015. | 01/15/2026.
546676 AW 7 |Louisville Gas & Elec Co 18t Mg Bd...........ccoocourvuerieiirieiinciieciiisniiecins [ i ..105.824 | ..., 1,058,235 | ...ccoovenuce 1,000,000 1,015,434 (3,849) [ c.ooovvererieceis | e | 20003.300 | e 2.863 [AO...... | ccovveres 8,250 | ... 33,000 |02/04/2016. | 10/01/2025.
552953  CF 6 [MGM MIrage SriN.....oooiiiiriiieeiscesssiseiesenssiesesssesess s sssesssssnns | avsees ..107.218 .3,400,939 3,172,000 | ..cvvenene. 3,399,863 | ...ccevvue (41,671) [ evvrnee. (40,751) | .vevverrvierinns [ [0 5.500 |, 3.638 |AO...... | cooves 36,830 | ........ 174,460 | 03/15/2021. | 04/15/2027.
55303X  AF 2 |MGM Growth/MGM Finance SrNL..........coocvureeimeeierieieceeieceeieceiiecenins | coeeeee ...108.301 1,137,155 ..1,050,000 1,075,864 (B,011) [ oo | e | 004500 | 4.019 [J..... 03/18/2021. | 01/15/2028.
55336V AG 5 [MPLXLP SINE...oooiiiiiiccienicriss s siessse s ssesssssessensns | enene ...108.686 4,890,861 ..4,500,000 4,587,042 | ...ooovvviiinis | e (30,240) | ..vevevevrrierinns [ [ 4875 | 4.103 |JD....... 05/22/2018. | 12/01/2024.
55336V AJ 9 [MPLX LP SI N ..ecoiceciceieeeieeeieeesseessesssessssseessssesssssssssssssssssssneses | eeees ...109.446 | . 2,736,148 | ... ..2,500,000 2,578,869 (22,988) | ..vvevvereririrnes [ e [ 4875 | 3.809 |JD....... 02/07/2018. | 06/01/2025.
55336V AK B [MPLXLP SIN ..ot sissse s ssensssessensns | enene 109411 | 8,479,322 | ..ccvvvene. 7,750,000 7,753,749 (765) | v [ e [ 4125 [ 4.113 |MS...... 02/06/2018. | 03/01/2027.
55336V AR 1 [MPLX LP SINL...vooiceeiceiieeesseneieeesseeeseesssseesssseesssssssssssssssssssssssssneses | oeeees ..108.795 | ... 5711738 | 5,250,000 5,240,071 1,383 | s | oo [ 204000 | L 4.035 [MS...... 02/06/2018. | 03/15/2028.
55336V BQ 2 [MPLXLP SINLt...ooiiicieriseniineeiieennissssiseesissssssssssssnssssnssssssssnnnees | coeeene | oo | eenverneen [ 2B FEiiiiiis | i B8T,772 | 99.940 580,000 587,388 (384) | covverrrrerrrinens [ e | 0002650 | 2481 |FA...... 06/30/2021. | 08/15/2030.
55354G  AK 6 [ MSCIING SINE...o.vvurirrirceiciserie et | sreeens ...102.648 ..3,500,000 3,523,700 (2,550) [ coooovverceriieeies | e | 2000 3.625 | 3.502 | MS...... 03/12/2021. | 09/01/2030.
56081# CA 6 |Major League Baseball Tr Sr Sec Nt Ser4...........cccocvvivciiniirciinrinniiniiinens | o ..105.174 ..5,000,000 5,000,000 v [ 2003150 [ 3.150 |JD....... 06/10/2020. | 12/10/2024.
565849  AE 6 |Marathon Oil Corp Ni........ccocouriuiimiiiireiiereiseceieceieseesesesiesessesessenees [ v ...132.612 . 870,000 1,156,805 (6,559) [ ...oovverrrienies | e | 00008800 | i 3.799 |AO...... 06/30/2021. | 10/01/2037.
565849 AP 1 | Marathon Oil Corp Sr Nt ...109.751 .2,603,298 ..2,372,000 2,605,858 (27,513) | ovvveerrirerrriins | e [ 4400 | i 2.404 | Jd....... 04/28/2021. | 07/15/2027.
573284 AW 6 | Martin Marietta Materials INC St Nt...........cccoooovvvniciinscieneienecvenecvenecinns [ evevene [ oo | cveneivenn | 2B FEciiii | ci.8,324,752 | ... 99.489 8,287,459 ..8,330,000 8,325,023 271 | s | e [ 202,400 | i 2407 [JJ...... 06/23/2021. | 07/15/2031.
57629W  CH 1 |Mass Mutual Global Funding Nt............ccccoouuiniiiniiiniiniiiinicsncssiciieis [ s ...106.966 .2,594,990 ..2,426,000 2,522,564 (21,703) | ..o [ [ 200.3.400 | 2.394 |MS......| oo 25891 | .......... 82,484 |01/07/2020. | 03/08/2026.
57636Q AP 9 |Mastercard INC St Nt.......ccccooiriiriiicceceeceeeeeceeseeeesesesennnes | e ...110.116 .1,101,155 ..1,000,000 998,358 170 | o | v | 20003.350 | e 3.373 |MS..coo. | e 8,840 | ......... 33,500 | 03/24/2020. | 03/26/2030.
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579780 AJ 6 |McCormick & Co Inc Sr Nt.. ...103.511 .1,469,859 ..1,420,000 1,417,675 1,334 IV I 3.500 |...... 3.602 |MS......| ......... 16,567 | .......... 49,700 |08/15/2013. | 09/01/2023.
579780 AL 1 |McCormick & Co Inc Sr Nt.. ...101.126 4,045,024 ..4,000,000 3,999,948 | ..o [ e 81 B 2700 |...... 2.702 108,000 |08/09/2017. | 08/15/2022.
579780 AM 9 |McCormick & Co Inc SrNt............ccee. ...104.488 .3,134,631 ..3,000,000 2,999,248 271 | | e | 203150 | 3.160 [FA.....| .........35,700 | .......... 94,500 | 08/09/2017. | 08/15/2024.
581557  BE 4 | McKesson Corp Sr Nt ...105.060 6,040,956 ..5,750,000 5,770,580 (8,828) | ..oouvverrrirries | e | 00003796 | 3.625 ..218,270 | 05/07/2014. | 03/15/2024.
585055 BS 4 | Medtronic Inc Sr Nt ...106.586 4,478,727 ..4,202,000 4,223,537 (6,275) | coooverriricriies | e | 203500 | e 3.330 147,070 |09/02/2015. | 03/15/2025.
591894 CC 2 | Metropolitan Edison Company Nt..............c..cccc.... ...111.889 19,057,447 ..8,095,000 8,901,555 (103,083) | ..o | e [ 204300 | i 2.685 262,085 |03/13/2020. | 01/15/2029.
59217G  AQ 2 |Met Life Global Funding | SEC Nt..........coovvuuivvirriirriierisesrereseeeieseies | ceeeens ...100.943 4,037,708 ..4,000,000 4,017,054 2(61,336) | v [ [0 3875 L 2.305 155,000 |08/18/2017. | 04/11/2022.
59217G  BY 4 |MetLife Global FuNding | SrNL.........vvumvereerriinirierieeeisceesiserienieeens | s ...107.944 .5,936,926 ..5,500,000 5,533,631 (6,140) [ ..ooovvecvrecei | e | 20003450 | 3.315 189,750 | 01/24/2018. | 12/18/2026.
59217G  CD 9 |Met Life Global Funding I Nt . ...100.583 3,017,475 ..3,000,000 3,002,370 (8,788) | ..voovverrerieeies | s | 00002.2.650 | e 2.350 08/02/2017. | 04/08/2022.
59217G  CK 3 | Met Life Global Funding | Secured Nt.............c.cccoovvvimviiinriiinniiieciiiniianns | e ...106.395 ..1,000,000 981,995 2,816 | oo [ e | 00:3.000 | 3.349 01/23/2018. | 09/19/2027.
59217G  EG 0 |Met Life Global Funding | SEC Nt...........ccocveeriveririirrieereecsecereceiecenes | ceeeens ...105.623 ..5,100,000 5,633,792 | covvoveveeniienin [ v (58,858) | ...cvvvveevirrrris | cerveiereiiereirenins [ 20000.2.950 | 1.594 01/13/2021. | 04/09/2030.
594918 BQ 6 | Microsoft Corp Sr Nt ...101.909 16,150,000 | ........... 16,138,328 7,002 | oo [ | 20:2.000 [ 2.046 08/01/2016. | 08/08/2023.
594918  BR 4 | Microsoft Corp Sr Nt ...104.677 10,000,000 9,990,882 1,851 | s | e [ 202,400 | i 2421 08/01/2016. | 08/08/2026.
T 594918  BX 1 | Microsoft Corp Sr Nt ...104.020 ..2,500,000 2,494,145 2,666 | oo [ e | 02875 [ 2.991 01/30/2017. | 02/06/2024.
o 594918  BY 9 | Microsoft Corp Sr Nt ...108.902 ..2,000,000 1,996,088 693 | oo [ e | 00:3.300 [ 3.342 01/30/2017. | 02/06/2027.
-_‘ 615369 AC 9 |Moodys Corp Sr Nt ...106.986 3,106,861 (54,705) | ..veveverrrinrrnns [ e [ 4875 |, 2.908 08/16/2017. | 02/15/2024.
w 615369 AM 7 |Moodys Corp Sr Nt ...107.441 . . 965,594 4,964 | ..o | v | 20003.250 | e 3.895 08/29/2018. | 01/15/2028.
615369 AP 0 |Moodys Corp Sr Nt ...113.165 ...905,319 800,000 937,135 | . | e (18,806) | ....ovvvevverrries | cervienriisnriiennns [ 1250 | i 1.593 12/16/2020. | 02/01/2029.
615394 AM 5 |MOOG INC Sr Nt ...100.675 | . 11,058,090 | ....ocoeceee. 1,051,000 1,058,090 (25,824) (6,498) | ...oovvorcerieriin | e | 04250 | 3.397 02/23/2021. | 12/15/2027.
617446  8C 6 |Morgan Stanley Dean Witter SrNL.........ccoovievnrieiieieeenscennssninniens | evven | oo | evveinins 1 ..108.494 | ............. 2,712,353 | v 2,500,000 2,535,887 (9,296) | ..voververriirnis | eevrerirerinrieniins | 04000 | e 3.567 10/16/2015. | 07/23/2025.
617446 8L 6 |Morgan Stanley Fx to FIt St GMTN.........co.ooriiiriiiriiiereisecesereseriseni [ v A ...102.574 7,785,389 ..7,590,000 8,120,962 | ...ooorvveerrricris [ s (60,817) | ..evverreverreiies | cervvreneireceirecens [ 202,699 | i 1.764 11/30/2020. | 01/22/2031.
617446  8U 6 | Morgan Stanley Dean Witter FiX t0 FIt Sr..........cccuiviireririnnicnnireriseiienins | v LA TFFE ] 2,500,000 .. 94.855 22,371,373 | ... ..2,500,000 2,500,000 | ...oovviiieinniiniiens [ [ | [0l 1794 1.794 11/09/2020. | 02/13/2032.
617446  8Y 8 |Morgan Stanley Dean Witter St Nt FiXed t..........cc.ccoovvuneriineriiriniiiinciiienis [ LA LFFE | 2,500,000 .. 98.253 2,456,335 | .............. 2,500,000 2,500,000 e | e [ 2000 2.802 | e 2.802 01/20/2021. | 01/25/2052.
61744Y AL 2 [Morgan Stanley SrNL.........c.ccooriiiimiiiiriiiiieceseseneni | s A . ...367,260 |...114.007 | .. ...342,020 300,000 363,715 (3,359) [ .ooooveerrriinnies | e |0 3.971 | 2.335 12/09/2020. | 07/22/2038.
61761J  ZN 2 |Morgan Stanley Sub Nt...........ccc.cooviviiiiiiniiiinneiieneseceseneseneisenesiseneinns | evoveee | oo | cveemniveene | 2AFE i | s 4,787,740 |..110.041 | ............. 5,337,008 | .oocvevveenae 4,850,000 4,848,324 (920) | covveoevverivrenns [ e | :3.950 | 3.938 |AO...... | cooveeeen. 36,186 12/07/2020. | 04/23/2027.
61772B  AC 7 |Morgan Stanley SrNt FiX t0 Flt.........ccoorerviniieiiirernsssnssenensines | e ...105.199 11,493,824 1,474,116 (1,075) | cvovvrvrrererseres [ v [ 00003217 [ 2.955 |AO...... | oovrvrenns 8,756 06/30/2021. | 04/22/2042.
61945C  AB 9 | MOSAIC CO ST NL...oouieueirirciieiieeieetee st | sreeens L117.927 . 3,463,980 (8,856) [ ..eovevereerireeres | ereriererirenniiens | e b875 | 3.518 07/13/2021. | 11/15/2041.
61945C  AE 3 [ MOSQIC CO ST L. | s ...133.400 290,000 380,473 (1,347) [ oo | e | 00005625 | e, 3.560 06/30/2021. | 11/15/2043.
61945C  AG 8 [ MOSAIC CO ST NL.....ouvoreircirciieiieeieeieieese et snians | oreeens ...110.287 5,000,000 5,196,811 | oo [ s (B1,375) | s | eerevreneiieneiiennns [ 204050 | i 3.278 11/06/2019. | 11/15/2027.
620076 BN 8 |Motorola Solutions INC St Nt.........ccvvienrrrnninniienncernsneennsssssnsenns | cvvene | oo | ervenienns] [ 2.0 FEvvvivi | v ..114.338 4,790,000 5,581,600 | ...coovvvierviiiiinns [ v (99,100) | ..evvvevevnrverrinns [ eererirriveiicnniinens [ 24,600 | ..o, 2.097 01/14/2021. | 05/23/2029.
620076 BT 5 | Motorola Solutions INC St Nt...........cc.courveveriiiereieneieniisereisececssniissniinns [eveveee [ oo | cveneeee] | 280 FEviiii | 10...2,507,650 ... 97.265 2,500,000 2,506,856 (TO7) | covveverererienns [ e | 0:2.300 | 2.265 11/13/2020. | 11/15/2030.
620076 BU 2 | Motorola Solutions Inc Sr Nt ...100.362 870,000 889,579 (936) | cvvvvvrrverrirnnns [ v 202750 | 2.474 06/30/2021. | 05/24/2031.
62877V AB 7 |NBM US Holding Inc. Sr Nt ...109.261 400,000 412,503 (899) (3,208) [ ..o | e | 00008625 | i 5.611 11/25/2020. | 08/06/2029.
62912X AF 1 |NGPL Pipeco LLC Sr Nt L111.291 1,885,000 2,115,709 (7,376) | oo | e | 4875 | i 2.325 11/16/2021. | 08/15/2027.
62928C AA 0 |NGPL Pipeco LLC Sr Nt ...101.908 ..4,805,000 4,835,708 (1467) [ oo | e | 20003.250 | e 3.172 05/27/2021.| 07/15/2031.
629377 CR 1 |NRGEnergy InC SrNt........cccoeoeimririrnrisrisciinnecisenisssissisesiisnsesssnnionns | svvene oo [ evvecnenT [ 3B FE i | 12,497,040 ... 97.996 ..2,467,000 2,417,549 (76,986) (2,505) [ ..ooorvverriiennies | e | 2000 3.625 | 3.447 03/12/2021. | 02/15/2031.
637417 AL 0 |National Retail Properties Inc Sr Nt ..112.823 ..5,711,000 6,479,120 (25,005) | ..eveveverceirernes [ e [ 24300 |, 2.088 10/14/2021. | 10/15/2028.
637417 AN 6 | National Retail Properties Inc Sr Nt.... ...101.262 ..2,080,000 2,134,653 (5,445) [ oo | e | 20002.500 | e 2.142 06/30/2021. | 04/15/2030.
637417  AQ 9 |National Retail Properties Inc Sr Nt.... ...104.015 ..3,140,000 3,071,841 1,160 | v | oo [ 200.3.500 | e 3.621 03/15/2021. | 04/15/2051.
637432 NP 6 | National Rural Utilities Coop Sr Nt ...107.988 5,500,000 5,489,491 1,524 | .o | 23400 | 3.435 01/31/2018. | 02/07/2028.
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641062 AD 6 |Nestle Holdings Inc. Sr Nt ...104.148 .2,082,950 ..2,000,000 1,999,869 | ....ovvirrieiieriiens | e 73 B (R 3.350 |..... 3.354 (MS......| ........18,053 | .......... 67,000 | 09/17/2018. | 09/24/2023.
641062 AE 4 |Nestle Holdings Inc. Sr Nt ...107.244 ..2,000,000 1,996,883 770 B 3.500 |...... 3.545 |[MS..... | ... 18,861 | .......... 70,000 |09/17/2018. | 09/24/2025.
64952W CH 4 |New York Life Global Fdg Sec Nt ...103.547 10,000,000 9,986,748 2,736 | oo [ o | 202,350 [ 2.381 | Jd....... 235,000 |08/17/2016. | 07/14/2026.
64952W  CX 9 |New York Life Global Fdg Sec Nt ...106.788 ..5,000,000 4,974,610 3779 | o [ | :3.000 [ 3.093 | JJ.. ..150,000 |01/03/2018. | 01/10/2028.
651229 AV 8 | Newell Rubbermaid INC St Nt........ccooovvvveriiicriicns ...103.154 11,000,000 | ........... 10,999,319 509 | v | e [ e 4350 | L 4.355 | AO...... 478,500 | 03/18/2016. | 04/01/2023.
651229 AW 6 | Newell Rubbermaid InC St Nt........ccocovvvevieiccriicnns ...109.117 ..8,000,000 8,367,978 A(TAT30) | s | e [ 8700 | 3.524 |AO...... 376,000 |07/19/2016. | 04/01/2026.
651639 AP 1 |Newmont Mining Corp Sr Nt ..125.974 ..1,960,000 2,420,113 L(10,784) | e [ [ 4875 | 3.252 |MS......| oo 28,134 | .......... 47,775 | 05/20/2021. | 03/15/2042.
65339K AT 7 |Nextera Energy Capital Sr Nt ...108.496 | ...........1,084,955 | ... 1,000,000 1,019,757 (3,529) [ ..ooovverriiinnis | e | 2000 3.550 | 3127 IMN.cooo | e 5917 08/10/2017. | 05/01/2027.
65342Q AB 8 | NextEra Energy Operating Sr Nt ...107.829 700,000 754,497 (1,173) (7,330) [ cooorreererieeeien | e | 00045000 2.912 03/18/2021. | 09/15/2027.
65342Q AL 6 |NextEra Energy Operating Sr Nt ...106.040 460,000 460,000 e | e [ 203,875 | L 3.875 09/19/2019. | 10/15/2026.
65409Q BD 3 |Nielsen Finance LLC/Co Sr Nt ...103.220 ..3,359,000 3,467,150 (18,822) (TA44) | oo | v | 20005625 | 4.516 10/20/2021. | 10/01/2028.
65473P AL 9 [NISOUICE INC ST NL......oveveerirrireeiceissreesesesisssisssesssesssesssessssssssssenses | sveenns |0 | cveveinenns ]| 2B FEuvviiois | 1,101,814 | 93.642 ..1,160,000 1,104,533 2,719 | oo e 01700 [ 2.284 |FA.....| o 7,450 ..9,860 |06/30/2021. | 02/15/2031.
65473Q BC 6 |NiSource Finance Corp Sr Nt. ...122.649 400,000 527,481 (4,216) | ..o | v | 0004800 | 2.821 12/11/2020. | 02/15/2044.
65473Q  BE 2 |NiSource Finance Corp Sr Nt ...107.625 1,076,249 ..1,000,000 1,013,339 (2,355) [ oo | e | 2003490 | 3.206 08/09/2017. | 05/15/2027.
65473Q  BF 9 |NiSource Finance Corp Sr Nt. ..119.314 ...403,281 338,000 434,314 (2,651) [ oo | e | e 375 | 2.780 12/14/2020. | 05/15/2047.
654740  BS 7 |Nissan Motor Acceptance Corp St Nt.........ccccvvvvvenereieeernenrnseernssnnnneens [ evveee [ oo | cveverinend | 28 FEuviviiins | 1,460,049 | ... 98.404 | ..cccoovvnnv 1,426,851 ..1,450,000 1,459,009 (1,039) [ oo | e | 20002.000 | 1.842 06/30/2021. | 03/09/2026.
654740  G* 4 |Nissan Motor Acceptance Corp Sr Nt 101.051 ...10,105,100 10,000,000 | ........... 10,000,000 | ..oocvevmrvirerriienns | ervviererieneiienenes [ e | everesisnennsnennens | 0002670 | i 2.670 09/16/2019. | 09/16/2022.
65480C AC 9 |Nissan Motor ACC CO ST NE.......ccovierrierinriseisnienisesiiesisessssnisnssnsinns | coevre | oo | sevisnnieend | 28 FEuviviiiis | vevre0e 1,999,520 | ... 97.595 11,951,894 1,999,547 D27 e | |20 1.850 | 1.855 ... | 09/13/2021. | 09/16/2026.
65480C AD 7 |Nissan Motor ACC CO St NE......ccovuuerenrineeneeinneineriieniissisensssnissensennenes | vevens | oo | sevvneene] [ 28 FEuviiiiiis | v 1,076,591 | .0 97.668 11,051,881 .1,077, 1,076,606 . LB | | e | 2002450 | 2.456 . | 09/13/2021. | 09/15/2028.
666807 BG 6 | Northrop Grumman Corp Sr Nt......... ..103.618 | ........... 60,616,589 | ............ 58,500,000 59,009,961 | ....ovvvvviriiiernn | e (313,582) | ..o [ e [ 2003.250 |, 2.682 11/15/2016. | 08/01/2023.
67080L AA 3 |NuveenLLC SrNt ..111.235 9,744,704 601 | oo [ e | 4000 | 4.009 10/24/2018. | 11/01/2028.
681919 BB 1 | Omnicom Group Inc Sr Nt ...100.198 2,454,137 (8,948) | ..ooververirnis | e | 002450 | e 2.001 11/12/2020. | 04/30/2030.
68217F  AA 0 |Omnicom Group Inc Sr Nt ...107.442 1,007,422 (1,583) [ oo | e | 20003.600 | e 3.412 07/19/2017. | 04/15/2026.
682680 AW 3 |ONEOK Inc Sr Nt ...109.812 . 1276411 | i | e (14,096) | ....oooovvvenries | om0 4350 | i 2611 02/19/2021. | 03/15/2029.
682680 BB 8 |ONEOK Inc Sr Nt ...102.211 870,000 909,962 (2,250) [ coooovvecerereien | e | 20003.1000 | 2461 06/30/2021. | 03/15/2030.
682680 BC 6 |ONEOK Inc Sr Nt L 111.314 580,000 652,093 (709) | ovevverreirriens [ everieriericniinens [ 4500 |, 3.773 06/30/2021. | 03/15/2050.
683720 AA 4 | Open Text Corp Sr Nt ..102.819 | ............1,028,189 | ............. 1,000,000 1,000,000 [ ..oovermrriririiienes | e [ e | e | e 4125 4.125 02/03/2020. | 02/15/2030.
68389X BB 0 |Oracle Corp SrNt ...100.395 ..5,500,000 5,495,582 | ....ocvovrivircnninens | s 11,736 [ [ [00.2.500 | 2.720 01/28/2016. | 05/15/2022.
68389X BM 6 |Oracle Corp SrNt ...102.899 10,000,000 9,981,743 3734 | o [ 002650 [ 2.693 06/29/2016. | 07/15/2026.
68389X BV 6 |Oracle Corp Sr Nt L0182 | 8,853,460 | ......c.c.... 8,750,000 9,593,961 | ..ovovviviciiiiiiens [ e (96,675) | ...vevovevrrerrinns [ e [1000:2.950 |, 1.657 01/12/2021. | 04/01/2030.
68389X BZ 7 |Oracle Corp SrNt ...101.427 .1,901,760 1,862,701 338 | v | cereennneeienneinnnes [ 20000 3.650 | 3.698 03/22/2021. | 03/25/2041.
68389X CE 3 |Oracle Corp SrNt ...100.596 6,312,399 6,265,934 661 | oo [ e | 02875 [ 2.893 03/22/2021. | 03/25/2031.
688225 AH 4 | Oshkosh Truck Corp Sr Nt ...103.968 1,744,492 583 | .veeeerrerneriins | eeerennerinnninnnees [ 20003100 | 3.144 02/11/2020. | 03/01/2030.
68902V AK 3 |Otis Worldwide Corp SrNt..........ccocoeveeve ...101.533 . 3,902,009 (1,837) | oo | e | 00002565 | e 2.447 06/30/2021. | 02/15/2030.
69007T AB 0 |Outfront Media Cap LLC / C Sr Nt ...102.323 310,000 312,813 (987) | covveverererienes [ e | .5.000 | ..o 4.628 08/08/2019. | 08/15/2027.
693304 AT 4 |Peco Energy Co 1st Mtg Bd ...105.701 21,000,000 21,284,505 (71,019) | s e 2030150 | 2.768 .......661,500 | 08/24/2016. | 10/15/2025.
69346V  AA 7 |Performace Food Group Sr Nt ...104.410 ...167,055 160,000 160,000 | ovoooveverireceiins | oreerieeeeiennnienes | eevveresisneniinnes | e | 0:8.500 | 5.500 |AO...... | oo 1,858 | i 8,800 |09/16/2019. | 10/15/2027.
69349L  AG 3 | PNC Bank NA Sub Bk Nt. ...101.646 .5,082,280 ..5,000,000 4,960,710 | .ooooovveecreriiens | e 45,763 | ..o [ [0 2.700 | 3.669 |MN......| .........22,500 | ........ 135,000 | 10/28/2013. | 11/01/2022.
69349L  AQ 1 |PNC Bank NA Sub Nt ...109.682 3,290,454 | ... ..3,000,000 3,003,815 (901) | oo [ e | 4200 | 4.164 [MN.....| ........21,000 | ........ 126,000 | 10/21/2013. | 11/01/2025.
69370C AB 6 |PTC Inc SrNt..... 2101507 | 5,075,360 | ... 5,000,000 5,000,000 | ..oocveeriiiinniinnis | e [ | e | 20.3.625 | 3.625 |FA.....| .......08,472 | ... 181,250 | 01/30/2020. | 02/15/2025.
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69370C AC 4 |PTCInc SrNt..... ...101.788 588,000 598,514 (4,465) (2,661) .. B O 4.000 |...... 3.333 |FA......| ceee...8,885 | 11,760 | 03/15/2021. | 02/15/2028.
695114 CW 6 |Pacificorp 1st Mtg Bd ..103.375 | ............1,033,746 | .............. 1,000,000 998,457 155 B 2700 |...... 2.720 04/06/2020. | 09/15/2030.
70163# AA 0 |Parliament Funding (Owl Rock) Nt ..101.340 | ............. 4,296,816 | .............. 4,240,000 4,240,000 | ..o [ e | e [ |00 2.880 [ 3.804 05/17/2021. | 07/15/2030.
000000 00 O |Parliament Funding Il LLC Nt ...100.000 196,923 196,923 e | e [ 2671 | 2.671 . | 12/16/2021. | 12/01/2033.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL Ser A. ..106.325 | ..., 7,709,990 | oo 7,251,342 7,288,841 (B,737) [ oo | v | 0003470 |, 3.391 06/27/2017.| 01/15/2032.
707569  AS 8 | Penn National Gaming Inc Sr Nt ...102.890 . ..3,429,000 3,528,112 (905) (83,268) | ....cvvoevverreris | cereriereiieniiiennns [ 105,625 | i 2.780 02/18/2021.| 01/15/2027.
71427Q  AB 4 |Pernod Ricard International Sr Nt...........cccoccuveiinrinnicniinniieiinciinnieciinns [ cveens | oo | evvveenen T [ 2ZAFE i | 1,546,832 ... 93.559 .1,496,938 1,551,434 4,602 | .o | e |20 1625 | 1.986 01/12/2021. | 04/01/2031.
718172 AT 6 |Philip Morris Intl Inc Sr Nt ...101.252 .3,543,827 3,475,907 36,539 [ .o | e | 0000 2.500 | e, 3.597 11/13/2013. | 08/22/2022.
720198 AC 4 |Piedmont Operating Partnership Sr Nt ..102.524 .3,075,732 2,983,671 | ..o [ e 10,984 | s v [0 3400 | 3.798 12/20/2017. | 06/01/2023.
720198  AD 2 |Piedmont Operating Partnership Sr Nt.... ...105.213 . 1,107,597 [ oo | eereereend(3,234) [ e | e 4450 | 4.118 05/20/2014. | 03/15/2024.
720198  AE 0 |Piedmont Operating Partnership SrNt...........cccoovirviiiriinsiiieriieceireceiienes ...102.675 870,000 887,530 [ ..oovveerereeeriiienns | verrrirenneeene(897) [ o | e | 200030150 | 2.878 06/30/2021. | 08/15/2030.
737446  AQ 7 |Post Holdings Inc Sr Nt ..101.498 | ........... 4,367,446 | ............. 4,303,000 4317670 | oo | el 1972 | s e | 4625 | 4.562 02/12/2020. | 04/15/2030.
737679 DG 2 | Potomac Elec Pwr Co 1st Mortgage Bond ...104.690 | ............34,397,960 | ............ 32,857,000 33,743,480 | oo [ eeeen(388,048) | o | e [ 202.3.600 | i 2.335 06/28/2016. | 03/15/2024.
T 74251V AS 1 [Principal Financial Group St Nt...........ccoceviemiieriienineesnsisnrsnsienssssssninns | avenns |0 | evevvenesT| TG FE s | 871,122 | 98.985 870,000 871,088 | .....covovvvnniienns | wverriienniceane(B4) i i |20 2,125 | 2.109 06/30/2021. | 06/15/2030.
o 74256L AU 3 |Principal LFE GLB Fnd Il Nt ...105.036 | ..............9,348,186 | .............. 8,900,000 8,981,855 | ....oovvveverrinnnii [ e (17,726) | s | e [ 20.3.000 | e 2.771 06/25/2019. | 04/18/2026.
-_‘ 74256L  BJ 7 |Principal LFE GLB Fnd Il Nt ...102.389 2,997,660 | ..ooocrverereririnnns | e T8 [ | e | 2000 2.250 | e 2.278 11/14/2019. | 11/21/2024.
) 74256L  EH 8 | Principal LFE GLB Fnd Il SEC Nt.......oovveucvereienreienseiisseeessneinseeisnneeienns | eviveee | oo | cvsneeivenne | TE FEuiiiiii | i 1,477,470 | 95.238 1TAT9,515 | i | 2,085 | e | 00001625 | 1.792 01/13/2021. | 11/19/2030.
742718  EV 7 |Procter & Gamble Co Sr Nt ...106.916 . 3,995,066 v [ e [ 002,850 [ 2.874 08/09/2017. | 08/11/2027.
74340X BK 6 |Prologis LP Sr Nt ...106.924 | . 11,069,237 1,005,944 (1,207) [ oo | e | 20003.250 | e 3.108 02/10/2020. | 10/01/2026.
74432Q  CF 0 |Prudential Financial Inc Sr Nt Ser MTN LA077 | 661,644 665,552 (931) [ ovvvervrrveirernne | e [ 003700 [ 2.936 06/30/2021. | 03/13/2051.
74456Q BK 1 |Public Svc Elec & Gas Sr Nt... ...104.585 .6,798,006 6,490,361 3164 | oo [ | 20:3.050 [ 3.104 11/04/2014. | 11/15/2024.
74834L  BC 3 | Quest Diagnostics INC St NL.........cccvieuriieiiiiieriiisriseissiceiessniseiiiens | cevieee ...103.367 3,605,842 (21,155) [ v [ [200.2.800 |, 1.968 06/30/2021. | 06/30/2031.
748508 B4 9 | QUINCY MA GO TXDL.....oooiiiciiiciieciieeeieeeeieeesieesisessiesesiessseeneniens [ v 2|1.CFE........ ...101.032 25,385,000 e | e [ 202,888 | 2.888 12/15/2021. | 12/15/2036.
756109 AR 5 |Realty Income Corp SrNL.........ccooouuriiiiriiiiriiisceneecesssscsnsnies [ i ...110.505 | . . ..1,000,000 1,044,334 (BI71) [ oo e | 4125 | 3.071 08/18/2016. | 10/15/2026.
756109  AS 3 |Realty Income Corp SrNL.........ccvuuureeereieciiereieseiesesecessesesesesenenes [ v ..105.592 | oo 7,391,454 | oo 7,000,000 6,950,480 8,935 | oo [ e | :3.000 [ 3.153 10/04/2016. | 01/15/2027.
760759 AR 1 |Republic Services INC St Nt.........c.viciimiiriiniinisireiene s | e 104687 | e 1,046,874 ..1,000,000 1,010,071 (2,080) [ cvvoevverrrirennes | eereieeriienriens | 0000:2.900 | e 2.661 07/01/2016. | 07/01/2026.
78409V AD 6 [ S&P GIODEl INC ST NE....evveerieiieiieeieeeeise e essesseenas | criens ...108.395 10,000,000 | ........... 10,017,116 (4,780) [ ..ooovverreriereies | vererrereireneiiens | 00040000 | e 3.944 | Do | o ATTT8 | 400,000 | 11/14/2018. | 06/15/2025.
78400V AM 6 [ S&P GIobal INC S NL......cvuiveiiiciericieiiessse e seissensenes | enene ...105.804 3,327,173 30,231 | oo [ | 20002950 | i 4.039 |Jd.oi | 45,602 | 103,250 | 10/30/2018. | 01/22/2027.
78400V AQ 7 [S&P GIobal INC SFNL........ooooeeiiiceceeeeeseeseseesesseeseeenees | s ...109.106 | . . . 1,274,439 (B743) [ oo | e | 20003.250 | e 2.567 [JD....... 10/27/2020. | 12/01/2049.
785592 AD 8 | Sabine Pass Liquefaction 1st Lien Nt..........cccooveviriimicniineiierinienineiinns | v 104641 | s 3,139,242 | ... 3,000,000 3,034,438 (25,430) | .evvvrerrirrnrins | cerreeeriieenieenes [ 2005.625 | 4.694 | AO...... 08/24/2016. | 04/15/2023.
785592 AM 8 | Sabine Pass Liquefaction 1st Lien Ni............ccoooveoivuinmeriinceiieniiecicieceicins [ 111,074 2,776,855 ..2,500,000 2,589,404 (28,174) | .voevvvercines | cereeveneicieneiiennns [ 105,625 | 4.307 [MS...... 01/23/2017.| 03/01/2025.
785592 AV 8 | Sabine Pass Liquefaction 1st Lien Nt............cccoovvirriioneiiiinciiinccncsiecnins [ 114771 1,147,708 ..1,000,000 1,048,776 | ..o | e (10,897) | ..evvvvrvvieeniins | cervivereireceireenns [ 005,875 | 4.527 |JD....... 05/11/2017. | 06/30/2026.
785592  AX 4 | Sabine Pass Liquefaction 1st Lien Ni............ccooceuoriiinreiiinceiiiciiecicieceiins [ ...113.106 .1,640,040 1,663,739 | ..o | e (12,214) | oo | e [ 204500 | i 2431 [MN..... 06/30/2021. | 05/15/2030.
80386W AB 1 |Sasol Financing USA LLC SINL........coocvrverrinrrieiiesiieseiseseisensiens | ceevens ...108.306 11,413,392 . 1,410,720 (17,738) (TABT) [ oo | e | 00008500 | e 4.786 |MS...... 08/17/2021. | 09/27/2028.
80386W AC 9 |Sasol Financing USA LLC SINL.......c.cierreeeiniieinerieiseeesessssessensenienes | ereeens ...100.737 ...453,317 450,000 451,769 (5,801) (1,130 [ oo | e | e h375 | 3.881 |MS...... 05/24/2021. | 09/18/2026.
81211K  AX 8 [Sealed Air Corp Sr Nt ...110.631 1,847,534 ..1,670,000 1,730,663 L1AT78) | e [ 205500 | 4.425 |MS.. 08/09/2016. | 09/15/2025.
81725W  AK 9 | Sensata Technologies BV Sr Nt ...102.231 350,000 350,000 [ ..oocveorerniiienes | cenviereiineenieennes [ e | verenenensenennns | e 40000 | 4.000 [AO...... 03/15/2021. | 04/15/2029.
817280 AA 2 |Sensata Technologies BV SrNt..........ccccuriininiiiciiirincicsiissicciiesisnies [ s ...105.663 300,000 300,007 (1) ] oo | e | 375 | 4.375 |FA....... 03/06/2020. | 02/15/2030.
817565 CE 2 | Service Corp INth SrNL.....cvuivecrierieciceiseissrestesieeseeisssse e | seevene . A07.787 | 1,077,373 | 1,000,000 1,050,495 (9,834) | ..o | v | 05125 | 3.934 | D....... 10/11/2019. | 06/01/2029.




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 1

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

91013

2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Dates
5 8 9 12 13 14 15 16 17 20 22
NAIC
Designation,
NAIC
Designation Current Year's
Modifier and Unrealized Other-Than- | Total Foreign Stated
SVO Rate Used Valuation Current Year's | Temporary Exchange Contractual
Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective Amount Rec. Maturity
CUSIP Identification Description 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
82653L  AA 9 |Sierracol Energy Andina St Nt.........ccoovevvenervinmeiineniineeissesisesisssssnnnees [ evveee | oo | conveenend [SAFE i | viiiinn.....686,352 | ... 94.052 715,000 667,695 (19,043) 386 |.. B (O 6.000 |...... 6.757 [JD..cooo. | v 1,907 | 20,616 | 12/02/2021. | 06/15/2028.
82967N  BC 1 |Sirius XM Radio Inc Sr Nt ..107.839 | ...........2,226,873 | .............. 2,065,000 2,215,690 (8,230) (32,505) | .. I 5.500 |...... 3.329 | | 056,788 | 56,788 |03/18/2021. | 07/01/2029.
832696 AK 4 | Smucker JM Co Sr Nt ..106.594 | ............6,134,485 | ............. 5,755,000 5,702,792 | ccovvovvrvnerriienin | v 15,083 | ..o | e [ 200 3.500 | i 3.804 |MS.....| .........59,308 | ........ 201,425 | 10/13/2015. | 03/15/2025.
832696 AS 7 | Smucker JM Co Sr Nt ...100.393 780,000 799,728 (1,540) [ oo | v | 2000 2.375 | 2.029 11,638 | 06/30/2021. | 03/15/2030.
832696 AT 5 | Smucker JM Co Sr Nt ..108.250 | ............1,894,368 | .............. 1,750,000 1,750,000 [ .ooovvernrvirriiienns | eevvienenieenninnenes [ e | veneesneinseinns | 0000 3.950 | e 3.550 31,063 | 03/17/2021. | 03/15/2050.
842400 GF 4 |Southern CA Edison Co 18t MG Bd..........o..eeeevvveeeeeeeeecemereeeeeeneesscssseeeseens | v | oo | conreerree ] [ TG FE i | e 321,429 | ... 99.963 321,429 321,429 ceevrereseeennines [ e [0 1,848 [ 1.845 [FA..| i 2471 | 5,930 |01/13/2015. | 02/01/2022.
842434  CQ 3 | Southern CA Gas Co 1st Mtg ...104.071 825,000 835,651 (2,287) | oo | e | 00002.600 | 2.293 | D | 953 | 21,450 |07/25/2016. | 06/15/2026.
842587  CV 7 | Southern Co St NL........couiiiicieiecieseecesesse s ..105.981 | ...........21,196,180 | ............ 20,000,000 | ........... 19,965,105 7,082 | oo [ e 2003250 [ 3292 | M. | 325,000 | ... 650,000 | 05/19/2016. | 07/01/2026.
8426EP  AD 0 | Southern CO Gas Capital Sr Nt Ser 20-A............ccccovvvcrvneivecinncnniceniiinnns | vevene [ [evveena T [ 2AFE i | e 197,712 ] 94.004 200,000 197,915 203 | .o | e e 1750 | i 1.876 ..3,150 | 01/12/2021. | 01/15/2031.
845437 BN 1 | Southwestern Elec Power SrNt...........ccccoooiviiiiineiiineisnseneeceienenens ...109.480 | .............5,474,000 | ............. 5,000,000 4,961,471 924 | o | e [ 203,900 | L 3.951 03/23/2015. | 04/01/2045.
84861T AD 0 |Spirit Realty LP Sr Nt ...109.953 5,781,635 (22,009) | ..voveeerereneinns [ e [ 2004000 | 3.408 02/22/2021. | 07/15/2029.
84861T AE 8 |Spirit Realty LP Sr Nt ..104.727 3,747,415 466 | .o [ e | 200:3.200 [ 3.215 09/09/2019. | 01/15/2027.
84861T AG 3 |Spirit Realty LP Sr Nt ...103.648 6,333,442 | .oooovvviiriiicr [ s (30,758) | ..ecvvevevverrriies | cervvreniireciirenens [ 1000:3.200 | e 2.498 01/25/2021. | 02/15/2031.
84861T  AH 1 [Spirit Realty LP St Nt.......coooovireireieeiiesecesisssseiesssesssssssssssssenssenss | avenns | | cvevrennsT| 2B FEuviiieiis | ieeinne.. 1,850,838 | ... 97.757 1,851,823 984 | ..o | e 2002100 | i 2.176 06/30/2021. | 03/15/2028.
848617  AJ 7 |Spirit Realty LP St NE......ovorrireiereceseeieseeieseisseeeseesssseessssessssesnnnes | veeeee | oo | eeneevnnee [ 2B FEuviiiiins | 1,564,668 | ..... 99.311 . 1,565,333 B65 | oo [ e | 02700 [ 2.770 02/22/2021. | 02/15/2032.
858912  AF 5 |Stericycle INC St Nt.......ccooooviiccecs 102.672 691,000 702,782 (7,266) | ...oovvvrriennis | vereiiereiisneiiens | 2000 5.375 | 4.218 06/27/2019. | 07/15/2024.
858912  AG 3 |Stericycle INC St NL.........cooiiireeeceiieceeeceiseeceseseiseneisenessenesseneinnnees. | evivene | oo | coeneeeen ] [ 8.0 FEiiiiis | 100000..3,122,438 | ... 98.957 | ..coerreee 3,117,130 | e 3,150,000 3,117,130 (8,056) 2,748 | oo [ e 03875 [ 4.005 03/12/2021. | 01/15/2029.
86074Q AP 7 |Stillwater Mining Co St Nt........cccoovimviiirriiinniiinniisneiieseiisnsiisnsissnninsnni [ evviene [ oo | conneeeenn | 3.C FE i | . 422,620 | ... 98.023 425,000 416,596 (6,079) | . W55 | e | 20420000 4.125 ... | 11/09/2021. | 11/16/2026.
86074Q AQ 5 |Stillwater Mining Co St NE........cocoeivverieriieennrnrisersersesensssisssnsennsnnse | seevene oo [ evnerine2 | 3.6 FEuviiii | v 723,956 | ..o 96.246 730,000 702,599 (21,437)| . 280 [ e | e | 45000 | 4.625 . [ 11/09/2021. | 11/16/2029.
86765L AN 7 | Sunoco Finance Corp Sr Nt ..105.750 | ..............1,062,788 | .............. 1,005,000 1,057,767 (3,451) | cvovvrvrereriseres [ vrrernniiersninenins [ 0005875 [ 3.774 10/25/2021. | 03/15/2028.
86765L AT 4 | Sunoco Finance Corp Sr Nt ...101.646 | ............1,280,740 | .............. 1,260,000 1,280,740 (702) (B08) | cvveoevverrrrienes [ e | 24500 | 4.143 10/26/2021. | 05/15/2029.
86765L AU 1 | Sunoco Finance Corp Sr Nt ...102.545 646,000 646,000 v [ e [0l 4500 [ 4.500 10/05/2021. | 04/30/2030.
870845 AC 8 | Swiss Bank Corp-NY Sub Nt ...123.559 ..5,040,000 5,728,757 | covvecevicrvcieni | s (130,146) | ...ccvooreveecrires | cervrrereireneiienens [ e 1750 | e 4470 [MS......| ........130,200 | ........ 390,600 |06/03/2014. | 09/01/2026.
87264A BW 4 |T-Mobile USAINC SrNt.....cooooivvvirriiiciins .38 ...104.132 ..1,575,000 1,575,000 cevrnnnninnnns | e [ 20000 3.500 | 3.500 |AO...... | v, 11,638 | oo 30,931 |03/16/2021. | 04/15/2031.
87264A  CB 9 | T-Mobile USA INC 1St LIEN.........oueeeieiriieciiienisecieeeeieeeiiecesieseiienenns | veeene | oo | cenveieenes 1/2CFE...cc. | ccoeee...e 4,040,750 |..... 99.682 | ............3,937,435 | ... 3,950,000 4,035,846 (4,903) [ ..o | e | 20002.550 | e 2278 |FA....| .......38,052 | ......... 50,363 | 06/30/2021. | 02/15/2031.
87305Q CH 2 |TTXCoSrNt .1 ...106.809 | ...........16,662,142 | ........... 15,600,000 | ........... 15,909,648 | ... | e (97,482) | ..o [ [100.3.600 | ... 2.907 |ddoeie | ....258,960 | ... 561,600 | 08/28/2019. | 01/15/2025.
87612B  BQ 4 |Targa Resources Partners SriNt.............cccocummrinneriineinineeiecnninns A ...109.379 239,000 239,777 (89) | covvevrevereerrienes [ e | :5.500 | 5.437 12/01/2020. | 03/01/2030.
88033G DN 7 | Tenet Healthcare Corp 1st Lien...... .1 . 101.247 | 2,531,183 | 2,500,000 2,500,000 w8379 | L 4.374 11/16/2021. | 01/15/2030.
880349 AT 2 | Tenneco Automotive INC 1St LIeN...........cc..rvwerreeereeireieceeeceeeceesenens LABCFE | v 478,193 | L 98.570 477,000 470,178 (7,871) (144) | oo e | 05125 | 5.067 , 03/04/2021. | 04/15/2029.
88224P  JS 9 |Texas Capital BK NA S NL........ccoviriieririiieiicesissese s ..108.240 | ............10,823,950 | ............ 10,000,000 | ........... 10,000,000 crrrnrenernnns | s [ 00000.290 [ L 5250 [....... | ........220,208 | ........ 525,000 |01/28/2014. | 01/31/2026.
89054X AD 7 |Topaz Solar Farms LLC Nt L112.891 | 1,746,224 | 1,546,829 1,568,939 (883) | covverrererrerienes [ e | 4875 [ 4.664 04/28/2020. | 09/30/2039.
893570 BM 2 | Transcontinental Gas P L Corp Deb..........ccccouvummivniivcririiieninniens ...122.409 700,000 731,462 (5,330) [ cvvoverrirrirniis | e | e 7250 | i 6.176 02/24/2005. | 12/01/2026.
893647  BL 0 | Transdigm Group INC St SUb Nb...........oivveiiiiiiiiceieceseceececeeceens ...103.046 | ...........2,794,618 | ............. 2,712,000 2,794,219 (1,979) (6,297) | coooovvecerieceis | vereireneireniiiiens | 20005500 | 4.337 10/07/2021. | 11/15/2027.
893830  BQ 1 |Transocean INC SrNL.......cccvvrinrirrineineiineieenneeinessisnsiesesesssnssseeens | svvvens oo | evnerere [B.C FEuviivi | v 344,004 | ... 98.114 840,000 344,064 ...35.417 09/11/2020. | 01/30/2027.
89469A AD 6 [TreeHouse FOOAS INC ST NL.......ccc.cvvververeeriieieeiessiesseseesesssssessssssenssos | eeenns | | verienes T | BAFE i | 2,659,115 | ... 96.016 ..2,711,000 2,602,999 (57,726) 1,610 | v | e [ 204000 | L 4.323 10/06/2021. | 09/01/2028.
902494  AX 1 |Tyson Foods Inc Sr Nt ...106.369 15,000,000 | ........... 15,076,735 (27,363) | ..vovveriiniinns [ [200.3.950 |, 3.743 09/02/2014. | 08/15/2024.
902494 BH 5 | Tyson Foods Inc Sr Nt ...134.826 ..2,500,000 3,426,424 (22,793) | evevvererienirnes [ e [ 05,100 |, 3.039 10/28/2020. | 09/23/2048.
90265E AP 5 |UDRInc SrNt.... ..113.167 .1,889,896 ..1,670,000 1,890,163 | ...oovvecierieciins | v (19,934) | oo e [ 104400 | 2.300 04/27/2021. | 01/26/2029.
90265E  AQ 3 |UDRInc SrNt.... ...105.401 | . 2,635,035 | .... ..2,500,000 2,730,312 (25,838) | ..vvvvevernerireres [ e [2003.200 | 1.921 01/14/2021.| 01/15/2030.
90265E AT 7 [UDRINC SrMTN....coouiiiiiiinniiciinnicnnisciccsissiscsissississsiissiessssnsisssinnss | seeens | | vereenns T | ZA FE i | .. 2,494,525 | .. 95.757 | ceovvviens 2,393,925 | ..o 2,500,000 2,495,049 427 | oo | e 02,100 | 2121 10/28/2020. | 08/01/2032.
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90265E AU 4 |UDR Inc SrNt............... 1,692,826 |..... 92.761 ...1,700,000 1,693,360 511 | i | e [ 2001900 | 1.939 |MS..... ..9,511 24,315 | 11/30/2020. | 03/15/2033.
90290M AE 1 |US Foods Inc Sr Nt 14,071,250 |...101.350 .14,000,000 ...14,069,888 (1,362) | .. . 70,146 ... | 11/17/2021. | 06/01/2030.
904764  AS 6 | Unilever Cap Corp Sr Nt ...106.051 4,977,038 5531 |.. cevvenneninnnsinnnnns [0000:3.100 1000003.237 [ Wi | e 65,014 | ........155,000 | 07/28/2015.| 07/30/2025.
904764  AX 5 |Unilever Cap Corp Sr Nt ...103.484 7,103,735 | s [ v (46,229) | ..o e [ 20002.600 101,902 [ ML | e 28311 | ........ 182,000 |09/03/2019. | 05/05/2024.
904764  BG 1 |Unilever Cap Corp Sr Nt ...104.702 1,495,469 1,971 . 15,438 48,750 |09/04/2018. | 03/07/2024.
907818 DY 1 |Union Pacific Corp Nt...... ...105.463 1,999,538 142 | e | e | 200003.250 13258 [ | o 29,972 | ..........65,000 | 08/07/2014. | 01/15/2025.
907818  FT 0 | Union Pacific Corp Sr Nt ...106.780 630,000 629,821 4 | | e | 20003200 1....3.202 [MNLL ] 2,296 | 10,080 | 05/17/2021. | 05/20/2041.
911312 AY 2 | United Parcel SErvice SrNt........occvieirierirerernieiieissiseniesiesessesisssssniens ...104.146 ...4,800,000 4,717,460 covenenn 15,620 115,200 | 11/10/2016. | 11/15/2026.
911363 AM 1 | United Rentals Inc Sr Nt ...101.640 700,000 697,147 209 03/18/2021. | 02/15/2031.
911365 BN 3 | United Rentals Inc Sr Nt ...103.247 . 300,000 296,150 368 03/06/2020. | 07/15/2030.
913017  CH 0 |United Technologies COrp St Nt.........cc..ovvveeriineriiieniiiacenes ..104.638 | ..........15,695,715 | ............ 15,000,000 | ........... 14,984,436 2,980 10/27/2016. | 11/01/2026.
91324P  EE 8 |UnitedHealth Group Inc Sr Nt.................. ...104.771 870,000 915,585 (908) 06/30/2021. | 05/15/2041.
91831A  AC 5 |VRXEscrow Corp Sr Nt................ ...292,078 |...102.068 ..291,914 286,000 291,011 (1,066) 03/15/2021. | 04/15/2025.
91913Y AW 0 |Valero Energy Corp St NE......cvuuiverrrieerieesisessesesseessssssesessssssssees 4,602,159 |...109.151 4,518,847 | ...cccceo...n. 4,140,000 4,585,299 | ....ooovviiriiiniiins | e (16,860) | ....cvvvevvernenns 09/17/2021. | 04/01/2029.
91914)  AB 8 | Valero Energy Com St NL.......cccooourivemrriinreernreiirnnneirsseiissnsesssesissnssssssnssnns | evevene [ oo | coneeinen] | 2B FEuviiiii | e 914,946 |...110.957 | ..ccoovvvennnns 894,312 806,000 910,207 (4,739)] .. 09/16/2021. | 03/15/2028.
92277G AU 1 |Ventas Realty LP SrNt.......cccoeviiiiiiirirciescnssiesesicesseisnies 2,113,860 |...103.973 ....2,079,458 2,110,153 (3,707) 09/15/2021. | 01/15/2030.
92277G AV 9 | Ventas Realty LP SrNL........cooiiiiiieiceeeessisseeseesecssssnsins . 11,730,923 |...116.917 ....1,695,295 | ... . 177,081 [ oo | e (13,842) | ..o 06/30/2021. | 11/15/2030.
92343V DD 3 |Verizon Communications INC SFNE..........cccccurriiiiriiiniiiciisnessscseiens | s [ I T2AFE. i | v 24,936,250 |...104.189 | ............ 26,047,225 | ........... 25,000,000 24,968,639 6,297 07/27/2016. | 08/15/2026.
92343V GB 4 |Verizon Communications INC SF NE............ccveiiieeriireiieceiieceeseieeeiens | s o 2,972,317 |...108.105 3,243,156 ...3,000,000 2,972,725 408 03/12/2021. | 03/22/2051.
92343V GJ 7 [Verizon Communications INC SF NL.........couveviniiiiriniiniiniienissinnsenninens | s ol 2,514,622 |...101.149 2,554,022 | ... ...2,525,000 2,515,338 716 | .. 03/11/2021. | 03/21/2031.
92343V GK 4 |Verizon Communications INC SFNE............ccoverrieunriireisereiseceieceieeeiiins | e e T 2AFE | 2,998,260 |...105.297 | .............. 3,158,907 | oo 3,000,000 2,998,308 | ..o [ e 48 | 03/11/2021. | 03/22/2041.
92552V AK 6 [Viasat INC SrNL.......ciieiieiieririisisiesenesissiesiesisnissnsiens | v ...714,000 |...100.515 ...703,606 700,000 703,606 (3,245) (7,150) | .. 03/29/2021. | 09/15/2025.
92552V AN 0 [ Vi@sat INC SF L. | s .1,586,250 |...100.198 1,502,972 | .coovvv 1,500,000 1,502,972 (78,738) (4,541) | .. 10/07/2021. | 07/15/2028.
92556H  AD 9 | Viacomehs INC ST NL.......coouciiiiiieiiiiiciercssiesesereseeseniesesienes | coeeens e 2B FE i | 1,009,992 |..113.082 | ..coccovvvvrenes 983,809 870,000 1,004,215 )| coveenerinnniienns e 042000 [2.470 |MNLL | e 4,263 | 18,270 | 06/30/2021. | 05/19/2032.
92556V AF 3 | Viatris INC SFNE......oooiiiceecee e | s o 2,684,731 |...107.125 2,678,120 ...2,500,000 2,684,200 )| - ...50,000 | 11/03/2021. | 06/22/2050.
92826C  AC 6 | ViSAINC ST ..o sssesnnes | ceevens o .2,031,920 |...101.831 2,036,628 | ... ...2,000,000 2,004,749 ). serrn.56,000 | 01/21/2016. | 12/14/2022.
92840V AB 8 |Vistra Operations CO LLC SrNE.........ccovveermeremrieeierineeseriessneesenssseenes | crvens e BB FE i | s 4,160,821 |...103.396 | .............. 4,081,028 | ..occooveeene. 3,947,000 4,067,808 )| oo e | 5625 [.....3.349 | FAL....| ..........83,874 | ... 195,384 | 03/15/2021. | 02/15/2027.
92840V AE 2 |Vistra Operations CO LLC 15t LieN.......c.cccovivemrinrinnrineiieresnisieiinens | v .- 5,177,126 |...107.294 5,150,112 5,158,881 ). 09/15/2021. | 07/15/2029.
92840V AG 7 |Vistra Operations CO LLC 18t LeiN........c.ccovvveuireeoiriereiierieeceiieeeiseniins | s o .2,920,784 |...103.861 2,928,880 | ... . 2,909,821 ). 05/05/2021. | 01/30/2027.
92936U  AF 6 |WP Carey INC St NE........cvuuuiieriiiieiritieissiiesies e | cenens e 2B FE i | 336,588 |...110.665 | ......ccceenune 331,996 300,000 335,335 ). 09/16/2021. | 07/15/2029.
92936U  AH 2 [WP Carey INC S NL.......oouieceieceieceieceieeesesesesesesesesesesessesssons | ceeeens o 16,790,300 |..... 95.322 6,672,561 ...7,000,000 6,799,133 8,833 06/29/2021. | 04/01/2033.
92936U  AJ 8 [WP Carey INC St NL........cuuuiiiiiiiiniieiesicsie e | s .- 4,953,240 |..... 98.510 4,925,500 | ... ...5,000,000 4,954,016 775 |.. 10/06/2021. | 02/01/2032.
92940P  AG 9 |Westrock Company Sr Nt............. B e 2B FE i | s 915,927 |..103.251 | ..ccoovvvnnnns 898,287 870,000 914,232 (1,695) [ ..o | vererveneireneinens | 00003.000 | .00 2478 [JDecccis | o 1,160 | i 13,050 | 06/30/2021. | 06/15/2033.
93933W  AA 4 | Washington Mutual Bk FA Sub BK Ni........ccccoouervemriiirniiineiicniieneieseins | cenvens o 00,026 | i 1,848 | 7,000,000 12/22/2016. | 06/15/2022.
941053  AH 3 |Waste Connections INC SrNL..........cc..vvveiciirceiiccieceeeseeeceeseeiseenns [ v o . 566,073 |...112.507 500,000 552,407 (TABT) [ o | vereveneveneiiens | 004250 [100.2.631 [JDeicis | 1771 | 21,250 |01/21/2020. | 12/01/2028.
94106B AB 7 |Waste Connections INC St NL.........cccuiiieiiiiniiiiniicniiccienisnieeiienns | s [ T|2AFE. i | v, 2,624,325 |..... 99.817 | oo 2,495,413 | i 2,500,000 2,621,020 (2,833) | cooocvirernricniis | e | 0000.3.050 |10 2.798 | AO.... | coieeee 19,063 | .......... 76,250 | 10/28/2020. | 04/01/2050.
948741 AL 7 |Weingarten Realty INV St NL..........coovvuiiiireeceeceseceseeeeseseneienenes [ v o .2,085,400 |...105.366 ...2,000,000 2,054,074 | oo [ s (14,821) | oo ceverenernnnennenens [ 2000:3.850 | 10.3.011 [ D | 6417 | oo 77,000 | 11/05/2019. | 06/01/2025.
949746 RF 0 |Wells Fargo & Co Sub Nt.........c.cccouiiiiiiiciiiiiiniinissisciisscssecssssiiens | v o 4,754,530 |...135.465 ...4,684,000 4,746,156 (1,321) [ oo | v | 00005808 | 1005501 [ e | v 121,081 | ........ 131,293 | 02/05/2014. | 01/15/2044.
94974B  FY 1 |Wells Fargo & CO SFNE.......c.iieiciieceeceeeceieseeiesesieeesiesesiesesiesenens | e | | 2B FE i | 1,248,713 |...109.070 | ..............1,363,376 | ............. 1,250,000 1,249,451 T | i e | 41000 | 4111 [JDe | 3,986 | .......... 51,250 | 05/27/2014. | 06/03/2026.
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94974B  GT 1 |Wells Fargo & Co MT Sub Nt ...118.520 .5,926,005 ..5,000,000 4,994,788 108 |.. B O 4.400 |...... 4407 [ID.coois | v 10,389 | ........ 220,000 |06/07/2016. | 06/14/2046.
95000U 2G 7 |Wells Fargo & Co SrMTN........cccoovuimviiiiniiis ...104.074 .3,642,583 | ... ..3,500,000 3,711,433 (24,718)| .. I 2.879 |.... 2.040 [AO...... | covee 17,074 | ........ 100,765 | 10/29/2020. | 10/30/2030.
95040Q AM 6 | Welltower Inc Sr Nt. ...102.350 7,369,193 | oo 7,200,000 7,171,329 1,857 | s | e [ 00000 2.800 | e 2.849 [UD.ccoos | v 16,800 | ........ 137,760 |03/16/2021. | 06/01/2031.
963320  AY 2 | Whirlpool Corp SrNt... ...100.477 870,000 880,094 (A76) | cvorvercrrrrines [ e [0 2.400 | 2.259 11,368 | 06/30/2021. | 05/15/2031.
96950F AL 8 |Williams Partners LP Sr Nt ...105.436 | ..............3,690,250 | .............. 3,500,000 3,495,290 2,361 | oo e | 4500 [ 4.576 11/12/2013. | 11/15/2023.
96950F AQ 7 |Williams Partners LP Sr Nt ..106.448 | ...........10,644,810 | ........... 10,000,000 | ........... 10,581,057 | ..ooveoericcriienns | e (64,519) | ..evvoreverciies | e [ 20.3.900 | i 1.739 09/02/2021. | 01/15/2025.
976657 AL 0 | Wisconsin Energy Corp SrNL.........cccerivriiiieeieriineeiiseeeiisesesieeesieseeenas ...105.939 720,000 727,237 (1,950) [ cooovvvererrieenies | e | 0000 3.550 | e 3.240 03/09/2016. | 06/15/2025.
98389B  AY 6 |Xcel Energy Inc Sr Nt ...107.629 ..2,000,000 1,994,489 556 | .ovvvrrcrerenrenns | cereeenreinnnennnees [ 103,400 | i 3438 03/27/2020. | 06/01/2030.
988498 AL 5 |Yum Brands Inc Sr Nt ...108.276 ..2,260,000 2,280,000 A1) [ e e | 750 | 4.613 09/19/2019. | 01/15/2030.
98956P  AB 8 |Zimmer HIdgs Inc Sr Nt ...133.838 450,000 582,558 (3,963) [ ..ooovvereriineies | e | 2005750 | 3.519 03/25/2021. | 11/30/2039.
98956P AT 9 |Zimmer HIdgs Inc Sr Nt ...107.832 ..3,250,000 3,243,343 686 | .ovoocrieerriiinns [ oo | 0023550 [ 3.579 03/13/2020. | 03/20/2030.
98978V AL 7 |Zoetis Inc Sr Nt ..105.773 ..5,000,000 4,986,775 2,097 | oo e | 00:3.000 | 3.051 09/06/2017. | 09/12/2027.
P16259 AM 8 | BBVA Bancomer SA Texas Sub Nt ...102.900 620,000 590,493 (7,159) | oo 30 | oo | e [ 25125 | 5.329 02/03/2020. | 01/18/2033.
T 000000 00 0 |48 Forty Nt ...100.000 175,525 172,761 748 ....10.520 12/23/2020. | 05/31/2027.
o 000000 00 0 |48 Forty DDTL Nt1 +:100.000 | woovvvvreerren TA375 | 74,375 e T3.382 | | s 83 ...12.022 04/29/2021. | 05/31/2027.
-_‘ 000000 00 0 |GranTierra Energy InC SrNt.........ccoooviviiinviiincciiniiscecisneissneissniissnis [ eceene [ A i 1[4 C FE | 340,080 ... 90.833 390,000 343,769 3,689 ....10.694 06/29/2021. | 05/23/2027.
o0 134808  AD 6 |Canacol Energy Ltd SrNL.......cccoooonrevenrreernnnernneernneeinneeennnenneessssnessnneses | seeeene | A i 1{ 3.C FEviiiii | irrivere.....590,000 | ... 99.442 . 590,000 586,710 (3,290) coerevrneennnneens | e [ 25750 | 5.750 11/15/2021. | 11/24/2028.
136385 AC 5 |Canadian Natural Resources Sr Nt ...133.368 ...780,205 585,000 776,652 | ..o | e (10,331) | oo | e [ 2072200 | i 3.333 05/05/2021. | 01/15/2032.
136385 AJ 0 |Canadian Natural Resources Sr Nt .132.133 | . 11,149,560 870,000 1,175,802 (7,555) [ oo | e | 00008500 | e 3.489 06/30/2021. | 02/15/2037.
136385 BA 8 | Canadian Natural Resources Sr Nt .102.321 | s 1,023,213 | v 1,000,000 1,009,200 (620) | covvvvrrierrieens [ e | 000 2.950 | 2.825 04/29/2021. | 07/15/2030.
13648T AA 5 | Canadian Pacific Railway SrNt..........c.ccoocenmrrinnnrinnnriinnciserecnnceinseerenns | cevens | A il 1| 2B FEeii | 1,449,101 {.....98.943 | .. 1,434,676 | .o 1,450,000 1,449,165 | ..o | e B4 | s | e [ 2000.2.050 | i 2.058 06/30/2021. | 03/05/2030.
29250N BE 4 |Enbridge Inc SrNt.......cccoeenee 580,000 587,760 (84) | cvovvrrrernnneres [ v [0 3400 | 3.328 06/30/2021. | 08/01/2051.
29250N  BF 1 |Enbridge Inc SrNt.................. . 580,000 582,361 (81) | covvecerieerrrenes [ oo | 002500 [ 2.459 06/30/2021. | 08/01/2033.
335934 AT 2 | First Quantum Minerals LTD Sr Nt . ...807,000 |...107.753 | .. ...851,250 790,000 803,634 (3,366) [ ..ooovvvrerireies | s | 0008875 | 6.301 01/14/2021. | 10/15/2027.
588056 BB 6 | Mercer INtINC St NL........ovveeeereeerceeeeeiseeeisseessenessesessnesesssnsssssnsennnes | eeveee | oo | coneeerrend [SAFE i | o 1,638,910 |...102.175 | ............. 1,639,910 | ..ccovvvennnee 1,605,000 1,637,288 (1,622) [ ..o | e | 0005125 | 4579 [FA .| 34273 | 10/05/2021. | 02/01/2029.
65334H AG 7 |Nexen Inc SrNt. ..132.341 6,617,025 ..5,000,000 5,004,366 (163) | ocvevrerrrirriens [ v [ 0.6.400 |, 6.391 |MN......| .........40,889 | ........ 06/30/2011. | 05/15/2037.
67077M AP 3 |Nutrien Ltd Sr Nt ...147.057 .1,698,506 | ... ..1,155,000 1,320,626 (7,296) | ..o | e | e 7125 | 5.655 [MN......| ...........8,687 | .......... 04/10/2018. | 05/23/2036.
683715 AC 0 | Open Text Corp Sr Nt ..101.929 | ..............3,567,519 | cccevuuncen. 3,500,000 3,492,050 127 | v [ 0003875 [ 3917 [FA....| 51,236 | oo 03/02/2020. | 02/15/2028.
78669Q AA 8 |Sagicor Financial Co Sr Nt ...102.454 , 320,000 320,000 e | e [ 205,300 | i 5.300 05/06/2021. | 05/13/2028.
89352H AM 1 | TransCanada Pipelines Ltd Sr Nt.. LTS | 683,909 580,000 687,142 (3,760) | cvvvvvvvererrerivreres [ vrererrvniieirsnnenns [ 4625 | 2.792 [MS...cc. | vvvrrrinns 8,942 | .......... 13,413 | 06/30/2021. | 03/01/2034.
89352H AT 6 | TransCanada Pipelines Ltd Sr Nt.. 111573 ..5,000,000 5,086,759 (20,552) | .evvvvrreerrrrerns | ceveerneerennerinnnnes | e 4875 | 4.375 12/12/2018. | 01/15/2026.
89352H AW 9 |TransCanada Pipelines Ltd Sr Nt.. ..111.768 14,000,000 | ......occ 13,836,817 21,884 | ..o | s | 250 | 4.462 12/13/2018. | 05/15/2028.
98417E  AC 4 |Xstrata Finance Canada Gtd Nt....... 2140112 | 8,212,579 | 4,434,000 4,647,043 (7,564) [ ..o | v | 20008.900 | e 6.413 03/22/2010. | 11/15/2037.
000000 00 O |Sunac China Holdings Ltd St Nt..........cccccorvivnivivnniniinniineniniisnicnnicseiienns | vvveene [ D[ i 1 3.C FE i | iiienn..265,000 ... 64.464 400,000 257,855 (13,274) 6,129 ...25.149 12/02/2021. | 04/26/2024.
000000 00 0 |Vendanta Resources PIC St NL..........c.ccoocvunrveieneeiencereneirencevsnesrsnnirsnenes [ eveveee | D{ o1 [ 4 C FE | ciinne...336,800 | ... 87.584 400,000 345,623 8,823 ...12.393 06/25/2021. | 08/09/2024.
000000 00 O |International Bank Of AZ Sr Nt .100.471 270,000 265,114 1,527 | oo | e [ 2000 3.500 | oo 4.226 02/09/2021. | 09/01/2024.
000000 00 O |Gran Tierra Energy Intl St Nt.......cc.oovveevvvrricerrenrserieseessiessessssessensssesenns | evveene | D [ eviveiiee 1[4 C FEuiiii | i 174,000 ... 90.993 200,000 174,478 478 ...11.202 12/03/2021. | 02/15/2025.
000000 00 O | Tullow Oil Pl St Nt......ccooeviiiiiinicsiisciicsierisnicsscssieesesssssissiessiiennss. | svveene | D [ T [ BB FE s | eiinn.820,875 | ... 82.169 960,000 788,825 (49,671) | covvooes 17,621 L1914 [MSL | 22,400 | .......... 33,600 | 08/24/2021. | 03/01/2025.
000000 00 O [Digicel Group 0.5 Ltd SENEPIK..........oeeeeereeeeeeeeereeeeeeeeeseeeeeeeeeereeesesererserrers | oo | D oo |82 FEuiovieioiis | o 279,539 | ... 92.806 328,251 279,317 (222)|.. .13.806 |AO...... | woovoeree 6,565 | .......... 21,336 | 10/01/2021. | 04/01/2025.
000000 00 0 |Kaisa Group Holdings LTD SEC Nt........cc.couvveermrreemmreirmnneirseerirnseennneineneins | eveveee | D v | 8. FEuiiiiins | e 455,750 | ..o 26.166 700,000 183,161 | ...occeees (278,822) 6,232 24602 |AO...... | oo 16,406 | .......... 53,438 | 10/19/2021. | 04/16/2025.
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000000 00 0 |China Evergrande Group Sec Ni..........c.cccuviirmiiniiniiiveiiiniiieinissiseiienes | cvviee D 780,000 116,861 (52,426) 5662 | ... 237,685 BV IO 8.750 |....35.862 |JD.......| ceeoverinnene 569 | .......... 47,250 | 10/08/2021. | 06/28/2025.
000000 00 O |YPF Sociedad ANONIMA S NL.........cceriremirierierieienieissiseriesieneseessnins | sevvene D 11,053,108 | .............. 1,404,000 | ............. 1,053,108 | ............ (56,550) B 8.500 |...15.146 |JJ..cco.. | oo 50,720 | ........ 100,853 | 05/24/2021. | 07/28/2025.
000000 00 O |National Bank of Uzbekis St Nt...........cccccoeveiimiiininiineiiciiesenicnsiiens | v 718,673 720,000 718,673 (25,920) (4,292) [ ..o | v | 0004850 | e 3.874 30,070 |06/24/2021. | 10/21/2025.
000000 00 O |Ipoteka-Bank ATIB SFNL...........coorvuurieireiieriieriiesiiesesesesesesesisenies [ v 335,594 330,000 335,594 (9,086) (830) | covvevrvverrrrienns [ e | 205500 | .. 4.244 09/30/2021. | 11/19/2025.
000000 00 O | AKDANK TAS SI Lo esesssnnenns | senes D 2 619,315 640,000 619,315 (17,327) 604 | oo [ e | 20.6.800 [ 6.949 03/24/2021. | 02/06/2026.
000000 00 O |Turk Sise Ve Cam Fabrika SrNt..........cccccouriinriiiireiieriiecesecesenesenens [ v D 310,000 288,759 4011 [ | e | 008,950 | i 8.944 . 04/17/2020. | 03/14/2026.
000000 00 0 | Yuzhou Group 18t LIEN.......c.cvuuuiiiriiniiiciiericinissisiesssississiieies | crviens D 800,000 219,994 | .......... (196,453) 6,697 125092 |FA.....| s 24,248 | ... 11/24/2021. | 08/12/2026.
000000 00 O |Emaar Sukuk Ltd St Nt MTN.........ooiiiiimiiiriiiiciieneseseesesseseseissnenes [ v D ...103.730 750,000 751,921 208 | oo | e | 20003635 | s 3.572 |MS...... s 8,027 | ......... 23,628 |06/25/2021. | 09/15/2026.
000000 00 O |MTN Mauritius Investments St Nt............cccoooererrvevvvvverieesssreeresosioesssssseseeens | o D L1791 300,000 321,240 (6,161) (L)) PR PPN pPOvoetc K111 oo 4.307 08/24/2021. | 10/13/2026.
000000 00 O |NGD Holdings BV SEC Ni........orvvemrrermrrerrrernseesnesssnneessesssesssssssssssnsenns | v D 389,772 351,379 (5,004) 3,709 | oo [ e | 08750 [ 9.225 06/04/2021. | 12/31/2026.
000000 00 O |Digicel Intl Finance SUb Nt..........c..cooriviririiriiiirieiireieceiseceisesesisesesieeees [ v D 390,000 320,268 9,407 ...12.967 12/18/2020. | 12/31/2026.
000000 00 0 |Medco Bell PTE Ltd 1St LieN.........cccoourvvemeeireiiriiiereiesesssisssissniins [ v D 550,000 453,975 | oo [ i 12,965 | ...oooovvinenns ...10.843 09/17/2020. | 01/30/2027.
000000 00 0 |Aydem Yenilenebilir Energy Nt...........occcooriuimieiimmreiremeiiereiseseiseseiseneiienes [ v D 210,000 170,174 (39,093) | ..oovvirriii 55 | s | e [ e 1750 | 7.834 08/24/2021. | 02/02/2027.
000000 00 O |Kuwait Projects Co Spc L EUrO MTN.........oiriiiriiiiniiciicnisssissniienniens [ o D 340,000 317,493 3,635 | oo [ e | 4500 [ 6.016 05/26/2020. | 02/23/2027.
000000 00 O |Dar Al-Arkan Sukuk CO Lt ST NE........ccoiiieiiieiinrieeineseeeiesieeesesiseies | ceeee D 325,000 292,515 AB47 | oo | e | 08875 | 9.343 09/22/2020. | 02/26/2027.
000000 00 O | Turkiye Sinai Kalkinma Sub Nt Fix to FIO..........c.ccooviiimmiiiinriiisiiisniiiciiians [ o D . 420,000 415,800 (2,435) 335 | e | e e 1625 | 7.724 01/07/2021. | 03/29/2027.
000000 00 0 |Banco GNB Sudameris SA Sub Nt FiX t0 FlO...........ccoooemeriimmmiiierireniiieniis [ o D 2|4AFE..... 340,000 338,883 (2,516) (3,700) [ cvvvverrereerrris | eevrrerrreeirseinerinns | 0008500 | e 4.832 04/23/2021. | 04/03/2027.
000000 00 0 |Leviathan Bond Ltd SEC Nb...........vrvereeerrrrirereireneieseienesssesssssssssesenes | v 300,000 321,836 (318) (2,971) [ oo v | 20008500 | 4.819 03/18/2021. | 06/30/2027.
000000 00 0 |Oleoducto Central SA SINL..........ccourveereiieriirereisereieceieseieseseiseseienes | v .13, . . . 340,000 338,688 (10,912) (260) | ccvvevrevereiienes [ e | 24000 | 3.420 10/28/2021. | 07/14/2027.
000000 00 O |C&W Senior Financing DAC St Nt........c.ccouieiviiriniiieiinineeinnissisesienes | cevvene [ 0] [ 1/4AFE.. | v 1,025,569 |...104.025 | .....cc.ce0eun 998,642 960,000 998,642 (4,929) [ ..o (18,386) [ ..vvvvrerrrevvrrines | errvrirernrisvirnnnnns | 000 .6.875 | oo 4.673 12/17/2020. | 09/15/2027.
000000 00 0 |IHS Netherlands HOIACO SI Nt.............ccvuuurieirriiiireiierieieceeiseceiiesesieereiens [ v ...105.929 200,000 211,859 (777) (2,364) | ..oovvveerrrreriis | v | 20028.000 | e 4.462 08/17/2021. | 09/18/2027.
000000 00 O |Credit Bank of Moscow Sub Nt ceevrerneee [wveeee | D] e 2| A FE i | 408,150 ... 99.773 400,000 399,092 (6,525) (2,533) [ oo | e |20 7.5000 | 5.558 08/24/2021. | 10/05/2027.
000000 00 O |DTEK Finance PLC St Nt.......cccomrereernieineineriierineenensssnisenssesssessseessnsnnee | seeveee | D [ eiveiivees [5.B FEwiiiiiis | v 309,814 | ... 53.833 492,593 265,179 (53,474) 8,839 |.. ...13.974 09/30/2021. | 12/31/2027.
000000 00 O |Braskem Netherlands SrNL.........c.ouvurierimriniiieriirineerereesississiiens | cevvene . . ...106.091 | .. . 645,000 668,790 (282) | oo [ | 24500 [ 3.783 12/20/2021. | 01/10/2028.
000000 00 O |Termocandelaria POWEr St NL..........ccc.orvuriueimiiiereiereseceisecessereisenenes [ v D T3 CFE s | i 352,888 |...100.000 | ......cccoeennes 323,750 323,750 323,750 (25,098) (4,040) [ ..ooovveceerei | e | e 7875 | 5.999 01/28/2021. | 01/30/2028.
000000 00 O |Energean Israel Finance SEC Nt...........ccccoviuriiieriniiiiiniiiisiineiieniesiinnins | cvvvene 990,000 975,627 (27,873) (1,442) | ..o | e | 008375 | i 5.096 04/12/2021. | 03/30/2028.
000000 00 O |Eastern & Southern AFRIC SFNL........ccccociiviieiiiieiineeisseieceiseseiseseis [ v 330,000 327,462 (10,139) (236) | covveveeverererienes [ e | 4125 | 3.722 09/30/2021. | 06/30/2028.
000000 00 O [WynnMacau LTD S&NE.....coviirniiiinreiisessieressesessseeenssssssssenens | avseees D 1|4BFE.... 810,000 740,863 (77,059) (1,828) | coooverrerriiinis | e | 0005625 | i 5.325 01/14/2021. | 08/26/2028.
000000 00 O | Global Bank COrporation St N.............ceeuererrereemmeesermerieseeessenssessseniens | seevene D 2|3.AFE...... 645,000 668,055 (9,654) (2,276) | ..o | vereireneiieniiiens | 00005.250 | i 4.320 08/20/2021. | 04/16/2029.
000000 00 O | MHP LUX SA SI Nt....oouiiiriirrieeiisesissssisessisessssssssssssssssssssssssesssens. | avees 350,000 328,796 (13,747) T46 | oo | e [ 20008.250 | i 6.607 11/10/2020. | 09/19/2029.
000000 00 O | MEtiNVESt BV ST NL...c..vvoureonrrerreerseeesseeesseesssessssssssssesssnessssssssssssnes | sesnee 200,000 198,179 (21,217) (1,804) [ ..oooveecvrecei | vererreneireneiiens | e 7750 | 6.165 02/18/2021. | 10/17/2029.
000000 00 0 |Melco Resorts Finance SrN..........cccccoourviiirriinneiionniiessiensisss s [ o 510,000 492,635 (34,618) (2,382) | cooocverrirriiniis | e | 0005375 | 4.713 01/21/2021. | 12/04/2029.
000000 00 0 | Globo COMUNICACOES SINL............oourveumriiiriiieceieciieceeseieeseieeseieenies [ v . 345,000 335,427 (1,836) | ..o 26 | s | e [ 4875 | 5.219 12/20/2021. | 01/22/2030.
000000 00 O | Turkiye Garanti Bankasi AS Sub Nt Fix to ST U D 2|5.CFE...... 150,000 144,859 (10,412) (1,291) [ oo | evereireeeirnneiiens | e 72750 | e, 6.464 02/19/2021. | 01/22/2030.
000000 00 0 |Cable ONAA SA SINL......curveerrrerreerreeereeeesseessseessssesssesssssssssesessnessnne | ceseee 300,000 308,941 (8,947) (2,362) [ ..o | e | 0045000 | 3.154 04/21/2021.| 01/30/2030.
000000 00 0 |Banco Internac Del Peru Sub Nt. 310,000 308,950 (5,477) (1,160) | coooverriricriis | e | 04000 | e 3.565 09/17/2020. | 07/08/2030.
000000 00 O |Milicom Intl Cellular Sr Nt...................... SESTTRR DO ...100.773 . 370,000 372,861 (14,015) (699) | ovvevvevrerienes [ e | 4500 | 3.781 08/19/2021. | 04/27/2031.
000000 00 O |JBS Finance Luxembourg Sr Nt I ...100.876 489,246 485,000 499,347 (203) | crvvvrevieeeiieees [ e | 203625 | 3.204 11/08/2021. | 01/15/2032.
000000 00 0 |Odebrecht FINANCe LTD SINE.......cvurirrerieiieierieriesiseesenisssssesseneenens | sveeene 4594 | 29,870 650,233 229514 | | e (47,147)| ........ 120,290 | oo [ e | e 5.737 12/27/2021. | 12/26/2046.
000000 00 0O |Office Cherifien Des Pho S NL........c.coocrveervinervinerirenesnenisenesseneinenins | eveveee | D o2 | SAFEiiiii | v 343,400 | ... 94.587 | ..cvvvceins 321,597 340,000 321,597 (21,802) (1) ] e | eereerereiseesneees 205125 | i 5.059 08/19/2021. | 06/23/2051.
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000000 00 0 | SMC Global Power Hidgs Sr Nt Fix to Flt...........cccoouniineiiminiiiiiinnisniiens | e D 2|5.BGl..... ...100.089 840,000 840,750 18,350 (5,900) | .. O I 5.950 |...... 4.449 |MN...... TTT5 | 44,030 |05/25/2021. | 01/01/9999.
00109A  AB 3 |AES Panama Gerneration HL St Nt............cccccoimviiimmiiinnniinciieseieseiennies | s D 1/2.CFE....... . ..104.072 | .. . 200,000 200,000 B 4375 | ... 4.375 |MN...... 08/10/2020. | 05/31/2030.
00434G 2B 5 | AcCESS BaNK PLC ST NL.......viuiiririiiciieiieeiesise s ssessssissnsins | avvenn D e |4 . ...260,000 |..... . . 260,000 258,980 (1,020) v [ 2008125 [ 6.125 09/14/2021. | 09/21/2026.
00973R  AE 3 [ AKEr BP ASA Nt ..oo.oeourermereieeeieeeineeesssssssessssessssessssssssssssssssssssssssns | aveeens D ...103.862 ..7,550,000 7,639,417 (22,056) | ..ovevvererenrrnes [ e [003.000 | oo 2.577 03/24/2021. | 01/15/2025.
00973R  AF 0 [ AKEr BP ASA Nt.....coouiiiriiireisereieseeseieseies s | crevens D ...106.097 ..2,200,000 2,361,289 (T403) [ oo | e | 200030750 | 2.699 09/15/2021. | 01/15/2030.
02154C  AF 0 |Altice FInancing SA SEC Nt...........cccovurvireiiemeieneisereeeneeesessesessenesiens | ceeeeas D 330,000 321,128 (6,988) 178 | oo | e | 20025.000 | e 5.111 05/24/2021. | 01/15/2028.
02156L  AC 5 |Altice France SA 1St LieN.........cccocvivciiiiiiiiniisiiccicseissississienins | e D{.coccce?|[4BFE. i | voriiriinrnnn065,409 |....99.131 | i 84,435 | 65,000 ....64,435 (953) (20) | cvvvoereeieeriienne [ e | 20025500 | ..o 5.261 11/03/2021. | 01/15/2028.
03512T  AE 1 |Anglogold Holdings PLC St NL..........cccooiiiiiimiiiniimiiieneeseisseiessiesenies | s D 400,000 410,605 (1,083) [ oo | e | 20003750 | 3.383 10/30/2020. | 10/01/2030.
03847Q  AA 1 |Arabian Centres SUKUK Il St NE..........covviiirrircrcceeseene | v D 635,000 627,678 (7,322) [ ovoerveeerieeiesiies | eveieriesiesieeiens | cevvesiessssesienens | 0005625 [ 5.625 03/30/2021. | 10/07/2026.
054644  AA 7 | Aydem Yenilenebilir Energy Nt..........cccoccooriiimiiimiiiiniiieniissicsscesssiienns [ e D 490,000 397,073 (89,206) 243 | s | e [ 1750 | 7.934 07/26/2021. | 02/02/2027.
05565Q CJ 5 | BP Capital Markets PLC Nt........ccocieriuiireeieneieriesiseesseseisensssineens | cevee C ...105.285 ..2,800,000 2,820,695 | ...oooovvvieniienin [ e (11,394) | oo | e [0 3.994 | L 3.550 10/22/2013. | 09/26/2023.
05565Q DN 5 | BP Capital Markets PLC Nt.........ccc.ccooriiiimiiinmiiiiniiscicscesscisenisssiinnes [ v D ...107.567 11,000,000 | ........... 11,000,000 e | e [0 3.279 | 3.279 09/14/2017.| 09/19/2027.
05578A AN 8 [BPCE SA SIPIEf ... eeeeeeeeeeeeeeenne | coeeeee D ...102.800 580,000 606,930 (1,588) [ ..o | e | 002,700 | e 2.049 06/30/2021. | 10/01/2029.
05578Q AA 1 |BPCE SA SubNt.... .|D ...107.509 1,019,352 . 2(10,089) | ..o | e 205700 | L 4.570 08/08/2018. | 10/22/2023.
05578Q  AB 9 | BPCE SA SUD Nb......ouiiiiiiiiiiceiiceiieceieceiieceiesesieseisesessesessessssenees | v D ...108.309 5,066,761 (24,105) | ..vovvererenieens [ e [2005.150 | 4.590 08/05/2014. | 07/21/2024.
05578Q AD 5 |BPCE SASUD NE......covoooiiiccccccccecesecss s | v D ...107.821 5,969,470 8,651 | .o [ e | 24500 [ 4.673 09/08/2014. | 03/15/2025.
05578Q AE 3 |BPCE SA Sub Nt.... OSSR RTINS DR D ...110.488 2,914,028 (22,089) | ..vvvevererereinns [ e [ 4875 | 1.702 09/15/2021. | 04/01/2026.
05583)  AG 7 | BPCE SA ST N sssssssssssssnss | seseens D ...101.786 . 2,490,704 2,912 | e e | 0002375 [ 2.503 01/06/2020. | 01/14/2025.
05583  AJ 1 |BPCE SA Sub Nt Fixed t0 FIOGL...........cooveeveereereeeeeeeseeessieeeeese e essiessiens | eevin D|.......2|2AFE....ccc.. | 12,500,000 | ... 96.475 | . 2411870 | ... . 2,500,000 [SSTSTOUSPOUOPOONR OVPPOUROTOUROPOORVOPORN VOPOOVv.J & A IOVOR 2277 [ | e 25458 | ......... 28,463 |01/12/2021. | 01/20/2032.
05968L AL 6 | Bancolombia SA SUD Nt.........ccccvmiiiiiiiiniineiieiiesssiesiesiseinnis | cvviene Df.c...2| .CFE.coiir | virrirenn..626,013 ... 99.921 | v 609,519 610,000 609,519 (10,538) (B137) | cvvvvrrrereriveires [ vrrernniserinnenins [0 4625 | i 4.029 [D.ccooc | v 1,019 | e 28,213 | 01/21/2020. | 12/18/2029.
05971A  AG 6 |Banco BTG Pactual SrNE..........coociuuriiriiieceiieceiieceiseseseseissseieneienees | e Dt |B.CFE s | e 880,778 | ... 94.904 ...664,325 700,000 664,325 (19,385) 2,932 | oo [ e 02750 [ 3.369 [JJ....... e 9,090 | .cooveenan 9,625 |03/22/2021. | 01/11/2026.
067316 AH 2 | Bacardi LTD St Nt.......cccoiiniiieiieiiciiessseiesieseniss e | ovviene D ..131.833 500,000 672,817 (4,154) | oo | e | 200.5.300 | e 3.303 [MN...... RO 3,386 | ..coooue 26,500 |01/05/2021. | 05/15/2048.
09659W 2D 5 | BNP Paribas SriNt........ccccoooriiiriiriiieceseceseceeeseisesesesessesessnssienes | ceeeens D ...105.163 ..9,000,000 8,992,577 2,295 | oo | e | 0000 3:375 [ 3404 | | v 145,125 | ........ 303,750 |01/02/2018. | 01/09/2025.
09659W 2K 9 |BNP Paribas SriNt........ccccooourviiiriiiiniiiniisecssesssssssssssesssssssiinnns | aneiees D ...103.172 ..1,500,000 1,596,925 | ..o | e (10,550) | ..ovvvvvienriies | e [ 200 3.062 | i 2171 22,890 |01/12/2021. | 01/13/2031.
10554N  AB 4 |Braskem Idesa SAPI Secured Nb..........cccc.couriuiriinriiiereiseniseceseseieneias | e D ...100.786 475,000 474,715 e | e [ 20008990 | 7.000 548 | s 10/14/2021. | 02/20/2032.
12642K  AB 0 | CSN Islands XI Corp SINL........cvveumrrerrrirrrirnrissrisessesesssssssssnssesnenes | v D ...105.269 415,000 432,866 (6,676) (4,296) | ..oocvervenriirnis | e | 008750 | i 4.934 17,213 | 05/26/2021. | 01/28/2028.
18452N  AB 0 |Clean Renewable Power st LieN..........cooovuuriieinriinreseciiseceeveceneeenieees | e D ...102.458 345,000 345,000 e | e [ e 250 | 4.250 ,910 | o 7,331 | 03/18/2021. | 03/25/2027.
21684A  AA 4 |Rabobank Nederland Sub Ni..........cccccouviiierinrinniiniinicensnseieenineens | e D 108471 ... 7,240,021 | 6,800,000 6,818,302 (9,367) | cvooverrerrirrnis | e | 4625 | i 4.474 314,500 | 04/21/2020. | 12/01/2023.
21684A AB 2 |Rabobank Nederland Sub Nt SRS DO D ...139.855 580,000 821,998 (3,812) [ oo | e | 2005750 | 3.110 16,675 | 06/30/2021. | 12/01/2043.
21685W DF 1 |Rabobank Nederland Sub Nt.................. LS..|D ...102.689 400,000 404,523 (5,178) | cvvvvvrererrerineires [ vrrernrisersnnenins [ 000 3.950 | 2.601 15,800 | 04/21/2020. | 11/09/2022.
22113A° AB 1 [C088N Lt SF ... | s D ...104.193 445,000 445,000 coeeerrneennnnenes | e [ 2005500 | 5.500 24,475 | 07/24/2019. | 09/20/2029.
225313 AK 1 | Credit Agricole SA SUb Ni.........ccccoviiiiiiniiiiiiininciiciensseienns | o D ...106.735 200,000 219,935 (2,977) [ oo | o | 0004000 e 2.223 v 3,800 | s 4,000 |01/07/2021. { 01/10/2033.
225313 AM 7 | Credit AGricole SA SUD Ni.......c.ovcuiiecreiecereiseieiiesieseseesssisessenienes | seevee D ...103.778 . ..4,700,000 4,887,057 (20,287) | .eveorrevaneeiins | eeveenreriiinerennnees [ 20000:3.250 | v 2.688 108,875 | 01/12/2021. | 01/14/2030.
22535W  AH 0 | Credit Agricole SA St N...........coovvirriineienres s | e D|.e2 [ 1.GFE i | 1,983,900 | ... 97.184 .1,943,682 ..2,000,000 1,984,748 848 | ..o | e [ 1247 | 1403 [ J.oves | 10,738 | 09/15/2021. | 01/26/2027.
225401  AF 5 | Credit Suisse Group SINL........ccccoooirvireeiireiireieseieeeieeeseseeieseseenenes [ v D ...107.102 5,087,326 .4,750,000 5,013,270 (39,255) | ..ovveverirreries | cereeireneiieneiienens [ 200 3.869 | i 2.842 135,415 | 01/12/2021. | 01/12/2029.
225401 AU 2 | Credit Suisse Group Sr Nt Fix to Float . |D ..101.772 .2,015,092 ..1,980,000 1,993,284 (750) | covvereererriinnes [ e |20 3.091 | 3.008 30,601 |05/24/2021. | 05/14/2032.
225433  AC 5 | Credit Suisse Group Fdg Ltd SrNt..........cccocoovvviieiieieiecieseisceveceiienns [ v D ...106.240 ..2,500,000 2,697,018 | oo [ s (19,132) | ovvveevererciins | e [0 3.750 | i 1.254 46,875 | 09/02/2021. | 03/26/2025.
251566  AA 3 | Deutsche Telekom AG SINL........cocoriiriiiriiiereiieseeseiseseseseieeneieens [ v D ..106.712 580,000 617,660 (A1) | o e | 03625 [ 3.266 10,513 | 06/30/2021. | 01/21/2050.
25156P AV 5 |Deutsche Telekom SrNL...........ccoovuriiriiciieceseseseeeeeceeeseeessiennes | s . ...102.067 | ..............5,103,350 | .............. 5,000,000 4,999,922 | .ooooiiinieiiins | e A4 | s | e [ 202,485 | L 2.486 124,250 |09/13/2016. | 09/19/2023.
27889P  AB 9 |EcoBank Transnational Jr Ni...........ccooceeeriueriienriiinreineneinsseieseeseinens | s D 2|14CZ 203,376 |..... 99.034 205,000 203,020 [CC) I I 57 | oo | e [ 208750 | i 8.871 [JD.oooe. | o898 | 8,969 | 06/10/2021.] 06/17/2031.
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279158 AN 9 | ECOPEIrOl SA SFNL.......cviuiiiiiiniiie s | creieae 11,739 570,000 636,910 (42,650) (4,155)] .. B IO 6.875 |...... 4.060 08/18/2021. | 04/29/2030.
279158 AP 4 |Ecopetrol SA Sr Nt cveeeeenneesnnsnssssssssssns | e [ D [l T 3AFELL 620,000 97.149 620,000 602,323 (17,677) I 4625 |...... 4.625 10/27/2021. | 11/02/2031.
29249F  AA 4 |Empresa Gen Elec Haina SrNE.......c..vrveerviiieiierieceieeeeesissesisennins | s ...101.022 215,000 213,496 [ ..o | e 2T [ s | s | 005,625 | 5.750 11/01/2021. | 11/08/2028.
30217A  AC 7 [Experian FINance PLC St Nt........cccvevvivririerieeineessseissnseniesessessessssnnes | cviees ...102.297 ..3,000,000 2,974,560 | .cooeveerenceininens | o2, 722 [ e | e | 202750 | i 2.867 12/03/2019. | 03/08/2030.
36164Q NA 2 | GE Capital Intl FUNding SrNL..........oooveriiiieireieceiseceereeceieseieneins | ceveens ..120.133 ..1,253,000 1,503,914 | oo | e 7,392) | e e | 418 [ 2.680 06/30/2021. | 11/15/2035.
39530V AB 4 |Greenko Solar Mauritius SrNt............cc.ivueieeiereeeneieseeeeeeseseieseeieenes | s ...106.267 290,000 291511 [ e | e (BT1) [ v | 20005.950 | 5.786 11/20/2019. | 07/29/2026.
40052V AC 8 | Grupo Bimbo SAB De CV St Nb........c.ovrvueriiiriiiriiinreieseiseseiseseieseioes | cevvens ..105.514 | ........15,827,115 | ............ 15,000,000 | ........... 15,018,601 | ..oovvevevrivciiens | evreereeee7,028) | oo | e | 203875 | 3.822 01/08/2015. | 06/27/2024.
404280 CH 0 [HSBC Holdings PLC Sr Nt FiX t0 FI0at..........ccceverrererenrierirerieenenieiinens | criens ...101.588 . ..1,000,000 1,050,204 | ..o | e BT i i | 20 2.848 | 2.192 01/13/2021. | 06/04/2031.
404280 CT 4 |HSBC Holdings PLC Sr Nt FiX t0 FIOL...........oorveerrrieririreiiieniiserieseies | e ...100.625 11,318,189 ..1,310,000 1,310,000 [ .ooovverreiereiienes | e [ | e | 0 2.804 | 2.804 05/17/2021. | 05/24/2032.
40435W  AB 6 |HTA Group LTD SrNb.....iieicicciiccsceieseicsisesesesissssiesssissssins | creiees ...104.188 ...588,661 565,000 588,661 (1,837) | ooveeeeac 0,718 | s [ e 207,000 [ 4.544 05/25/2021. | 12/18/2025.
423012 AF 0 [Heineken NV SI L. | s ...107.857 11,078,567 ..1,000,000 1,017,405 | ..o | eereereeed2,875) [ e | v | 20003.500 | e 3171 08/03/2017. | 01/29/2028.
44962L  AG 2 [IHS Markit Ltd SrNE.......oooociicicececeereseeee s | s ...104.416 ..7,500,000 7,492,596 | ..o [ v 831 | i | [ 4125 | 4.190 07/19/2018. | 08/01/2023.
44963L  AC 0 |IHS Netherlands HOACO St NE............cvveuiiiceieceieceieceeseeseeceiiiens | e ...105.929 330,000 330,000 [ ..ooveorrireniiienns | cervierenienenieeeies [ e | eevereseneineneinnns | 000e8.0000 | i 8.000 09/10/2019. | 09/18/2027.
T 45410L  AA 0 |India Green Power Hold Sr Nt. ...100.366 400,000 400,914 (664) [ ovvvovreeenn(298) | s | e [ 204000 | L 3.896 02/09/2021. | 02/22/2026.
o 456837 AV 5 [ING Groep NV St Nb.......coooovrviieriinriiieninneriseerissnseissssissssisessessssssnnsens | coerene | D [ eeviereenn2 | .G FEiiiiii | 000000..2,028,300 ... 99.323 | .o 1,986,462 | ..o 2,000,000 2,026,537 | oo | e 1,763) | s | e [ 1726 | i 1.403 09/15/2021. | 04/01/2027.
= | 456837 AW 3 |ING Groep NV Sr Nt FiX t0 FIOAt..........ccverrvermrrerrrereressressssessesessneinns | evees ...102.060 6,398,667 | .....cvverevvrrrinnns | cevereend 2,371 [ [ e | 2727 | 2.632 06/30/2021. | 04/01/2032.
E 456873  AD 0 |Ingersoll-Rand Lux Finance Ni............cccocumriieriimnmiinnriierisesieeniinenies | s ...109.274 . 1,630,160 | ...ovveerrereririenns | eerrreenn(12,052) [ oo | e | 2002.3.800 | e 1.889 06/30/2021. | 03/21/2029.
46143N  AB 6 |Invest Energy Res Ltd SEC Ni.......c.coceuiiiiiierniineriniseiiesceissisnines | cvvvee ...107.306 290,000 290,000 [ ..ovvvrirrerieiinins | e | e | e | 008,250 [ 6.250 04/15/2021. | 04/26/2029.
46653N  AA 0 |UZAUTO Motors AJ St NE........oorveeerceienriennireceeireneessneeisesesisssessssennsens | evevene | D | oveeicvees [4AFEiiii | iiiie..875,584 | ... 97.085 870,000 844,637 (30,348) | ...ocvvveeerre(599) | v [ e | 24850 [ 4.702 06/30/2021. | 05/04/2026.
48855K  AC 4 | Kenbourne Invest SA St NE........cccvevvivererininennneissnnesensesensssesensenes | ooveene | D v T [4AFE s | 832,070 |00 97.831 830,000 811,996 (19,870) | vvoovvvverrene(205) [ oo e [ 4700 |, 4.638 06/24/2021. | 01/22/2028.
58547D AD 1 |Melco Resorts Finance SrNt...........cooccuerevivercvireneerennereneereneirenessssennenes | cevvene | D[ eiveend 1| 3.C FEiiii | iii...642,694 | ... 96.595 615,000 594,059 (40,734) | ..ooevveeec(B, 119 | e [ e | . 8.375 [ 4.684 01/15/2020. | 12/04/2029.
591555  AF 4 | Metinvest BV SrNE......c.coourinnrrinnrrnncrnnnrnnsrinnsninsnninssssnssssssnnsessnsinnns | evveee | D | cvvvevirnens | 4AFEiiiiii | v 305,750 | ..o 99.089 310,000 306,469 | ...oocverrriinnins | crricrnieerenn320 | i e | 1750 [ 7.950 10/01/2019. | 10/17/2029.
600814 AR 8 | Millicom Intl Cellular Sr Nt...................... [SSSRTR DA ...100.773 200,000 200,000 [ ..oooveoeiereniienns | eerrieeerieennieenees [ e | e | e 45000 | i 4.500 10/19/2020. | 04/27/2031.
62954H  AD 0 |NXP BV/NXP FDG/NXP USA St Nt........coooriiirriinnisneicsnessessnsisnniins | e . . 106.719 | . 1,547,431 | 1,450,000 1,578,115 | e | v TAT0) [ s | 2003400 | 2.201 , 06/30/2021. | 05/01/2030.
62954H  AG 3 |NXP BV/NXP FDG/NXP USA St N........oovorveereeicerrennrinnceieneeseneesennnes | cenvees | D[ e | 2B FEcciiis | e 2,042,969 |...100.312 | ..............2,056,400 | .............. 2,050,000 2,043,368 | ... [ erverriieennB00 | s | e [ 202,500 | i 2539 [MN.....| oo 7118 | 25,625 |05/04/2021. | 05/11/2031.
632525 AS 0 |National Australia BankLimited Sr Nt FiX..........ccccovviriinerivnrireriirinnicniinens | v ..10,842,900 |...106.436 | ............10,643,580 | ............ 10,000,000 | ....cooueee 10,797,918 | oo | e (4,982) | oo | e | 2003933 | i 2.760 |FA.....| . 162,783 | ........ 196,650 |07/01/2021. | 08/02/2034.
716473 AE 3 |Petrofac Ltd SEC Nb.........co.oiveciiiiciieceiieceeceeceseseseseseseeeneienenes [ v ...101.978 560,000 554,688 | ......ooovvveveriienns | cererrenrierenn 95 [ | e | 009750 | 9.998 [MN......| ccovve 7,887 | oo 11/29/2021. | 11/15/2026.
71647N  BJ 7 |Petrobras Global Finance SrNt...........cccovuvivvvereriniscrerinnsnreninsssssnnens [ eoveene | D v | 3.C FEviiiiins | 1,052,303 | ... 92792 | oovver 1,054,117 | 1,136,000 1,032,898 (19,851) [ covvvvvverreeeec 247 | i | v | 000.5.500 oo, 6.033 |JD.ccooet | v 3,645 | ... 31,240 | 10/26/2021. | 06/10/2051.
71654Q BX 9 |Petroleos Mexicanos SrNt............cccouvvvervvnmriivnrecsnneeisnneseneeissneissneisenes | cevvees | D[ v 1| 3.C FE i | iinnn..562,255 | ... 82.359 695,000 563,887 | ..oocveeeereeenriienns | eevreennee 1832 [ s | 20005625 | 7.301 | U....... 03/17/2021. | 01/23/2046.
71677TW  AA 0 |Petrorio Luxembourg SARL St Nt........ccccovrvrnrveiinnnenninenersnserensnsserens | voneeee | D v T [4AFE s | ivine...565,000 ... 99.521 565,000 562,293 (2,707) [ ovvrvererirernins | v | e [000n8.125 [ 6.125 | JD....... 06/02/2021. | 06/09/2026.
73181L  AB 7 | Polyus Finance PLC St NE......c.cooveeinrrerrnnrensnresnrensneesnsesensnssssnsssssnssnnns | evonnee | D | conveeiied | SAFEiiiii | v 570,000 | ..o 97.307 570,000 554,648 (15,352) | .ovvevrereenriinns | cevvieneiieneiienns [ e | 00:3.250 [ 3.250 |AO...... 10/07/2021. | 10/14/2028.
75975A  AA 8 |Renew Power Pvt Ltd 1st Lien Nt.......c....coovviiriiiniceccececs | s ...103.979 265,000 265,000 [SSTSTOUSPOUOPOURNR IVOPOURRTOURRPOUROTORN BVOPOOE. X 1 (< TN IR 5.875 [JJ...... 01/21/2020. | 03/05/2027.
822582  AY 8 | Shell International FINANCE St NL.........cccreuierireirierieeieeiseessesisssiesineens | ceveee ..125.477 870,000 1,091,619 (3,80B) [ ...oovveveererreres | werereriereireneiiens | 4550 | 2.948 06/30/2021. | 08/12/2043.
822582  BE 1 |Shell International FINANCE St NL............vivivivirenrireiieesiieeeiieeeisisssinnns [ v 117145 4,787,648 (22,432) | vvveerrveerriins | e [en125 | 2.394 07/15/2021. | 05/11/2035.
822582 BQ 4 | Shell International FINANCe St NL............coovuurueiieireieceieceieseiseneiienes [ v ...116.907 1,885,684 (3,888) [ ..oouvvererirnies | e | 00040000 | 3.230 04/27/2021. | 05/10/2046.
82481L  AC 3 | Shire Acq Inv Ireland DA Sr Nt... ..102.827 28,896,586 57,210 | oo e | 002,875 [ 3.089 ..833, 11/18/2016. | 09/23/2023.
82481L  AD 1 |Shire Acq Inv Ireland DA Sr Nt... ...106.130 4,001,731 (335) | covverrereerrrienes [ e | 0:3.200 | 3190 |[MS.....| ......34,844 | ... 128,000 | 10/06/2016. | 09/23/2026.
82620K AE 3 [Siemens Financieringsmat St NE............cccovviiimiiinninciinciieniieienicssieciiens | s ..105.923 | ...........13,770,003 | ............13,000,000 | ........... 12,973,752 7,009 | oo e | 0000 3.250 [ 3.313 |MN......| .........39,903 | ........ 422,500 | 10/09/2015. | 05/27/2025.
82620K AM 5 |Siemens Financieringsmat Nb............ccccveereeerererierineeneeseisenereseseenns | cvvens ...108.471 ..2,500,000 2,868,918 | ..ooocverererceririnens | i (10,665) | ....coooevverrcries | cervrenrireneirennns | 20.3.300 | oece 249 [MS.....| .....24292 | ... 82,500 | 10/27/2020. | 09/15/2046.
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82620K BE 2 |Siemens Financieringsmat Sr Nt...... ..3,225,000 3,220,995 | ..oovvervriinnicnnis [ i 316 [ [ | 202,150 | L 2.165 34,669 |03/02/2021. | 03/11/2031.
83051G  AS 7 |Skandinaviska Enskilda Sr Nt 15,000,000 | ........... 14,980,916 | ..oovvvvvvceriiiinns | 2,216 [ i e | 20220650 | 0.698 08/31/2021. | 09/09/2024.
86389Q AG 7 |Studio City Finance Ltd Sr Nt 585,000 526,232 (58,768) | ..o [ e v 205,000 |, 5.000 [ | v 13,488 | e 14,706 | 01/05/2021. | 01/15/2029.
88034Q AC 1 |Tengizchevroil Fin Co Inc Sec Nt 315,000 312,075 [ o | e 290 [ | v | 20003.250 | 3.375 10,863 | 07/15/2020. | 08/15/2030.
88167A AE 1 |TevaPharmaceuticals NE SrNt.......ccccccouvvovnrvinnnncnnnncnnnecnsnecnsnniineneinns | coveens | | veviiie 1| B.C FEciiiiis | 10000 10,783,514 [....94.325 | ............ 10,375,761 | ............ 11,000,000 | ........... 10,351,622 | ........... (181,538) | ...veee0rre25,974 | oo [ 203150 [ 3.474 331,223 | 06/25/2021. | 10/01/2026.
88332E  AA 1 |Bidvest Group Sr Nt 685,000 681,602 (3,870) | cevevereererena(@8) | o [ e | .3.625 [ 3.605 09/30/2021. | 09/23/2026.
899415  AE 3 | Tullow Oil Pic Sr Nt 435,000 357,436 88,167 | ..ooovvecrriieriins | e | cereiveneinsneinnnnns | e 1000 | 7.000 03/16/2018. | 03/01/2025.
902133 AR 8 | Tyco Electronics Group Sr Nt . ..1,600,000 1,621,605 | ..o | cereirened(8,810) [ s | 20003450 | 2.849 08/01/2017. | 08/01/2024.
902613 AE 8 | UBS Group AG Sr Nt Fix to Float. D{.ce2 | .G FE s | e 1,139,677 |00 96.895 11,123,983 ..1,160,000 1,140,536 [ ..o | eerrineneeenn889 [ s | 00002.095 | e 2.282 06/30/2021. | 02/11/2032.
902674 YA 2 |UBS AG London BRH Sr Nt |02 2 ...100.281 .3,008,433 | ... ..3,000,000 2,999,398 | ..o | e 1,972 | s | e [ 1750 | 1.817 04/14/2020. | 04/21/2022.
90352)  AE 3 | UBS Grp Fdg Switzerland Sr Nt............. D 2 ...101.196 1,011,958 | 1,000,000 999,991 [ ..o | D [ | e | 000 2.859 | i 2.860 08/07/2017. | 08/15/2023.
91823N  2A 0 |VeonHoldings BV Srit................. D 1/3AFE.... | i 851,870 | 97.602 850,000 829,615 (22,092) | ..ooovvveen(162) | o [ e 03375 [ 3.336 05/25/2021. | 11/25/2027.
918374 AA 7 |VTRFinance BV Sr Nt ...104.610 650,000 669,362 (7,051) | oeveeereec(BATE) | v [ e 06375 [ 4.900 (s | 019,107 | e 21,608 |08/20/2021. | 07/15/2028.
92856H AB 0 | Vivo Energy Investments Sr Nt. ...104.500 390,000 390,000 [ ..o | e [ s | s | 208125 | 5.125 19,988 | 09/17/2020. | 09/24/2027.
92857W  BU 3 |Vodafone Group PLC Sr Nt ..116.678 | .............5,833,875 | ......c....... 5,000,000 5,816,554 | ...ooovvvevrrrrnerin [ crreenend(16,614) | s | e 204250 | i 3.359 212,500 | 10/28/2020. | 09/17/2050.
98313R  AH 9 | Wynn Macau LTD Sr Nt D 2|4BFE. | oo 430,375 | ... 91.465 415,000 379,578 (48,114) | .ovvvcieenn(2,642) | oo [ | 205625 [ 4702 [FA.....| oo 8,105 | ......... 19,688 | 04/22/2021. | 08/26/2028.
A3158# AH 2 |Hofer Financial Services GmbH Sr Nt Ser.. D o . 104.759 | .........10,475940 | ........... 10,000,000 | ........... 10,000,000 | ...ooveomrverenrienes | ervvierriieneiieneies [ e | everessnesneneinens | 00 3:790 | e 3790 (MS.....| e 100,014 | ........ 379,000 |09/26/2018. | 09/26/2023.
G1745*  AG 6 |Brookfield Utilities UK PLC Priv PI Nt (. ...103.618 13,532,000 | ........... 13,532,000 | ..ooovvoriiiiniiinnns | e [ e | e (138,000) | ......4.050 | ... 4.050 [AO..... | .o 112,654 | ....... 558,556 | 04/17/2013. | 04/17/2023.
G4588# BQ 3 |Intermediate Capital Group Plc Sr Nt ...106.666 10,000,000 | ........... 10,000,000 | ..oooveomrvereriirenns | eevvierriienniienenes | e | evereesnesnenennns | o760 | i 4760 [AO...... | coo 88,589 | ........ 476,000 | 04/24/2019. | 04/24/2024.
G6714R  AD 9 |Odebrecht Finance LTD Sr Nt [ 0] [ 335 | 83,043 | 1,915,548 | ..coovviine 83,043 | ... (107,024) 131,853 | AO..... | o | e 92,429 |10/25/2021. | 10/25/2029.
G6714U  AA 8 |Odebrecht Finance LTD Sr Nt - Holdco 0000588 | i 17,348 | 2,949,279 ..17,348 (11,418) ...12.210 |MS...... 02/17/2021. | 09/10/2058.
M8903B  AS 1 | Turkeell lletisim Hizmet St Nt.........ccovviveriviscreninrrssessseseisnsenssnnes | vveene [ D] v 1 3.C FEvviiis | v 446,204 | ... 95.943 465,000 440,716 (8,532) [ ovvvereerren 1,933 | v v [0005.800 [ 6.457 |AO...... | woovrvrenee 5993 | .......... 26,970 |08/14/2020. | 04/11/2028.
X5151*  AD 2 |Landsvirkjun Sr Nt Ser A ...100.489 10,000,000 | ........... 10,000,000 | ..oooveververenrirenns | eevvirererienniieneies [ e | e | e 4010 | i 4.010 (MS.....| s 125,869 | ........ 401,000 | 03/08/2018. | 03/08/2022.
X5151*  AE 0 |Landsvirkjun Sr Nt Ser B ...103.019 10,000,000 | ........... 10,000,000 | ..ooovvvoriiiriiinnns [ e e | s | 41200 | 4120 (MS.....| .. 129,322 | ........ 412,000 | 03/08/2018. | 03/08/2023.
X5151*  AH 3 | Landsvirkjun Sr Nt Ser A Dl ...101.366 | ............ 19,259,464 | ............ 19,000,000 | ........... 19,000,000 | ..o | o | e | | 0 2:510 i 2510 [MS...... | ... 139,096 | ........ 476,900 | 03/16/2020. | 03/16/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation XXX ] e 2,812,299,081 | ....... 2,679,020,615 | ...... 2,717,093,579 | ........ (2,718,248) 369,957 | ........ (138,000) XXX XXX |....25,876,057 |....79,927,587 XXX XXX
Industrial & Mi (Unaffiliated) - Residential Mortgage-Backed Secur
000759 CV 0 | American Business Fin Svcs Inc RMBS Ser..........ccccoevnrevniicneivevineninennnns | vvveene [ [ [ LD FMi ] ce.n..2,881,357 ] 90.553 .3,348,169 ..3,697,461 2,881,357 ....10.412 | MON... 12/30/2020. | 09/15/2033.
00179V AB 2 |AMSR Trust RMBS Ser 2021-SFR2 CI B e |[1TDFEs | 8,499,725 | ... 96.5% | . 8,210,626 | ... ..8,500,000 8,499,095 | .....oovvveierrenni [ errrrereeeeen(830) | s | e [l LTTT | 1.767 |MON... 06/23/2021. | 08/17/2026.
00441X AD 6 | ACE Securities Corp RMBS Ser 2006-NC2 Cl........ccovrvvrvivevenrinernniserennnes [ wovvere [on [ rerinnns 411D FM...cco. | v 1,665,329 | ... 38.571 | oo 1,358,190 | .ovovvrnee 3,521,264 1,358,190 (295,071) | cvvvevrrerererierinns [ errererenrseiininens | ervrrerensennnnens | 000,253 | o, 7.056 | MON... 03/01/2017. | 07/25/2036.
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202 crveeenennnnnnnen | veeeen oo [ eerereennd [ 1A i | 1,162,769 [...100.000 | v 1,162,790 | v 1,162,790 1,162,790 [ oo | eerrieenieeenn 916 [ e | 20002466 | 2.305 [MON...| ... 01/17/2020. | 12/25/2059.
05950T  AF 2 |Banc of America Mtg Securities RMBS Ser..........cocovviinivreinnin 168,100 158,685 | ... | v 185 | s [ [0 3,195 [ 4.855 |MON... | ... 08/20/2008. | 11/20/2046.
12567A AP 2 | Citimortgage Alternative Ln Tr RMBS Ser. 441,417 372,739 ....13.000 | MON... 03/29/2017. | 03/25/2022.
12638P AB 5 | Credit Suisse Mtg Cap Cft RMBS Ser 2007-...........cccccvommrvermmrrrmenrrmnernnenns [ wvcveee [ oo | cvverered | BB FMuiiiiis | 1,658,730 |.....44.400 | ............. 1,570,515 | ccoovvornces 3,537,197 1,570,515 89,006 ...35.035 | MON... 05/10/2007. | 04/25/2037.
12668B EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4. ..2,580,990 2,307,443 | oovvoeerereieenen [ | v | v | 20005.500 | s 8.235 [MON... 02/28/2006. | 02/25/2036.
16163Y AC 8 | Chase Mortgage Finance Corpora RMBS Ser ..7,291,886 7,325,560 | ..oocvvereeciinnicnnns [ eveiieenne8,480 [ s | | 2003750 | 3.456 | MON... 10/28/2016. | 04/25/2045.
16165V AM 0 | Chaseflex Tr RMBS Ser 2007-1 CI 2A9 704,811 330,571 (90,569) ....16.115 | MON... 03/29/2017. | 02/25/2037.
17323M  AA 3 | Citigroup Mtg Loan Tr RMBS Ser 2015A Cl.........c.covvvemmrvemnreennneerneernnenins | cevvns | oo [ | TA i | i 74760 {...99.997 | i 74,339 | 74,341 e TABOT | | e (B27) [ i e | 200032500 e 2.987 [MON...| ... 03/16/2020. | 06/25/2058.
173237  AA 8 | Citigroup Mtg Loan Tr RMBS Ser 2015-RP2..........c.ccccccvvmrnrinnns ...101.600 | ............1,164,785 | ........... 1,146,446 141791 [ e | vrrrieeeeene(85B) [ o e | 2000.3.500 | e 3.586 |MON... | ... 06/09/2015. | 01/25/2053.
17326Q  AA 1 |Citigroup Mortage Ln Trust InC RMBS Ser..........ccccovvinrinniicniivciieninnicnnins | e oo [ e 4 ..101.529 | ............3,091,001 | ............. 3,044,466 3,108,153 | ..ooeveeviciinnicnnis | eeeeieeenn(71,052) [ o | e | 202.3.000 | oo 0.349 |MON... 03/04/2020. | 09/25/2064.
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32052W  AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.........cccoouoniiveinnrniinnicniiinens [ s ...675,816 675,816 (92,783) ....20.143 | MON... 03/01/2017. | 08/25/2037.
337670  AJ 1 |Firstkey Homes RMBS Ser 2020-SFR2 CI E. 1,011,178 221 MON... . | 12/15/2021. | 10/19/2037.
33767M  AG 0 |Firstkey Homes RMBS Ser 2020-SFR1 CID.... 2,222,742 (3.211)|.. MON... 06/30/2021. | 09/17/2025.
33767M  AJ 4 | Firstkey Homes RMBS SEr 2020-SFR1 CI E 2,546,748 (6,377) ] .. MON... 06/30/2021. | 08/17/2037.
33767W AC 7 |Firstkey Homes RMBS Ser 2021-SFR1 CI B. 6,516,948 17,196 MON... 06/29/2021. | 08/17/2028.
337925 ES 6 |First Plus Home Ln Owner Tr RMBS Ser 199.... ...19,713 33,910 12,883 MON... 03/29/2017. | 12/10/2024.
35729T AD 4 | Fremont Home Loan Owner Tr RMBS Ser 2006...........ccccocouriiniinniniiiieies | crvvene 1,414,009 (23,553) MON... | . 03/01/2017. | 10/25/2036.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200. 2,428 2,424 MON... 02/12/2004. | 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F CI1. 639,024 586,867 . MON... 03/09/2006. | 12/25/2035.
36263V AB 3 |GS Mortgage-Backed Securities RMBS Ser 2.........ccooevevvevernnerncrvenrnees | wvivene | [evvvvcvnees | TAZvviivvins | vvev...5,677,044 1.....99.858 | ..............5,649,534 | .............. 5,657,596 5,676,929 (115)| .. MON... 12/03/2021. | 04/25/2052.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-...........c..courvuemveemmeriieniiecins | ceevens T84 | 33,357 | 36,355 ...20,317 MON... 11/14/2007. | 09/15/2030.
395390M  AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-............ccccocvumvvveneivmnnivinniinns [ eovvene [ oo | conneeeend | TAFMo | 1,246,047 |..... 98.620 | ...ccoooeunee 1,316,508 | .............. 1,334,933 1,246,047 . MON... 08/28/2007. | 06/25/2037.
41164Y AB 7 |Harborview Mtg Loan Tr RMBS Ser 2007-4 C 1,367,862 | ..... 94.065 1,320,094 | ..coovv 1,403,385 1,371,758 (5,202) | .. MON... 08/28/2007. | 07/19/2047.
T 45254N MY 0 |IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1 ...784,356 |..... 98.857 ...796,225 805,428 784,356 MON... 02/25/2005. | 04/25/2035.
o 456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1.........ccooevvrvemmmvemmmnermnnnirnnnnnns | vneene | oo | eervernennd [ 1D FMeccccci | s 825,799 |..... 52.884 | oo 645816 | .....cccco... 1,221,194 645,816 (82,664) MON... 03/01/2017. | 08/25/2037.
= | 46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2 C... 7,291,587 |...100.012 7,292,455 7,291,587 MON... 04/20/2018. | 06/17/2037.
5 46592W BP0 | JP Morgan Mtg Tr RMBS Ser 2021-12 Cl A15... 8,884,413 | ..... 99.179 8,852,980 | ... . 8,884,672 258 MON... 11/30/2021. | 02/25/2052.
46653Q AC 9 | JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3.........cocoouvvvimnnvcinnninneiienniinnns [ covvene [ oo | covneceen | TAFE i | s 9,844,597 |..... 99.847 | ..ocovvuncn. 9,880,481 | ....cccc....e. 9,895,621 9,844,714 "7 MON... 11/23/2021. | 05/25/2052.
46654T BQ 0 |JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15... 9,415,891 | ..... 99.031 9,415,891 ...9,508,000 9,415,899 7 MON... .19,808 12/20/2021. | 06/25/2052.
542514  HT 4 |Long Beach Mtg Loan Tr RMBS Ser 2004-4 C.. 4,735,601 |..... 99.353 5,032,019 | ... ...5,064,814 4,894,060 50,894 MON... 09/29/2015. | 10/25/2034.
552758 AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC..........cco.courvermrveremeermneernenns | veeene | oo | cervereeen [ 1D FMeccccci | i 1,402,590 |..... 49.236 | oo 1,214,5% | ..o 2,466,897 | ............. 121459 | ... (187,996) MON... 08/20/2008. | 08/25/2036.
552758 AR 1 [MASTR Alternative Loans Tr RMBS Ser 2007 ....497,678 |..... 26.642 ...167,694 629,438 167,694 | ........... (193,218) 38,237 MON... 03/01/2017. | 01/27/2022.
59020U YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-.. 11,425,443 | ...100.000 TATTA43 | 1,477,143 1,444,134 (3,580) MON... 10/04/2013. | 06/25/2035.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20...........cccccovvurviinneiinnneiinniinnniiinnns | covneee | oo | e [ LA i | s 760,857 |..104.227 | ......coccceeee. 781,887 750,178 757,051 (1,647) MON... 04/26/2019. | 04/25/2058.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4... 19,332,566 |...102.435 9,085,008 ...8,869,021 9,175,517 ..(93,724) MON... 02/28/2020. | 04/25/2066.
599817 AL 9 | Mill City Mortgage Trust RMBS Ser 2019-G... .3,221,355 |...101.775 3,102,087 | ... ...3,048,000 3,206,019 ..(15,336) MON... 07/21/2021. | 08/25/2059.
64828M  AA 5 | New Residential Mtg Ln Tr RMBS Ser 2017-.........ccocvevvenmmvvrnmerrnnnernennnns [ eoovene [ oo | cvvmeeeed | LA i | s 1,139,558 |...104.949 | ............ 1,182,835 | .coovvv 1,127,055 1,135,029 (1,376) MON... 04/13/2018. | 04/25/2057.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014- ....897,861 |...104.212 ..915,649 878,641 889,404 (2,197) MON... 08/12/2015. | 05/25/2054.
64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014- 11,542,369 |...104.212 1,569,684 | .............. 1,506,241 1,525,749 (4,017)] .. MON... . 10/02/2014. | 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-..........ccocovvvevrernnienniverirenininns [ evvree | oo | cvvreveendh | TA s | v 1,126,504 |...103.835 | ......cccene. 1,142,127 | oo 1,099,940 1,115,798 65)] .. MON... | wovrrinee 3,437 | 41,248 | 06/23/2015. | 04/25/2052.
64830B  AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017- .3,961,687 |...105.032 4,025,224 ...3,832,397 3,917,350 ..(10,346) MON... | .......... 12,775 | ........ 153,244 | 10/10/2017. | 08/27/2057.
64830D AB 9 |New Residential Mtg Ln Tr RMBS Ser 2019- 7,781,827 |...104.230 7,585,933 | ... ...7,278,049 7,663,814 cecoennn(57,481) MON... | .ccovuece 25776 | ........ 309,205 |02/28/2020. | 12/25/2057.
64830G  AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-...........c.coovvermmvermmeermnnirenennns [evevene [ oo | ovemeeend | TA i | s 8,055,375 |...104.170 | .............. 8,103,806 | .......c...... 7,779,413 7,992,827 | oo | v (34,119) MON... | ..ccco.ee. 25931 | ....... 311,177 | 03/13/2020. | 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019- 7,686,439 |...102.713 7,790,474 7,638,403 (23,929) MON... | .cceveen. 20,542 | ........ 246,503 | 07/31/2019. | 02/25/2049.
64830K AA 5 |New Residential Mtg Ln Tr RMBS Ser 2018- .6,340,882 |...105.050 6,221,696 6,238,246 | .....cooererceirinens | i (41,493) MON... | .......... 22210 | ........ 266,517 | 10/10/2019. | 05/25/2058.
64830T AD 0 |New Residential Mtg Ln Tr RMBS Ser 2020-............cccovuvvevenrimnncnninenrens | evivene | o [evvnneend | TA i | s 3,950,671 |..104.348 | .............. 4,008,330 3,926,705 | ....ccooereiiinninnns [ i (10,975) MON... | oo 11,204 | ........ 134,446 | 01/09/2020. | 10/25/2059.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019- 4,978,833 |...103.968 5,028,688 4,943,097 (1,883) MON... 14107 | .. 169,286 | 08/07/2019. | 12/25/2058.
65535V CN 6 [Nomura Asset Sec Corp RMBS Ser 2004-AP1 ...100.718 1,269 MON... 02/05/2004. | 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2..............ccocurveemeeernmeeiinnnens | coeeeee 396,599 MON... |. 08/20/2008. | 04/25/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser. 1,103,024 MON... | . 08/29/2007. | 08/25/2037.
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759700  AB 2 |Renaissance Home Equity Ln Tr RMBS Ser 2..........ccouoveveiiiniiviineiinniicis | e 1.D FM. ...336,759 304,617 ....36.323 | MON... 12/30/2020. | 04/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A. 1.D FM. 1,657,110 1,507,060 .129,058 ...26.291 |MON... | . 15,148 03/01/2017. | 09/25/2037.
784720  AE 3 | SPS Servicer Advance Rec Tf LBASS Ser 20...........cccooveiveiiniinerinninniin ..100.718 | .. 13,254,541 | ...........13,160,000 | ........... 13,158,046 482 | e [ [0 1.830 L 1.841 [MON... | ......... 10,703 10/23/2020. | 11/15/2055.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 Cl A2.. ...100.820 | .cooviicnnenne 184,440 183,236 (1,600) [ ..ooovvererieneies | e | 20003.500 | e 2.907 [MON... 09/20/2017. | 10/25/2047.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-. ...100.000 175 175 MON... 02/20/2004. | 03/25/2034.
872227 AA 1 |TBW Mtg Backed RMBS PTC Ser 2007-2 Cl AT......c.covvvevumeecvenvvenccrennins [ eeveee [ oo | covneeeed | LD FMuciii | 2,037,147 | ..o 47826 | ..o 1,582,276 1,582,276 (71,494) MON... 05/23/2007. | 07/25/2037.
89173F  AA 8 |Towd Point Mortgage Tr RMBS Ser 2017-1 C... ...100.712 2,710,440 2,672,183 | oo | s 14,333 | e MON... | .ccceeee 8,168 | e 74,010 | 03/01/2019. | 10/25/2056.
89175M  AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3 C ...103.758 3,634,192 3,640,107 (39,610)| .. MON... 131,346 | 03/11/2020. | 05/25/2058.
89175M  AB 9 | Towd Point Mortgage Tr RMBS Ser 2018-3 C... ..104.767 7,346,276 7,432,185 | .o [ i (110,060) | ....oovvvnierianes MON... | .ccooouce 21,152 | ........ 256,300 | 03/11/2020. | 05/25/2058.
89176L AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C... ...104.319 7,823,918 7,824,564 (89,885) | .. MON... | ..oo...e. 23,438 | ... 281,250 |03/12/2020. | 03/25/2058.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1 C... . ..104.122 | .. 4,875,355 4,662,161 4,869 MON... | ..........14,350 | ....... 159,501 | 01/24/2019. | 03/25/2058.
891788 AA 2 |Towd Point Mortgage Tr RMBS Ser 2019-4 C........ccocoeevvvinneiinneiiniinnnis | vvnene | oo [ cevvveen [ LA i | 4,302,496 |...102.001 | .............. 4,346,459 4,284,395 | ....cooooiniiiniiins | e (10,061) | ..o MON... | .........10,298 | ........ 123,574 | 11/04/2019. | 07/25/2059.
891788 AB 0 |Towd Point Mortgage Tr RMBS Ser 2019-4 C .3,493,768 |...103.811 3,570,053 3474481 | oo [ s (12,266) | ...ccooorvverrenne MON... | ...........9,314 | L. 111,768 | 11/04/2019. | 07/25/2059.
T 89613)  AA 8 | Tricon American Homes RMBS Ser 2020-SFR2.............cccocvvimvienneiiisiiinnns [ co ....316,596 |..... 95.767 | .. ...303,202 316,603 316,555 (36)| .. MON... | o391 | 4,966 | 10/27/2020. | 11/17/2027.
o 89613) AC 4 | Tricon American Homes RMBS Ser 2020-SFR2............oocvvrevimmreimseiinenes [ covene [ oo | overiionn 411D FE. s | o 2,448,908 |..... 95420 | ..coovvvennce 2,344,460 | ....cccoo.ne. 2,457,000 2,449,954 1,064 | .. MON... | oo 3,751 | i 24,623 | 06/16/2021. | 11/17/2027.
= | 92837D  AA 5 |Visio RMBS Ser 2019-2 ClAT........coirviimiiirrissrisnessesssisnessnsiinnss | v ...100.437 6,156,157 | ...ccoveeene. 6,129,348 6,135,202 (9,830) ] .. MON... | .........13,903 | ...... 166,841 | 03/10/2020. | 11/25/2054.
§ 92837D  AB 3 | Visio RMBS Ser 2019-2 CIAZ...........cooviueriiiriiieneiieceeieseeiesesieseniesesiess | ceevens ...100.478 ...868,688 864,556 863,779 (570) | .. MON... | oo 2,107 | e 25,280 | 10/25/2019. | 11/25/2054.
939348 AE 8 | Washington Mutual MSC Mtg PT RMBS Ser 20..........ccccocwvnnmivsnniisnnicisnnne | wvvvane | oo [ connneeec | LD FMuciiiion | v 999,761 | ... 92422 | ..o, 1,202,029 | .coocvi 1,300,586 999,761 - MON... | 2,961 | i 35,496 | 03/23/2007. | 04/25/2037.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities.............cccooirioiiricaniinnns 974,141,553 XXX | 222,832,356 | .......... 235,918,138 | ......... 221,306,956 | ........... (914,432) | ......... (514,306) | ........ 251,909 XXX | .......568,102 | ..... 5,489,766 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
05359A  AA 1 |Aventura Mall Tr Ser 2018-AVM Cl A........coooourvimrernniernnnerecnnrnenisseneinns | veeene | oo | cevvveennd [ TA i | e 6,143,672 6,129,653 | ...ooovvvvieeriiicri [ e (14,019) | v | e [ 112 2225 [MON... | .......... 18,848 | .......... 18,848 | 11/03/2021. | 07/05/2040.
05491L  AE 8 |Barclays Commercial Mtg Sec CMBS Ser 201..........ccovevvmriverierenricniiinns | cvvvene 7,209,999 7,102,211 (21,486) [ v | e | 00 3.391 | 3.051 [MON... | .ccoounee 17,143 | ... 237,370 |08/05/2016. | 08/14/2036.
056083 AG 3 |BXP Trust CMBS Ser 2017 Cl GM B..........ooovuiirieiieiiereieceiseneiseceiiecens [ v ..11,451,524 |..104.994 | .........11,759,373 | ...........11,200,000 | ........... 11,369,901 | ..o | e (19,777) | coovevvevereniiins | oo [ 200 3.425 | 3.118 |MON... | ......... 31,965 | ........ 347,237 |12/02/2021. | 06/13/2039.
06427D  AQ 6 |Bank of America Comm Mtg CMBS Ser 2017-B..........c.cccoovvvmnviiinniiinciiiinns | ceveens ...104.388 5,047,773 (22,126) | ..vevverreieirnns [ [200.3.366 | ... 2.903 [MON...| ......... 14,025 | ....... 168,300 |02/02/2017. | 02/15/2050.
06540W BD 4 | BANK CMBS Ser 2019-BN19 CI A3 SOOI RRRIN BRI ...107.234 21 ,130,000 21,820,932 | oo [ s (83,642) | ..o | oo [ 203,183 | i 2.695 [MON... | .......... 56,047 | ........ 644,717 | 03/17/2020. | 08/15/2061.
07332V BD 6 |Barclays Comm Mort Sec CMBS Ser 2017-C1.......vevvvvrvvrevernersrneiininns | v ...107.970 .10,400,000 | ....cooueee 10,564,637 (29,833) [ vvevvrerrerrenines | v | 00 3.674 |, 3.325 [MON... [ .ccovnuen 31,841 | ... 350,255 |02/16/2017. | 02/15/2050.
08160K AE 4 |Benchmark Mortgage Trust CMBS Ser 2019-B...........cccooouveummmvurmnciinniinns | s ..105.665 | ... 6,508,958 | .............. 6,160,000 6,334,406 (20,705) | +.veveverererrines [ e [2002.928 | 2526 [MON...| .......... 15,030 | ........ 180,365 | 03/16/2020. | 12/15/2072.
08162F AE 3 |Benchmark Mtg Tr CMBS Ser 2019-B12 CI A5..........coecuvrvveivniiverirerinriens | v .1,609,369 ...106.760 1,615,031 3,225 | o [ | 316 [ 3.396 | MON... 03/19/2020. | 08/15/2052.
08163K BG 5 |Benchmark Mtg Tr CMBS Ser 2021-B30 Cl A5...........coovveemeeireireceriieniens | e e |[TAL 5,149,923 |...103.296 | .. 5,148,181 (1742) | oo | v | 2000 2.576 | 2.239 [MON... 10/29/2021. | 11/15/2054.
08163L AG 4 |Benchmark Mtg Tr CMBS Ser 2020-B21 Cl A5.........coveemrnvernmrnerninrirerinnes | evivens | oo | cvrvernnens A11A i | 10,299,980 | ..... 98.553 | o 9,855,340 | ............ 10,000,000 | ........... 10,267,634 (29,803) [ vvevererrerrrrines | errvrrrereninrireninns | 000 1.978 |, 1.637 | MON... 11/20/2020. | 12/15/2053.
08163M  AE 7 | Benchmark Mtg Tr CMBS Ser 2021-B31 Cl A5.........ccooouvvmmreerenerreceeiennns [ o 16,179,563 |...104.068 6,244,074 6,179,147 (A7) | o [ e | 02669 [ 2.331 [MON... 12/08/2021. | 12/15/2054.
1256156 AE 7 |CD Commercial Mortgage Tr CD 2017-CD3 AA.... RO I 5,149,650 |...104.577 | .. 5,228,735 5,051,283 (20,659) | ..ecvvvverrireriis | e [ 203,453 | i 3.001 |MON... 172,647 | 01/27/2017. | 02/10/2050.
12515H  AZ 8 |CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl Ad........ccovvvvverernrnrrernereneiens [ eonvne [ [ v | TA s | s 3,398,867 |...107.277 | ..cevovvrnee 3,540,128 3,356,904 | ....ooveeieieieeeees | e (10,086) [ .voveevereeeeereres | cereereereeererennns [ e 3431 | i 3.083 | MON... 113,223 | 07/24/2017. | 08/01/2050.
125910  AD 5 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C..........cccooovvvivnivvnnicniiinens | v 7,311,985 |...102.589 ....7,283,087 7,125,518 ) [ | e | 3472 | 3.025 |MON... | .......... 20,541 | ....... 261,157 |03/03/2014. | 03/10/2047.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C.........cccoovvrveerrirenerrecenins | v v 14,153,925 | 104.657 | .. 14,667,042 | ..........14,014,419 | ... 14,043,117 | oo )| oo [ | 3432 | 3.288 |MON... | ......... 40,081 | ....... 523,001 | 07/24/2015. | 08/10/2055.
12593y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C..........ccccoevvvrinmvvvmnivernenns | cvveee [ oo | e [ LA i | e 2,432,700 |..104.292 | .............. 2,463,274 2,380,603 ) [ oo | e | 203525 | 3.066 |MON...| ...t 6,938 | ... 83,257 |01/27/2016. | 02/10/2049.
12594P AW 1 | Credit Suisse Mortgage Trust CMBS Ser 20............cccocuemrvemiveiisnereneeenens [ o 3,887,646 |...104.435 3,805,629 ) [ oo | e | 2003965 | s 3.085 |MON... | .......... 11214 | ... 134,570 | 12/14/2016. | 12/15/2049.
12597N AS 2 |CSAIL Commercial Mtg Tr CMBS Ser 20-C19........ccccoovummvivmiineivciiecisrians | e v 12,359,916 [...102.115 | ............ 12,253,812 | ............12,000,000 | .......... 12,299,404 | ....cevvviiici ) [ o | e | 02961 | 2.220 |MON... | .......... 25,608 | ... 307,296 |03/11/2020. | 03/15/2053.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C...........ccocoovevvvvenvvcvenncrnnens [ ecvene [ oo | vremeeend | TA i | s 3,244,400 |...105.093 3,180,815 )| oo | e 03512 | 3.064 |MON... | ........... 9219 | ... 110,627 | 12/06/2016. | 12/10/2049.
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17326C  AZ 7 |Citigroup Comm Mtg Tr CMBS Ser 2017-B1 C 1A.. ...107.652 25,000,000 25,436,028 | ....oocovvvcrieieni [ s (75,942) IV I 3.458 |.... 3.111 |MON... 864,500 | 08/15/2017. | 08/15/2027.
17328H BD 2 |Citigroup Comm Mtg Tr CMBS Ser 2019-GC43, 1A .. ...106.154 ..5,500,000 5,698,392 (23,737) O I 3.038 |...... 2.521 |MON... 167,090 |03/17/2020. | 11/10/2052.
17328R  AZ 2 |Citigroup Comm Mtg Tr CMBS Ser 2020-GC46 1A ..103.913 5,871,107 | v 5,650,000 5,789,505 ..(16,240) B 2717 |...... 2.377 |MON... 153,510 | 02/13/2020. | 01/15/2053.
22945D AN 3 | CSAIL Commercial Mtg Tr CMBS Ser 2019-C1.. ...1.643 11,260,510 1,318,117 (149,560) | ..o | e [ 200,248 | L 4.632 |MON... ..214,319 | 03/01/2019. | 03/15/2052.
36257H BP0 | GS Mortgage Securities Trust CMBS Ser 20.............cooevvemrvenncinnceirnnninnns | cevvens ...106.845 1,191,320 | 1,115,000 1,131,728 (2101) [ oo | e | 0000 3.160 | 2.940 |MON... | .cccccc..e.2,936 | oocoae 35,234 | 03/18/2020. | 07/10/2052.
46639N AR 2 | JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12 ...100.456 13,142,632 ..3,128,369 3,127,697 (T,891) [ oo | e | 0003157 | 2.678 [MON...| ..........8,230 | ......... 98,763 | 06/14/2013. | 07/15/2045.
46868R  AA 2 | Jackson Park Trust CMBS Ser 2019-LIC Cl.......c.cccouviniivniieiiiiiisniiniinns | e ..102.677 .9,754,287 ..9,500,000 9,952,656 | ....coveriiiiniinnns [ i (15,293) | ..vovvvrinninns [ [0 2.766 | 2.098 |MON... | ........21,898 | ......... 65,693 |09/16/2021. | 10/14/2039.
50190D AE 6 |Ladder Capital Comm Mtg CMBS Ser 2017-LC ...104.803 16,643,456 ..6,339,000 6,413,985 (26,800) | +.evvvveerrrrerrns | cerrerenreineriieenes [ 0000 3.357 | 2.908 |MON... 212,800 |06/22/2017. | 07/12/2050.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32.. ...104.937 .2,895,302 ..2,759,099 2,785,001 ) [ o | e |0 3514 | 3.056 | MON... 96,993 | 12/06/2016. | 12/15/2049.
61691U BE 8 | Morgan Stanley Capital | Tr CMBS Ser 201 ...106.929 6,415,752 6,453,814 )| e [ |0 3127 | 2.072 |MON... 187,620 | 03/10/2020. | 11/15/2029.
61762M  BU 4 | Morgan Stanley BAML Tr CMBS Ser 2013-C10.. ...101.702 1,273,553 1,253,617 ) [ oo | s |0 3.912 | 3.447 [MON...| ..........4,082 | ......... 54,055 | 06/24/2013. | 07/15/2046.
61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18.. ...101.487 ...32,881,853 32,360,905 ) [ oo | e | 3749 | 3.768 |MON... | ....... 104,597 | ..... 1,199,263 | 09/20/2016. | 08/15/2031.
61763X BH 8 |Morgan Stanley BAML Tr CMBS Ser 2014-C18.. ...100.325 4,514,603 4,512,392 ) [ oo | s | 0000 3.996 | i 3.901 [MON... | ....cccc. 15,485 182,318 | 02/20/2019. | 08/15/2031.
T 61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21.. ...102.490 5,695,553 5,587,882 )| ceveenrrenniienns e 003150 | 2.698 |MON... ..175,050 |02/13/2015. | 03/15/2048.
o 74824D AG 5 |Queens Center Mtg Tr CMBS Ser 2013-QCA C. 4 ...102.698 19,037,442 8,517,690 | ..o | 82,664 | s | e [0 3.376 | L 4.520 [MON... 297,088 |09/20/2016. | 01/11/2037.
= | 90270R  BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012- .4 ...100.349 .1,408,663 1,402,490 e | o |20 2,459 | L 2.600 (MON...| ..........2,876 | ......... 37,551 | 06/14/2013. | 12/10/2045.
B: 90276C AE 1 |UBS Commercial Mtg Tr CMBS Ser 2017-C2 C 4 ...107.331 4,089,115 | ..o | e (12,241) | e | e [ 20 3.487 | i 3.138 [MON...| .......11,623 | ........ 139,480 |07/31/2017. | 08/15/2050.
92939K  AJ 7 |WFRBS Commercial Mtg Tr CMBS Ser 2014-C2..........ccccooovumvvinmviiiniiiinnis | s ) ....1.295 699,775 (216,660) | ....oovereverrrienns [ e [ 20410 [ 4.093 [MON...| .....17,317 | ....... 240,009 | 10/28/2014. | 11/15/2047.
94988M  AA 8 | Wells Fargo Comm Mtg Tr CMBS Ser 2013-BT...........ccoovvemmmeememeiiaciiienens [ v 4 ...102.058 | ...........10,205,830 | ............ 10,000,000 | ........... 10,086,793 | ....cvovrreeriiienns | e (76,201) | ..ovvorcvvercciies | cerevreceireceireenns [ 20 3.544 | L 2.758 [MON...| .........29,533 | ....... 354,400 | 04/09/2015. | 04/16/2035.
94989E  AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC.......ccovvvvvrvvirerneirniinnissirnnns | v 2,958 | 1,890,869 2,038,836 | ....crvvrrvrrrercirenns [ e (622,682) | ...ovovveirerrinis [ | 2001300 | i 3.613 |MON...| .........69,257 | ........ 874,678 |03/26/2015. | 04/15/2050.
95000C BC 6 | Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX.........cccooovurvemereineneirenninns | cevvens ...104.016 8,544,597 ..8,214,703 8,279,177 | covvveeevveeniveeri | v (19,063) | ...cvvoorvverriries | cervvrereireceirecens [ 2000.3.382 | v 2.927 [MON...| ........23,152 | ........ 277,821 |02/18/2016. | 01/15/2059.
95001M  AG 5 |Wells Fargo Comm Mtg Tr CMBS Ser 2017-C3..........coccvvvenirveiimnirerirenins | cvvvee ...106.989 | . 12,353,751 | ... ..2,200,000 2,237,551 (6,698) | ..vovvrrerrirrnis | e | 00003665 | e 3.317 |[MON... | ccceveeee 8,719 | o 80,630 |06/27/2017. | 07/15/2050.
95002E BB 2 | Wells Fargo Comm Mtg Tr CMBS Ser 2020-C5..........ccccooomiriinimiinsniiciniiiens | o .. 104.047 | ... 11,757,255 | ... 11,300,000 | ........... 11,579,240 | .ooovvvcincccniccccns | o (32,686) | ..o | o |20 2,725 | 2.383 |[MON... | .........25,660 | ........ 307,925 | 02/07/2020. | 02/15/2053.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities XXX ] e 310,361,254 294,354,256 303,555,165 0 ... (1,677,024) | .. XXX XXX ....10,229,395 XXX XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
00115B  AA 5 | AEP Texas Central Trans Fund LBASS Ser 2........ccccoevvvvvrmrnernennensininns | e ...101.548 11,321,095 | ........... 11,320,939 | ..ovvvveervieeiens [ e 23 [ o | e | 00002.056 | 2.056 |FA......[ ........96,975 | ........ 232,739 | 09/11/2019. | 02/01/2027.
01448T AD 6 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A Cl........c.ovvvvennerernneeeinnneevnnnenns | cveveee | oo | ceverneeet [ 6. FE i | iriie..6,539,994 | .. 68.761 10,802,478 6,539,994 14,876 . ...48.024 |MJSD. | ..........5,039 | ........ 199,514 | 09/23/2021. | 12/23/2034.
023761 AA 7 |American Airlines Inc LBASS EETC Ser 201........oovvvverernrineernsierneessennnes | coveees ...103.782 432,813 451,396 (893) | everrerrrirriens [ e [0 3.650 | 2.795 |FA.....| e 5,968 | i 7,899 | 07/08/2021. | 08/15/2030.
023765 AA 8 | American Airlines Inc LBASS EETC Ser 16-..........ccc.ouvvvemveemseeieneireneiians [ o ..100.222 | .. 363,138 363,991 (54) [ v e [0.3.200 | oo 3.149 2516 | 11,620 | 03/19/2021. | 06/15/2028.
02376U  AA 3 | American Airlines Inc LBASS EETC Ser 201.........coorvurvvvirneeersinnineiensnnes | cevee 101373 | e 308,934 304,749 310,207 (T4 ) TR ISR DYROOE: X- £ T IO 3167 [ | e 5024 | ... 5,447 | 03/17/2021.| 01/15/2028.
023771 R9 1 | American Airlines Inc LBASS EETC Ser 201..........cccooevumvvvmnmecvmsvinenecnnnens [ evcveee [ oo | cvnveeee] | 2AFE i | ... 253,667 | ... 99.840 ...250,445 250,845 253,480 (187) | covveeeerrererienes [ e | :3.000 | oo 2784 |AO...... | oo 1,589 | .ot 7,525 |03/19/2021. | 10/15/2028.
02377D  AA 0 |American Airlines Inc LBASS EETC Ser 201.........cccceuevuvvernmrinniivnnivciennis | cvevne | oo | evvevneee [ 3B FEciiiiis | v 1,938,384 | ... 95.536 1,851,858 | ..o 1,938,384 1,851,858 213,131 [ s | e | e |20 3700 | 3.700 [AO...... | weoveees 15,141 | ... 71,720 | 09/26/2017. | 04/15/2027.
02377L  AA 2 | American Airlines Inc Secured Ser AA............c.coorvummeviireineneeieneiseseesenns [ s ...100.999 | ..........4,175,504 | ............ 4,134,223 A134,223 | oo | e | e [ e | 03150 [ 3.150 |FA....... 08/01/2019. | 08/15/2033.
023770  AB 0 |American Airlines Inc LBASS EETC Ser 201........cccocuvveiverinniinninciienineins [ s ...101.151 200,480 202,282 11,483 (233) | vvererriiniiiens [ [ 04950 L 3.976 | JJ....... 07/30/2014. | 01/15/2023.
02582J UM 3 | American Express Cr Acct M Tr LBASS Ser..........cccouvvvrveiineeiieneniieneeiienes [ o ...101.072 22,222,222 22,221,497 999 | e | e [ 2002000 | i 2.013 [MON.. 09/16/2019. | 04/15/2025.
04016D AS 4 |Ares CLO Ltd CLO Ser 2016-41A Cl AR2 .A10,000,000 ..... 99.568 19,956,804 10,000,000 | ........... 10,000,000 | ..ooovveeiinniiciiens | e | e | e | 1194 1.195 [JAJO.. 02/17/2021. | 04/15/2034.
04016D AW 5 |Ares CLO Ltd CLO Ser 2016-41A Cl CR.......cooovvveervricrerrsrcrrencnrsnnessnnnns | cvviees | oo e LF FE | 3,300,000 |..... 98.522 .3,251,220 ..3,300,000 3,300,000 | oo [ s [ | e |20 1.930 | 1.935 [JAJO.. 02/17/2021. | 04/15/2034.
04016N  AM 5 |Ares CLO Ltd CLO Ser 2017-44A CI ATR.....c..ocoovivinvicnnrvcrierinrisnicnnicnnnes | cvevs | oo | evveeneee | TAFE i | 17,300,000 | ... 99.628 7,272,846 ..7,300,000 7,300,000 | .oooocveeririiniinnis [ e [ | | 1,204 | 1.206 |JAJO 03/31/2021. | 04/15/2034.
04016N AR 4 |Ares CLO Ltd CLO Ser 2017-44A CIA3R1........c.oirvinmerererecniesciseniis | ceeeees 100.000 | . .3,199,989 | .... ..3,200,000 3,200,000 | .ovourererereerininens [ s [ | e | 1TT4 | 1.778 |JAJO 03/31/2021. | 04/15/2034.
04016N AT 0 |Ares CLO Ltd CLO Ser 2017-44A CIBR..........cccoouevvvcvervcrnnriinniinicnicennes | veens | oo | evvesneees | LF FE ] ni0.3,500,000 | ... 99.643 | ..o 3,487,495 | ............ 3,500,000 3,500,000 | ...ocveeriiiiniinnis [ [ | e | 202,124 | 2.129 |JAJO 03/31/2021. | 04/15/2034.
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04018E  AA 9 |Ares CLO Ser2021-59A Cl A........oovrvurrieriiereeienesiesesssssssessssessseesenens . e |1 ....7,400,000 |..... 99.346 7,351,634 7,400,000 O 1.165 |...... 1.166 |JAJO.. | ...cccooe. 16,277 | oo 47,127 |03/09/2021. | 04/25/2034.
04018E  AC 5 |Ares CLO Ser2021-59AB1........coovvevnrviinnvissniisniissnessnsissneissniissniinns | cveeeee | oo | cenvcvsnnes | 1.0 FEiiiiiiis | 110ni02.3,200,000 ... 98.950 .3,166,392 3,200,000 BV O 1.535 |...... 1.537 [JAJO.. | ...ccccoen. 9,275 | ......... 26,727 |03/09/2021. | 04/25/2034.
04018E  AE 1 [Ares CLO Ser2021-59A C1......ccccvvvevmrinrinnicnniseisssisesissississsinssiensns | wvevene | [ vsevnnnes | T FEwiiiiiin | 100000.2...3,250,000 |..... 99.254 .3,225,758 3,250,000 B 2.024 |... 2.029 | e 12,424 | 35,856 |03/09/2021. | 04/25/2034.
05522R DB 1 |Bank of America Credit Card Tr LBASS Ser... ...100.819 5,999,679 507 | e | e [ 1740 | i 1.755 ..104,400 |09/06/2019. | 01/15/2025.
07331Q  AA 5 | Bayview Opport Mast Fund Trust RMBS Ser. ...100.060 . 3,356,867 (7,103) [ oo | e | 0040000 | e 3.201 133,026 | 12/16/2016. | 06/28/2053.
09261W  AA 2 |Blackrock DLF IX CLO Ser 2020-IX CI A-1. ...100.000 512,918 512,918 [ oo [ cevveeeiinneiiennies [ e | e | e 1374 | 1.376 12/14/2021. | 07/21/2030.
09261W  AC 8 |Blackrock DLF IX CLO Ser 2020-1 Cl A-2... . . . ...100.000 1,348,682 1,348,682 | ... | e | e | e |00 1.3800 [ 1.382 11/29/2021. | 07/21/2030.
09261W AL 8 |Blackrock DLF IX CLO Ser2020-1 CIE.........cccccoovvemmmimnciiiriieneieneines . 4|3, . ..423, ...100.020 ...423,704 423,619 423,619 | oo e | | e |2 4500 | L 4.525 02/17/2021. | 07/21/2030.
09261W AN 4 |Blackrock DLF IX CLO Ser 2020-1 CI W. ...100.130 .1,083,952 ..1,082,544 1,082,544 | ... | e | | | 002,500 [ 2.508 12/21/2020. | 07/21/2030.
117017 AA 1 | Brunswick & Glynn Co Dev Auth CTL Rev Le ...103.134 439,888 439,888 | ..o [ | | e [ 12230 | 7.232 08/16/2001. | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le ...103.324 378,835 378,835 [ ..o | cerviereninnnniennies [ e | e | 000e0.2600 | e 6.261 12/19/2001. | 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le . - ...100.340 1,010,182 | oo 1,006,759 1,008,759 [ ..o | cevveneiienniiennies [ e | s | 005,980 | i 5.981 11/19/2002. | 01/15/2024.
12644*  AC 1 |CTL Cap Tr CTL Ser 2002-3 ANChOTAGE. ......ccvevurrermrrermrreseeeeceieeseneenens . PAARN ...115.291 1,265,426 1,097,598 conrevrnnennenenns | e [ e 1290 | i 7.406 e | 3,556 | 80,025 |02/28/2002. | 12/15/2026.
126650 BP 4 | CVS Health Corp LBASS PTC Nt ...113.203 .3,146,920 2,958,005 (24,639) | ...veveverrrivrinns [ 106,036 | ... 4.164 ..167,794 | 03/12/2014. | 12/10/2028.
126650 BQ 2 | CVS Health Corp LBASS PTC Nt .119.127 1,956,293 | ... . 1,669,177 (3,909) [ cooovvverrrirnien | e | 000,943 | i 6.546 114,018 | 10/23/2012. | 01/10/2030.
126650 BS 8 | CVS Health Corp LBASS PTC Nt . ...124.656 11,236,430 991,874 1,150,291 [ oo | e (15,332) | .cvvvvrvenriies | cerviienniisnniiennns [ e 1507 | 4.220 344 | L 74,460 |07/15/2014.]01/10/2032.
14316M  AA 9 | Carlyle Global Mrkt Strategies CLO Ser 2...........ccoccuumrrvierienreireneireceinins . e |1 , ...100.026 .3,600,943 | ......cccc.... 3,600,000 3,600,000 | ...voourvireriiieniins [ e | e | e | e 1.264 | 1.265 ] ,856 | ..o 27,753 | 02/02/2021. | 04/15/2034.
14316M  AC 5 | Carlyle Global Mrkt Strategies CLO Ser 2...........cccccccouvuvinmvvnnecnnneiisniiiins | cvvieee | oo [evcvineeies | LCFEciiiii | 10000000.2.2,800,000 |.....98.314 | ............2,752,782 | ............. 2,800,000 2,800,000 | .ovoorererereeinninens [ e [ | e | 1574 | 1.576 ] 54T | .. 26,721 | 02/02/2021. | 04/15/2034.
14316M  AE 1 | Carlyle Global Mrkt Strategies CLO Ser 2... 550,000 550,000 [ ..ooovermrrereniiienns | cemvierenierenieennes [ e | e | e 1.924 | 1.928 ] 292 | e 6,388 |02/02/2021. | 04/15/2034.
14317V AC 4 |Carlyle Global Mrkt Strat CLO Ser 2019-4 e A TAFE | 5,500,000 (...100.017 ] .............5,500,913 | ... 5,500,000 5,500,000 | ...ooovviriieinniiiiiens [ [ | [0l 1454 | 1.456 .. 324 | ... 85,140 | 12/06/2019. | 01/15/2033.
149791 AP 0 |Cayuga Park CLO CLO Ser 2020-1A Cl AR.......cco.ovvrveemeirnreireneiiesenienenes . e |1 ...8,340,000 |..... 99.944 8,335,370 ..8,340,000 8,340,000 | ..veouevieriiieniins [ e | e | e | e 1.242 | 1.244 | 21,584 | L 21,658 |06/28/2021. | 07/17/2034.
149791  AS 4 |Cayuga Park CLO CLO Ser 2020-1A CI B1R 100.161 .2,103,379 2,100,000 [ .oocvoienierieirienien | e e e [ 172 1.776 .. 54 | 7,804 | 06/28/2021. | 07/17/2034.
15032T BE 5 |Cedar Funding Ltd CLO Ser 2013-1A CI ARR........cccooovmmvvvmmmvvmnnrvenecrenens | eevvee | oo [ evcveeneons | TAFE i | 1ir02..7,350,000 | ... 99.875 7,340,826 7,350,000 | oo [ e | e | e e 12120 | 1.213 | 18,056 | .. 45,771 | 03/24/2021. | 04/20/2034.
15032T BG 0 |Cedar Funding Ltd CLO Ser 2013-1A CIBRR.......cc.coccoovvvvumnivinniisniiinniins | cvviee | oo [ wcvinneees | LOFEciiiii | 23,150,000 1 ... 98.223 | . .3,094,012 | .... . 3,150,000 | ..cvvoviiriinniis [ | | e |2 1482 | 1.484 | e 9,463 | 23,892 | 03/24/2021. | 04/20/2034.
15032T BJ 4 |Cedar Funding Ltd CLO Ser 2013-1A CI CRR ..100.074 | .............. 3,502,590 | ..ovrrrnnne 3,500,000 3,500,000 ceerereneennsinnns [ e |00 2,232 [, 2.237 [JAJO.. | oo 15,837 | oo 39,745 | 03/24/2021. | 04/20/2034.
210795 PZ 7 |Continental Airlines INC LBASS EETC S€r........ccovvrvrviierinrirernniseereisiinninns ...103.462 11,092,230 ..1,055,678 1,100,202 | ..o | e (12,186) | ..vevevevrrvnrinns [ ererrriveicnninens [ b150 |, 2.050 |AO...... | oovrrrenns 9,736 | .ccvveee 29,267 |04/23/2021. | 04/11/2024.
247361  ZV 3 |Delta Airlines Inc PTC Ser 2020-AA...........cccccommevvmmmvevemeeinnneessneesssenssnninns | evevene | oo | cveneeee] | LEFEciiiiiii | ..10,013,400 | ... 98.081 19,821,273 10,013,400 | ........... 10,013,400 | oo [ e [ e | eovererssresienennens | 0000 2.0000 | e 2.000 (JD....... 03/04/2020. | 12/10/2029.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020-A..........ccooevvvvnrivercnernererinnnesniseinnens | wvvvene oo [ evvecnen T [ 2B FE it | 1,728,923 ] ... 98.817 .1,708,470 .1,728,923 1,728,923 | ..o | e | e | e | 00002900 [ e 2.500 |JD....... 03/06/2020. | 12/10/2029.
26252) AS 7 |Dryden Senior Loan Fund CLO Ser 2019-75A . 100.039 | . 6,002,323 | ... ..6,000,000 6,000,000 | .cooovererereerininens [ e [ | e | 11640 | 1.165 | JAJO.. 02/22/2021. | 04/15/2034.
26252 AW 8 |Dryden Senior Loan Fund CLO Ser 2019-75A........ccoovererniinierneierneirsnnnns | cvreees R IR 2|1.CFE s | o 4,000,000 {..... 98.598 | ..coovvvne. 3,943,934 | ... 4,000,000 4,000,000 | ....ovvivriieiniinis | e [ | | 1524 1.527 |JAJO.. 02/22/2021. | 04/15/2034.
26252)  AY 4 | Dryden Senior Loan Fund CLO Ser 2019-75A...........cccocommmimmmeimseneneivnnenes [ v . 2|1FFEi| 3,300,000 |..... 99.349 .3,278,526 ..3,300,000 3,300,000 ceevrereneennsinnes [ e [ 1.924 | 1.928 | JAJO.. 02/22/2021. | 04/15/2034.
38218D AA 7 | Goodgreen Trust LBASS Ser 2019-1A ClA.......ccoiviririniiiciinneieiniins [ s [ 41 1.CFE i | s 4,344,255 |...106.131 4,543,081 ..4,280,643 4,333,645 (6,435) | ..oovervirririis | e | 00003860 | e 3.672 |MON... 08/01/2019. | 10/15/2054.
38218G  AA 0 | Goodgreen Trust LBASS Ser 2018-1A CIA........cc.oovvvmereereriiieneieniieneins | ceveens ...105.032 466,728 486,237 (1,843) [ oo | e | 20003.930 | e 3.206 | MON... 08/01/2019. | 10/15/2053.
46090X  AA 9 |Invesco CLO Ser 2021-1A Cl AT ....ccooviiviieriinnicnnicssivcsenississsiissinnns | vnnene | oo | cvnvevneenee | TAFE i | 0000.7,350,000 |.....99.289 | ..............7,297,765 | .............. 7,350,000 7,350,000 | oo [ [ | e | 101300 1.132 [JAJO.. 03/19/2021. | 04/15/2034.
46090X  AE 1 |Invesco CLO Ser 2021-TA CIB.........coovvurveiceeereeiieceeeceeiesesiesenissesinss | ceeeens . . ..3,150,000 3,150,000 | ..oveoecveerieieniins [ e | e | e |20 1.680 | 1.683 | JAJO.. 03/19/2021. | 04/15/2034.
46090X AG 6 |Invesco CLO SER 2021-1A CI C.....cooovvvvvricrierinricsicsniveirenisssissiiessiennnes | cvevs | oo | evvesneees | 1F FEciiiii | nnv..3,600,000 | ... 98.520 .3,546,711 ..3,600,000 3,600,000 | ..ooocvierirriininnis [ e [ | e |20 1.930 | 1.934 |JAJO.. 03/19/2021. | 04/15/2034.
50202C AA 2 |LCM Ltd Partnership CLO Ser 33A Cl A........ccccoovumvemmmeevnnervnnnerseniseneisnns | cvvvee | oo [ eocvennnd | TAFE i | iii..8,300,000 ... 99.943 8,295,281 ..8,300,000 8,300,000 | ..vouvererereerininens [ e [ | e | e 1.272 | s 1.273 | JAJO.. 07/01/2021. | 07/20/2034.
50202C AC 8 |LCM Ltd Partnership CLO Ser 33A CIB..........cccoouvuenrivnicnniivcerecinninniciens | cvevns | oo | cvveend | LC FEL s | eiinn.3,150,000 | ... 99.999 .3,149,981 ..3,150,000 3,150,000 | ..ooocveeiiiinniinnis [ [ | e | 1782 | 1.785 |JAJO.. ... | 07/01/2021. | 07/20/2034.
50202C AE 4 |LCM Ltd Partnership CLO Ser 33A CI C.......ccooouvvvemmmreicneiinciieneiseceeienenes | ceveeas e[ LFFE ] o 1,875,000 . 99.234 |. 11,860,629 | ... ..1,875,000 1,875,000 [ ..o | cevriereeiennniennnes [ e | venessenessnnennnns | 002132 [ e 2.137 [JAJO.. .| 07/01/2021. | 07/20/2034.
55955K AA 2 |Magnetite CLO Ltd CLO Ser 2021-29A Cl A.........coovviivviinniierinriinicnniiens | i . ..100.010 | oo 4,300,436 | .........c.... 4,300,000 4,300,000 | ..o e | e [ [l 11140 1.115 |JAJO.. 02/05/2021. | 01/15/2034.
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55955L  AJ 1 |Magnetite CLO Ltd CLO Ser 2020-28A Cl AR ...100.000 ...11,199,981 11,200,000 | ........... 11,200,000 1262 1.263 ... [ 10/27/2021. | 01/20/2035.
55955L AL 6 | Magnetite CLO Ltd CLO Ser 2020-28A CI BR ...100.000 | .....ccceeees 3,399,992 3,400,000 w1732 1.735 ... | 10/27/2021. | 01/20/2035.
64134)  AC 7 |Neuberger Berman CLO Ltd CLO Ser 2021-40...........cccccoevvvevnrvvnicnnrivenns | veieens [ oo [ eiveiines [ LC FEuiiiil | ..s..2,000,000 ... 99.158 11,983,169 2,000,000 w1524 1 1.526 |JAJO.. | ...........6,602 | ......... 19,263 | 01/27/2021. | 04/15/2033.
64134)  AE 3 |Neuberger Berman CLO Ltd CLO Ser 2021-40...........c.cccovvevumeevmmvecrsneevennns [eocvene [ oo | cveveeveen | LFFEiiiiiiiis | 10000n.2.1,000,000 ... 99.644 . 1,000,000 L1874 1.714 11,790 | 01/27/2021. | 04/15/2033.
64508Q AA 3 |New Haven Fed Office Bldg Ls CTL GSA Gtd.... ...100.058 840,000 840,000 +..3.000 |...... 5.839 10/22/2002. | 01/15/2022.
653240 AA 9 |Newtown CTL Ser 2002 ...103.096 353,644 353,642 1 8082 ... 6.160 08/08/2002. | 05/15/2023.
65341K  BG 0 |Nextgear Floorplan Mast Ow Tr LBASS Ser ..100.313 | ..............3,009,381 | .............. 3,000,000 2,999,978 158 |.. 3210 | 3.237 03/04/2019. | 02/15/2024.
667294 AW 2 | Northwest Airlines LBASS EETC Ser 2001-1...........coovvvinrviinnneeisiinneiiennns ..101.215 123,709 124,780 1,604 (2,888) .. L1041 3.486 02/14/2017.| 10/01/2023.
67020B  AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls ...104.673 643,322 643,322 | ... | e | s | s | 2005000 [ 6.589 09/19/2002. | 11/07/2023.
68267E  AA 2 |OneMain Direct Auto Rec Tr LBASS Ser 201 ...105.598 | ..........10,559,810 | ............ 10,000,000 9,999,058 290 | oo | ceeeeinneeiensinneees [ 000000 3.630 | 3.661 03/12/2019. | 09/14/2027.
73019 AA 0 |PNC Equip Finc LLC LBASS Priv PI Nt Ser. ...102.283 11,918,521 ..1,875,698 1,959,286 (4,401) [ oo | e | 20023.000 e 1.440 08/03/2021. | 09/13/2027.
73019# AC 6 | PNC Equip Finc LLC LBASS Priv PI Nt Ser. ..102.277 | . .1,818,367 1,777,888 1,857,117 (BAT2) | oo | v | 20223.000 | e 1.440 08/03/2021. | 09/13/2027.
74040Y  AF 9 |Preferred Term Sec Ltd VI LBASS MezZz Nt..........coccooveeneenmerneeneennernnninns | cvvene | o [ vveeiennnd | 6 FEiciiiis | ciiiee.800,574 |.....84.619 | cooovvenneen. 2,115,475 | ..occovvvnane. 2,500,000 600,574 ....36.058 10/02/2007. | 07/03/2033.
74040Y AG 7 |Preferred Term Sec Ltd LBASS X Residual.... 193 | s 81,515 12/21/2016. | 07/03/2033.
74041B AA 9 |Preferred Term Sec Ltd LBASS XV Residual..........ccoocvurvemmrevirneeernnnernenins | coveeee oo | cevvreenn [ B F i | ciiirie.65,535 | L..8.247 | oovoeece 157,845 | L 2,526,716 ....65,535 12/30/2020. | 09/26/2034.
74041C  AB 5 |Preferred Term Sec Ltd VI LBASS Nt Ser A.........cccccoovivviininiiinnniiisniiiinens 15,000,000 | ........... 12,460,553 14.346 |MJSD. | .............992 | ... 113,070 | 12/30/2020. | 09/26/2034.
74041D  AB 3 |Preferred Term Sec Ltd LBASS XXVII Resid 22845700 | oo [ e | ceevennninnsnenes | e | e | e 3.964 | i 3.964 12/21/2016. | 12/22/2037.
74041IN AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser. . 579,283 528,208 4,805 | ..o | e | 000,746 | 1.860 |MJSD. | ...cccccceveien60 | oo 6,185 | 03/26/2013. | 12/24/2033.
74041Y  AA 9 |Preferred Term Sec Ltd XII LBASS ReSidUa............ccooveeerveeerieeeriirecirienenes 0223 | .. 2,606 | oo 1,170,116 12/21/2016. | 12/24/2033.
74042C  AA 6 | Preferred Term Sec Ltd LBASS St Nt Cl A-......coovvvevvirerinnncrensisenennnenes [ evvene | oo | vecveeeedd | LF FEviiiiins | 0000 2,218,452 | .. 93.160 | oo 2,066,709 | ......co.c.... 2,218,452 2,218,452 | ..o [ e [ [ | w1101 110001102 | MISD. | 678 | 23,811 | 11/06/2007. | 03/22/2038.
74042E  AB 0 |Preferred Term Sec Ltd LBASS SrNt Ser A..........ccoovvvrvemereecnncercnnnencrnnenns | cveeene | oo | cenvereen | TE Pl | 1. 15,313,618 ... 85.141 ...16,176,809 19,000,000 | ........... 15,313,618 | ..oooveecrieriiienns | cevvirereiseneiinnnies [ e | oveeeviseneinsnennns | 0000711 .15.924 [MJSD. | e 3,377 | e 127,843 | 12/30/2020. | 06/23/2035.
74042E  AC 8 |Preferred Term Sec Ltd LBASS Mezz Nt Cl.........cccvvvvvrverninnvvrneiveinnineins | wvvvene [ [ v | 28 Pl | v 1,157,127 | 73.300 | oo 1,314,279 .1,793,022 TASTA2T | o [ v | e [ |0 10111074312 |MJSD. | e 483 | 17,518 | 12/30/2020. | 06/23/2035.
74042G  AA 7 |Preferred Term Sec Ltd LBASS XVI ReSIUA............covveerveierieeriiieniiienens | crvvns | e e | B ¥ | e | e 1 605,927 12/21/2016. | 03/23/2035.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CIA-2 P.......cccocovenviinnniiinniinsicinceiinns [ evciene [ oo | oo | 2APLL | inn.....6,636,442 | ... 82.598 | ..o 7,287,827 | oo 8,823,260 6,636,442 | .....coovvvinriiinni [ | | [ 200,603 ..12.416 |MJSD. | ... 1ATT | 49,973 | 12/30/2020. | 12/22/2037.
74042V AA 4 |Preferred Term Sec Ltd LBASS XVII Residu 0.001 | o 42 | s 4,159,752 15 12/30/2020. | 06/23/2035.
74042W  AB 0 |Preferred Term Sec Ltd LBASS Nt CI A-2 P... 16,665,786 | ........... 13,918,256 | ..o | e | e | vevverissisniennns | 00.0.691 |...16.361 [MJSD. | ...........2,879 | ....... 107,909 | 06/23/2021. | 09/23/2035.
74042W  AD 6 |Preferred Term Sec Ltd LBASS Nt CI C PTP.. ..7,103,412 4,387,245 5,811 .104.837 [MJSD. | ... 2,772 | .. 108,652 | 06/23/2021. | 09/23/2035.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt C ..1,922,581 1,874,658 3123 | s [ e | 00513 [ 0.689 |MJSD. | ....cccoe.... 274 | e 9,135 | 09/27/2007. | 12/22/2036.
741382 AA 3 |Preferred Term Sec Ltd VI ABS Combo Nt P...........coocvvervviinriiiriieriiees . . . ..1,400,090 1,254,301 22,843 | ..o | e | 2000700 | e 2.608 [MJSD. | ....ccc..... 136 | oo 9,280 | 12/30/2020. | 09/26/2034.
74138N  AA 7 | Preferred Term Sec Ltd XIX LBASS Combo N.......ccccvevvirervrnvrernennenciens [vrene | oo | vecvereenedh | B e | 002,307,939 | ... 71.361 | oo 2,581,621 | .o 3,617,703 | ....cc.ece 2,581,621 | ........ (1,020,956) | ....... 1,297,261 ..77.986 |MJSD. | ..............645 | ........ 34,063 | 12/30/2020. | 12/22/2036.
74138P  AA 2 |Preferred Term Sec Ltd LBASS COMbO Nt PT.........oooivveimeeverereniiinncins | veeene oo | cenvreenn [ B ¥ | i 2,171,441 | 82.034 2,658,361 3,240,569 | ............. 2,658,361 | ........... (565,656) | ...... 1,055,314 ...56.189 |MJSD. | oo 772 | 22,124 | 12/30/2020. | 09/23/2035.
74980E  AC 2 |RRLTD CLO Ser2019-7A CI A1A ...100.000 5,315,002 ..5,315,000 5,312,690 A6 | s [ [ 1ATA | 1.486 [JAJO.. | ... 16,971 | .......... 83,354 |12/17/2019. | 01/15/2033.
76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR..........ccoovurmmrvirmneivnnecieneicvecenns | cevves | o e | TAFE il | iii..8,500,000 | ... 99.633 8,468,842 ..8,500,000 8,500,000 | ..oouvererereerininens [ e [ | e | e 1182 1.184 |JAJO.. | ........20,936 | .......... 61,330 | 03/01/2021. | 01/18/2034.
76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR..........cccoonviermmvvniivciveniivenveninns | cvevns | oo | cvveenend | LC FELcciiiis | eiinn22,100,000 | ... 98.308 2,064,464 ..2,100,000 2,100,000 | oo [ | e | e e TAT2 | 1475 [JAJO.. | .......6441 | ... 18,772 | 03/01/2021. | 01/18/2034.
76761R  BC 2 |Riserva CLO Ltd CLO Ser 2016-3A CI CRR.........cc.cccuvvvvurvevmnervnnnrvsenrrinns | cevvee | o e | LF FE ] eii..3,500,000 | ... 98.547 .3,449,156 ..3,500,000 3,500,000 | oo [ e [ | e | 1.922 | 1.927 |JAJO.. | ........ 14,016 | ......... 40,650 |03/01/2021. | 01/18/2034.
78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 CI cevvrerinnsensesssneseens [ | oo | ceerereendt | 28 FEviiiins | . 4,502,353 | ... 97.877 4,409,302 ..4,504,928 4,504,100 [ ..ovevvvicniinniiens | v T s [ 000,953 [ 0.957 41,501 | 04/09/2003. | 03/15/2033.
89234C AC 8 | TPREF Funding Ltd Fltg Rate LBASS Mezz N...........cccocovuvvvvmmeevmnccvnncinns | cvveee | oo [t | 6 FEiiii | i.2,070,523 ... 22.626 .2,266,863 10,018,739 2,070,523 4,032 | oo | e | e [ 1974 | L 1.974 101,429 | 12/30/2020. | 10/15/2032.
897088 AE 3 [TROPC CDO Corp Tr LBASS Mezz Nt PTP..........cccoovevuvevvnrinniccrineiiicnnns e | [ vt | 6. FE i | 122,007,900 ... 30.005 .3,000,479 10,000,000 2,007,900 A | s | e | e | 104 | s [JAJOL [ | e 149,731 | 12/30/2020. | 07/15/2036.
903320 AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C.........ccccoevmmmermmmeeimecmimnmeirenees | cenvees | oo | eovvennerns | SAFE i | 12,053,505 | ... 99.848 .2,155,467 2,158,744 | ... 2,154,752 | ........... 133,402 | ...cco..e. 10,542 | v | oo [ 08.390 | L 9.401 [MS......| .........60,373 | ....... 181,119 | 05/10/2012. | 09/01/2023.
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90783V AA 3 [Union Pacific RR ABS PTC Ser 2005-1..........ccoocvminiiirerinrinriinsissiverirenins | criens ...109.041 255,374 234,199 231,737 O I 5.082 |...... 5576 |Jdooees | e 5,918 | i 11,902 | 02/12/2008. | 01/02/2029.
90931E  AA 2 |United Air Lines LBASS EETC Ser 2019-1 C......cooouvvvemeriinniieneseneieniiens | s ...106.400 00 392,736 369,113 390,660 B 4550 |...... 3574 |FA...| e 5,878 | 8,397 | 03/23/2021. | 02/25/2033.
90931V AA 4 [United Air Lines PTC Ser 2018-1 A......cc.cocuuiumiiinnincinnienienisniesniseiienns | e ..101.471 6,281,265 ..6,190,213 6,217,995 | ...oovvoervrinncnnns [ e TT0) [ [ e | 2003700 | e 3.622 10/14/2021. | 09/01/2031.
90932J  AA 0 |United Airlines LBASS Ser 2019-2 AA PTT. .3,711,761 3,742,313 | oo [ | | e [ 2002700 | i 2.699 09/03/2019. | 11/01/2033.
90932K  AA 7 |United Airlines LBASS Ser 2019-2 B PTT........ourvuimmirimnriiinneiseiseceiienenes | s . .1,356,104 1,355,869 1,739 [ [ 023,500 | 4.173 03/23/2021. | 11/01/2029.
92338B AN 5 |Verde CLO Ltd CLO Ser 2019-1A CI AR........ccccouumuvemmmrinneieneseneissnnninne | cveeene | oo | cenvevsenes | TAFE i | 125,700,000 ... 99.929 5,695,952 5,700,000 | ..veoucvererieieneins [ e | e | e | 1224 | 1.225 04/13/2021. | 04/15/2032.
923388 AQ 8 [Verde CLO Ltd CLO Ser2019-1A CIBR........ccccoosvummicnrivcivnninncsniiscicnns [ wveene | [ veviienees | LC FEciiiii | nii2.1,850,000 ... 99.720 1,844,812 | ... . 1,850,000 | ..o | e | e | e | 1724 | 1.7217 04/13/2021. | 04/15/2032.
92338B  AS 4 |Verde CLO Ltd CLO Ser 2019-1A CI CR.....ccccooovvvevenvevenvivsncivssnivssniisnnes | cvveeee | oo | eevicveenes | 1P FEciiiii ] 1.2..3,500,000 |.....99.999 | ..............3,499,981 | ............ 3,500,000 3,500,000 | oo [ e [ | e | 02124 | 2.129 04/13/2021. | 04/15/2032.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20.. ..113.435 580,512 580,512 v [ [ 00.650 [ 6.743 07/28/2002. | 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L. ..130.779 903,601 922,773 (1,583) [ cooveverrereerenis | eevrrerierirserinniiens | eeren1.380 | e 7.019 07/30/2002. | 05/15/2032.
94978# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co.......coovrveurvemereiireniiireneiies | e ...107.468 441,152 441,152 coeeevrnnennnneens | e [ 2000.0.640 | L 6.733 10/09/2002. | 10/10/2024.
000000 00 0 | YUKON IV Nu..oouioeiieiieiiesissiisiss s esssssssssssssssssssennss | sesiens ...116.060 2,164,674 | ............. 1,865,134 2,164,584 (90) [ .oovevnereereeries [ e [ 006,000 | ... 3.691 12/31/2021. | 12/31/2029.
00908P  AA 5 |Air Canada LBASS EETC Ser 2017-1AA.......cc.oourvummriinnniinneieseiieseieenenes | coeeees ...101.351 1,715,673 1,692,800 [ ..ooveemrvieriiienes | cevviereeieeniienenes [ e | vereesenesseneinnns | 0000 3:300 | e 3.300 12/07/2017. | 07/15/2031.
m 00908P  AB 3 | Air Canada LBASS PTT Ser 2017-1A.......c.cccoovvinvinnnncnnnicnsniissnicsssicssnies | connee |A] e 1| 2B FE i | 1,769,484 | 95.889 1,720,594 1,770,175 691 .550 |...... 3.808 10/22/2021. | 07/15/2031.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities.. XXX 381,057,572 | .........421,027,273 | ........ 372,544,820 | ........ (1,202,269) | ....... 2,309,599 | ...coocoevnnennd 0 .0 XXX XXX XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cccocociimriiiniciinniiisiiisnicsnienns XXX | e 3,726,550,263 | .......3,630,320,282 | ...... 3,614,500,520 | ........ (4,834,949) | ...... (6,295,043)] ........ 621,866 | ......... (138,000 XXX XXX XXX XXX
Unaffiliated Bank Loans - Acquired
000000 00 0 |Quintiles IMS New Term Ln B Nt 1..........cccoovvimviinnniiinniinnesscicssniissniinns [ cvcvene [ oo | covneiienne | SAFE i | 13,801,750 | ... 99.828 | .............3,780,106 | .....ccc....c. 3,786,638 3,780,106 (19,411) (2,233) | oo | e | e 1.854 | 1.703 08/13/2021. | 03/06/2024.
000000 00 0 |Quintiles IMS Term LN B-2 Nt 1.........ccovvuireirereireriereneireneiseneineneiseneonens [ evvene [ oo | cveeeviveene | SAFEiiiiii | ciii.856,132 | ... 99.375 852,629 847,300 (8,441) (392) | covverererrvienns [ e | 2104 | 1.987 08/13/2021. | 01/18/2025.
000000 00 O |Sensata Technologies New #2 1st Lien Ter.......c..ccocvvrvvervvrvnivnnivcrivennns | evvene [ oo [eiveriiens [ 2.8 FEviiiii | 100000000.2,919,148 | ... 99.875 | .............2,902,854 | .............. 2,906,487 2,915,260 (1,814) | oo | e | 000 1.964 | e 1.901 10/21/2019. | 09/20/2026.
000000 00 O |HCAInC TermLn B-14 Nt 1......ccooouoiiiiriieriieceieneseseseseeeseseseieenees [ v 344,270 344,270 covrevrnnennnnenns | e [ e 1.854 | L 1.854 11/12/2021. | 06/30/2028.
08579 BG 6 |Berry Plastics Corp Term LN Z Nt 1......cvvvvvreinrneeennisennnensensesenensnenes | veevens | oo | evvverneinee | SAFE i | 100 19,769,792 |.....99.375 | ............ 19,595,324 | ............ 19,718,566 | ........... 19,595,324 | ........... (166,780) (7,688) | cvovvvererrerineires [ erererveisersnnenins [ 1.874 | 1.827 |JAJO.. | .........87,224 | ....... 255,045 | 03/04/2021. | 07/01/2026.
14078@ AA 4 |Capstone Logistics Acq 15t Lien Term LN.........ccc.ooorvevereemneeerineireeciiieniies | s ...100.000 1,980,754 | ......cccc.... 1,980,754 1,966,835 3,953 | oo [ e | 05750 [ 6.077 [MON... | ..............316 | ....c... 111,739 | 05/05/2021. | 12/15/2024.
14078@ AB 2 |Capstone Logistics Acq Delayed Draw Term...........ccoccvuvveinmeieineieinnieinnes | o . ...116,189 |...100.000 | .. ...116,189 116,189 116,189 cerrnnneinnenns | v [ 205750 | 5.787 |MJSD. | ..o 19 | i 1,419 | 11/19/2021. | 12/15/2024.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1.......cooiviiinriiriienerenesenecsenenenes | cveeeee | oo | cevvveenes [ 4.0 FEuviiiiiis | i 1,612,464 |..... 99.000 | ..coovvvvrneee 1,589,074 | ..cccoooenv 1,605,125 1,589,074 20,187 (926) | covveoeveerevienes [ e | 3974 | 3.921 03/04/2020. | 01/31/2027.
15018L  AE 1 |Cedar Fair LP New Term Ln BNt 1......covvviiviieeserennsssnsnsesnnen [ ovvene | oo | veeverinneee |[SAFE i | v JAT,AT8 | L 97.875 745,118 729,285 12,498 (B90) [ oovererrerrreirernnne | eevrveriersnirereninne [0 1.859 [ 1.811 03/14/2018. | 04/13/2024.
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1.......cccooooiiviiriiinniiieneiecesencesenessneiinens [ eveveee [ oo | cveeeicveen | SAFEciiii | 13,841,970 ..100.125 | ............3,847,384 | ............. 3,842,580 3,841,350 (U403 ] 82 | e | e [ 201859 | 1.864 08/13/2021. | 06/30/2024.
28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1.....ccoovureviiniiniincenecensniees [ e ..2,408,498 2,378,391 (B0,108) [ ..vvoverrererererrnns [ rervriserenvriins | veverrseieiensenens |0 1.849 |, 1.849 08/07/2020. | 08/01/2027.
29279U AB 2 |Endure Digital Inc Term Ln Nt 1.......ccooiiviieiceiecesecesecesecesecesenens | e . . . .5,515,186 5,460,034 (29,958) 2,382 | oo e | 280 [ 4.358 04/23/2021. | 02/10/2028.
44989*  AA 1 |IQNavigator Inc 1st LIen TL Nt ..o | vnene | oo | vecvenvnneee [ 4B P | i, 1,986,539 | ... 99.030 | .ovvvirnne 1,997,228 | ..o 2,016,791 1,997,228 (4,959) 4,976 | .o [ | 200.5.660 | 5.999 08/20/2018. | 08/20/2024.
45174U AG 3 |iHeart Communications Com Incremental Te..........ccccooeveeveeneecnsvivnnecvenecns [ cocvene | oo | coveeivenn [4AFE.iiiiil | ...r....10,000,000 | ... 99.750 .9,975,000 10,000,000 9,975,000 (25,000) | +.eveveernreerrnenes [ e [ [0 3,750 [ 3.779 09/10/2021. | 05/01/2026.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1........ccccccviiveiininncnicnciinnvenvsninnienns | cvevne | oo | evvesneee [4AFE i | 12,062,934 ... 99.750 .2,058,092 | ... ..2,063,250 2,055,384 1,326 [ .o [ [ 0.3.855 | 3.967 02/13/2020. | 02/07/2027.
52729K AP 1 |Level 3 Financing Inc Term Ln B Nt 1........ccooouiiriiiineiinnciinnniieeceivenecvecen | cveeeee | oo | cenvveenes | SAFE i | 2,446,738 | ... 98.750 | .............2,444,063 | ............ 2,475,000 2,449,671 2,933 | oo [ | 1854 [ 2.069 05/17/2021. | 03/01/2027.
552462 B# 9 |Lytx Delayed Draw Term Ln Nt T...c..ccoiiiiiiininiiiciecsiscissiscnenis | v ..101.120 461,322 459,387 1,290 268 | ..o | e [ 20 1.000 | i 7677 12/17/2021. | 02/28/2026.
552462 B@ 1 |LytX Term Ln Nt T [ v ...101.120 . 1,312,113 1,294,200 5,448 3537 | e [ e | e 7.000 [, 7.378 02/27/2020. | 02/28/2026.
60367  AA 9 | Community Brands Incremental DD Term Ln ...100.000 1,047,797 ..1,047,797 1,047,797 52,390 | coovverrereereniens | eereerieienierienies [ e | 8104 | 4.139 06/28/2019. | 12/02/2022.
60367 AB 7 |Community Brands Incremental Term Ln Nt.............ccooocemeviinniineiieniiinns | o ...100.000 5,417,039 | .... ..5,417,039 5,411,207 258,949 6,070 | ..o | e | 4104 | 4.260 05/02/2018. | 12/02/2022.
70466@ AA 6 |Peach State Labs Inc SrSec Term Ln Nt 1......ccoooorviiriiiceceiec [ e ...100.000 3,648,942 | ... 3,648,942 3,645,257 (1,158) | oo | e | 00.8.000 | oo 8.242 02/01/2018. | 01/01/2023.
79546K  AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt.........ccoovvvvervvvereeverercenerisncrens | venene | oo | eorvienneee | SAFE s | 902,222 | 99.625 | .. ...894,723 898,091 894,723 6,273 (660) | +.overeerecerrernes [ e [ 20002.352 [ 2.285 03/29/2018. | 07/05/2024.
83549# AA 8 | Sonny's Enterprises LLC Term Ln Nt 1. | e ..101.000 | oo 2,371,806 | .............. 2,348,323 2,310,228 6,381 | cooveeeeeeeierees | eeeeeneeneneninnens | e 1750 | 8.304 08/07/2020. | 08/31/2026.




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei SVO Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
83549# AB 6 |Sonny's Enterprises LLC Delayed Draw Ter.. . |4BIF.. ...101.000 398,781 398,781 [ ..eeveirerieinens | ceererirernnneienens e | e | oeeee 12790 | e 8.099 |[MON... | .cccoeeceu. 1,867 | e 30,590 | 12/30/2021. | 08/31/2026.
88233F AK 6 |Vistra Operations Co LLC Incremental Ter. 2.CFE. 7,666,963 12,562 144,928 | 01/11/2021. | 12/31/2025.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt... e |3AFE......... 875 | .......... 18,852,150 | ...........18,875,745 | ........... 18,852,150 | ..ooovveee 176,670 (23,304) | .. 04/17/2018. | 06/01/2024.
000000 00 0 |Burger King Term Ln B-4 Nt 1.......cc.ooviuiiiiiiisiieseeseeseeseseneiis C8BFE i [ 877,915 | 98.354 859,515 873,901 859,515 1,747 (567) | .. 11/19/2019. | 11/14/2026.
68371Y Al 2 |Open Text Corp Term Ln Nt 1 2.CFE. ...100.250 7,933,826 ...7,914,041 7,909,774 1,202 07/10/2019. | 05/30/2025.
000000 00 0 |Desarrolladora Energetica SA Term Loan 16 M e 199,768 | 66.740 ...678,895 21,017,223 | o 678,895 | ........... (164,293) | ............ 43,420 04/15/2021. | 06/30/2024.
6499999. Unaffiliated Bank Loans - ACQUIrEd..........ccooooirrioseiioniiisscicsss s XXX ....111,609,404 ..112,310,304 111,469,578 .85,802 49,960 | ooviiiiieen0 [0 | XXX | XXX [ XXX 163,619 XXX XXX
6599999. Total - Unaffiliated Bank Loans XXX 111,609,404 112,310,304 111,469,578 .85,802 49,960 163,619 XXX XXX
Totals
7699999. Total - ISSUEr OBlIGAtIONS. .......oveuiieeciiicii s | e 4,155,087,976 XXX | s 4,478,288,941 4,042,959,523 | ...... 4,226,674,196 | ....... 31,625,169 | ...... (8,576,822) | ........ ...37,950,045 |..116,282,775 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES..............ovv.orrveeeereeeereeeeeeeeeeseeseesese s esess s s ssessssessessessesnnes | eeseeees 363,618,768 XXX [ 363,101,562 ...369,768,442 | ......... 359,870,223 | ........... (914,432) | ......... (692,592)] ......251,909 | oo | XXX | XXX | XXX | ..o 925,562 | ..... 9,578,051 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUNtIES. ...........ocuuiriiiiriiisiiiscicssicsisss s | coveaas 312,206,537 XXX | e 310,361,254 294,354,256 303,555,165 0 .. (1,677,024) | o0 |0 | XXX | XXX | XXX | e 905,922 |....10,229,395 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMLIES............cuuuriieiiiiiiir oo .386,148,413 XXX ....400,980,443 ...439,797,273 .391,080,406 | ........ (1,202,269) | .......2,684,496 L0 XXX [ OXXX | XXX e 1,393,686 | ..... 6,266,268 XXX XXX
x 8299999. Total - Unaffiliated Bank Loans .........112,030,485 XXX ...111,609,404 | ..........112,310,304 | .........111,469,578 ...85,802 | ..........49,960 | .... .0 . .0 XXX XXX XXX | 163,619 | ... 2,841,224 XXX XXX
8399999, Grand TOtal - BONGS............ovuuueiiercieiiciiiceiiceie e | v 5,329,092,179 XXX | 5,664,341,604 | ....... 5,259,189,798 | ...... 5,392,649,568 | ....... 29,594,270 | ...... (8,211,982)] ........ 678,132 | ........ (138,000 XXX XXX XXX |...41,338,834 |..145,197,713 XXX XXX
N Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A 1A L. 1,803,933,498 1B ......121,542,339 1C .......229,276,813 1D ....225,780,574 1E ...179,078,721 1F 461,861,711 1G ..270,139,412
1B. 2B ........645310,456 2C .......405,929,041
1C. 3B . ..49,189,320 3C .........96,369,972
1D. 48 . 4C 36,144,694
1E. 58 . 5C .. .1,957,831

1F.




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1" Dividends Change in Book/Adjusted Carrying Value 20 21
3 9 10 12 13 14 15 16 17 18 19
NAIC
Designation,
NAIC
F Current Year's Designation
or Rate per Unrealized Other-Than- Total Foreign | Modifier and
ei Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange iYe}
g| Numberof Par Value | Rateper | Book/Adjusting to Obtain Declared but | Received | Declared but Increase | (Amortization) [  Impairment B/AC.V. Change in Administra- Date
CUSIP Identification Description Code | n Shares per Share Share Carrying Value | Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B.J/A.C.V. tive Symbol | Acquired
Industrial and Miscell (Unaffiliated) Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units. 140,301.880 1.00 4,827,923 | ..... 119.794 4,827,923 4,030,188 | ..oovveerrreiirees | orerreriirenneiiiens | ceeereessennesieens | ceveeenes 418,882 418,882 2APL......|12/07/2021.
70867 11 3 |Pennsylvania-American Wir C0 9.35% Pfd (........cccovuererrrremerrremenenrinecenins | cevvins [ e | weveenne 2,735.000 | ........ 100.00 | .oooevverres | cerreerrernenes 273,500 |..... 100.000 273,500 273,500 25,572 0 2B 04/23/1971.
000000 00 O |48 Forty Class A PfId........coocrveuuerreeunrreisierresisessessisessesssessesssssssssssessessnnes | coveeres [V [ 47.600 100 BHHHHEH ... 47,600 |.4,513.474 214,841 47,600 0 5BZ 12/23/2020.
000000 00 O |AlAhliBank Jr Sub Nt FiX to FlOat..........ccvvvermrrrrirereriirerrerieeeeeiiesessiseenenes | ceveeres D |...350,000.000 |.............1.00 |.... 0.994 347,178 0.992 347,178 347,813 5211 | e 7,000 (635) 05/24/2021.
000000 00 O |WooriBank Jr Sub Nt D |...465,000.000 |...........1.00 |.... 1.010 482,072 469,448 | ........... AT76 | .o 19,763 | ..o . 12,625 01/31/2020.
000000 00 O |Gazprom Sub Nt Fix to Float .|D|....200,000.000 |.............1.00 |..... 1.000 204,018 200,000 3,960 6,898 4,018 4,018 . [ 10/13/2020.
000000 00 O |Bangkok Bank PCL Jr Sub Nt D |...220,000.000 |.............1.00 |.... 1.064 227,841 234,124 2,994 | . 11,000 (6,283) (6,283) 02/18/2021.
000000 00 O |Cemex SAB DE CV Nt FiX 0 FIOAL........cococerrreerrrerirererisereeissecresssserneisnns | cereeres D |...825,000.000 |............1.00 |.... 1.031 855,725 850,363 | ..ovoovenne 13,272 6,366 | .....c.c.... (1,003) 5,363 10/15/2021.
000000 00 O |Kasikornbank Pcl HK Jr Sub Nt FiX t0 FIO.........cvveeurmrreerrerreiscrreesnerieinnennes | ceveeres D |...520,000.000 |............1.00 |..... 1.058 544,107 550,160 5,867 27,430 (6,053) (6,053) 03/23/2021.
000000 00 O |MAF Global Securities Jr Sub Nt D |...500,000.000 |............1.00 |..... 1.012 506,690 506,050 8,708 27,500 640 640 09/14/2020.
000000 00 O |Bank of EastAsia Ltd Jr Sub Nt Fix to F .|D|....300,000.000 |.............1.00 |..... 1.029 312,032 308,625 17,625 3,407 3,407 . | 09/15/2020.
000000 00 O |DP World Salaam Jr Nt Fix to Float D |...650,000.000 |............1.00 |..... 1.091 | .. . 702,983 709,075 (6,092) (6,092) 08/26/2021.
000000 00 O |Commercial Bank of Dubai Jr SUb Nt..........ccoorvevvvveerrrrirnrnriieneereesriienes | ceveenes D |...310,000.000 |............1.00 |..... 1.047 | oo 325,690 | ......... 1.051 325,690 324,415 | oo 3817 | e 18,600 | ..ooorvererrerreienne 1,275 01/29/2021.
000000 00 O |Bancodo Brasil (Cayman) Jr Sub Nt FiX t.........covveeuerveeenerreiireneeiseeesiieenns | coveeres D |...500,000.000 |............1.00 |..... 0.970 497,754 0.996 497,754 485,000 12,754 12/02/2021.
000000 00 O |Absa Group Ltd Jr Sub Nt Fix to Float. D |...700,000.000 |............1.00 |.... 1.026 713,169 718,000 (4,831) 07/08/2021.
:: 000000 00 O |Rizal Commercial Banking Jr Nt Fix to FI .|D|...320,000.000 |.............1.00 |.... 1.070 326,210 342,400 (16,190) . | 08/20/2021.
000000 00 O |ltau UniBanco Hidg SA/KY Jr Sub Nt D |...995,000.000 |............1.00 |.... 0.998 1,000,997 992,763 8,234 11/03/2021.
000000 00 O |Digicel Group 0.5 Ltd SUD Ni.......ccocerveeerrreiiinreiieneieeeiesesieessisenes | coveenes D|..618:874.000 |.........1.00 |.... 0.633 539,968 391,624 149,319 12/29/2021.
059597 AF 1 |Banco General SA Jr Sub Nt FiX to Float...........ccouvvervevemeereiieeneeisecriicssenns | coveenes D |...350,000.000 |.............1.00 |.... 1.002 355,453 350,600 4,853 05/05/2021.
05962G AJ 8 |Banco Mercantil De Norte Jr Sub Nt D |...600,000.000 |............1.00 |.... 1.051 640,600 630,750 9,850 10/25/2019.
06000B AA 0 |Bangkok Bank PCL Jr Sub Nt .|D|...550,000.000 |............1.00 |..... 1.000 569,603 550,000 19,603 . [ 09/15/2020.
12504P  AK 6 | Credit Bank of Moscow Jr Nt Fix to Float D |...575,000.000 |............1.00 |.... 1.000 533,789 575,000 (41,211) 09/27/2021.
25381Y  AC 5 |Digicel Group 0.5 Ltd SUD Nb.......cooovveeeemmrerrrvvieemsmnssieesesseesssseesssssessssnes | oo D|...180,484.340 |..........1.00 |.... 0.155 158,195 27,920 130,274 10/01/2021.
64132N  AA 4 | Network i2i Ltd SUD NE......occioisieiriiiiessssssssnnnssicssssesssssesssssssssssssesss | oo D |...300,000.000 |...........1.00 |.... 1.000 315,399 300,000 15,399 10/08/2019.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred. ... oo iiiiinsinsiinississssssissssssssssssssssssssssssssssssssssssssssssssssssnses | seseeenenes 19,808,498 | XXX |10 15,475,737 | ... 14,215,418 | ......... 158,406 | .........344,837 | ..o | 0 715,201 0 XXX
8999999, Total - Prefermed SIOCKS...........cvveriecieciecieeies st ssesssesssesssssssessens vessssssssssssssssssssssssssssssssssssasssssssssssssssssssssssssssssssnsnnns | seeenenns 19,308,496 | XXX | 10 15,475,737 | ... 14,215,418 | ......... 158,406 | ........344,837 | ..ccoovvcinnenn0 | 0 715,201 0 XXX

Line Number

0
4,827,923
.............. 2,330,313
44444444444444444 326,210
................. 497,754
44444444444444444 698,163

1B . .0
2B . .273,500
3B 1,534,432
4B 2,569,891
5B s 720,468




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

cl

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B./AC.V. Exchange Change Date Administra-
CUSIP Identification Description Code [ gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
25271C 20 1 |Diamond Offshore Drilling Inc Com....... SOOI SRTRRPROORN BTSN ... |..1,246,442.000 | ...............5,608,989 | ........ 4.500 | oo 5,608,989 6,398,280 04/27/2021. | woovverririrines
69121K 10 4 [Owl Rock Capital COrp COM.........ccciviuriiiiciiiirissie s | oo wer|.....983,650.000 | .............13,928,484 | ...... 14.160 13,928,484 | ............. 14,999,998 | ............. 304,932 | .......... 1,298,418 .| 07/18/2019.
G6610J 11 8 [Noble Corp WTS 1 81,716.000 ...175,646 02/17/2021.
G6610J 12 6 [Noble Corp WTS 2 . 81,716.000 ..616,956 ...175,646 .1 02/17/2021.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded.........ccccoovovinnnnne XXX 21,094,163 21,749,570 | ............. 304,932 | .......... 1,298,418 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
000000 00 0O | Superior Energy Svcs Inc Cl A | ........ | | ..... 333,882.000 | ...cooveneee 14,023,044 | ...... 42.000 | ..o 14,023,044 8,520,150 | .ovocveiriiiniiniinies e | s 5,502,894 | ..o | e 5,502,894 | ..o 02/02/2021. ] .oovvoiviiniiinns
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other..........cccc...... s s | srsneenienns 14,023,044 XXX | 14,023,044 8,520,150 0 0 0] 5,502,894 | ...cccovrnnnnd (U I 5,502,894 | ..o 0 XXX XXX
C on Stocks - Parent, Subsidiaries and Affiliates Other
63862@ 10 3 | NationWide COrp COM........cvvuurrerrermeiiriiseiseriesisseessesssesse st sisessssssssss s nssesssnissssins | essenns wor | +..649,510.000 | ........... 360,660,466 | ..... 555.281 | .coonve. 360,660,466 | ........... 178,939,615 | ..oucvvueeneiierierins | veverneinssnissisnenienes [ eveeiseessesssssisenies | eeees 32,396,323 | ..ovvevrinrrienis | s 32,396,323 | ..o 12/30/2008. | ..ovovrrrerinens
G7538* 10 9 |Retention Alternatives Ltd COm..........cuiiiiriiirisiissiissrsnsessssesssessenssssssssenssnees | coreens DJ... 120,000.000 ..29,440,043 | ..... 245.334 29,440,043 5,200,000 | .oocveiiininnieies e | s 3,195,420 ....3,195,420 .108/01/2002. | ..o
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other..........ccccouiiiiiniiniins .390,100,509 XXX coeee-390,100,509 ...184,139,615 0 0 0 ..35,591,743 ..35,591,743 XXX XXX
9799999. Total - Common Stock . 425,217,716 XXX v 425,217,716 | ..........214,409,335 | ..o 304,932 | .......... 1,298,418 | oo 0]....42,986,219 | .... 0] 42,986,219 | .. XXX XXX
9899999. Total COMMON AN PrEfEITEA SHOCK............cvuurerciraiiiiieiieei sttt ens saesssssbseessesss s ssesnsnnins | eonsssnenes 440,526,212 XXX | 440,693,453 | ........... 228,624,753 | .....coo.... 463,338 | .......... 1,643,255 | ..ooovvvoerierinns (V)N I 43,702,423 | oo 0 | v 43,701,420 | .oooovvrricin 0 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1= TR 0 1C s 0 D s 0 1E s 0 TF e 0 16 i
1B. 2A 0 2B 0 2C 0
1C. BA 0 3B i 0 3C e 0
1D. AA 0 4B 0 4C s 0
1E. BA e 0 = T 0 BC i 0

1F. B 0




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 3

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

€3

1 2 3 4 5 6 7 8 9

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

040114  HS 2 | Argentina (REpUDIIC OF) SFINL........ouiiiiiiicrce e (DR 08/16/2021........ DIFBCE. ..ttt | erien et 28,245 76,976 27

040114 HT 0 | Argentina (Republic 0f) ST INL.......cooiiiiiiiiiiiiiii s [ D 01/04/2021 13,523 37,253 16

1099999. Total - Bonds - All Other Government...........ovevvvrninriniisneenenies 41,768 114,229 43

Bonds - U.S. Political Subdivisions of States

717883  FJ 6 ‘ Philadelphia PA Sch Dist GO Ref Ser A FS | 01/28/2021 Nationwide Indemnity....... 6,374,126 6,245,000 49,440

2499999. Total - Bonds - U.S. Political Subdivisions of States 6,374,126 6,245,000 49,440
Bonds - U.S. Special R e and Special A

010604 CE 4 |Alabama St Port Auth Rev AMT Ref Docs Se .| 01/28/2021.. Nationwide Indemnity. 6,813,244 6,345,000 103,106

010869 HT 5 |Alameda CA Corr Trans Auth Rev Txbl Ref............ 01/28/2021 Nationwide Indemnity....... 10,739,516 | oo 15,000,000

17131R BA 3 |Chula Vista CA Pension Txbl 02/12/2021 Stifel Nicolaus & Co Inc. 2,500,000 2,500,000

17131R BB 1 |Chula Vista CA Pension Txbl 02/12/2021.. Stifel Nicolaus & Co Inc. 7,500,000 7,500,000

17131R BC 9 |Chula Vista CA Pension Txbl 02/12/2021 Stifel Nicolaus & Co Inc. 3,750,000 3,750,000

17131R BG 0 |Chula Vista CA Pension Txbl 02/12/2021 Stifel Nicolaus & Co Inc. 6,000,000 6,000,000

17131R  BH 8 |Chula Vista CA Pension Txbl 02/12/2021.. Stifel Nicolaus & Co Inc. 5,000,000 5,000,000

21969A AL 6 |Corona CA Pension Oblig TXbl...........cccevvrveenec. 09/30/2021 Stifel Nicolaus & Co Inc. 10,000,000 | ..coovvonrrirniereneenies 10,000,000

235036  8J 2 |Dallas-Ft Worth Intl Arpt Rev Txbl Ref F......c.cccovvvvivviriinen. 10/28/2021 Barclays Capital INC........ccoocrvvvrnienee 6,050,000 6,050,000

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

3132DW  BC 6 [FHLMC Pool #SD8135 2.500% 03/25/51.........ccorevvivrerniiernrircinnns 03/02/2021 Morgan Stanley & Co LLC 11,087,717 | oo 10,647,481 | oo 1,479

3133EH  PX 5 |Federal Farm Credit Bank Deb, 01/28/2021 NatioNWIde INABMNILY.........coeiiiiiiiici e | cebssssne e esssnnnes | eriae 24,655,026 | ............... 25,000,000 60,417

3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48. 01/28/2021.. Nationwide Indemnity 6,360,713 6,238,553 18,716

3140X9  6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51 03/02/2021 JP MOrgan SECUMHES LLC..........cvurrerieimiriirieriericesneisssiesi s 5,820,369 5,580,997 775

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

31418D  XJ 6 | FNMA Pool #MA4280 1.500% 03/25/51. . | 03/02/2021.. Nomura Securities Intl LLC 4,179,406 4,234,990 353

31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51 .| 03/02/2021 Morgan Stanley & Co LLC 5,225,666 5,019,777 697

413890 DD 3 |HarrisCnty-HoustonTXSports Rev Sr Lien R 01/28/2021 Nationwide Indemnity....... 6,667,256 6,250,000 63,368

452024 HY 1 |lllinois Mun Elec Agy Supp Rev Ref Ser A 01/28/2021 Nationwide Indemnity....... 6,463,075 6,000,000 147,500

45506E  CG 6 |Indiana Fin Auth-Txbl TXBL-Green Bond-OH 10/01/2021........ MEITHELYNCN. ..o | eebisss bbb nes | s 3,000,000 3,000,000

45506E  CJ 0 |Indiana Fin Auth-Txbl TXBL-Green Bond-OH 10/01/2021 Merrill Lynch.. 5,000,000 5,000,000

45506E  CK 7 |Indiana Fin Auth-Txbl TXbI-Green Bd-OH R..........ccovviiriiieiiieiiisssseisssesssisssessesssssssssnsns | sensenernnsns 10/01/2021 Merrill Lynch.. 3,000,000 3,000,000

48542R SV 7 |Kansas St Dev Fin Auth Rev Txbl Ser K 08/18/2021........ CHIGIOUD. ..ot enie | cosessesbnes st enienes | eereees 10,000,000 | ..coovvorerirrierienieeerins 10,000,000

575577 HW 4 |Massachusetts Bay Tr Auth Rev Assmt Ser........c..ccccuvevenriiniicniins 01/28/2021 Nationwide Indemnity....... 6,285,902 5,890,000 23,192

57563R LY 3 |Massachusetts Educ Fin Rev LBASS Student 01/28/2021 Nationwide Indemnity....... 6,271,301 6,000,000 22,500

592643 AV 2 |Metropolitan Washington DC Rev Cap App 2....... 01/28/2021........ NationWide INABMNILY.........cooiiiiiiiii s | bbb sssienes | st 6,420,207 | .ooovoiieiincne 10,000,000

59335K EB 9 |Miami-Dade Cnty FL Rev Txbl Ref Ser B3.... .| 08/19/2021 Wells Fargo Securities LLC 9,525,000 9,525,000

59335K  EC 7 |Miami-Dade Cnty FL Rev Txbl Ref Ser B3.... .| 08/19/2021 Wells Fargo Securities LLC 5,445,000 5,445,000

64577B  J2 1 |New Jersey Econ Dev Auth Rev Unref Mtr V.........c.ccoeeene. 01/28/2021........ NatIONWIAE INABMNILY......c..veierirceiiie e | eereesssee st ensenines | creninesanes 4,657,181 4,465,000 | ..o 17,581

646136  2C 4 |New Jersey St Trans Fd Rev Fed HWy ReIM..........cc.ccoiiiiiiiiiiniicic s 01/28/2021 Nationwide Indemnity....... 6,544,766 6,100,000 36,431

646136 LU 3 |New Jersey St Trans Fd Rev Trans Sys Ser. 01/28/2021 Nationwide Indemnity....... 6,525,103 6,395,000 42,012

646140 DV 2 |New Jersey St Tpk Auth RevV TXDI-REF-SEN........coviiiieiiciersseee s 01/22/2021........ CHIGIOUD. ...ttt nntes | coressesbss s bbbttt | oeesanenenes 1,000,000 1,000,000

646140 DW 0 [New Jersey St Tpk Auth ReV TXDI-REF-SET ..o 01/22/2021 CHIGIOUD. ... eees 1,100,000 1,100,000

647719 QL 0 |New Orleans LA Rev Ref-Txbl 02/05/2021 JP MOrgan SECUMHES LLC.........vuuiviiiireiiiicieeisese st 3,000,000 3,000,000

717817 SJ 0 |Philadelphia PA Airport ReV AME-REf-SEr...........couiviriiriiersisrieeiesieeie e sisseessesssens | censseseniens 01/28/2021........ NatIONWIAE INABMNILY.........cveririrceiei s | eereessesesesie s eneensenines | cresieeranes 5,584,929 5,265,000 31,444

762244  FD 8 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F.......cc.curiiiiiiiiicieiescessicesssisssssnessnins | roenieeseninns 01/28/2021 Nationwide Indemnity....... 5,629,319 5,000,000 50,694

76913C  BD 0 | County of Riverside CA Pension Obligatio..............cccc..... 01/28/2021 Nationwide Indemnity....... 7,610,000 7,610,000 | .voeveeereerereeereenereeereisenene 107,504

76913D  GE 1 |Riverside Cnty CA Infa Txbl-Ref-Ser B 11116/2021........ Loop Capital MArkets LLC............ocuuiiiiiiiciiiisiiesisiesisiss s sssssissiseses | seoesisessssssensss s ssesssienes | sviessinenes 6,438,070 6,440,000 3,074

76913D  GF 8 |Riverside Cnty CA Infa Txbl-Ref-Ser B 09/29/2021........ Loop Capital Markets LLC...........cociiiiiieiieie et ssssssssenes | seresssssssesssssssssessesssssesssessssssssessessenes | vessessnes 5,500,000 5,500,000
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801139  AK 2 | Santa Ana Pension Obligations TXDI-SEr A........c..cveiiiririieiseiiiiensessissesse s 08/26/2021........ MBI LYNCHL ..ottt | sbseessess bbbt ss s nss s ssenes | ebssesssnsnas 2,500,000 2,500,000

801139 AL 0 |Santa Ana Pension Obligations TXDI-SEr A..........cirrieiiereincreseeeisescisee e eeees 08/26/2021........ MEITIIT LYNCR. ...ttt nntens | sesessseesessessesastessesnsesesassessesassessesnnsnes | fesneessensnn 3,500,000 3,500,000

801139 AM 8 | Santa Ana Pension Obligations Txbl-Ser A..........cccccourriiniriiinriiinmiisss e 08/26/2021 Merrill Lynch.. 5,000,000 5,000,000

3199999. Total - Bonds - U.S. Special Revenue and Special Assessment: 266,121,021 | oo 268,911,484 752,023

Bonds - Industrial and Miscell

000000 00 O |Kosmos Energy Ltd Sr Nt 04/22/2021 Direct 337,210 340,000 6,112
000000 00 O |Periama Holdings LLC/DE S&NE.........cuiiuiiiiiiiriiessiee e snes 01/29/2021 Direct 319,350 300,000 5,107
00179V AB 2 | AMSR Trust RMBS Ser 2021-SFR2 CI B.........cocuuirmerirririeseisisiesiesiessssessessssssessessssssssessssss | sonesssesssncens 06/23/2021 Goldman Sachs & Company. 8,499,725 8,500,000

00206R  BH 4 |AT&T Inc SrNt 4.300% 12/15/42 03/19/2021.. Various 799,246 750,000 8,779
00206R  GQ 9 |AT&T Inc SrNt 4.300% 02/15/30 03/24/2021 Wells Fargo Securities LLC 1,126,870 1,000,000 [ cvooovermerrrieeeneriereeeereesseiensd 4,897
00206R KA 9 |AT&T Inc SrNt 3.650% 06/01/51 03/19/2021 Various 769,007 825,000 9,237
00206R  KE 1 |AT&T Inc SrNt 3.300% 02/01/52 03/19/2021.. RBC Capital Markets LLC.. 329,243 375,000 1,788
00206R  KH 4 |AT&T Inc SrNt 2.250% 02/01/32 03/19/2021 JP Morgan Securities LLC 1,407,045 1,500,000 | ..o 4,875
00206R  LJ 9 |AT&TInc SrNt 3.550% 09/15/55. 09/09/2021 Tax Free Exchange. 1,363,651 1,475,000 25,309
01400E  AB 9 |Alcon Finance Corp Sr Nt 02/16/2021.. BNP Paribas Securities Corp... 3,224,802 3,000,000 36,250
01400E  AC 7 |Alcon Finance Corp Sr Nt 03/26/2021 Credit Suisse Securities LLC 783,488 750,000 554
01400E  AD 5 |Alcon Finance Corp Sr Nt 01/15/2021 VIHOUS . c1+.o ettt bbbttt | Sebie bbbttt | erbieenieees 2,835,798 2,680,000 10,206
01448T  AD 6 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A Cl.......c.cccceveveevereenne 09/23/2021.. Interest Capitalization.... 54,914 54,914

015271 AT 6 |Alexandria Real Estate Equity Sr Nt. 01/11/2021 VIHOUS. ...ttt | Sebb bbbttt | ettt 409,086 380,000 775
015271 AV 1 | Alexandria Real Estate Equity Sr Nt 04/29/2021 Wells Fargo Securities LLC 1,019,700 1,100,000 5,615
019736  AE 7 |Allison Transmission Inc Sr Nt. 03/15/2021.. JP Morgan Securities LLC 364,000 350,000 7,666
023761  AA 7 | American Airlines Inc LBASS EETC Ser 201 07/08/2021 Credit Suisse Securities LLC 452,289 432,813 6,451
023765  AA 8 | American Airlines Inc LBASS EETC Ser 16- 03/19/2021 Morgan Stanley & Co LLC 364,045 363,138 3,163
02376U  AA 3 | American Airlines Inc LBASS EETC Ser 201 03/17/2021.. Morgan Stanley & Co LLC 310,844 304,749 1,937
023771 R9 1 |American Airlines Inc LBASS EETC Ser 201 03/19/2021 Jefferies & COmMPany INC.........cocvrurieirrereeceee s 253,667 250,845 3,303
02377L  AA 2 | American Airlines Inc Secured Ser AA 01/28/2021 Nationwide Indemnity......... 4,134,223 4,134,223 58,964
024836  AF 5 | American Campus CMNTYS St NL.......cccovieiererinrinererieriseessesisessensenes 06/30/2021 VIHOUS. ...ttt 6,233,773 6,054,000 63,909
024836  AG 3 | American Campus CMNTYS ST NE......cviiriririieiseeieiseesessseesesrenies 07/12/2021........ VIHOUS 111t tns | Hetren sttt entns | sbesseninees 4,538,498 4,070,000 69,815
024836  AH 1 |American Campus CMNTYS St NL.......ovrririrerreee s 10/05/2021 Bank of America BISD Dealer. 4,996,400 5,000,000

025537 AN 1 | American Electric Power Sr Nt. 01/12/2021 Wells Fargo Securities LLC 205,288 200,000 1,699
02666T  AC 1 | American HOmES 4 RENE SENL...........iuuiiiiieiieiiecieis st essssssssentas | seessseseseens 07/07/2021........ VIIOUS. 111ttt | HeRR Rttt | eestent st 24,827,320 | .o, 25,000,000 43
03027X  BG 4 | American Tower Corp Sr Nt .| 01/12/2021 Wells Fargo Securities LLC 1,577,008 1,600,000 8,833
03027X  BM 1 | American Tower Corp Sr Nt .| 03/24/2021 Morgan Stanley & Co LLC 1,996,140 2,000,000

031162  CY 4 |AmgenInc SrNt 2.770% 09/01/53 05/19/2021........ TaX FIEE EXCRANGE. ...ttt nsrens | sosebssss s es bbb ss st nsenins | seesensensanes 2,421,955 2,500,000 15,004
032177 AJ 6 | AMSted INAUSEHIES SEINL.......oieiiere ettt sssensenns | cresssennenssees 03/18/2021 Jefferies & COmMPaNY INC.........ocevreirireree s 1,073,625 1,050,000 | coovreeieireeeee e 17,132
03524B  AF 3 | Anheuser-Busch Inbev Fin Sr Nt 06/30/2021 Barclays Capital InC.........cccccoeveerinne 709,091 580,000 11,252
036752 AP 8 |Anthem InC SNt 2.550% 03/15/37.....couvmmervrrieereriseiseisesiesieesessssssesse s 03/08/2021........ Barclays CapItal INC..........ccuuurvrmerimeiseiieriiseeieetesise st sss st enssenes | sbsesssesssssssssssest s esssssssssssssssenssanes | sessesesssenas 6,225,938 6,250,000

036752  AS 2 |Anthem Inc SrNt  3.600% 03/15/57........cooiiimiiiniiiiiiinsieiiei i 03/08/2021 VTHOUS. ...t 3,188,420 3,200,000

03690A AD 8 |Antero Midstream Part/FI Sr Nt 09/23/2021 CHIGIOUD. .ottt 1,037,500 1,000,000 [ coooovernernrieineriereeeeseesseiennd 4,153
03690A  AF 3 |Antero Midstream Part/FI Sr Nt 10/05/2021........ VIHOUS ...ttt | Hetren bbbt | ebenseneenes 3,253,439 3,123,000 40,025
037735  CZ 8 |Appalachian PWr Co SrNESEr AA... ...t sssessessssnsesneens | cessesnsesssens 03/09/2021 JP Morgan Securities LLC 3,187,680 3,200,000

037833  CG 3 |AppleInc SrNt 3.000% 02/09/24 01/28/2021 Nationwide Indemnity......... 4,998,990 5,000,000 70,417
04016D  AS 4 |Ares CLO Ltd CLO Ser2016-41A Cl AR2.........cccovermerirrereeseeinirssesiesisessseessssssssessessssssssssssnnss | nevesseesssssnns 02/17/2021........ BNP Paribas SECUMHIES COP.......vuuvrrureruemaiesreiersseeiseisessessseessessse s ssesssessssesssssssssssens | sesessseesssssssessesssesssssssssssnsssssssesssanes | sessesssssssssssesssessssessnssnne 10,000,000 | coooveurerrierireereeiseinne 10,000,000

04016D AW 5 | Ares CLO Ltd CLO Ser 2016-41A CI CR .| 02/117/2021 BNP Paribas Securities Corp... 3,300,000 3,300,000

04016N  AM 5 | Ares CLO Ltd CLO Ser 2017-44A CI A1R . | 03/31/2021 Goldman Sachs & Company. 7,300,000 7,300,000

04016N AR 4 |Ares CLO Ltd CLO Ser 2017-44A Cl A3R1 03/31/2021........ GOldMAN SACNS & COMPANY........vuuiererireiriiseisesiiee ettt snsins | eesssessessseesss st bssss st ssenssensins | coesisnsians 3,200,000 3,200,000
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04016N AT 0 |Ares CLO Ltd CLO Ser 2017-44A CIBR........cccooeviiireieiercisse e 03/31/2021........ Goldman Sachs & COMPANY..........vuriiirririiersiieiesisissiesse st esss st sssssses | coressesssssessssssssassesesssssessessesssessenses | sessesseses 3,500,000 3,500,000
04018E  AA 9 |Ares CLO Ser 2021-59A CI A 03/09/2021........ INBEIXIS. .ot | bt nines | enieerenes 7,400,000 7,400,000
04018E  AC 5 |Ares CLO Ser 2021-59A B1 03/09/2021 Natixis 3,200,000 3,200,000
04018E  AE 1 |Ares CLO Ser 2021-59A C1 03/09/2021 Natixis, 3,250,000 3,250,000
04273W  AC 5 | Arrow Electronics Inc Sr Nt 11/16/2021........ VIIOUS. .. ..cvveeevettceeee ettt s ettt s st s st se b s s st sssssesesassssessssesesnsstasnsnsess | evessssesissnsesesssssessssesesesssssesssnaetannns | evesiesenas 6,296,699 6,310,000
045054  AJ 2 | Ashtead Capital Inc Sr Sec Nt... 01/15/2021 Bank of America BISD DEAIET............c.ourriiirriereisceieisesesi e 2,686,994 2,527,000 21,485
045054 AL 7 |Ashtead Capital Inc Sr Sec Nt... 09/15/2021 VMHOUS. .....vovverioveie ittt 5,233,480 4.736,000 | oo 71,612
05359A  AA 1 |Aventura Mall Tr Ser 2018-AVM CI A 11/03/2021 Bank of AMEriCa BISD DEAIET............c.ovririiiriieierescesieieesesi e seesssssssenie | sereessssesesiessssesessssssssesssessssssssensessses | cvesseesenes 6,143,672 5,500,000 2,513
05454N  AA 7 | Axalta Coat/Dutch Hid BV Sr Nt. 11/03/2021.. Goldman Sachs & Company 51,937 50,000
056083 AG 3 |BXP Trust CMBS Ser2017 CI GM B 12/02/2021 Bank of AMEriCa BISD DEAIET............c.oviuriiriieiereseiesiisesess e esssssesenie | sereessssesessessssesessesssssesssessssssnsensessnes | cvesseesanes 1,267,453 1,200,000
06050T  JZ 6 |Bank of America NA Sub Bk Nt. 01/28/2021 Nationwide Indemnity....... 4,766,106 5,000,000
06051G  JA 8 |Bank of America Corp Fix to Flt Sr Nt .| 06/30/2021.. Barclays Capital Inc. 1,743,002 1,450,000
06540W  BD 4 | BANK CMBS Ser 2019-BN19 Cl A3 .| 01/28/2021 NatIONWIAE INAEMNILY........ocveieiireiiici et | rebiesiees s bbbt enienines | erines 10,771,257 | oo 10,500,000
06849R  AG 7 |Barrick NA Finance LLC Co Gtd Nt 06/30/2021 Barclays Capital InC..........ccccvvvvrninnee 1,605,997 1,160,000
07274N AL 7 |Bayer US Finance Il LLC Sr Nt 09/15/2021.. Variou 4,423,308 3,800,000
07332V BD 6 |Barclays Comm Mort Sec CMBS Ser 2017-C1........vuiveiiiieneieeeireinsieieersiseseeeisesssssessssessessssesenns | eveesesssennns 01/28/2021 NAtONWIAE INAEMNILY......... vt snsenaees | sesersenesssssssesessessensesesensessenassensennees | neseees 10,594,469 | ..o 10,400,000
075887  BF 5 | Becton Dickinson & Co Sr Nt 01/28/2021 Nationwide Indemnity....... 4,000,000 4,000,000
08163K  BG 5 |Benchmark Mtg Tr CMBS Ser 2021-B30 CI AS5. 10/29/2021.. Deutsche Bank Capital..... 5,149,923 5,000,000
08163M  AE 7 |Benchmark Mtg Tr CMBS Ser 2021-B31 CI A5 12/08/2021 CHIGIOUD. vttt 6,179,563 6,000,000
084659 AT 8 | Berkshire Hathaway ENErgy S&NE.........cviiiiiiieiiieierissssis s ssssssessesssnes 03/08/2021 TaX FIE8 EXCRANGE. .. ..ucvuieieiicieiie ettt enis | shetsebsisss s e b ess e bt ss e ssensensenanes | eereia 10,988,509 | ...coovvevrreirireierciins 11,000,000
084659 AV 3 |Berkshire Hathaway Energy Sr Nt 09/15/2021.. Jefferies & Company Inc 2,285,580 2,000,000
084659  AX 9 |Berkshire Hathaway ENErgy SINE.........coivriiiieiiiiienisssisie et ssesssnes 04/28/2021 Jefferies & Company Inc. 1,177,950 1,000,000
092113 AT 6 |Black Hills COMp St NL........cviirireircienicereeeseie e 06/30/2021 VIHOUS. ... 2,472,416 2,370,000
09261W  AA 2 |Blackrock DLF IX CLO Ser 2020-IX CI A-1 12/14/2021.. Direct 512,918 512,918
09261W  AC 8 |Blackrock DLF IX CLO Ser 2020-1 Cl A-2 11/29/2021 Direct. 1,348,682 1,348,682
09261W  AE 4 |Blackrock DLF IX CLO Ser 2020-1 CI B 08/04/2021 539,561 539,561
09261W  AG 9 |Blackrock DLF IX CLO Ser2021-1 CL C.....oovurirueirirerierincirerissiceesieieesesieniessssesessessssesessssssssenens | seseserernsinee 06/03/2021 449,559 449,559
09261W  AJ 3 | Blackrock DLF IX CLO Ser 2020-1 CI D 04/28/2021........ DIFBCE. .| bt | e 494,342 494,342
09261W AL 8 |Blackrock DLF IX CLO Ser 2020-1 CI E 02/17/2021 Direct 198,515 198,515
096630 AD 0 |Boardwalk Pipelines LLC Sr Nt 01/28/2021 Nationwide Indemnity. 4,973,730 5,000,000 29,563
097023  BK 0 |Boeing Co SrNt 3.300% 03/01/35..........ccovrimerernrirererinrererinenns 04/26/2021........ CHIGIOUD. ...t essnnie | ceresiebneses bbb enienes | resessenseeseneenes 662,777 670,000 3,501
097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34.. 05/24/2021 Goldman Sachs & Company. 1,028,820 1,000,000 | ..o 10,100
097023  CN 3 |Boeing Co SrNt 2.950% 02/01/30.. 05/24/2021 Goldman Sachs & Company. 5,042,450 5,000,000 47,118
097023 CU 7 |Boeing Co SrNt 5.040% 05/01/27 05/24/2021........ VIIOUS. ...ttt | abbssbses s s s e bbbt nntens | aesinsiis 3,908,111 3,400,000 31,052
097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50.. 04/27/2021 Goldman Sachs & Company. 865,034 670,000 19,154
097023  CY 9 |Boeing CoSrNt 5.150% 05/01/30.. 06/30/2021 Various 4,237,407 3,610,000 75,809
10373Q  BL 3 | BP Cap Mkts AMEICA SEINL........couiviiiiiciiiceecise st nies | eveennssnnene 06/30/2021........ Barclays Capital INC...........cuuiuuruuiieieiricie et esenes | rereessstesesie st en s nienanes | enieines 2,283,385 2,030,000 17,618
11134L  AF 6 | Broadcom Crp/ Caymn Fi St NL........cccuiiiiiiciiiiiisisieieissssiesi s esissasssssssiesin | reressssinsions 01/28/2021 Nationwide Indemnity....... 4,997,696 5,000,000 6,545
11135F  AS 0 |Broadcom Inc SrNt 4.300% 11/15/32 06/30/2021 Barclays Capital InC........cccocrvrerenrnnee 1,657,075 1,450,000 8,140
11135F  BE 0 |Broadcom Inc SrNt 1.950% 02/15/28 01/04/2021........ Morgan StanIEY & CO LLC........cuiiiiieiieicieiicieissie et stres | sersesssesess bbbt nbnes | seesienies s 299,229 300,000
11135F  BH 3 |Broadcom Inc SrNt 2.450% 02/15/31 01/04/2021 RBC Capital Markets LLC 499,020 500,000
11135F  BK 6 |Broadcom Inc SrNt  3.419% 04/15/33 10/14/2021 Goldman Sachs & COMPANY...........cc.iiiiiiieii s 5,307,895 5,147,000 1,466
1248EP  CN 1 |CCO Holdings LLC Sr Nt 05/13/2021........ TaX FIE@ EXCRANGE. ......cvucvecirciicice e ensnesens | coressesssesess e sss s eseseniennes | oeesenerenes 1,577,258 1,524,000 2,286
12513G BH 1 |[CDWLLC SrNt 3.276% 12/01/28 11/23/2021 JP Morgan SECUties LLC...........c.viumiiiiiiiiciieii e 1,450,000 1,450,000
125523  CM 0 | Cigna Corp Sr Nt 2.375% 03/15/3 ... sssssneesiesins | sesesiesisnins 03/01/2021 CHIGIOUD......vvvre e 9,464,009 9,475,000
125523  CQ 1 |Cigna Corp SrNt  3.400% 03/15/51.......cvmiiirirrieisineierenseie st sssssssessessns | sesessessesses 03/02/2021........ VIHIOUS ..ttt | e st bbbttt | erienienins 3,126,536 3,140,000 58
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126307  BD 8 | CSC HOIAINGS INC ST NL......oviuiiiiiicirieieis et sss st ssssensennans | sesessessnssans 09/27/2021........ VTIOUS. ..ottt | abbssbsee s s s et nntens | aesinsiins 5,557,418 5,636,000 70,240
126307  BF 3 | CSC HOIAINGS INC SFINL.......oouiieiiiiee e sssenseenene | sesesiersenines 02/18/2021........ VIOUS ...t | Heres ettt | ereenienine 1,474,985 1,506,000 692
126408 HQ 9 |CSX Corp SrNt 2.400% 02/15/30 06/30/2021 Barclays Capital InC..........c.cccovvvnnece 897,805 870,000 7,946
127097  AB 9 | Cabot Oil and Gas COMP SINL.........vuieieireeirrie et sssssssenens | seseessenesnsnne 10/07/2021 Tax Free Exchange 2,500,000 2,500,000 38,281
131347  CM 6 | Calpine Corp 1st Lein HY Nt............ 03/15/2021........ VIHOUS. ... bbbt | Hhbi bbb | sriinsias 3,375,483 3,269,000 10,973
134429  BJ 7 | Campbell Soup Co Sr Nt 06/30/2021 Barclays Capital InC........ccoveevreveecenee 738,621 730,000 3,275
141781  BM 5 |Cargill Inc SrNt  2.125% 04/23/30 01/28/2021 Nationwide Indemnity....... 4,012,779 4,000,000 22,431
14316M  AA 9 | Carlyle Global Mrkt Strategies CLO Ser 2 02/02/2021 BNP Paribas Securities Corp... 3,600,000 3,600,000
14316M  AC 5 | Carlyle Global Mrkt Strategies CLO Ser 2 02/02/2021.. BNP Paribas Securities Corp... 2,800,000 2,800,000
14316M  AE 1 | Carlyle Global Mrkt Strategies CLO Ser 2 02/02/2021 BNP Paribas Securities Corp... 550,000 550,000
14448C  AQ 7 |Carrier Global Corp Sr Nt 01/12/2021 CHIGIOUP....cvveviiie s 1,059,220 1,000,000
14448C AR 5 | Carrier Global Corp Sr Nt 04/22/2021.. Barclays Capital Inc... 1,011,670 1,000,000
14879E  AH 1 | Catalent Pharma SOIUtION S&NE........c.iiiiiciiiiiscerees e enssssssenes. | seniesseniens 03/18/2021 VIHOUS. ...t 1,473,113 1,530,000
149791 AP 0 | Cayuga Park CLO CLO Ser 2020-1A CIAR.......cccoevvvniireririrnns 06/28/2021 BNP Paribas Securities Corp... 8,340,000 8,340,000
149791  AS 4 |Cayuga Park CLO CLO Ser 2020-1A CIB1R 06/28/2021.. BNP Paribas Securities Corp... 2,100,000 2,100,000
15032T  BE 5 | Cedar Funding Ltd CLO Ser 2013-1A CIARR........c.couiiiireiniiiieeisresierseisse s 03/24/2021 Jefferies & COMPaNy INC.......ccvvviirviic s 7,350,000 7,350,000
15032T BG 0 | Cedar Funding Ltd CLO Ser 2013-1A CIBRR........c.oouuiiriirniiriieieisriessiesssie s 03/24/2021 Jefferies & Company Inc 3,150,000 3,150,000
15032T  BJ 4 |Cedar Funding Ltd CLO Ser 2013-1A CI CRR 03/24/2021.. Jefferies & Company Inc. 3,500,000 3,500,000
156700  BD 7 |Lumen Technologies INC ST NL.........coiiieieeiceie ettt | eesebsssnsenans 03/15/2021 VAIHOUS. .....cvveeiteveteccte ettt ettt ea et ae b a et s et enaes 1,313,130 1,308,000 | .ooevveeieieieieeeeeeee e 15,748
159864  AG 2 |Charles River Laboratories Sr Nt .| 03/08/2021 JP MOrgan SECUMHES LLC.........vurvirrireiiiisiesis sttt sieen 1,904,000 1,904,000
159864  AJ 6 |Charles River Laboratories Sr Nt .| 03/18/2021.. Various 1,891,313 1,890,000
166756 AP 1 |Chevron Corp SrNt 3.900% 11/15/24.........ccoovvomivrerririniirnrins 01/06/2021 Tax Free Exchange. 4,993,439 5,000,000 27,625
171484 AE 8 | Churchhill Downs INC St Nt.........ccoovvuernrincireiniicinrienne 03/10/2021 JP MOrgan SECUMHES LLC.........vuuiviiiereiiiiciei st 5,169,728 5,007,000 40,960
171484  AG 3 | Churchhill Downs Inc Sr Nt 03/04/2021.. MarketAxess 748,069 715,000 17,150
172967 MY 4 | Citigroup InC St Nt FiX t0 FIOAL..........cvuierireiiicicieiscie et | cesesirerienies 06/30/2021 Barclays Capital InC........ccoocrvvvrenianee 1,482,886 1,450,000 5,983
20030N CM 1 |Comcast Corp SrNt 4.700% 10/15/48... 06/30/2021 Barclays Capital Inc... 1,892,062 1,450,000 | ..oooovoriies 14,577
20030N DM 0 | Comcast Corp SrNt 1.950% 01/15/31... 06/30/2021 Barclays Capital Inc... 2,865,113 2,900,000 26,233
205887 CD 2 |ConAgra Foods Inc Sr Nt 04/27/2021........ VIHOUS 11t st | Hesren bbbttt ntes | ersenienens 3,137,133 2,545,000 55,651
205887 CE 0 |ConAgra Foods Inc Sr Nt 01/26/2021 BNP Paribas Securities Corp... 4,206,570 3,000,000 39,150
21036P  BF 4 | Constellation Brands INC St Nt...........cccoevieiiiireieieicisieceeceeeeeseeneas 06/30/2021 VAIHOUS. ..ottt sttt s st et en e s s st s anenees 5,103,429 4,954,000 | oo 45,681
210795  PZ 7 | Continental Airines INC LBASS EETC Sr......c.cciieieieieieieseeeie et nes s senssenenens | coesenissesenns 04/23/2021........ Jefferies & COMPANY INC.......c.vviieeeeee sttt ssssssns | creessanssessesseesessessesessessessessnsessessesanes | sesessssenes 1,112,388 1,055,678 | ..oocvvieeeeeee e 7,923
22003B  AM 8 | Corporate Office Prop LP Sr Nt 03/04/2021 VAIHOUS. ..ottt ettt se st et ne e es st anenees 9,430,515 9,500,000
224044  CL 9 |Cox Communications INC St NL.........coveuriimrierereeeeeee s 01/12/2021 Wells Fargo Securities LLC 2,592,575 2,650,000 15,503
224044  CN 5 [ Cox Communications INC St NL.........ccceverurirereiiieieeecee e 06/30/2021........ Barclays Capital INC........c.euriuriiiieiseieissss st nsssssrenss | nersessssesessesssss st st ensessnes | siesiessssesensnes 743,855 730,000 1,582
22822V AL 5 | Crown Castle Intl Corp Sr Nt .| 06/30/2021 Barclays Capital InC........ccovvevrerrenenee 1,004,502 870,000 14,237
22822V AN 1 |Crown Castle Intl Corp Sr Nt .| 0111272021 Us Bancorp INVEStMENES INC...........ccviiiiiciiniisiiesi s 1,731,120 1,600,000 8,129
22966R  AE 6 | Cubesmart LP SrNt 4.375% 02/15/29 06/30/2021........ Barclays Capital INC........c..cuuiuueimrieieiirireieisies et ensenes | rebeesssteesieeb ettt ennnes | eererieniene s enienes 998,804 870,000 14,485
251526 CK 3 |Deutsche Bank AG NY Branch St Nt FiX t0.......coevruieiiieieiieieieisieiee st sesesssssesssnsns | sressessnsnnsns 05/25/2021 Deutsche Bank Capital..... 3,500,000 3,500,000
251526  CP 2 |Deutsche Bank AG NY Branch Sr Non Pref.. 11/10/2021 Deutsche Bank Capital..... 5,000,000 5,000,000
25179M  BC 6 | Devon Energy Corp S NL.........vvirieriirriinniiesieeiseseiseiias 12/31/2021........ TaX FrE8 EXCRANGE. ........cvuuiiiiiiiciii bbb sssns | etestss bbb | e 9,378,251 9,000,000 141,750
25278X AN 9 | Diamondback Energy Inc Sr Nt 09/15/2021 Barclays Capital InC........covvvvrerreecenee 2,170,540 2,000,000 20,611
25278X AR 0 |Diamondback Energy Inc Sr Nt 06/30/2021 VIHOUS. ...t 4,645,538 4,620,000 | .ooooviiiies 7,553
25470D AR 0 |Discovery Communications Sr Nt 06/30/2021........ Barclays Capital INC...........evceierieieireieei ettt esssse s sssssessees | seressssessesastsssessseesassessesassessessenssensees | eeseesesessesesaneees 970,824 870,000 9,737
254700  BJ 7 |Discovery Communications Sr Nt 04/29/2021 Bank of America BISD DEAIET..............cccuuiiiiiniiniiicieisi s siesiees 1,776,698 1,660,000 28,082
25470X AW 5 | Dish DBS Corp SrNt 5.875% 11/15/24 11/10/2021 VIOUS. ..ot 2,126,798 2,044,000 15,255
25470X  AY 1 |Dish DBS Corp SrNt 7.750% 07/01/26 10/14/2021........ Credit SUISSE SECUMHES LLC.........vviirevieieiieiieicie et ssssss s ssesssns | sosessesssssiessessssssesssssssssssessessesssessesses | sesessssses 1,096,100 970,000 22,344
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256746 AH 1 |Dollar Tree Inc Sr Nt 4.200% 05/15/28 06/30/2021........ Barclays Capital INC........c.euriuririieieiiiieieisies st ensssesrenss | nerssssssesesssssses st s s sensessnes | soesiesssssessensnes 994,628 870,000 4,771
25731V AA 2 | Dominion Energy South 1st Lien 11/18/2021........ Us Bancorp INVESIMENES INC.........vuevreiiirieirceeeis et ssesssnessssnsaans | sesesssesssssssesessssessessssssessesessssessessnsens | esseessenes 1,748,915 1,750,000

260543 CG 6 |Dow Chemical Co SrNt 4.375% 11/15/42 05/20/2021 Jefferies & COMPANY INC.......cuuiiriirrireiiniee s 719,536 630,000 689
26252)  AS 7 |Dryden Senior Loan Fund CLO Ser 2019-75A........ 02/22/2021 JP MOrgan SECUMHES LLC........ccvuireeeireei ettt eneees 6,000,000 6,000,000

26252) AW 8 | Dryden Senior Loan Fund CLO Ser 2019-75A......... 02/22/2021........ JP MOrgan SECUMHES LLC...........cuueiiiiiiiiiiiiciiec et ssssisnes | eressssssbis b | oenisneons 4,000,000 4,000,000

26252)  AY 4 |Dryden Senior Loan Fund CLO Ser 2019-75A........ 02/22/2021 JP MOrgan SECUMHES LLC........cceuireieieeei et eneeen 3,300,000 3,300,000

26441C  BE 4 | Duke Energy Corp Sr Nt 01/12/2021 Wells Fargo Securities LLC 1,788,016 1,600,000 | ..o 4,382
26442 AH 3 | Duke Energy Ohio Inc 1st Mtg Bd 01/12/2021 Wells Fargo Securities LLC 516,015 500,000 1,269
264420  AA 2 | Duke Energy Progress Inc 1st Mtg Bd 01/28/2021.. Nationwide Indemnity 4,992,453 5,000,000 73,576
26442  AB 0 |Duke Energy Progress Inc 1st Mtg Bd 01/28/2021 Nationwide Indemnity....... 4,977,251 5,000,000 95,083
26885B  AH 3 | EQT Midstream Partners Sr Nt. . | 10/04/2021 VAMHOUS. ...ttt ees st s et ess et es e ss st s nten 1,972,693 1,750,000 29,680
278062  AE 4 |Eaton Corp SrNt 4.150% 11/02/42 .| 03/31/2021.. Jefferies & Company Inc. 825,608 725,000 12,787
29278N  AQ 6 |Energy Transfer Operating LP Sr Nt 06/30/2021 Barclays Capital Inc..........ccccoovevnnee 1,580,283 1,450,000 | ...ocovviiiriiciieiiesineias 7,099
29364W  BH 0 |Entergy LouiSiana LLC 1St LIBN......c.cuivuiereicirieiceeisieiei ettt sssesssensnnns | sesessenssnsnns 06/30/2021 Barclays Capital InC........ccoevvvrvrercenee 886,286 870,000 6,361
29366M  AC 2 |Entergy Arkansas LLC 1st Mtg Bd, 04/27/2021.. BNP Paribas Securities Corp... 698,435 670,000 1,808
30040W AL 2 |Eversource Energy Sr Nt 03/08/2021 CHlIGIOUD. ... 3,212,552 3,225,000

30231G AW 2 |Exxon Mobil Corp Sr Nt 06/30/2021 Barclays Capital Inc. 692,271 580,000 8,020
30231G  BK 7 | Exxon Mobil Corp Sr Nt. 09/15/2021.. Credit Suisse Securities LLC 1,353,828 1,200,000 20,660
313747  BA 4 |Federal Realty INVEStOrs Tr S&NL........cviiiieieieieceie ettt naees | creeseinnsessns 06/30/2021 Barclays Capital Inc. 955,843 870,000 2,622
31428X  BS 4 |Fedex Corp SrNt 4.950% 10/17/48........coccorvvenvenirvnnirerrerineinne 05/25/2021 Bank of America BISD Dealer 3,133,750 2,500,000 13,750
31620M BT 2 |Fidelity Natl Info Serv Inc Sr Nt .| 02/23/2021.. JP Morgan Securities LLC 1,565,219 1,575,000

31620M  BU 9 |Fidelity Natl Info Serv Inc Sr Nt .| 02/23/2021 JP Morgan Securities LLC 1,565,471 1,575,000

33767  AJ 1 |Firstkey Homes RMBS Ser 2020-SFR2 CI E................. 12/15/2021 Barclays Capital InC........ccoocervvvrenienee 1,011,157 1,014,645 | oo 1,203
33767M  AG 0 |Firstkey Homes RMBS Ser 2020-SFR1 CI D 06/30/2021.. Bank of America BISD Dealer 2,225,953 2,200,000 137
33767TM  AJ 4 |FirstkKey Homes RMBS SEr 2020-SFR1T ClE.........coiiiiiiiiieieisceessceesis s 06/30/2021 JP Morgan Securities LLC 2,553,125 2,500,000 194
33767W  AC 7 |Firstkey Homes RMBS Ser 2021-SFR1 CI B 06/29/2021 Morgan Stanley & Co LLC 6,499,752 6,500,000

33834D  AA 2 |Five Corners Funding Trust Sr Nt 09/15/2021 VAIOUS. ...ttt ettt en e s et en s ss s et enenees 8,215,563 7,700,000 | ooovevrerecreiieeieiereeee e 41,950
34107@ AA 7 |Florida Pipeline Holdings, LLC St Nt........cccovviivnerierirrinisissienienes 07/15/2021........ MUFG SECUMHES INC....vvvvvvveerirrirriseiseisssiesiesisesssis sttt esisnssens | sosesssensssssssssessssessenssesessssessseessenes | soenes 10,000,000 | ..coovvoivriieiiieies 10,000,000

341081  FZ 5 |Florida PWr & Lt €O SEC Ni......ccoiiivriiiieieieieeiscessei e ssssesssssesessesenas | soesieenesines 01/28/2021 Nationwide Indemnity....... 4,995,713 5,000,000 46,313
345397  B6 9 |Ford Motor Cr Co SrNt........cccoevvvenirirerierirene 06/22/2021 VHOUS. ..ot sns s 5,506,750 5,500,000

35137L AL 9 |Fox Corp SrNt 3.500% 04/08/30 01/12/2021........ Goldman Sachs & COMPANY..........c.rurierirriirirerierieierisisesesierses e sss st sennsenes | coressesstssesssesesssessesesssteessessssesensnsnes | cessensrenes 2,978,150 2,650,000 24,733
361448 AU 7 |GATX Corp SrNt 5.200% 03/15/44 02/22/2021 Morgan Stanley & Co LLC 801,253 630,000 14,469
36263V AB 3 | GS Mortgage-Backed Securities RMBS Ser 2 12/03/2021 Goldman Sachs & COMPANY..........cureirirereiereieireieese e seseeee e es s sseseseeeas 5,677,044 5,657,596 16,894
370334  CL 6 [General Mills INC St INL........coiviiciciecceeee et 06/30/2021........ Barclays Capital INC........c.evrivuririiiiieieiierieessisssss st ssens | sersnssssssessessssssessssssssesssessssansensesssnes | oensessnes 1,849,672 1,740,000 | .ooovvveeiieeiceeee s 10,700
37045X  CY 0 | General Motors Co St NL.......c..vuririirieerireresceres e 04/29/2021 Bank of America BISD Dealer 1,062,370 1,000,000 | oo 13,200
37045X  DE 3 | General Motors Finl Co Sr Nt 04/21/2021 Bank of America BISD Dealer 163,378 170,000 1,165
37045X  DH 6 | General Motors Finl Co Sr Nt 06/30/2021........ Barclays Capital INC...........evcuieririeieeieisie sttt ss et entennnes | eeesessessesassessesssessessessesessessesnsssansnes | essesssssssesnenneees 885,469 870,000 4,814
37045X DL 7 |General Motors Finl Co Sr Nt 06/30/2021 Barclays Capital InC..........ccccovvvvrnec 879,822 870,000 1,436
37940X  AA 0 |Global Payments Inc Sr Nt 01/28/2021 Nationwide Indemnity....... 4,999,065 5,000,000 59,993
37940X  AB 8 |Global Payments Inc Sr Nt 01/12/2021........ Wells Fargo SECUMHES LLC..........ccuiiiiiiiiiiisisieiniss e | eressssssiis s | oesesnions 2,895,841 2,650,000 35,098
37940X  AC 6 |Global Payments Inc Sr Nt 05/20/2021 JP Morgan Securities LLC 688,325 630,000 7,190
37940X  AD 4 | Global Payments Inc Sr Nt 01/07/2021 Bank of America BISD Dealer. 857,944 800,000 3,609
382550 BJ 9 |Goodyear Tire & Rubber Co SrNt.........ccvvierirrereeerececeseeeiees 03/31/2021........ CIGIOUD. ..ttt s s s ensessesnesnsnensenns | Heeesesssesesassessessseesessseessnsessesassessanns | sesesssesessssesneennes 550,000 550,000

391164  AF 7 |Great Plains Energy Sr Nt 01/28/2021 Nationwide Indemnity....... 4,120,310 4,000,000 25,284
40410K  AA 3 |Fuller HB Co SrNt  4.250% 10/15/28.........ccoovvrriierinireiereeereieniseines 03/12/2021 Barclays Capital InC.........cocvvvvrninnee 1,071,000 1,050,000 | ..o 18,098
40434L AG 0 [HPInc SrNt 2.650% 06/17/31 06/07/2021........ Goldman Sachs & COMPANY..........c.ruriiirririierericiserisisiesse st essnsies | corersessssssess st sissssensennes | oeesessnenes 4,978,650 5,000,000

42824C  AX 7 |Hewlett-Packard Co SrNL.........ccociiiiirieiresscesss s ssenesensenns | soesieneseninns 06/24/2021........ CHIGIOUD.....evv et nnies | ceresiess ettt | eeesenerenes 2,975,888 2,200,000 27,142
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437076  CB 6 |Home Depot InC St Nt 2.700% 04/15/30..........rviivmeiiniiiiriirinnieiiesieessississsiess e 01/28/2021........ NationWide INAEMNILY.........c.oiiiiiiiii e | v ssssnsnes | e 3,979,296 4,000,000 30,900
438516  BW 5 | Honeywell International INC St Nt..........o.ovrieieincreerseeescee s 01/28/2021........ NAtONWIAE INAEMNILY.......... vt sasnsesnees | seseesesesesssesessssessessasssessseessnsessesansnns | feseessencs 3,994,054 4,000,000 | ovoereneeeeeeee s 41,656
446413 AT 3 |Huntington Ingalls Industries Sr Nt 04/30/2021 METKETAKESS.......oveeeittcete ettt s st a et es s st s st esesesssassasnsnaesesnanss | oesetesessssesesissetesassssssssssesetannsssessnntes | etesenesesesiniesanas 755,425 670,000 235
44891A  BK 2 |Hyundia Capital AMETICA SFNL...........oveueiiierierieiees st ssssssss et sssssesssesses | sevesseessesens 09/02/2021 VIIOUS. ..+ttt | debies et | erris 11,525,105 | oo 10,000,000 | ..ovovevermermrieinerierieeereens 244,792
44891A  BL 0 | Hyundai Capital AMEIICa SEINL........ciiviirririiiseierscesiees s sssenee | sesesierinnses 07/08/2021........ VIIOUS. .. ..cvveeevettceeee ettt s ettt s st s st se b s s st sssssesesassssessssesesnsstasnsnsess | evessssesissnsesesssssessssesesesssssesssnaetannns | evesiesenas 6,507,640 5,000,000 69,410
44891A  BP 1 |Hyundai Capital America Sr Nt . | 04/15/2021 Various 2,927,891 2,895,000 480
44891A BT 3 |Hyundai Capital America Sr Nt . | 04/06/2021 Various 843,811 880,000 3,768
457187  AD 4 |Ingredion Inc SrNt 3.900% 06/01/50 03/29/2021 Morgan Stanley & Co LLC 1,168,244 1,100,000 .14,300
458140  BD 1 |Intel Corp SrNt 2.875% 05/11/24. 01/28/2021.. Nationwide Indemnity....... 3,999,506 4,000,000 .24,597
458140  BR 0 |Intel Corp SrNt 3.900% 03/25/30... 01/12/2021 Us Bancorp INVESIMENES INC...........ceuuiumirmerieriscesisiesiesieeseessssse et ssssesnsees 3,187,647 2,700,000 31,883
459200 KA 8 |International Bus Machs Corp Sr Nt 09/16/2021 Goldman Sachs & COMPANY..........c.ruriiiririiireiireierei st 1,343,112 1,200,000 | .ovvereeeireeieieeeeeeeee e 14,583
459200 KJ 9 |International Bus Machs Corp Sr Nt. 01/12/2021.. Wells Fargo Securities LLC 5,367,681 5,300,000 16,938
460599  AE 3 |International Game Tech 1st Lien Nt 03/16/2021 VMIOUS. ...ttt se st ne s s e s s esansanesssnsanenea 4,377,188 4,200,000 | oo 37,618
460599  AF 0 |International Game Tech Sec Nt.... 03/16/2021 VAMOUS. ... 2,820,088 2,800,000

46090X  AA 9 |Invesco CLO Ser 2021-1A CI A1... .| 03119/2021.. Morgan Stanley & Co LLC 7,350,000 7,350,000

46090X  AE 1 |Invesco CLO Ser2021-1ACIB 03/19/2021 Morgan Stanley & Co LLC 3,150,000 3,150,000

46090X  AG 6 |INveSCO CLO SER 2021-TA Cl Cr..oucvvvvieririineieiieeiesiseisssisssss st sssssesssesssesssssssssssnses | nevesssesassenns 03/19/2021 Morgan Stanley & Co LLC 3,600,000 3,600,000

465685  AQ 8 |ITC Holdings Corp Sr Nt 06/30/2021.. Barclays Capital Inc... 1,533,564 1,450,000 5,703
46592W BP0 | JP Morgan Mtg Tr RMBS Ser 2021-12 Cl A15........ccoiiuiiniireiieeineissiissiseesieeiseissessssssessssssns | sevessessassens 11/30/2021 Bank of AMErica BISD DEAIET............c.cviriereiriiaiiieiieeiseesseisssse s sssssssens 8,884,413 8,926,255 620
46647P  CE 4 | JP Morgan Chase & Co Sr Nt Fixed to Floa 06/30/2021 Barclays Capital INC........ccoocrrvvrvrvnrnnee 623,396 580,000 3,753
46653Q AC 9 |JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3.... 11/23/2021.. JP Morgan Securities LLC 9,844,597 9,895,621 19,929
46654T  BQ 0 |JP Morgan Mtg Tr RMBS Ser 2021-15 Cl AT5.........cuuuiuiieiiniieiieniseisiiessiesiesssssesssssssennnes. | sovesesereseens 12/20/2021 JP Morgan Securities LLC 9,415,891 9,508,000 19,148
46868R  AA 2 |Jackson Park Trust CMBS Ser 2019-LIC Cl 09/16/2021 Deutsche Bank Capital..... 9,967,949 9,500,000 13,868
476556 DD 4 |Jersey Central Pwr & Lt Co Sr Nt .| 06/08/2021.. Morgan Stanley & Co LLC 862,630 865,000

49271V AM 2 | Keurig Dr Pepper Inc Sr Nt .| 03/01/2021 Goldman Sachs & COMPANY..........curueiuririeieieieierie ettt ettt ssneas 3,128,194 3,140,000

49446R AW 9 |Kimco Realty Corp Sr Nt 06/30/2021 Barclays Capital Inc... 1,496,806 1,450,000 9,896
494550 AL 0 |Kinder Morgan Energy = LP St NL........cooioiiirieeicsieieeiseece ettt sse e sssnsessesnes | evseesssnnsenes 06/30/2021 Barclays Capital Inc... 1,672,975 1,160,000 26,720
50202C  AA 2 |LCM Ltd Partnership CLO Ser 33A Cl A. 07/01/2021........ INGEXIS .. 1.t | Herent ettt | srienienes 8,300,000 8,300,000

50202C  AC 8 |LCM Ltd Partnership CLO Ser 33A CI B. 07/01/2021 Natixis 3,150,000 3,150,000

50202C  AE 4 |LCM Ltd Partnership CLO Ser 33A CIC.....cc.ccervrrvrrnns 07/01/2021 Natixis 1,875,000 1,875,000

50540R  AQ 5 |Laboratory Corp of AMEMCA S NL. ...ttt esnennens | seseesessiesnns 09/02/2021........ VBHIOUS. ...ttt s bbbt s e s et st e s s et esns | ebseesetensessetantens s e st st sse s st ensennnnns | sreseienins 4,782,484 4,433,500 | ovoreieee s 15,961
50540R  AS 1 |Laboratory Corp of AMEriCa SF NL..........ovuuiiiiiiiiieiiieisie e sessssessinnnes | revesssesennies 05/20/2021 BNP Paribas Securities Corp... 741,088 640,000 9,442
513272 AD 6 |Lamb Weston HLD Sr Unsecured Nt 10/20/2021 VAMHOUS. ... 4,998,078 5,000,000

529043  AE 1 |Lexington Realty Trust Sr Nt 03/10/2021........ JP MOrGan SECUMHES LLC........ovuuirririieiiiciesisssieisss st sssssssessessses | coressesssssessssssssassessessssssessessssssessenses | sessenseses 4,069,396 4,098,000 | .coocvviieierereeeee s 59,626
53227  AC 8 |Life Storage LP SrNt 2.200% 10/15/30 06/30/2021 Barclays Capital INC..........ccouvvrerrnecs 1,149,978 1,160,000 5,458
552953  CF 6 |MGM Mirage Sr Nt 5.500% 04/15/27 03/15/2021 VHOUS. .....cvvoveeve v 3,482,286 3,172,000 63,977
55303X  AF 2 | MGM Growth/MGM FIinance SrNL.........c.cevereerrrenerrerieriseeserissiinensenes 03/18/2021........ VIHOUS. ...ttt | Hebeeb st | serineiaes 1,078,875 1,050,000 8,575
55336V AK 6 |[MPLXLP SrNt 4.125% 03/01/27. 01/28/2021 Nationwide Indemnity....... 3,995,730 4,000,000 | .oovoverrieriniieree e 67,375
55336V  BQ 2 |MPLXLP SrNt 2.650% 08/15/30. 06/30/2021 Barclays Capital INC..........coovvrrrerenncs 587,772 580,000 5,849
55354G  AK 6 |MSClInc SrNt 3.625% 09/01/30 03/12/2021........ MOrgan StANIEY & CO LLC ...ttt sttt | sreesisessssess s ss s ensssssesssnnes | sisessinenes 3,526,250 3,500,000 8,811
55955K  AA 2 | Magnetite CLO Ltd CLO Ser 2021-29A CI A 02/05/2021 MOrgan StaNIEY & CO LLC ..ot ssessse | sosesssesssseesssssssssssessesssesssssnsssssssnsenss | svsessnenes 4,300,000 4,300,000

55955L  AJ 1 |Magnetite CLO Ltd CLO Ser 2020-28A Cl AR........ccoviuuerimrireirerineiseiiesississesssssssssesssesssssesnes | eevnsssnsssnes 10/127/2021 Barclays Capital INC..........uuurvuuriiueireiseiieiiee i ssses st ensenes | sbesssesissssssssssss st ssssssssesssenes | crenes 11,200,000 | cooovvvnrereirerieeeneinne 11,200,000

55955L AL 6 |Magnetite CLO Ltd CLO Ser 2020-28A CIBR........ccovvvuerirrereeririireriessssessesssssssssessesssssesees | eevssssnessens 10/27/2021........ Barclays Capital INC..........cuurvumrirrimeesiieisieeiesieisse s ses sttt sessssenes | sosesssessssessssssssssse st essssssssssssensenes | srsensenes 3,400,000 3,400,000

565849  AE 6 |Marathon Oil Corp Nt  6.600% 10/01/37 06/30/2021 Barclays Capital INC........ccoocorivvrinienee 1,163,364 870,000 14,515
565849 AP 1 |Marathon Oil Corp Sr Nt 04/28/2021 CHIGIOUD. .ot 2,633,371 2,372,000 30,441
573284 AW 6 |Martin Marietta Materials Inc Sr Nt 06/23/2021........ DeutSChe Bank Capital...........o..ciiiiiriiiieieieesie st esses | sersnssssss s st s ensesines | esiessnes 8,324,752 8,330,000
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591894 CC 2 |Metropolitan Edison COMPaNY Ni..........ccoviriirerimiiimermiiiiniesieisissiessssssiessessssssessssssssesssssessessns | oessssssessnes 01/28/2021........ NatioNWide INAEMNILY.........cviiieiiciriic e sees | seerte bbb rsenns | fersernenes 4,447 519 4,000,000 6,211
59217G  EG 0 |Met Life Global Funding | Sec Nt 01/13/2021........ HSBC SECUMHES USA INC...vuvvvreeireiseieiieieeeisseeieeieise et sesssess et sesssssens | sosesssessssessssssssssessesssesssssssssssssssenss | svseessnenes 2,889,042 2,600,000 20,453
599817 AL 9 |Mill City Mortgage Trust RMBS Ser 2019-G 07/21/2021 CHIGIOUP....ceveeeiiiie s 3,221,355 3,048,000 6,054
615394 AM 5 |MOOG INC SrNt 4.250% 12/15/27 02/23/2021 UBS FiNANCIal SEIVICES INC.....uvvuvrirrirceririsirieriesieeisseessess st 1,090,413 1,051,000 8,685
617446  8Y 8 |Morgan Stanley Dean Witter St Nt FIXed ..o | enieeensnns 01/20/2021........ Morgan Stanley & CO LLC..........iiiiieiiieicie s sses | seressssis s s eniees | enienines 2,500,000 2,500,000

61763X  BF 2 |Morgan Stanley BAML Tr CMBS Ser 2014-C18, 01/28/2021 Nationwide Indemnity....... 9,988,769 | ...covirrierierererens 10,000,000 28,118
61772B  AC 7 [Morgan Stanley St Nt FIX 10 Flt........coovveirrierriieiieciineieseiscseses s 06/30/2021 VAMHOUS. ...ttt s st s et ess e esses s s st s eten 1,475,191 1,420,000 6,180
61945C  AB 9 |Mosaic Co SrNt 4.875% 11/15/41.. 07/13/2021 Goldman Sachs & COMPANY...........werrurureeuirmerierieeesees st 3,472,836 2,904,000 23,595
61945C  AE 3 |Mosaic Co SrNt 5.625% 11/15/43.. 06/30/2021.. Barclays Capital Inc... 381,820 290,000 2,130
620076 BN 8 | Motorola Solutions Inc Sr Nt 01/14/2021 Fifth Third Securities Inc. 2,973,450 2,500,000 17,889
620076  BU 2 | Motorola Solutions Inc Sr Nt 06/30/2021 Barclays Capital Inc... 890,515 870,000 2,525
62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27 11/16/2021.. Barclays Capital Inc... 2,123,085 1,885,000 .19,320
62928C  AA 0 |NGPL Pipeco LLC SrNt 3.250% 07/15/31 05/27/2021 VOUS. ...o.cvvoveeeve v 4,837,169 4,805,000 601
629377 CR 1 |NRG Energy Inc SrNt 3.625% 02/15/31 03/12/2021 Various 2,497,040 2,467,000 22,374
637417 AL 0 |National Retail Properties Inc Sr Nt 10/14/2021.. Variou 6,504,125 5,711,000 27,789
637417 AN 6 |National Retail Properties Inc Sr Nt 06/30/2021 Various 2,139,798 2,080,000 13,518
637417  AQ 9 |National Retail Properties INC St NL.........c.oouoiiiiiirieiiee et aes 03/15/2021 Variou 3,070,681 3,140,000 861
64134  AC 7 |Neuberger Berman CLO Ltd CLO Ser 2021-40 01/27/2021.. Credit Suisse Securities LLC. 2,000,000 2,000,000

64134)  AE 3 |Neuberger Berman CLO Ltd CLO Ser 2021-40 01/2712021 Credit Suisse Securities LLC.... 1,000,000 1,000,000

651639 AP 1 |Newmont Mining Corp Sr Nt 05/20/2021 Various 2,430,897 1,960,000 | cooveeerieieieeeeeee 13,811
65342Q  AB 8 |NextEra Energy Operating Sr Nt .| 03/18/2021.. Various 763,000 700,000 394
65409Q BD 3 |Nielsen Finance LLC/Co Sr Nt 10/20/2021 Various 3,493,116 3,359,000 3,992
65473P AL 9 [Nisource Inc SrNt 1.700% 02/15/31 06/30/2021 Barclays Capital Inc... 1,101,814 1,160,000 [ cooovernrereereierierieeieeisnins 7,505
654740  BS 7 |Nissan Motor Acceptance Corp Sr Nt .| 06/30/2021.. Barclays Capital In 1,460,049 1,450,000 9,103
65480C  AC 9 |Nissan Motor Acc Co Sr Nt 09/13/2021 CHIGIOUD. oot 1,999,520 2,000,000

65480C  AD 7 |Nissan Motor Acc Co Sr Nt 09/13/2021 CHIGIOUD. ..t ninntes | cosessessnssessesssssan s s st ensensenssensensns | sessensnnees 1,076,591 1,077,000

667294 AW 2 | Northwest Airlines LBASS EETC S€r 2001-T.......cccurermrmmrenerierieriseessssssssensesssssesesssssssssessns. | eesnssnessens 01/28/2021 Nationwide Indemnity....... 95,692 92,782 2,123
682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29 02/19/2021........ Morgan StanIEY & CO LLC ...ttt | seresssenessssssssesssise st ssesensenes | sreesinenes 1,290,507 1,150,000 [ ..oovernerrririeiereeeeiens 21,955
682680 BB 8 |ONEOK Inc SrNt 3.100% 03/15/30 06/30/2021 Barclays Capital Inc... 912,212 870,000 8,016
682680 BC 6 |ONEOKInc SrNt 4.500% 03/15/50 06/30/2021 Barclays Capital Inc... 652,802 580,000 7,758
68389X BV 6 |Oracle Corp SrNt 2.950% 04/01/30..... 01/12/2021........ GOldMAN SACNS & COMPANY......uvvurirrereerriaersesseseseees s ssss s ssss st sensans | etesessssssse st sssssestsssesenas | eseseenas 4,115,925 3,750,000 31,651
68389X  BZ 7 |Oracle Corp SrNt 3.650% 03/25/41..... 03/22/2021 Wells Fargo Securities LLC 1,862,363 1,875,000

68389X  CE 3 |Oracle Corp SrNt 2.875% 03/25/31..... 03/22/2021 Bank of AMErica BISD DEAIET............c.uuverrerrereieirieriesiseessessessessesssssesesssssssessesssesens 6,265,274 6,275,000

68902V AK 3 | Otis Worldwide Corp Sr Nt........... 06/30/2021........ Barclays Capital INC........c.euriuriiiieiseieissss st nsssssrenss | nersessssesessesssss st st ensessnes | siesiessssesensnes 903,843 870,000 8,492
69370C AC 4 |PTC Inc SrNt 4.000% 02/15/28 03/15/2021 VMHOUS. ... s en s 605,640 588,000 1,879
70163#  AA 0 |Parliament Funding (Owl Rock) Nt 05/17/2021 DIFECE. ..o 783,866 783,866

000000 00 O |Parliament FUNING I LLC Nb......couuvvurirrirceirieiieeiesiseessesssssssssessseseseesesssssssessssessenssssssens | eessnsssnessnens 12/16/2021........ DIIECR. . vooeveeteees sttt | Hesent ettt | eebieent st 196,923 196,923

707569  AS 8 | Penn National Gaming Inc Sr Nt 02/18/2021 VMIOUS. ...ttt ss st ena s e s essesensensnsaneneas 3,612,285 3,429,000 12,553
71427Q  AB 4 |Pernod Ricard International Sr Nt 01/12/2021 Jefferies & COmMPany INC.........oevririrerceecee s 1,546,832 1,600,000 | ovovorerereieereee s 7,439
720198  AE 0 |Piedmont Operating Partnership Sr Nt 06/30/2021........ Barclays Capital INC........c.uevriuueiriieieiieieiissies st esrenss | rersessse sttt enbnes | eberienies e enbees 888,427 870,000 10,429
73019  AA 0 | PNC Equip Finc LLC LBASS Priv PI Nt Ser 08/03/2021 Seaport Global Securities LLC 1,963,687 1,875,698 | ..oovvonvrrieierieieeeiens 21,883
73019%# AC 6 | PNC Equip Finc LLC LBASS Priv PI Nt Ser. 08/03/2021 Seaport Global Securities LLC 1,861,288 1,777,888 20,742
74251V AS 1 |Principal Financial Group Sr Nt 06/30/2021........ Barclays Capital INC...........evceierieieireieei ettt esssse s sssssessees | seressssessesastsssessseesassessesassessessenssensees | eeseesesessesesaneees 871,122 870,000 873
74256L  EH 8 |Principal LFE GLB FNd 1 SEC Nt......ooiiriiiiicriiciese st es 01/13/2021 Barclays Capital Inc... 1,477,470 1,500,000 3,792
74432Q  CF 0 |Prudential Financial Inc Sr Nt Ser MTN 06/30/2021 Barclays Capital Inc... 666,484 580,000 6,498
74834L  BC 3 | Quest Diagnostics Inc Sr Nt 06/30/2021........ Barclays Capital INC........c..eviivueiriieieiieiiises st esrenss | rersessee s bbbt entenbnes | seenieni e ees 912,082 870,000 135
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748508 B4 9 |Quincy MA GO Txbl  2.888% 12/15/36........couruuriieriiiierieriieiissiiesiesississsisssisssiensesisens | sevssienesiens 12/15/2021........ SaMUE! A RAMIMEZ & €O INC..cvvvviirririicie ittt snsses | eessesssssssessses s ssssesssenssensnes | evisns 25,385,000 | ..cooervrnens 25,385,000

76761R  AY 5 |Riserva CLO Ltd CLO Ser 2016-3A CI ARR 03/01/2021........ Goldman Sachs & COMPANY...........cuuriirriiiierierineieriseseresesiersessse et sssesesssesnnees | coressesssssesssesesssesse e ssesesssssssssensesnes | eessessrenes 8,500,000 8,500,000

76761R  BA 6 |Riserva CLO Ltd CLO Ser 2016-3A CI BRR 03/01/2021 Goldman Sachs & Company. 2,100,000 2,100,000

76761R  BC 2 |Riserva CLO Ltd CLO Ser 2016-3A Cl CRR........ccoviirnririeeirirrieeierseissiesesiseeesssssesesssssesssenes | cessseernnines 03/01/2021 Goldman Sachs & Company. 3,500,000 3,500,000

78442G GG 5 | SLM Student Loan Tr LBASS Ser 2003-4 Cl...........ccccoviumiiireiiniiiioniisniciiesississsisssissiseseenens 01/28/2021........ NAHONWIAE INABMNILY........vvvoiereiiriireiseiie ittt enes | Hreesisessseess bbbt ssnnes | sesessiaenes 2,402,151 2,402,628 2,838
785592  AX 4 |Sabine Pass Liquefaction 15t LIEN Ni.........cccooiririreircrerreseeeseeseeeeeseesesecseesesesseeesssssenns | coeeseensensnens 06/30/2021 Barclays Capital Inc... 1,675,954 1,450,000 8,519
80386W  AB 1 | Sasol Financing USA LLC Sr Nt 08/17/2021 Direct 1,203,495 1,090,000 | ..ooveierrieee s 27,858
80386W  AC 9 | Sasol Financing USA LLC Sr Nt 05/24/2021 DIFECE....eoveceer e 458,700 450,000 1,983
81725W  AK 9 | Sensata Technologies BV Sr Nt 03/15/2021.. Goldman Sachs & Company. 350,000 350,000

82653L  AA 9 |Sierracol Energy Andina St NL........ccvivreniiereirreres e 12/02/2021 686,352 715,000 9,703
82967N  BC 1 | Sirius XM RAAIO INC SFNE.......vuiiiriiiicieii ettt eniens | cesnsierinsies 03/18/2021 Various 2,256,425 2,065,000 18,925
832696 AS 7 |Smucker JM Co SrNt 2.375% 03/15/30 06/30/2021.. Various 801,268 780,000 5,664
832696 AT 5 |Smucker JM Co SrNt 3.550% 03/15/50 03/17/2021 JP Morgan SeCUrities LLC..........cc.eiuiiiiiiiiciiec s 1,750,000 1,750,000 690
8426EP  AD 0 |Southern CO Gas Capital Sr Nt Ser 20-A 01/12/2021 Barclays Capital Inc..........cccvvvnee. 197,712 200,000 1,390
845437 BN 1 | Southwestern Elec Power Sr Nt 01/28/2021.. Nationwide Indemnity....... 4,960,546 5,000,000 63,375
84861T  AD 0 | Spirit Realty LP S INE.........coieiiiirieeierscee st | evsennesenine 02/22/2021 CHIGIOUD......vvver e 2,085,412 1,875,000 8,125
84861T  AG 3 | Spirit Realty LP Sr Nt .| 01/25/2021 Wells Fargo Securities LLC 6,364,200 6,000,000 91,200
84861T  AH 1 |Spirit Realty LP Sr Nt . | 06/30/2021.. Various 1,850,838 1,860,000 ..4,026
84861T  AJ 7 |Spirit Realty LP Sr Nt .| 02/22/2021 Bank of America BISD DEAIET. ..o 1,564,668 1,575,000

858912  AG 3 |Stericycle Inc SrNt  3.875% 01/15/29 03/12/2021 Barclays Capital Inc... 3,122,438 3,150,000 37,922
86074Q AP 7 |Stillwater Mining Co Sr Nt 11/09/2021.. 422,620 425,000

86074Q AQ 5 |Stillwater Mining Co Sr Nt 11/09/2021 723,956 730,000

86765L AN 7 |Sunoco Finance Corp Sr Nt... 10/25/2021 Bank of America BISD Dealer. 1,061,219 1,005,000 | .ooveveriiieeiee e 6,807
86765L AT 4 | Sunoco Finance Corp Sr Nt 10/26/2021.. Bank of America BISD Dealer 1,282,050 1,260,000 25,673
86765L AU 1 |Sunoco Finance Corp Sr Nt... .| 10/05/2021 CHIGIOUD. ..ot 646,000 646,000

87264A BW 4 | T-Mobile USAINC St Nt......ovorivirierireriene 03/16/2021 Credit Suisse Securities LLC 1,575,000 1,575,000

87264A  CB 9 | T-Mobile USA Inc 1st Lien 06/30/2021 Barclays Capital Inc. 1,471,243 1,450,000 | ..o 14,071
87264A CB 9 | T-Mobile USA Inc 1st Lien 05/27/2021........ TaX Free EXCRaNGE. ..o sinssens | coresisssenssss st nssessenies | onvsensienes 2,569,507 2,500,000 18,063
88033G DN 7 |Tenet Healthcare Corp 1st Lien 11/16/2021 Goldman Sachs & COMPANY..........cuiuriueirieireieieieeieeie et eneneae 2,500,000 2,500,000

880349 AT 2 | Tenneco AUtOMOLIVE INC 1St LIBN......uiviviiiriieiiiieteiecceee e snsenes | cresssssesenns 03/04/2021 Barclays Capital InC.........ccocevnne. 478,193 477,000

89177B  AA 3 | Towd Point Mortgage Tr RMBS Ser 2019-1 C.......covviireiinriirinrieessieiseniesesisseessessssesessessssses | ceveernssnnens 01/28/2021........ NatIONWIAE INABMNILY......c.. vt | eereessste st s sb e ensenines | creniesanes 4,657,292 4,682,353 | ..o 13,169
893647  BL 0 |Transdigm Group ING SrSUD Nt........ccvueviriiiiiniinireiiesissseeiane 10/07/2021 Various 2,802,495 2,712,000 59,119
89469A  AD 6 | TreeHouse Foods Inc Sr Nt 10/06/2021 Various 2,659,115 2,711,000 10,597
89613)  AC 4 |Tricon American Homes RMBS Ser 2020-SFR2...................... R 06/16/2021........ Barclays Capital INC........c.evrivuririiiiieieiierieessisssss st ssens | sersnssssssessessssssessssssssesssessssansensesssnes | oensessnes 2,241,914 2,250,000 1,947
90265E AP 5 |UDR Inc SrNt 4.400% 01/26/29 04/27/2021 VAMHOUS. ...t 1,910,098 1,670,000 | ..oooveeicereeeeiereeeees 18,905
90265E  AQ 3 [UDRInc SrNt 3.200% 01/15/30. 01/14/2021 Wells Fargo Securities LLC 2,756,150 2,500,000 889
90290M  AE 1 |US Foods Inc Sr Nt  4.625% 06/01/30 111712021........ VIIOUS. ...ttt | Heres et | ceeres 14,071,250 | oo 14,000,000

904764  AS 6 |Unilever Cap Corp Sr Nt .| 01/28/2021 Nationwide Indemnity....... 4,971,507 5,000,000 76,639
907818  FT 0 | Union Pacific Corp Sr Nt .| 05/17/2021 CHIGIOUD......vvei e 629,817 630,000

90931E  AA 2 | United Air Lines LBASS EETC Ser 2019-1C............. 03/23/2021........ Barclays Capital INC........c.uevriuueiriieieiieieiissies st esrenss | rersessse sttt enbnes | eberienies e enbees 392,182 369,113 1,400
90931V AA 4 |United Air Lines PTC Ser 2018-1 A......... 10/14/2021 RW Pressprich & Co 1,066,692 1,038,140 5,015
90932K  AA 7 |United Airlines LBASS Ser 2019-2 B PTT........coviiiireiirineieistiesesissiesissessesiessssssssessesinsens | nevsnesenssnnin 03/23/2021 Barclays Capital InC........c.cccrvvunee. 1,354,130 1,387,073 | oo 19,419
911363  AM 1 |United ReNtals INC S NL........ouiiiiieiecessces e nssseniens. | ceeesreseniees 03/18/2021........ VIOUS. ...ttt | st bbbt | cereniene et es 696,938 700,000 2,599
91324P  EE 8 |UnitedHealth Group Inc Sr Nt......... 06/30/2021 Barclays Capital Inc..........c.cccouuuce 916,493 870,000 3,169
91831A  AC 5 | VRXEscrow Corp SrNt 6.125% 04/15/25, 03/15/2021 JP Morgan SeCUMtIES LLC..........c.cviiieiiieiene e 292,078 286,000 7,396
91913Y AW 0 | Valero Energy Corp St Nt......cocvivririiisneeseersseeesnines 09/17/2021........ VIHIOUS ..ttt | e st bbbttt | erienienins 4,602,159 4,140,000 | oo 76,862
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91914)  AB 8 |Valero Energy Comp SrNE.......ccoviererniineiirieiisisnerssse s 09/16/2021........ Suntrust RODINSON HUMPTEY INC......vuvuiriiiiriiiiieisiiiesssicesisssesie s ssiesssssssssesssssnes | eoresssssssessesssssssessessssssesssssssssssenss | oessessosssssonseses 914,946 806,000 333
92277G AU 1 | Ventas Realty LP SrNL.......c..oiuiieiieiiericeceiseiesie et ssssss st enssssssens | eesessssessnens 09/15/2021........ Barclays CapItal INC..........cuuurvumrerrimeemiieisieesesieisse sttt sesessenes | sosestsesssseesssssssssse st sssssssssnsenes | susensienes 2,113,860 2,000,000 10,333
92277G AV 9 | Ventas Realty LP SIINE......c.viiiiiirieescee st eseens | seenisesensnes 06/30/2021 Barclays Capital INC........ccooevivvrvnienee 1,730,923 1,450,000 8,992
92338B AN 5 |Verde CLO Ltd CLO Ser 2019-1A CI AR 04/13/2021 Goldman SaChs & COMPANY...........uweriermreeairmerierieeesees bbb sess et 5,700,000 5,700,000

92338B  AQ 8 |Verde CLO Ltd CLO Ser 2019-1A CIBR 04/13/2021........ Goldman Sachs & COMPANY...........ccuiiiiiiiiiiieii st | etestssssbis bbb | esisnioas 1,850,000 1,850,000

92338B  AS 4 |Verde CLO Ltd CLO Ser 2019-1A CI CR......cvvvrvernvcne 04/13/2021 Goldman Sachs & Company. 3,500,000 3,500,000

92343V GB 4 |Verizon Communications Inc Sr Nt 03/12/2021 Various 2,972,317 3,000,000

92343V GJ 7 |Verizon Communications Inc Sr Nt 03/11/2021 Morgan Stanley & Co LLC 2,514,622 2,525,000

92343V GK 4 |Verizon Communications Inc Sr Nt 03/11/2021.. Morgan Stanley & Co LLC 2,998,260 3,000,000

92552V AK 6 |ViasatInc SrNt 5.625% 09/15/25 03/29/2021 JP MOrgan SECUMHES LLC..........uevvrrereeruieiiirierieeeseesseisesiesi st ssessessssenes 714,000 700,000 1,750
92552V AN 0 |ViasatInc SrNt 6.500% 07/15/28 10/07/2021 Bank of America BISD DEIET..............cccuiiiiiniiniiciiecinissss e 1,586,250 1,500,000 23,563
92556H  AD 9 |Viacomcbs Inc SrNt 4.200% 05/19/32... . | 06/30/2021.. Barclays Capital Inc... 1,009,992 870,000 4,365
92556V AF 3 |Viatris Inc SrNt 4.000% 06/22/50 11/03/2021 Tax Free Exchange 2,684,731 2,500,000 36,667
92840V AB 8 | Vistra Operations CO LLC SFINE........cciuiiiiiriirireiciieieieis e essssessensssenns | evseeessssnnns 03/15/2021 JP MOrgan SECUMHES LLC........ccvuieriiirieicrisieese e ennees 984,571 947,000 4,735
92840V AE 2 |Vistra Operations Co LLC 1st Lien. 09/15/2021.. Variou 5,177,126 4,800,000 62,315
92840V AG 7 |Vistra Operations Co LLC 1st Lein............. 05/05/2021 Various 2,920,784 2,820,000 27,469
92936U  AF 6 | WP Carey Inc SrNt  3.850% 07/15/29 09/16/2021 MarketAxes: 336,588 300,000 2,085
92936U  AH 2 |WP Carey Inc SrNt  2.250% 04/01/33 06/29/2021.. Various 6,790,300 7,000,000 131,500
92936U  AJ 8 |WP Carey Inc SrNt 2.450% 02/01/32 10/06/2021 Various 4,953,240 5,000,000

92940P  AG 9 |Westrock Company St Nt........cccovevemiverrninereiininninns 06/30/2021 Barclays Capital INC........ccoocrrvvrvrvnrnnee 915,927 870,000 1,233
949746  RF 0 |Wells Fargo & Co Sub Nt 01/28/2021.. Nationwide Indemnity 4747 ATT 4,684,000 9,482
94974B  GT 1 |Wells Fargo & Co MT Sub Nt 01/28/2021 Nationwide Indemnity....... 4,994,680 5,000,000 26,889
95040Q AM 6 |Welltower Inc Sr Nt  2.800% 06/01/31 03/16/2021 VTHOUS. ...t 7,169,472 7,200,000

963320  AY 2 |Whirlpool Corp SrNt  2.400% 05/15/31 06/30/2021.. Barclays Capital Inc... 880,571 870,000 3,654
96950F  AQ 7 [Williams Partners LP SINL.........ccuueiuriereisniieiiesiesiseesesise st ssssennsens 09/02/2021 VTHOUS. ..ottt 8,148,625 7,500,000 | cooueeeiirierieeeee e 42,250
98956P  AB 8 | Zimmer Hidgs Inc Sr Nt 03/25/2021 MOrgan StANIEY & CO LLC.......ouiiiiiieiieiieiiseiesie st ssessessssnes | sesssssssssessesssssessssssessessessesssssessessnes | sosessessesssessessenes 586,521 450,000 8,553
000000 00 0 |48 Forty DDTL Nt1 11.500% 05/31/27 04/29/2021 73,259 74,375

000000 00 O |YukonIV Nt 6.000% 12/31/29 12/31/2021........ DIIECR. ..ot | Herent ettt | erienienes 2,164,674 1,865,134

000000 00 O |Gran Tierra Energy Inc Sr Nt A 06/29/2021 DIFECE... .o 340,080 390,000 6,213
00908P  AB 3 | Air Canada LBASS PTT Ser 2017-1A. A 10/22/2021 JP MOrgan SECUMHES LLC.........vuuivriicireriieiesisis e sseen 923,084 947,968 9,441
134808 AD 6 | Canacol Energy Ltd Sr Nt A 11/115/2021........ DHIECR. .otttk | Hesent ettt | eebieent st 590,000 590,000

136385 AC 5 | Canadian Natural Resources Sr Nt A 05/05/2021 Barclays Capital Inc... 786,983 585,000 13,104
136385  AJ 0 | Canadian Natural Resources Sr Nt A 06/30/2021 Barclays Capital Inc... 1,183,357 870,000 21,520
136385 BA 8 | Canadian Natural ReSOUrCES St NL..........coveuvieiiierieriiinieiseeieae A 04/29/2021........ Barclays Capital INC..........c.uvuuueiimiiiiiiieiiieiiie st enes | seesiienes st enes | sriesienes 1,009,820 1,000,000 8,850
13648T  AA 5 | Canadian Pacific RAIIWAY St NL..........coiirireei e enes A 06/30/2021 Barclays Capital Inc... 1,449,101 1,450,000 9,661
29250N  BE 4 |Enbridge Inc SrNt 3.400% 08/01/51 A 06/30/2021 Barclays Capital Inc... 587,824 580,000 219
29250N  BF 1 |Enbridge Inc SrNt 2.500% 08/01/33 A 06/30/2021........ BarClays CaPItal INC..........cuuuevuueerseiseiseiiieeiie i sss sttt ssenes | sesesssesssseessnssssess st ses s ssnssntenss | sebsssssesssesesssenas 582,442 580,000 161
335934 AT 2 |First Quantum Minerals LTD Sr Nt A 01/14/2021 DIrECE.....eveeceeeteece s 217,000 200,000 4,125
588056 BB 6 |Mercer IntlInc SrNt 5.125% 02/01/29 10/05/2021 VIIOUS ..o ee e ees e s ee e e s es e e e e seeseeeeseeeseeeeseeeseeseeesseeeseseseeenne 1,638,910 1,605,000 [ ..oovvrnerrrireinerierieeeeeieens 14,742
78669Q  AA 8 | Sagicor FINANCIal CO ST N ..ot entnes | seeniesesenines 05/06/2021........ DITBCE...cev ettt ettt ettt sttt s st n et et s st et s st et es s aet s s eaetess | eereteresnsetesissetetes s etessseaeteneassesenanaes | eteseresesenenietanas 320,000 320,000

89352H AM 1 | TransCanada Pipelines Ltd Sr Nt... A 06/30/2021 Barclays Capital Inc... 690,902 580,000 9,016
000000 00 0 |Sunac China Holdings Ltd Sr Nt. Do 12/02/2021 Direct 265,000 400,000 9,818
000000 00 O |Vendanta Resources Plc Sr Nt D 06/25/2021........ DIFBCE. ...ttt | ereee bttt | eererieni e enrees 336,800 400,000 9,528
000000 00 O |International Bank Of AZ Sr Nt 02/09/2021 Direct 263,588 270,000 4,200
000000 00 O |Gran Tierra Energy Intl Sr Nt . 12/03/2021 174,000 200,000 3,889
000000 00 O |Tullow Oil Plc Sr Nt 7.000% 03/01/25.........coorivuierriieineirs i sesssssssssens D 08/24/2021........ DIIBCL. ..o vttt ettt | Hhiesti ettt | eebsesbt et 820,875 960,000 18,647
000000 00 O |Digicel Group 0.5 Ltd Sr Nt PIK. [ 08/31/2021........ DHIECR. ... ooeeeeeeeereseres ettt | Herent ekttt | eebeeent st 266,288 315,000 2,202
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000000 00 O |Digicel Group 0.5 Ltd Sr Nt PIK D 10/01/2021........ Interest CaPItAliZAtION..........c...iuuuiiiriiiiicii s | et 13,251 13,251

000000 00 O |Kaisa Group Holdings LTD Sec Nt. 10/19/2021........ DIFBCE. ..ottt | eriee bttt | eererieni e enrees 455,750 700,000 28,750
000000 00 O |China Evergrande Group Sec Nt 10/08/2021 Direct 152,900 480,000 3,047
000000 00 O |YPF Sociedad Anonima Sr Nt . 05/24/2021 324,075 435,000 12,120
000000 00 O |National Bank of UZDekis St NL.........cevuiiiiiiiriie et (DN 06/24/2021........ DIFECE. .. vvvtetes i bbbt | erien bbb | eereriena e ees 748,884 720,000 10,407
000000 00 O |Ipoteka-Bank ATIB Sr Nt 09/30/2021 Direct 345,510 330,000 6,806
000000 00 0 |Akbank TAS SrNt 6.800% 02/06/26 03/24/2021 Direct 636,038 640,000 6,044
000000 00 O |Yuzhou Group 1stLien  7.850% 08/12/26............ccoeverrrermiierrnieiirereiseesiseiseeei e 1112412021 Direct 409,750 800,000 12,386
000000 00 0 |Emaar Sukuk Ltd Sr Nt MTN.. 06/25/2021.. Direct. 206,900 200,000 2,100
000000 00 O |MTN Mauritius Investments Sr Nt.. 08/24/2021 231,750 200,000 4,803
000000 00 0 |NGD Holdings BV Sec Nt 06/04/2021 186,500 200,000 820
000000 00 O |NGD Holdings BV Sec Nt. 05/17/2021.. Taxable Exchange 166,173 189,772

000000 00 O |Aydem Yenilenebilir Energy Nt........ 08/24/2021 DIFECE...ev v 209,213 210,000 1,085
000000 00 O |Turkiye Sinai Kalkinma Sub Nt Fix to Flo. 01/07/2021 Direct 417,900 420,000 8,934
000000 00 O |Banco GNB Sudameris SA Sub Nt Fix to Flo. 04/23/2021.. 345,100 340,000 1,473
000000 00 O |Leviathan Bond Ltd Sec Nt 03/18/2021 325,125 300,000 4,442
000000 00 0O |Oleoducto Central SA Sr Nt 10/28/2021 349,860 340,000 4,042
000000 00 O |IHS Netherlands Holdco Sr Nt... 08/17/2021.. Direct. 215,000 200,000 6,711
000000 00 O |Credit Bank of Moscow Sub Nt 08/24/2021 Direct 408,150 400,000 11,042
000000 00 O |DTEK Finance PLC SrNt. 09/30/2021 Interest Capitalization...................... 6,307

000000 00 O |DTEK Finance PLC SrNt. 05/17/2021.. Taxable Exchange 303,507 486,286

000000 00 O |Braskem Netherlands Sr Nt. 12/20/2021 669,072 645,000 11,021
000000 00 O |Termocandelaria Power Sr Nt... 01/28/2021 352,888 323,750 7
000000 00 O |Energean Israel Finance Sec Nt. 04/12/2021.. Direct. 1,004,942 990,000 1,003
000000 00 O |Eastern & Southern AFRIC Sr Nt. 09/30/2021 Direct. 337,838 330,000 3,554
000000 00 O |WynnMacau LTD SrNt 5.625% 08/26/28 01/14/2021 206,750 200,000 4,469
000000 00 O |Global Bank Corporation Sr Nt 08/20/2021 679,985 645,000 5,776
000000 00 O |Metinvest BV SrNt  7.750% 10/17/29.........ccoumiimiriirieriiiniissrinesesisesseisssisesiesesesssiessnens DR 02/18/2021........ DIFBCE. .| bt | e 221,000 200,000 4,090
000000 00 O |Melco Resorts Finance Sr Nt 01/21/2021 Direct 210,250 200,000 1,623
000000 00 0 |Globo Comunicacoes Sr Nt 12/20/2021 Direct 337,238 345,000 7,008
000000 00 O |Turkiye Garanti Bankasi AS Sub Nt Fix to. 02/19/2021........ DIFECE. ...ttt e | ereen bt et | eererieni e enies 156,563 150,000 1,001
000000 00 0 |Cable Onda SA SrNt 4.500% 01/30/30 04/21/2021 320,250 300,000 3,038
000000 00 O |Millicom Intl Cellular Sr Nt 08/19/2021 387,575 370,000 5,365
000000 00 0 |JBS Finance Luxembourg Sr Nt 11/08/2021........ DITBCE. ...ttt b ettt | nebebebenseset et bbb s ettt n et nnnsenes | ebesensereseneierenas 499,550 485,000 7,081
000000 00 0 | Odebrecht Finance LTD Sr Nt. 12/27/2021 Interest Capitalization...................... 60,305 60,305

000000 00 O |Odebrecht Finance LTD Sr Nt 02/17/2021 TaXaDIE EXCRANGE. .....c.vuiiiiiieicii ettt sssense | seesessessesssessessessse st s s et ensessesessensenns | ebsessnsessessesnsanes 136,646 589,928

000000 00 0 |Office Cherifien Des Pho Sr Nt 08/19/2021........ DIFBCE. ...ttt | ebeen ittt | eererieni e enres 343,400 340,000 2,904
000000 00 0 |SMC Global Power Hidgs Sr Nt Fix to Flt 05/25/2021 205,900 200,000 727
00434G 2B 5 |Access Bank PLC SrNt 6.125% 09/21/26 09/14/2021 260,000 260,000

00973R  AE 3 | Aker BP ASANt 3.000% 01/15/25 03/24/2021........ Barclays Capital INC........c.eviivuriririiieiieiieiieienie st | oeresssses s s s b enines | eniesines 3,166,327 3,050,000 18,046
00973R  AF 0 |Aker BP ASANt 3.750% 01/15/30 09/15/2021 VAMOUS. ...t 2,368,692 2,200,000 21,534
02154C  AF 0 | Altice Financing SA Sec Nt....... 05/24/2021 DIFECE. ..o 327,938 330,000 6,004
02156L  AC 5 |Altice France SA 1t LIeN.........coeurrrireirereeceeseeee s Do 11/03/2021........ MOrgan StANIEY & CO LLC.........ouierieireieireerieieis ettt sssesseans | sesesssesesssssesesassessesstsesesseesesansessesnnsnes 65,409 65,000 199
03847Q  AA 1 | Arabian Centres Sukuk Il Sr Nt 03/30/2021 Direct 635,000 635,000

054644  AA 7 | Aydem Yenilenebilir Energy Nt........ 07/26/2021 486,036 490,000

05578A AN 8 |BPCE SA SrPref  2.700% 10/01/29......cciuiiiiiiieiieieieiissiesisisissssssssssie s esssssssssesssnenes [N 06/30/2021........ | BArCIays Capital INC.........c.iuureririireiiiiseieiisiesisie st ssensns | sesssssessessssssessssss et sess s sessesssssnes | sebsssassessessssns 608,519 580,000 3,959
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05578Q AE 3 |BPCE SA Sub Nt 4.875% 04/01/26 [N 09/15/2021........ Bank of AMENiCa BISD DEAIET...........cuuiirirerieirieieissieesisisiesss s sessssesesssssssssenss | sersssssssessessssssessssssssesssessssassessesssnes | oessessnes 2,936,117 2,580,000 57,996
05583  AJ 1 |BPCE SA Sub Nt Fixed to Float 01/12/2021........ CHIGIOUD....evere bbb ninnte | coressessne s bbbt n s enteenes | oeesenerenes 2,500,000 2,500,000
05971A  AG 6 |Banco BTG Pactual Sr Nt... 03/22/2021 DIFECE. .. vrvtet sttt | ebien bbb | sberieni s ees 680,778 700,000 2,091
067316  AH 2 |Bacardi LTD SrNt 5.300% 05/15/48. 01/05/2021 Jefferies & COMPANY INC.......cvurviriercc s 93,603 69,000 528
09659W 2K 9 | BNP Paribas SrNt  3.052% 01/13/31 01/12/2021........ BNP Paribas SECUMHIES COP.....vuuivuiuriiriiieieiieiieiisiesiesieisssisssessssse s ss st ssesssnss | serssssssssessessssssessssssssesssesesssssensessnnes | oessessnes 1,607,475 1,500,000 127
10554N  AB 4 |Braskem Idesa SAPI Secured Nt. 10/14/2021 Direct 474,715 475,000
12642K  AB 0 | CSN Islands XI Corp Sr Nt 05/26/2021 Direct 347,625 320,000 4,268
18452N  AB 0 |Clean Renewable Power 1st Lien 03/18/2021 Direct 345,000 345,000
21684A  AB 2 |Rabobank Nederland Sub Nt......... 06/30/2021.. Barclays Capital Inc... 825,810 580,000 2,872
225313  AK 1 |Credit Agricole SA Sub Nt 01/07/2021 Credit Agricole USA was Calyon 222,912 200,000 22
225313  AM 7 | Credit Agricole SA Sub Nt 01/12/2021 VAMHOUS. ...ttt ees st s et ess et es e ss st s nten 2,916,664 2,700,000
22535W  AH 0 | Credit Agricole SA Sr Nt. 09/15/2021.. Credit Agricole USA was Calyon 1,983,900 2,000,000 3,533
225401 AF 5 | Credit Suisse Group Sr Nt. 01/12/2021 Credit Suisse SecUrties LLC.........cccoveieiieeieeieeeie e 2,802,525 2,500,000 537
225401 AU 2 |Credit Suisse Group Sr Nt Fix to Float 05/24/2021 Various 1,994,034 1,980,000 453
225433  AC 5 |Credit Suisse Group Fdg Ltd SrNt.... 09/02/2021.. Credit Suisse Securities LLC. 2,716,150 2,500,000 41,927
251566  AA 3 |Deutsche Telekom AG Sr Nt. 06/30/2021 Barclays Capital Inc. 618,071 580,000 9,403
27889P  AB 9 | EcoBank Transnational Jr Nt 06/10/2021 Direct. 203,376 205,000
279158 AN 9 |Ecopetrol SA SrNt 6.875% 04/29/30.. 08/18/2021.. Direct. 683,715 570,000 12,083
279158 AP 4 |Ecopetrol SA SrNt 4.625% 11/02/31.. 10/27/2021 Direct. 620,000 620,000
29249F  AA 4 |Empresa Gen Elec Haina Sr Nt 11/01/2021 Direct 213,469 215,000
36164Q NA 2 | GE Capital Intl Funding Sr Nt 06/30/2021.. Barclays Capital In 1,511,306 1,253,000
404280 CH 0 |HSBC Holdings PLC Sr Nt Fix to Float 01/13/2021 VAMOUS. ..ot 1,055,375 1,000,000
404280 CT 4 |HSBC Holdings PLC Sr Nt Fix to Float 05/17/2021 HSBC Securities USA Inc 1,310,000 1,310,000
40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25. D. 05/25/2021.. Direct 214,000 200,000 6,183
45410L  AA 0 |India Green Power Hold Sr Nt.................... 02/09/2021 Direct. 401,875 400,000
456837 AV 5 |ING Groep NV SrNt 1.726% 04/01/27 09/15/2021 Goldman Sachs & Company. 2,028,300 2,000,000 15,918
456837 AW 3 |ING Groep NV Sr Nt Fix to Float 06/30/2021 Various 6,401,038 6,350,000 9,995
456873  AD 0 |Ingersoll-Rand Lux Finance Nt Do 06/30/2021........ Barclays Capital INC..........evriverirriieieiseieieiisiesesis st sss st snssenss | sevssssesssessessssssessesssssesssessessasssessessanes | oessessnes 1,642,212 1,450,000 | coovoeeiieeeeeeee 15,459
46143N  AB 6 |Invest Energy Res Ltd Sec Nt 04/15/2021 Direct 290,000 290,000
46653N  AA 0 | UZAUTO Motors AJ Sr Nt 06/30/2021 Direct 875,584 870,000 1,563
48855K  AC 4 | Kenbourne INVESt SA SINL.......c..ciiiiieiiiciicie e 06/24/2021........ DIFECE. ...ttt e | ereen bt et | eererieni e enies 832,070 830,000 4,684
62954H  AD 0 | NXP BV/NXP FDG/NXP USA Sr Nt 06/30/2021 Barclays Capital INC........ccoocorvvrvrrnrinee 1,585,285 1,450,000 8,354
62954H AG 3 | NXP BV/INXP FDG/NXP USA Sr Nt 05/04/2021 CHIGIOUD. . vvvevveeveevee e 2,042,969 2,050,000
632525 AS 0 |National Australia BankLimited Sr Nt Fix [ 07/01/2021........ Stifel NICOIAUS & CO INC....cvvvieiiiiicicice ettt bbbt s s | saessesssessessssssessessnsesssssessssssessessesanes | sressas 10,842,900 | oo 10,000,000 | .oovovverieiieieieeee s 170,430
716473  AE 3 |Petrofac Ltd Sec Nt 9.750% 11/15/26 11/29/2021 Tax Free Exchange. 554,593 560,000 3,033
71647N  BJ 7 |Petrobras Global Finance Sr Nt 10/26/2021 DIFECE...vvveeiceeri e 1,052,303 1,136,000 | oo 21,170
71654Q  BX 9 |Petroleos Mexicanos Sr Nt (DS 03/17/2021........ DIFBCE. ...ttt | ebeen ittt | eererieni e enres 562,255 695,000 6,081
71677TW  AA 0 | Petrorio Luxembourg SARL Sr Nt 06/02/2021 565,000 565,000
73181L  AB 7 |Polyus Finance PLC St Nt.........ccovoevvveriviniirerninens 10/07/2021 570,000 570,000
822582  AY 8 |Shell International Finance Sr Nt 06/30/2021........ Barclays Capital INC..........c..vuieiimiiiiiiiniiieii s enes | seesiienes s | i 1,095,226 870,000 15,394
822582  BE 1 |Shell International Finance Sr Nt 07/15/2021 JP Morgan Securities LLC 4,810,080 4,000,000 31,167
822582  BQ 4 | Shell International Finance Sr Nt 04/27/2021 Goldman Sachs & Company. 1,889,572 1,670,000 .31,359
82620K BE 2 |Siemens Financieringsmat Sr Nt Do 03/02/2021........ Morgan StanIEY & CO LLC ..ot sse et ssessesesesssssenns | sesesasesssssssesessssessesssssessesessssessessnsens | essesasencs 3,220,679 3,225,000
83051G  AS 7 | Skandinaviska ENsKilda SrINL.............cccoiiiciiiiceeiice ettt 08/31/2021 Morgan Stanley & CO LLC.........oviiiieiiicieiieeiess e nsnsssres | reriessssssesssss st ensenines | erines 14,978,700 | oo 15,000,000
86389Q AG 7 |Studio City Finance Ltd SrNE........cccovoviniverinrieescrecceeis 01/05/2021...c..c. [ DIFECE. ...ttt enn | Heresene et | eerenss st 585,000 585,000
88167A  AE 1 | Teva Pharmaceuticals NE SINE........cciiiiiiiieesisees s (SR 06/25/2021........ DIFECE. ..ttt bbb | nebiee bbb | ebrerieni et ees 911,875 970,000 3,022
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88332E  AA 1 |Bidvest Group SrINt  3.625% 09/23/26..........cccurumiererrerineieiiesisississssssie s D 09/30/2021........ DITBCL. .t tie | cereb ettt eniens | erieteb e 685,500 685,000 222
902613  AE 8 |UBS Group AG Sr Nt Fix to Float (DR 06/30/2021........ Barclays Capital INC...........cuu it | oerenssseeseriess e s s enienines | enieennes 1,139,677 1,160,000 9,518
91823N  2A 0 | Veon Holdings BV SrNt...... ... | 05/25/2021 Direct 221,870 220,000 41
918374  AA 7 |VTRFinance BV SrNt 6.375% 07/15/28........... ... | 08/20/2021 SO IO 451,888 420,000 1,767
98313R  AH 9 |Wynn Macau LTD SrNt 5.625% 08/26/28. 04/22/2021........ DIFECE. .. vvvtetes i bbbt | erien bbb | eereriena e ees 136,825 130,000 1,219
G6714R  AD 9 | Odebrecht Finance LTD Sr Nt 10/25/2021 Interest Capitalization...................... e 92,429 92,429

G6714R  AD 9 | Odebrecht Finance LTD Sr Nt 02/17/2021 Taxable Exchange I [, 139,786 1,823,119

G6714U  AA 8 | Odebrecht Finance LTD Sr Nt - Holdco 02/17/2021.. Taxable Exchange 39,014 2,949,279

3899999. Total - Bonds - Industrial and Miscellaneous 1,167,909,227 1,138,150,921

Bonds - Unaffiliated Bank Loans

L€l

000000 00 O |Quintiles IMS New Term LN B INE1........cooiiieieeieceiei e 08/13/2021 Tax Free Exchange 3,801,750 3,786,638 3,501
000000 00 O |Quintiles IMS Term Ln B-2 Nt 1 08/13/2021.. Tax Free Exchange. 856,132 852,629 893
000000 00 O |HCAInc Term Ln B-14 Nt 1 11/12/2021 Bank of AMErica BISD DEAIET............c.ueieuiireiriieiseiieeiseesseisessee st sssesssens 344,270 344,270
08579  BG 6 |Berry Plastics Corp Term Ln Z Nt 1 03/04/2021 Tax Free Exchange 19,769,792 | oo 19,718,566
14078@ AA 4 | Capstone Logistics Acq 15t LIEn TEMM LN......c.veiuoiieirireieieeisceeissiese st sssssssesnsenes .| 05/05/2021.. 300,206 301,714
14078@ AB 2 | Capstone Logistics Acq Delayed Draw Term 11/19/2021 116,189 116,189
18449E AE 0 |CleanHarbors Inc Term Ln Nt 1......coovoiviiciicieecceee 08/13/2021 Tax Free Exchange 3,841,970 3,842,580 3,534
29279U  AB 2 | Endure Digital Inc Term Ln Nt 1 04/23/2021.. JP Morgan Securities LLC 5,487,610 5,515,186
451740  AG 3 |iHeart Communications Com Incremental Te......... . 09/10/2021 Bank of America BISD Dealer. 10,000,000 | oovvrieeieeeecees 10,000,000
52729K AP 1 |Level 3 Financing Inc Term Ln B Nt 1 05/17/2021 Bank of AMErica BISD DEAIET. ..ot ssessssssessssssesenees 2,446,738 2,475,000
552462  B# 9 |Lytx Delayed Draw Term Ln Nt 2 .| 07/27/2021.. 114,393 115,548
552462  B# 9 |Lytx Delayed Draw Term Ln Nt 3 .| 1211772021 231,677 231,677
83549#  AB 6 | Sonny's Enterprises LLC Delayed Draw Ter.........cccocvevvirereernence. . 12/30/2021 DIFECL .o 36,585 36,585
88233F  AK 6 | Vistra Operations Co LLC Incremental Ter........ 01/11/2021.. Goldman Sachs & Company. 96,686 97,416
88233F  AK 6 | Vistra Operations Co LLC Incremental Ter........ . 01/11/2021 Credit Agricole USA was Calyon 23,706 23,885
000000 00 0 |Desarrolladora Energetica SA Term Loan s [0 04/15/2021 Taxable Exchange 799,768 1,017,223
8299999. Total - Bonds - Unaffiliated Bank Loans......... ettt naeen e 48,267 AT2 | oo 48,475,106
8399997, TOtAl - BONAS = PaMt 3. .otttk E 04084 441 oEEoEEESEE k0 EE o E e EE oL f £ E R E R L oL L E LR HEE 0L E L E L EEE £ oEE L E L EEE L L EE 0L E kR EoeeE e b sen bttt ettt | eenbisene e 1,488,713,614 | oo 1,461,896,740

8399998. Total - Bonds - Summary Item from Part 5....... ...111,948,684 ...109,134,812

8399999.  Total = BONGS. ...ttt

1,600,662,298 1,571,031,552

Preferred Stocks - Industrial and Mi Perpetual Preferred

23281# 12 4 | Cyprium Parallel Invs V LP Pfrd UNits........c.cocrervrirrnrnnrieniieiisnineinns 12/0712027.c..cv | DIFECE. ettt bns | eerersan ettt 10,750.160 1,075,016
000000 00 O |AlAhliBank Jr Sub Nt Fix to Float [D 05/24/2021 OSSO IO 350,000.000 | ... 347,813 3,850
000000 00 0 |Bangkok Bank PCL Jr Sub Nt.............. [ 02/18/2021........ DITECE. ...ttt | feeiebebene ettt s 220,000.000 | ..ocoverereiirinnne 234,124 4,461
000000 00 O |Cemex SABDE CV Nt Fix to Float 10/15/2021 DMBCL. . vvoeeeseeeeseees e eesss et | eesss s 825,000.000 850,363 4,746
000000 00 O |Kasikornbank Pcl HK Jr Sub Nt Fix to Flo ... | 03/23/2021 Direct s | e 520,000.000 | .... 550,160 10,890
000000 00 O |Commercial Bank of DUbai I SUD NE........c.cuivumieemreeieeeieeeseeesseees e [D 01/29/2021........ DMBCL..vvooeveseeeesees s eess st | eeess s 310,000.000 | woeooovevrmrerrnens 324,415 5218
000000 00 O |DP World Salaam Jr Nt Fix to Float 08/26/20271......... | DIMECE. .ottt | seesisen i 650,000.000 709,075 6,205
000000 00 O |Banco do Brasil (Cayman) Jr Sub Nt Fix t < | 12102/2021 OSSOSO LSO 500,000.000 485,000 4,427
000000 00 O |Absa Group Ltd Jr Sub Nt Fix to Float [ 07/08/2021........ DIIBCL. ..ottt bbbttt | et 700,000.000 718,000 5,578
000000 00 O |Rizal Commercial Banking Jr Nt Fix to FI 08/20/2021 DMBCL..vv1rveseeessees s eess et | eees st 320,000.000 342,400 10,227
000000 00 O |ltau UniBanco Hidg SA/KY Jr Sub Nt <o | 11/03/2021 Direct s | s 680,000.000 | .... 681,700 5,648
000000 00 O |Digicel Group 0.5 Ltd Sub Nt . [D 12/29/2021........ DMBCL..vv1oeveseeesseeesseeess s ees e8| eess s 405,000.000 | ..ooverrerrerreeeenns 318,150
000000 00 O |Digicel Group 0.5 Ltd Sub Nt 10/01/2021 Interest CapitaliZation.............evivririiiiiei e nies | et 18,874.000 18,874
059597  AF 1 |Banco General SA Jr Sub Nt Fix to Float. veee | 0B105/2027.....cv. [ DIFECE. ..ot eeisnens e 350,000.000 | covoooevrrnrrerneens 350,600
12504P  AK 6 | Credit Bank of Moscow Jr Nt Fix to Float [N 09/27/2021...c.ce. [ DIFECR. ..ottt bbbt | et 575,000.000 | .....cooovrrrriirs 575,000
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25381Y  AC 5 | Digicel Group 0.5 Ltd Sub Nt [ D 10/01/2021........ Interest CapitaliZAtION. .. .....reeieieireieiisi i ensnsns | ebersanssss sttt 11,999.340 11,999

8499999. Total - Preferred Stocks - Industrial and MiSCElANEOUS PEIPEIUAI PIEIEITEA. ... .. .. ittt et etat otietssesse et seseeseeaseseseeseeseseeseeseeseeseseeseeseseeseeeeeeEseseEeEseEeE 1o EeEeeE S 08 eE e e He8 421 eE o8 4EE S 08 L e L8 42842120 AeE4EE £ 08 LA e 8o e84EeEaeE4EE e e eEseEeeseeeEaeEenseeseesets | feeiessesssssssessesnsansessessnsensessessnsansesnns | seressessessssossessessnsasssssnsneas 7,592,689 XXX s 61,250
8999997. Total - Preferred Stocks - Part 3 ...7,592,689 XXX s 61,250
8999998. Total - Preferred Stocks - Summary Item from Part 5 e ...1,683,525 XXX 6,988
8999999, TOAl - PrEfEITEA SEOCKS............cvcvveceieeiieceetetecetetetee ettt ettt et st etessaeaesesasaseessaeaesesasssaassesesssasans  esesessssssesasesssssesssssesesassseessssaeses s s see st seseses s seees s s s e s e s e s es et esssaeses e ses et s saese st ee et et s ae s e s e ee et et s en e et e s ee et et s an e e e e e e et et st e sannsetesarrs | davrsesesissiesasseetesisnsaetasaseesesesnansananns | ereserietetirenstesereeesesesastanan 9,276,214 XXX e 68,238

Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded

25271C 20 1 | Diamond Offshore Drilling INC COM.........ccirrivmimiriirerineieisiseerieieeseeenes 04/27/2021........ Taxable EXChaNge...........ccovvieveveeceeeieeeeeeeeeeesee e 1,246,442.000 | .oooovveveiieeeeceeeend 6,398,280 XXX

G6610J 11 8 | Noble Corp WTS 1 .| 02/17/2021 Taxable EXChANGE........vrererirerirerisieeses e ssenes .81,716.000 XXX

G6610J 12 6 | Noble Corp WTS 2 .. .1 02/17/2021.. Taxable EXCNaNGe..........c.ovuereeereieieeereesreeeeeseesvessessrees .81,716.000 XXX

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........c.ccoovieninnianenns XXX 0

Common Stocks - Industrial and Miscell (Unaffiliated) Other

000000 00 O |Superior Energy Svcs Inc CI A | | 02/02/2021........ | Taxable EXChANGE. .....ovvereiriiiririieississiessesissssssessissssseensnes XXX

9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other XXX 0
9799997. Total - Common Stocks - Part 3 XXX 0
9799998. Total - Common Stocks - Summary tem from Part 5...........coorieeiiiseieisseie st 43,209 XXX

9799999. Total - Common Stocks.........covviinennnes 15,312,931 XXX 0
9899999. Total - Preferred and Common Stocks 24,589,145 XXX

9999999. Total - Bonds, Preferred and Common Stocks 1,625,251,443 XXX

cLeld
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SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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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
455780 AG 1 |Indonesia (Republic of) AID St Nt.........cccooummrrrre, .| 06/01/2021. | Redemption  100.0000.........coosevvvvvvees | R 50,000 | oo 54,500 50,278 (278) [2£:)) [ I 50,000 0 2,225 | 06/01/2021.
62938L AA 8 |NRRC-B Facilities Corp CTL GSA Backe............. .| 10/15/2021. | Redemption  100.0000.. 985,000 985,000 | ..o 985,000 985,000 0o 51,718 | 04/15/2022.
911760 HH 2 |Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z........ .. [12/01/2021. | Paydown...................... 158,965 158,965 | ..........158,175 158,491 0 5,523 | 06/15/2026.
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2Cl 1...... | .. [ 12/01/2021. | Paydown... 30,984 | 32084 | o 34,634 33,580 32,084 R 1,124 | 06/15/2028.
912810 QY 7 |USTreasuryBd 2.750% 11/15/42............cooccccee .| 01/26/2021. | Citigroup... . | ...18,073,182 | ... 15,000,000 | ..... 16,886,193 | ......... 16,828,433 16,823,659 [ ...oovvvvcerrre 1,249,523 |....1,249,523 | ....... 83,184 | 11/15/2042.
912828 S7 6 |USTreasury Nt 1.125% 07/31/21.......covvvvvvvrens | 07/31/2021. | Maturity . .| .....10,000,000 | ..... 10,000,000 | ....... 9,739,877 | oo 9,961,530 10,000,000 0 |....112,500 | 07/31/2021.
912828 U6 5 |USTreasury Nt 1.750% 11/30/21.... - | 11/30/2021. | Maturity. 10,000,000 | .....10,000,000 | ... 9,984,799 | ........ 9,996,614 10,000,000 0 |...175,000 | 11/30/2021.
912828 ZQ 6 |USTreasury Nt 0.625% 05/15/30.... .| 03/17/2021. | Wells Fargo Securities LLC 27,511,989 | .....30,000,000 | ....30,330,589 | ........30,317,349 30,310,402 (2,798,413) | ...(2,798,413) | .......63,709 | 05/15/2030.
0599999. Total - Bonds - U.S. Government........... - 66,812,120 | ..... 66,226,949 | ..... 68,173,767 | ......... 68,331,275 68,361,010 .(1,548,890) | ...(1,548,890) | .....494,983 XXX
Bonds - All Other Government
000000 00 0 |Argentina (Republic Of) Nt........cccvvvirrivernieriinns D|07/19/2021. | Direct........ 115,505 01/09/2038.
040114 HX 1 |Argentina (Republic of) ST Nt.......cccccoervrrrrrirrririnnns D | 08/23/2021. | Direct........ ....35,253 07/09/2029.
1099999. Total - Bonds - All Other Government 150,758 XXX
Bonds - U.S. States, Territories and Possessions
25476F DG 0 [District Columbia GO Ser B........owerrscrs [ T L P — 9,915,000 | ....... 9,915,000 | ... 10,929,999 RN [ — 9,915,000 0 |....260,269 | 06/01/2021.
1799999. Total - Bonds - U.S. States, Territories & Possessions. 9,915,000 | ...... 9,915,000 | .....10,929,999 :(39,456) | .cvrvsrnssn 0 | s 9,915,000 | ..oooricrend (L I () — 0]...260,269 | XXX
Bonds - U.S. Political Subdivisions of States
230342 AR 8 |Culver City Calif Sch Facs GO Uni Sch Di............. .. | 08/01/2021. | Maturity . R 1,335,000 | ...... 1,335,000 | ...... 1,500,180 | ........... 1,343,359 | oo | eeeeeec(8,359) [ oo [, (8,359) | .... I 1,335,000 0. 73,425 | 08/01/2021.
512804 QZ 1 |Lakota OH Loc Sch Dist GO Ref Ser A o [ 1200172021 | MAHUTIY ..o | 2,855,000 | ...... 2,855,000 | ...... 3,177,929 2,879,825 ..(24,825) N 2,855,000 0 |....149,888 | 12/01/2021.
791639 KJ 5 | StLouis MO Brd of Ed GO Direct Dep Prog........... | . | 04/01/2021. | Maturity. . 7,000,000 | ...... 7,000,000 | ...... 7,528,360 | ......... 7,012,351 (12,351 [ | s 7,000,000 0 |....175,000 | 04/01/2021.
2499999 Total - Bonds - U.S. Political Subdivisions of States.............c.uursivvess -] ...11,190,000 | ....11,190,000 | .....12,206,469 | ........ 11,235,535 .(45,535) | 0 | 11,190,000 | ...oovvrcrnve (L 0 | s 0...398,313 | XXX
Bonds - U.S. Special Revenue and Special Assessment
083778 DU 1 |Bergen County NJ Impt Auth Rev LBASS Chnt....... o [ 1171512021, | MALUFItY ..o | 3,460,000 | ...... 3,460,000 | ....... 3,762,093 3,482,209 (V27201012 | R IS (22,209) [ ..vvvvererrrirrins | e 3,460,000 0. 173,000 | 11/15/2021.
123550 GG 4 |Butler Cnty OH Hosp Facs Rev Kettering H. .. | 04/01/2021. | Call  100.0000.. B T 5,000,000 | ....... 5,000,000 | ...... 4,780,700 | oo 4,856,766 2,567 . 2567 | oo | oo 4.859,333 | ..oovoeerceecens | e 140,667 | ....... 140,667 | ..... 131,250 | 04/01/2031.
3128HJ AG 1 |FHLMC Gold PC Pool #W30007 o [ 1200112021, | PAYAOWN. .o | 1,405,539 | ....... 1,405,539 | ....... 1,609,782 | .......... 1,538,314 | cooceereecioens | o (132,774) | oo 0. 49,405 | 08/15/2028.
312905 KJ 0 |FHLMC REMIC Ser 1060-X. .| 02/01/2021. | Paydown... 228 233 228 0 2 | 03/15/2021.
3133T3 Q2 7 |FHLMC REMIC Ser 1674-Z. .| 12/01/2021. | Paydow 8707 8,476 (60) 0 296 | 02/15/2024.
3133T3 X8 6 |FHLMC REMIC Ser 1683 Z . [12/01/2021. | Paydown...........cvvvvemnevvvissnensiisssciiiiens | 27488 | o TTA88 | 77,673 77,140 48 (| 2,458 | 02/15/2024.
3133TC 6P 8 |FHLMC Structured Ser 2008 M.... o [ 1200112021, | PAYOWN....covveesvveenscvseesssssisssesssi | L 34684 | 31684 | 32,882 32,167 (483) 0 [ 1,155 | 11/20/2027.
31358K  7A 0 |FNMA REMIC Ser 1991-164PX... .| 12/01/2021. | Paydown... 4,589 447 2 (O 137 | 12/25/2021.
31358L VM 5 |FNMA REMIC Ser G92-14Z.... .| 10/01/2021. | Paydown... 843 827 2 0 18 | 02/25/2022.
31359B DN 4 |FNMA REMIC Ser 1993-115G. . [12/01/2021. | Paydown..........cvvvvvmncvvissnensiisssiiiiisens | 49893 | 12523 | 11,520 12,342 181 0 344 | 07/25/2023.
31359B  ZK 6 |FNMA REMIC Ser 1993-119GA.. [ 12/01/2021. | Paydown... 8,326 8,390 47 N 8,437 0 274 | 07/25/2023.
3138YG XE 7 |FNMA Pool #AY3376  3.500% 04/25/45.... < [ 1200172021, | PAYAOWN....ooovoevvnssvvnesssiseenssce | 3,401,978 | ....... 3,401,978 | ....... 3,494,203 3,488,729 | .oovvovoeeccrrs | v (86,751) | cooveveccrereees | wererereeid(88,75) [ o | o 3,401,978 0 52,547 | 04/25/2045.
3138YP A2 8 |FNMA Pool #AY9024  3.000% 05/25/45.... [ 1200172021, PAYAOWN. .. | 4543973 | ....... 4543973 | ... 4,616,393 | .......... 4,611,655 | ..oovvveeererecsc | e (67,681) N — 4,543 973 0 ... 67,623 | 05/25/2045.
3138YY DT 7 |FNMA Pool #AZ6413  3.000% 11/25/45.... - [ 1210172021 | PaydOWN.....cccccccvocivvvvrnrsnsssscsivinnnensns | 2,454,146 | ....... 2,454,146 | ..... 2,487,211 2,485,327 | ovovovevererererene | e (31,181) I 2,454,146 0 ... 36,764 | 11/25/2045.
3140E8 FP 8 |FNMA Pool #BA3773  3.000% 11/25/45 o | 1200172021, | PaydOWN. .vvvvsvvsvssvvsvssvssvssmssnsens | 3,888,156 | ...... 3,888,156 | ...... 3,958,933 | ..o 3,954,599 [ ..ovorrcrriins | o (66,443) N [ 3,888,156 0| e 48,683 | 11/25/2045.
3140HB FS 2 [FNMA Pool #BJ9176 4.000% 05/25/48 - [ 1210172021 | PaydOWN.....ccccovocvvvvvnvensnssssssinivnnecensns | 5461614 | ...... 5461614 | ....... 5,570,207 5,566,729 | covvvovovorerererins | (105,114) N 5461614 0 ... 99,392 | 05/25/2048.
314005 LM 9 | FNMA Pool #BM1231  3.500% 11/25/31... - [ 1210172021, | PaYAOWN....cccvenvrceeensns | 1471738 | ....... 1471738 | ...... 1,533,769 | ........... 1,525,400 | .o | v (53,662) | cocevrrrrrvvreres | eeerrrrr(53,862) | v | e 1,471,738 0. 26,036 | 11/25/2031.
3140KD LJ 7 |FNMA Pool #BP5728 2.500% 06/25/50.... < [ 1200172021, | PAYAOWN....ooevnssvvnesssiseensse | 9,285,483 | ....... 9,285,483 | ....... 9,617,366 | ........... 9,613,909 | ..oovovoveverererens | o (328,427) B 9,285,483 0| ....111,127 | 06/25/2050.
314008 3K 9 | FNMA Pool #CA1701  4.000% 05/25/48.............. - | 12/01/2021. | Paydown 3,906,575 | .. 3,906,575 | .. 3,985,927 | ...oooo... 3,982,878 | .oovvcciveeercis | v (76,303) B 3,906,575 0. 68,168 | 05/25/2048.
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31417D LN 1 |FNMA Pool #AB6632 3.500% 10/25/42.............. .. [12/01/2021. | PaydOWN. ..o 7,141,349 | ..., 7,141,349 | ... 7,471,636 | oo, TA44.684 | oovvoeececs | . (303,335) | .ocoerrrrren N 7,141,349 0. 100,415 | 10/25/2042.
34074M PG 0 |Florida St Hsg Fin Corp Rev Txbl Ref Hom............ - [ 1200172021, Call - 100.0000.....ossvovrsvvessvvenssene | 1,070,024 | ... 1,070,024 | ....... 1,070,024 | oo 1,070,024 R 1,070,024 0 01/01/2043.
442348 4P 0 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien........ - | 07/01/2021. | Redemption  100.0000.. 7,500,000 | ... 7,500,000 | ... 7,670,850 | ..oooo... 7,510,595 | covvveccveeesecs | v (10,595) | covvvcveere, B 7,500,000 0 07/01/2022.
442348 4Q 8 |Houston TX Arpt Sys Rev AMT-Ref-Sub Lien........ .. | 07/01/2021. | Redemption  100.0000.. 1,500,000 500,000 | ......1,515,180 | ........... 1,500,946 (946) 11,500,000 0 07/01/2023.
462462 BM 3 |lowa Hsg Fin Auth Rev LBASS MF FHA Ins M...... .. | 04/01/2021. | Maturity. 50,000 | voovvvvoeees 50,000 | 1oovvovoeo. 43,240 49,881 119 50,000 0 04/01/2021.
56036Y AP 0 |Main St Natural Gas Inc GA Rev SerB.................. | 03/15/2021. | MARUIIRY. ...ooovvvvvvvevevvivivvvivinivivvsivsvssssinnninn | 5,000,000 | ....... 5,000,000 | ....... 4774750 | oo 4,995,289 | ..oovovvvevev | i 471 | o B IO 5,000,000 0 03/15/2021.
677377 2M 4 |Ohio St Hsg Fin Agy SF Mtg Rev LBASS Txb........ .| 06/01/2021. | Call  100.0000.............ccorrrrrerrrrrrrereee 3,875,000 | ... 3,875,000 | ... 3,875,000 | oo 3,875,000 N 3,875,000 0 11/01/2041.
759136 MJ 0 |Regional Tran Dist CO Sale Rev Tax Ref S........... [ .. | 11/01/2021. | MatUIitY........oooovvvossccicvenecsssscsciins | 8,355,000 | ....... 8,355,000 | ...... 9,012,204 8,405,562 | ...ovoveveverererens | e (50,562) B 8,355,000 0 11/01/2021.
915137 K2 8 |University TXRev Fin Sys Ser C - |- 08/15/2021. | Maturity. 13,000,000 | ..... 13,000,000 | ..... 13,817,830 | ......... 13,047,664 o | (47,664) | . 3,000,000 0 08/15/2021.
3199999, Total - Bonds - U.S. Special Revenue and Special Assessment 91,914,300 | ....91,914,300 | ....94,812,071 93,150,147 0] ..(1,376,513)] .... 91,773,633 | .oocrsscrn 0 |....140,667 | ....... 140,667 XXX
Bonds - Industrial and Miscellaneous
000000 00 O |Hikma Pharmaceutic SrNt..........ccccoocvvivviinirriiinnnns .. | 02/04/2021. | DIrECL........oorevvvreievisssessissssssisssninn | 313,350 | oo 300,000 | .......... 308,250 307,931 (KR ) N TR £<) ) PR IS 307,758 5,592 5,592 5,660 |07/09/2025.
000759 CV 0 |American Business Fin Svcs Inc RMBS Ser......... .. | 12/01/2021. | Paydown... 375,649 | ... 395,478 | oo 308,188 308,188 308,188 | .ovovveenene. 09/15/2033.
00115B  AA 5 |AEP Texas Central Trans Fund LBASS Ser 2........ .. | 08/01/2021. | Paydown... 3,159,189 | .......3,159,189 | ....... 3,159,184 3,159,139 50 .3,159,189 X 02/01/2027.
001636 BC 0 |ALM Loan Funding CLO Ser 2012-7A CI A2R2...... | .. | 06/22/2021. | Call  100.0000........ccevcrssvcmssrssiice | | 25,000,000 | ....25,000,000 25,000,000 0 |....360,070 | 07/15/2029.
[T] 00441X AD 6 |ACE Securities Corp RMBS Ser 2006-NC2Cl..... .| 12127/2021. | Paydown 209,060 | ... 209,060 N 209,060 0 | 1,956 | 07/25/2036.
=X 009158 BC 9 |Air Prods & Chems Inc Sr Nt - [ 11/18/2021. | HSBC Securities USA Inc 1,751,995 | .. 1,750,000 | ....... 1,747,620 1,747,966 | oo | e 4029 | ... 4029 | ... 36,573 | 05/15/2030.
:h 01082# AA 3 |Alameda Cnty CA CTL Ser 2002-A.. - | 06/15/2021. | Redemption  100.0000.....o.cvvscescese | 1,106,207 | ... 1,106,207 | ..... 1,172,579 N — 1,106,207 0 39,721 | 06/15/2021.
=X 01448Y AE 3 |ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser A7 Cl. .| 07/21/2021. | Various...... 4,912,956 | ..... 13,044,588 | ....... 3,883,446 3,879,572 | oo 3,874 | .. 994,038 | oo | e 997,912 | e | e B, 8TT 484 | e [ 35472 | ..o 35,472 | ....130,687 | 07/23/2035.
018522 H# 2 |Allete Inc 1st Mtg Bd  3.020% 09/15/21 - 091572021 | MBRUIIY.....oovoveeecsssssnns | 6,000,000 | ....... 6,000,000 | ....... 6,000,000 6,000,000 0 |....181,200 | 09/15/2021.
02209S AL 7 |Altria Group Inc Co Gtd Nt . | 05/05/2021. | Maturity 3,000,000 | ....... 3,000,000 | ....... 2,987,250 2,999,458 0 71,250 | 05/05/2021.
02377D AA 0 |American Airlines Inc LBASS EETC Ser 201......... ..| 10/15/2021. | Redemption  100.0000.. 303,318 | oo 303,318 | oo 303,318 | oo, 256,428 [V 8,417 | 04/15/2027.
023770 AB 0 |American Airlines Inc LBASS EETC Ser 201 .| 07115/2021. | Redemption  100.0000.. 201241 | oo 201,241 | o 304,400 ..277515 0. 13,742 | 01/15/2023.
030728 L9 4 |Ameriquest Mtg Sec Inc RMBS Ser 2005-R8 | 071252021 | PaYAOWN...cooecvvvveensssssivinenens | 1,398,161 | ....... 1,398,161 | ....... 1,233,659 1,387,638 : . . 0. 3,775 | 10/25/2035.
031162 CX 6 |AmgenIncSrNt 2.770% 09/01/53........ccccovevirnee .. | 05/19/2021. | Tax Free Exchange..........ccoccoovvvemvvvciveens | | 2,421,955 | ... 2,500,000 | ...... 2,421,075 2,421,368 588 | cooeveerrerees [ everrereenne 588 [ oo | e 2,421,955 0 52,322 | 09/01/2053.
03464R  AA 1 |Angel Oak Mortgage Trust RMBS Series 202........ [ 1200172021, | PAYAOWN. .. | 1,463,740 | ... 1,463,740 | ... 1,463,714 | wovvee. 1,462,588 | ..o | oo, 1,153 I 1,463,740 0 ... 17,756 | 12/25/2059.
045054 AD 5 |Ashtead Capital Inc 2nd Lien Nt - 08/18/2021. | Call  102.0830.....ocvvsvesvvnsvvssvnssns | 3,827,363 | ... 3,750,000 | ..... 3,590,625 3,640,120 N [ 3,653,697 | ..oovvvrerscnns | oo 96,303 | ........ 96,303 | .....233,339 | 08/15/2025.
05348E  AQ 2 |AvalonBay Communities Inc St Nt... - 091172021, | Call - 102.6994..........ooooveeine | 3,080,982 | ...... 3,000,000 | ... 2,780,730 2,953,494 I 2,971,990 | oovvvereeecccici | oo 28,010 | ........ 28,010 | .....168,498 | 09/15/2022.
05529S AC 3 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.... | .. | 09/01/2021. | Paydown 5,926,286 | ....... 5,926,286 | ....... 6,104,058 5.933.109 N 5,926,286 0 ... 164,418 | 09/05/2032.
055298 AJ 8 |Barclays Comm Mort Sec CMBS Ser 2013-TYS.... | . | 09/01/2021. | Paydown... 3,000,000 | ...... 3,000,000 | ...... 3,087,632 | oo 3,007,209 | vovvvvvevccciiiins | covveeesns(7,209) | o [ evvrnennesee (7,209 | oo | v 3,000,000 0. 91,006 | 09/05/2032.
05948K X7 9 |Bank of America Alt Loan Tr RMBS Ser 200.......... | 01/01/2021. | PaydOWN......ovvvvvvvvvvvvvvvvvvvvevsvsssvsssssssnsnnnnne | L 0749768 | 2,818,206 2,653,741 2,653,741 01/25/2036.
05950T AF 2 |Banc of America Mtg Securities RMBS Ser............ .. [12/01/2021. | PaydOWN...........cvvoeveeeeiiecvisciiisciieans | 74858 | YCX L 70,052 70,731 | 11/20/2046.
07331Q  AA 5 |Bayview Opport Mast Fund Trust RMBS Se <[ 1202812021 | PYAOWN. oo | 1,906,959 | ... 1,906,959 | ...... 1,962,453 | .....oo.. 1,928,938 | ....oooovvrrrern. I 1,906,959 0 ... 41,280 | 06/28/2053.
084659 AS 0 |Berkshire Hathaway Energy Sr Nt - | 03/08/2021. | Tax Free EXChANGe........oooooovvvsesivenenn | 5,993,732 | ...... 6,000,000 | ... 5,992,260 | ... 5,993,479 N 5,993,732 0 ... 96,525 | 04/15/2025.
09261W AN 4 |Blackrock DLF IX CLO Ser 2020-1 CI W.. - 1072172021, | PaYdOWN...ccccoovvvvvvvvvvnsissssensssivisssssssseees | 94,328 | oo 94,328 | oo 94,328 94,328 (I - 1,289 | 07/21/2030.
11134L  AD 1 |Broadcom Crp/ Caymn Fi Sr Nt - |]01/20/2021. | Call - 102.4200.. 3,072,600 | .. 3,000,000 | ... 2,990,275 2,997,313 132 2,555 2,555 | ....118,850 | 01/15/2022.
117017 AA 1 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ ..| 10/15/2021. | Redemption  100.0000.. 41,425 | oo M1A25 | o 411,125 411,125 0 22,425 | 10/15/2022.
117017 AB 9 |Brunswick & Glynn Co Dev Auth CTL Rev Le.. .| 08/15/2021. | Redemption ~ 100.0000.. 234,827 | .......... 234,827 234,827 234,827 0. 11,075 | 02/15/2023.
117017 AC 7 |Brunswick & Glynn Co Dev Auth CTL Rev Le........ .| 07/15/2021. | Redemption ~ 100.0000.. 363,852 | oo 363,852 | oo 363,852 363,852 0. 16,395 | 01/15/2024.
1248EP BR 3 |CCO Holdings LLC SrNt........coovrveiriiiriiininns .. 109/01/2021. | Call  102.7500.........covccmsmmvvivssmvniissnns [ 770,625 | ......... 750,000 | .......... 750,000 750,000 0. 55,000 |05/01/2026.
125156 AE 7 |CD Commercial Mortgage Tr CD 2017-CD3 AA..... .| 12/01/2021. | Paydown 87 87 89 88 (1) 0 3 | 02/10/2050.
12527G  AC 7 |CF Industries Inc Nt 3.450% 06/01/23................ - | 0911012021, | Call 108180 | i | 1,929,020 | ...... 1,834,000 | ...... 1,832,294 | ...ooooo.. 1,833,537 129 [ oo o129 | e | e 1,833,666 | oo | e 334 | 334 | ....144,056 | 06/01/2023.
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12567A AP 2 |Citimortgage Alternative Ln Tr RMBS Ser.............. .. [12/01/2021. | PaydOWN..........coevvvevieeriscsisssiisssiisans | L oq3e0 | 34,513 | v, 29,143 29143 [ oo oo Lo | evvcereerciesniens0 Lo | ceverrennneen 29143 | e v (7,781) | v (7,781) 03/25/2022.
125910  AD 5 |Comm Mortgage Trust CMBS Ser 2014-UBS2 C... | .. | 12/01/2021. | Paydown...........ccoocvvvummevrvesssnvvsisensirns | 3,255,655 | ....... 3,255,655 3,353,199 3,275,202 0 03/10/2047.
12593) BE 5 |Comm Mortgage Trust CMBS Ser 2015-CR24 C... | .. | 10/01/2021. | Paydown... 479,226 479,226 | .......... 483,996 480,593 | ..o | eerereeen(129) | e | e (129) [ | v 480,464 | oo [ s (1,238) | evvvvnee (1,238) 08/10/2055.
12593y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C... | .. | 12/01/2021. | Paydown... 560,947 560,947 577,760 566,698 0 02/10/2049.
12594P AW 1 |Credit Suisse Mortgage Trust CMBS Ser 20.......... .| 12/01/2021. | Paydown... 75,572 5572 | o, 77,839 76,524 0 12/15/2049.
12624k AC 0 |Commercial Mortgage PTC CMBS Ser 2012-CR... | .. | 06/01/2021. | Paydown... 672,925 | oo 672,925 660,256 671,655 0 08/15/2045.
12638P AB 5 |Credit Suisse Mtg Cap Cft RMBS Ser 2007-.......... .| 12/01/2021. | Paydown 198,863 | ....... 198,863 | .......... 93,255 | covvcccee 83,291 0 04/25/2037.
12644 AC 1 |CTL Cap Tr CTL Ser 2002-3 Anchorage .| 1215/2021. | Redemption ~ 100.0000.. 154,763 154,763 | oo 154,763 154763 0 12/15/2026.
12644@ AX 3 |CTL Cap TrCTL Lowes 7.070% 08/15/21 .| 08/14/2021. | Redemption  100.0000.. 179518 179518 | oo 179,518 179,518 0 08/15/2021.
126650 BP 4 |CVS Health Corp LBASS PTC N.... .| 12110/2021. | Redemption ~ 100.0000................. 316,714 | oo 316,714 358134 330,814 0 12/10/2028.
126650 BQ 2 |CVS Health Corp LBASS PTC Nt.... .| 12110/2021. | Various...... 146,716 | .......... 151,676 149,476 0 01/10/2030.
126650 BS 8 |CVS Health Corp LBASS PTC Nt....occcccorscvee. .| 12/10/2021. | Redemption ~ 100.0000................... 65,505 65,505 | oo 83,267 76,980 0 01/10/2032.
12668B  EJ 8 | CWMBS Inc RMBS Ser 2005-85CB Cl 2A4.......... . [ 12/01/2021. | Paydown..........coovvveeeeevisessvviissscsienss | L 577,359 | oo 594,885 | .......... 531,836 531,836 | .vvorrereereeennns | eoveeereenenrierenns | eeeerrcersennnees | svverseeserireneens0 | eeevereeneeireeens | evreeersens 531,836 | eovevveeeseerees | evveees 45523 | ... 45,523 02/25/2036.
14042R BT 7 |Capital One NA SrNt  2.250% 09/13/21............. .| 08/13/2021. | Call  100.0000 1,500,000 500,000 | ... 1,497,675 | oo 1499 661 41 4 09/13/2021.
144527 AB 4 |Carrington Mtg Loan Tr RMBS Ser 2007-FRE....... .. | 03/25/2021. | Paydown...........oovvvvemeeevvvsnsevsisssscsieens | L 450,360 | .......... 450,360 | ......... 450,224 450,224 0 02/25/2037.
m 16163Y AC 8 |Chase Mortgage Finance Corpora RMBS Ser........ .| 12/01/2021. | Paydown... . 921,653 913,842 0 04/25/2045.
=X 16165V AM 0 |Chaseflex Tr RMBS Ser 2007-1 CI 2A9... | 12/01/2021. | Paydown e 85,634 | 33,501 | oo 27,181 | e 8,981 | oo (BT) [ | e 8,984 | i | e 38,125 | | s 12,230 | e 12,230 02/25/2037.
:h 171798 AC 5 |Cimarex Energy Co SrNt.... .. | 10/07/2021. | Tax Free Exchange..........ccocccovvvmmmvvcivenns | 2,502,500 2,500,000 2,500,000 2,500,000 2,500 2,500 06/01/2024.
IN) 17275R  BH 4 |Cisco Sys Inc SrNt  2.200% 09/20/23... ..|01/07/2021. | Goldman Sachs & Company..... .13,634,010 | ... 13,000,000 | ..... 12,973,220 12,989,117 | covvvvveveccverees | cevereennnsn 107 | oo | evvciereess 107 | v | 000000012,989,225 | o | o 644,785 | ....... 644,785 09/20/2023.
17275R  BJ 0 |Cisco SysInc SrNt  1.850% 09/20/21................. .| 08/20/2021. | Redemption ~ 100.0000........cowvvvvescvueea | 10,000,000 | ..... 10,000,000 | ....... 9,998,600 | .......... 9,999,792 0 09/20/2021.
17291E  AX 9 | Citigroup Comm Mtg Tr CMBS Ser 2016-P6 C...... .| 12/01/2021. | Paydown 32 32 33 32 0 1| 12/10/2049.
17323M  AA 3 |Citigroup Mtg Loan Tr RMBS Ser 2015A CI o [ 1200112021, | PAYAOWN. .o | 716,199 | ........ 716,199 | ........ 720,228 719,977 ..716,199 0| 11,637 | 06/25/2058.
17323T AA 8 |Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 | 12/01/2021. | Paydow 1,185,012 | ...... 1,185,012 | ...... 1,178,148 | ..o 1,180,775 o — 1,185,012 0] 19,626 | 01/25/2053.
173260 AA 1 | Citigroup Mortage Ln Trust Inc RMBS Ser. - [ 1210172021 | PaYAOWN...c.cccccveesssssivncenensss | 1,673,871 | ....... 1673871 | ....... 1,751,679 | oo 1,747,951 y N 1,673,871 0 ... 27,925 | 09/25/2064.
18055# AL 6 |Clarion Lion Prop Hids LP Sr Nt Ser C .. | 0211412021, | MatUrity.........oovvvvvevenevvissseensisssscisiissens | 7,000,000 | ....... 7,000,000 | ...... 7,017,080 | e, 7,000,087 (987) [ coveeeveeeercees | evvreienereeenn987) | e | e 7,000,000 0. 139,786 | 02/14/2021.
191216 BZ 2 |Coca-Cola Co SrNt 2.250% 09/01/26.. .. [ 05/20/2021. | VAIIOUS........ovveveerrnereeseriesesessviesniiens | 31,535,463 | ..... 29,500,000 | ... 28,875,380 | ........ 29,116,663 23,762 OO IR 29,140,426 359,574 359,574 | ..2,495,932 | 09/01/2026.
228189 AB 2 |Crown Amer/ Cap Corp VI High Yield Corp. .. | 10/14/2021. | Call ~ 104.8078.........cccovvrverrerirns 2,178,955 | ...... 2,079,000 | ....... 2,117,880 2,092,212 | coovveoeeceerces | e [CXeToy4 ) — [ 2,087,246 | ..o | e (8,246) | .......... (8,246) | ..... 216,639 | 01/15/2023.
233331 AR 8 | DTE Energy Co SrNt 3.850% 12/01/23 o« | 0810272021, | VaMOUS....oovevvsvvesvnssssvcssss | 16,183,200 | .....15,000,000 | .....16,476,450 | ........ 15,624,300 | .coovoverriin | e (124,797) | oo, S [ 15,502,502 | ..oovrvvrrriens | 100(502,502) | ... (502,502) | ..1,569,804 | 12/01/2023.
233331 AS 6 |DTE Energy Co SrNt 3.500% 06/01/24.... - 07/07/2021. | Call  108.3850.........ccc0ccccvrrrre 2,167,700 | ...... 2,000,000 | ...... 1,998,672 | .oocoe. 1,999,382 88 N 1,999,470 [ oo | erereessnn530 | e 530 | .....209,700 | 06/01/2024.
233851 BE 3 |Daimler Fin NALLC SrNt.... . [ 03/10/2021. | MAtUFtY.......cvvoocveeceeceecesecseciieen | 8,400,000 | ....... 8,400,000 | ....... 8,384,124 8,399,533 AB7 | oo | oo BT | s | s 8,400,000 0 ... 120,750 | 03/10/2021.
233851 DN 1 |Daimler Fin NALLC SrNt.... .| 11/05/2021. | Maturity 1,500,000 | ....... 1,500,000 | ....... 1,505,685 | ........... 1,503,156 | .evevevevererees | e [CRED ] F— 0 ... 56,250 | 11/05/2021.
247361 ZV 3 |Delta Airlines Inc PTC Ser 2020-AA. .| 12/10/2021. | Redemption ~ 100.0000.. 657,733 | oo 657,733 | oo 657,733 657.733 A 9,866 | 12/10/2029.
247361 ZW 1 |Delta Airlines Inc PTC Ser 2020- .| 12/10/2021. | Redemption ~ 100.0000.. 180,718 | oo 180718 | oo 180718 180.718 0 3,388 | 12/10/2029.
25271C AL 6 | Diamond Offshore Drilling Inc Nt .| 04/27/2021. | Taxable Exchange 638,280 | ....... 3,546,000 | ......... 376,763 376,763 | .oovvvvvveveeereeens | coveverereriseisiein | eevvsesissiiiieies | covesessssssssesesi | eoeeeeeseeesisessins | oveee 376,763 | oo | 261,518 | ...... 261,518 | ..oovovevvvrrinnnns 10/15/2039.
25271C AN 2 |Diamond Offshore Drilling Inc Sr Nt. o | 0412712021, | VAMOUS.......vvvvvvernviserisisssssisssssssinss | 5,760,000 | ..... 32,000,000 | ....... 4,040,160 | .......... 3,920,000 | ...... 120,160 | ovvveeeeeceeeecens | oo | e 120,160 | oo | v 4,040,160 | .ovvoevrrrnnn. 21,719,840 | ... 1,719,840 | .o 11/01/2043.
254700 AF 6 |Discovery Communications Nt .. |..|08/01/2021. | Call  102.3551 4,094,203 | ....... 4,000,000 | ....... 3,774,080 3,959,068 | .cveovvvervrien | v 17,435 | oo IO [ 3,976,202 | ...cooovovvvrrnn | 000 23,798 | 23,798 | ..... 188,069 | 05/15/2022.
260543 CT 8 |Dow Chemical Co SrNt 3.150% 05/15/24.......... .. 105/18/2021. | Call  107.6030.........c0vocemvvrviesiriiiisans | 10,760,300 | ..... 10,000,000 | ..... 10,002,096 | ......... 10,001,551 (211) I 10,001,340 | oo | ceennnn(1,340) | e (1,340) | .....920,425 | 05/15/2024.
29250R AU 0 |Enbridge Energy Partners LP Sr Nt | 06/15/2021. | Call  100.0000.. 8,200,000 | ... 8,200,000 | ..... 8,705,082 8,248,244 | .oooovvoees | v (30,973) I 8,217,271 | ovveeereveecccce | een(17,271) | (17,271)| .....258,300 | 09/15/2021.
29273R  AQ 2 |Energy Transfer Partners Sr Nt «| 1100172021 Call 100.0000.w.vcvvsvsvesvssvsssss | 5,000,000 | ....... 5,000,000 | ...... 4,987,900 | .......... 4998391 | oo | o 1,232 N [— 4,999,623 | .oooorvcrc | oo 37T [ s 377 | ....325,000 | 02/01/2022.
31620M AR 7 |Fidelity Natl Info Serv Inc Sr Nt.... .1 04/01/2021. | Call  116.3366........ccocvvvmvvvsensiriiiisnnn | 5,816,828 | ....... 5,000,000 | ....... 5,556,800 | ove..s 5428126 | ooovovvveeeerr | e (21,616) | cooveverrrrrereres [ e (21,618) | oo [ o 5,402,510 | oo | -.(402,510) | ... (402,510) | .....932,106 | 10/15/2025.
31620M AT 3 |Fidelity Natl Info Serv Inc Sr Nt.... .. |1 04/0172021. | Call  109.4920..........cccovvrvvvmrmvvrviimnnr | | 5474598 | ....... 5,000,000 | ....... 5,045,300 5,036,216 | ..oovvveeerereenes | corrrenn (1,539) | coooererereerenns [ eeeerreeeenn(1,539) | oo | e0rrrreen5,034,677 | v, | e (34,877) | (34,677) | ..... 568,764 | 08/15/2026.
32052W AC 3 |First Horizon Mtg PT Tr RMBS Ser 2007-FA.......... . [12/01/2021. | PaydOWN..........ooovvvrrininiinas 157,421 | oo, 166,058 | .......... 111,468 111,468 | oo | eveeeeeeseeeeenen oo | evvcerseecersneens0 e | cverrcernn 111,468 [ oo | 0000 45,653 | oo 45,653 | ......... 5,898 | 08/25/2037.
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345397 XA 6 |Ford Motor Cr Co St N........covvvrrriessssisnicnrnrrnns | 06/22/2021. | Bank of America BISD Dealr.................. ceveereersesssserierees | 2000225,555,000 | ...... 5,500,000 | ... 5,500,000 | .......... 5,500,000 | vvvvvvresecccciee | eoveeeeesesseciiees | eoeeereesesreiie | eeeeeeessseiieens0 | eeveeeeeieireeens | oo 5,500,000 | oo | e 55,000 | ... 55,000 | ....169,668 | 01/09/2022.
35729T AD 4 |Fremont Home Loan Owner Tr RMBS Ser 2006.... | .. [ 12/27/2021. | Paydown.............cccouevvvvvsmservvvsssevsisssnnn | | 949335 | . 212,335 | oo 109,213 109,213 [ voveeverereereenns | oo 103,122 0 329 | 10/25/2036.
361448 AL 7 | GATX Corp SrNt  4.850% 06/01/21.....cocvvrv... | 0410172021 Call - 100.7840.cco oo | 10,075,400 | .....10,000,000 | .....11,051,500 | ........ 10,070,994 | .covvcvvvsivren | wovrend (42,314) | oo | crreeenn(82,318) | s | 010,028,680 | v | o (28,680) | ........ (28,680) | .....237,067 | 06/01/2021.
36228F C3 8 | GS Mortgage Securities Corp RMBS Ser 200........ .| 12/01/2021. | Paydown 1,656 1,656 ..1,654 3 0 45 | 11/25/2033.
362341 Q6 9 | GSAA Home Equity Tr RMBS Ser 2005-9F CI1..... | . | 12/01/2021. | Paydown cereenns253,981 233,251 233,251 233251 [ o | e 14,854 | ........ 14,854 | ... 6,523 | 12/25/2035.
375558 AU 7 | Gilead Sciences INC ST NL......oooccvvccvcsvessnns - 09/01/2021. | Call - 100.0000 S DO 4748000 | ....... 4,748,000 | ....... 5,198,862 | .......... 4,802,665 | .ooovcore | o (39,705) B 4,762,960 | .oovoocrrr | o (14,960) | ....... (14,960) | .....156,684 | 12/01/2021.
38143U 8F 1 |Goldman Sachs Group LP SrNt........ccccccvvvernnnnne .| 02/08/2021. [ Call ~ 100.0000..........ccoeverrrrerrrierrrinnne . 4,000,000 | ....... 4,000,000 | ....... 3,993,360 | ........... 3,999,788 146 . 3,999,935 65 65 52,069 | 02/25/2021.
38148Y AC 2 | Goldman Sachs Group Inc Sr Nt - [ 103172021, Call 100.0000......cevveesvevvenssveeenss | 3,000,000 | ... 3,000,000 | ... 3,043,980 3,024,348 | cooovovres | (24,348) N — 3,000,000 0. 86,280 | 10/31/2022.
38218D AA 7 |Goodgreen Trust LBASS Ser 2019-1A CI A. . [ 12/15/2021. | PaydOWN..........ooovivicriciic 1,277,919 277,919 1,296,909 | ........... 1,295,663 (17,744) | . 1,277,919 0 29,934 |10/15/2054.
382186 AA 0 |Goodgreen Trust LBASS Ser 2018-1A Cl A | 12152021, | PaydOWN. ..o | | qogapg [ 128,028 | oo 134,391 133885 | oo | (5,857) 0 3,014 | 10/15/2053.
39538W CZ 9 |Greenpoint Mtg Funding Tr RMBS Ser 2005-......... | .. | 12/15/2021. | Paydown... ..12,262 6,853 ..6,853 5,409 0 17 | 09/15/2030.
395390M AA 7 | Greenpoint Mtg Funding Tr RMBS Ser 2007-......... o [ 1212712021, | Paydown.........cevvvvvniviiessiiiinnans 438,851 | ... 409,630 409,630 29,221 0 843 | 06/25/2037.
41164Y AB 7 [Harborview Mtg Loan Tr RMBS Ser 2007-4 C....... [ 12120/2021. | Paydown.......ccccccocvveerrrscssisvivvvvnennnseens | L 462,900 | 462,900 | .......... 451,183 454,184 8,716 0 854 | 07/19/2047.
423452 AC 5 |Helmerich & Payne SrNt.......oocoviserisinsinsis | 1012772021 | Call  111.5819.. 1,394,774 | .....1,250,000 | ....... 1,270,499 1,264,691 (2828) | e | e (2.824) | | 1,261,867 | e | o (11,867) | ........ (11,867) | .....209,680 | 03/15/2025.
437084 PZ 3 |Home Equity Asset Tr RMBS Ser 2005-8 Cl .. | 12/127/2021. | Paydown 6,716,036 | ....... 6,716,036 | ....... 6,065,420 | ........... 6,675,986 | ...ooorrreererrene | oo 40,050 0 19,114 | 02/25/2036.
m 446150 AJ 3 |Huntington Bancshares Sr Nt .o | 021142021, | Call - 100.0000.........coooomrmvvversimniriiisnnn | 7,500,000 | ....... 7,500,000 | ....... 7485225 | ........... 7,499,370 385 [ oo o385 | i | e 7499755 | i e, 245 | oo 245 | ... 98,438 | 03/14/2021.
=2 45254N MY 0 |IMPAC CMB Tr RMBS Ser 20052 Cl 1A1............. | 1212712021, | Paydown....ccccoovvvvevrsvcsiissicisee | | agagan | 292,840 285,179 285179 | oo | oo 7,661 0 895 | 04/25/2035.
:h 456652 AA 4 |Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1 | 1000172021, PaYOWN..esisvssvcsins | 50,439 | 50,341 [ 3404 | 30,030 | ......... B.012 | oo | oveeeeeesseniiii o012 | s | ceveeeeeeese e 38,080 | i | e 16,398 | ......... 16,398 | ......... 2,073 | 08/25/2037.
€M) 46185H AA 0 |Invitation Homes Tr RMBS Ser 2018-SFR2C....... .. | 12117/2021. | Paydown... 83,904 0 365 | 06/17/2037.
46639N AR 2 | JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12... | .. | 12/01/2021. | Paydown BA47,709 | oo | e (12,194) 0 .. 93,412 | 07/15/2045.
478375 AF 5 [Johnson Control Intl plc SrNt.......ccevevviivviricinens .| 09/01/2021. | Call  100.0000.. 102,731 (731) 0 2,869 |12/01/2021.
494550 BC 9 |Kinder Morgan Energy - LP Sr Nt. o [ 0810112021, | MBHUIY .o | 20,000,000 | 20,000,000 | .... 19,959,200 | ......... 19,999,207 793 0 |....580,000 | 03/01/2021.
50026* AA 3 |Kohls Corp CTL Shelby MI.. - 09/02/2021. | Call  105.0505 . 298,925 | .......... 284,554 | .......... 300,622 286,519 (653) | covveveveveveeenes | evevererererenn(B853) | i | eerrrerssssssi 285,866 | oo | coree (1,312) | vovvveed (1,312) | ....... 29,798 | 12/15/2022.
50026* AA 3 |Kohis Corp CTL Shelby MI .| 08/15/2021. | Redemption ~ 100.0000........................ ) 131,854 | oo 131,854 | oo 139,300 132,765 ©11) A — 3,780 | 12/15/2022.
52467@ AH 8 |LeggMason Mtg Cap Corp CTL.....couvvvvrvrrirnrrenne .. | 01/19/2021. | Redemption ~ 100.0000...........cooeveemmree | | 11,264 | oo 11,264 | vovvoeeenn. 11,814 11,267 )] 0 5 |01/15/2021.
542514 HT 4 |Long Beach Mtg Loan Tr RMBS Ser 20044 C....... - | 121252021 | PaYdOWN.....cccccccvvvveenssssssnnenensns | 1,577,437 | ... 1577437 | ... 1474903 | ... 1,508,405 | .ooeerierririies | v 69,032 0 8,977 | 10/25/2034.
55275B  AD 9 |Master Asset Bkd Sec Tr RMBS Ser 2006-NC....... .. | 12/127/2021. | Paydown... 204,019 | oo 204,019 | oo 115,998 ERETCLCIC T N I 88,021 0 512 | 08/25/2036.
552758 AR 1 |MASTR Alternative Loans Tr RMBS Ser 2007 - | 10/01/2021. | Paydow 100,141 | .......... 206,248 | .......... 163,074 | w.ovvvve. 105,731 | w.vv.oo 87,989 | ........... 1,086 [ .ovvvoveveeerere | vrreerssssn89,055 [ v | o 194,785 [ | (94,644) | ........ (94,644) | ......... 2,223 | 01/27/2022.
55818P AN 0 |Madison Park Funding LTD CLO Ser 2014-12....... .. | 07/20/2021. | Paydown... 6,500,000 | ....... 6,500,000 | ....... 6,500,000 6,500,000 0. 66,770 | 07/20/2026.
585503 AA 3 |Mello Warehouse Sec Tr RMBS Ser 2019-1C....... .. [05/17/2021. | Call -~ 100.0000..........ocreremreremrsecrieen | 13,300,000 | ..... 13,300,000 | ..... 13,300,000 | ......... 13,300,000 0. 47,722 | 06/25/2052.
585503 AB 1 |Mello Warehouse Sec Tr RMBS Ser 2019-1 C....... ..| 05/17/2021. [ Call ~ 100.0000. 3,570,000 | ...... 3,570,000 | ....... 3,570,000 3,570,000 0 15,586 | 06/25/2052.
590200 YN 9 |Merrill Lynch Mortgage Tr RMBS Ser 2005-. [ 1210172021, | Paydown.....cccccccoccccvvvevvessssesivicnnneeeees | L 457,691 | ... 457,691 | .......... 441,672 448 573 9,118 0 | 7,150 | 06/25/2035.
59166E AA 3 |Metlife Securitization Trust RMBS Ser 20 - [12/01/2021. | Paydown..........covvvvveenevisessssiissssisiiesss | 308,717 | v 308,717 | v 313,112 312,223 | oo | e, (3,506) 0 5,970 | 04/25/2058.
59980Y AB 1 |Mill City Mortgage Trust RMBS Ser 2018-4. .. [12/01/2021. | PaydOWN. ..o | 3,864,673 | ....... 3,864,673 | ... 4,066,662 | .......... 4,039,068 | .ovvvvereeerrcirs | e (174,396) 0| 71,993 | 04/25/2066.
61691G  AQ 3 |Morgan Stanley BAML Tr CMBS Ser 2016-C32..... . [ 12/01/2021. | Paydown..........oecvvvvsevviiensessssssiniiisns | 40,901 | e 40,901 | oo 42,126 41453 (552) (V] I 1,435 | 12/15/2049.
61762M BU 4 | Morgan Stanley BAML Tr CMBS Ser 2013-C10..... | . | 12/01/2021. | Paydown.. 1,088,620 | ....... 1,088,620 | ....... 1,121,263 | woovee. 1,092,433 | oo | o (3,813) N — 1,088,620 0 ... 24,399 | 07/15/2046.
61764) AD 8 |Morgan Stanley Cap | Tr CMBS Ser 2014-MP....... .. | 06/01/2021. | Paydown..........coevvvvenvniisssssvissnsssiisss | 13,500,000 | ..... 13,500,000 | ..... 13,788,734 | ... 13,526,575 | eoovvvereeeerenn | oo (26,575) ...(26,575) I 13,500,000 0... 207,731 | 08/11/2029.
61764X BG 9 |Morgan Stanley BAML Tr CMBS Ser 2015-C21..... | .. | 12/01/2021. | PaydOwN.........ccooovvvoemvioemriieciissciisenn | 2,922,029 | ... 2,922,029 | ....... 3,009,564 2,944,906 (22,877) ..(22,877) co | s 2,922,029 0. 63,480 | 03/15/2048.
626717 AF 9 |Murphy Oil Corp SrNt  4.950% 12/01/22............ | 0410412021, | Call - 1073982 | 17,296,479 | ....16,105,000 | ....15,823,163 | ........ 16,002,104 | oo | o 13172 [ oo 13,172 N f— 16,015,276 | covvevrvrres | e 89,724 | ........ 89,724 | 1,463,855 | 12101/2022.
64828M AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-......... . [12/01/2021. | PaydOWN. ..o | 420,649 | ......... 420,649 | ......... 425316 424139 | oo | e (3,490) | ooevevvvreeenns [ ereririren (3,490) | oo | e 420,649 0 | 9,123 | 04/25/2057.
64828Y AQ 4 |New Residential Mtg Ln Tr RMBS Ser 2014-......... - [ 12/01/2021. | Paydown...........covvvvveenevissssssissssisiisss | 312,038 | ..., 312,038 | ..., 318,864 316,640 | .o | oo, [CN0K) ) R I [CCI0K) ) N B 312,038 0 5,890 | 05/25/2054.
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64828Y AR 2 |New Residential Mtg Ln Tr RMBS Ser 2014-......... .| 12/01/2021. | Paydown 534,922 | .......... 534,922 | ......... 547,752 543,276 .(8,354) ...534,922 0 ... 10,097 | 05/25/2054.
64829C AD 0 |New Residential Mtg Ln Tr RMBS Ser 2015-......... .| 12/01/2021. | Paydown 548619 | ......... 548,619 561,869 556,561 A1) . B (7,942) ..548,619 0 ... 10,178 | 04/25/2052.
64830B AA 5 |New Residential Mtg Ln Tr RMBS Ser 2017-......... - 12/01/2021. | Paydown... 1,301,619 | ... 1,301,619 | ... 1,345,531 | ......... 1,333,987 [ .o | ceres (32,367) ..(32,367) 1,301,619 0 ... 28,076 | 08/27/2057.
648300 AB 9 |New Residential Mtg Ln Tr RMBS Ser 2019-......... .| 12101/2021. | Paydown... 3,106,842 | ....3,106,842 3,321,893 3,296,053 | vooovoeeooo | o (189,212) . (189,212) . 3,106,842 0 5,027 | 12/25/2057.
64830G AB 2 |New Residential Mtg Ln Tr RMBS Ser 2018-......... - 12/01/2021. | Paydown... 2,516,385 | ...... 2,516,385 | ...... 2,605,650 2,596,454 | covvvoveeecces | e (80,069) ..(80,069) N 2,516,385 12/25/2057.
64830H AA 2 |New Residential Mtg Ln Tr RMBS Ser 2019-........ | 12/01/2021. | Paydown... 2,790,031 | ....... 2,790,031 2,827,447 2,818,580 | ..vvooevrrcrcrrrs | coven (28,548) ..(28,548) O [P 2,790,031 02/25/2049.
64830K AA 5 |New Residential Mtg Ln Tr RMBS Ser 2018-......... .| 12/01/2021. | Paydown 1,787,318 | ...... 1,787,318 | ....... 1,913,547 | ...... 1,895,005 | ...ococveveverire | oo (107,778) (107,778) Y — 1,787,318 05/25/2058.
64830T AD 0 |New Residential Mtg Ln Tr RMBS Ser 2020-......... | 12/01/2021. | Paydown... 1,290,120 | ....... 1,290,120 | ....... 1,326,847 | ........... 1,322,484 | oo | e (32,364) B — 1,290,120 10/25/2059.
64830W AD 3 |New Residential Mtg Ln Tr RMBS Ser 2019-......... .| 12/01/2021. | Paydown... 1,826,948 826,948 | ....... 1,880,617 1,867,830 |.... . (40,882) 1,826,948 12/25/2058.
653240 AA 9 |Newtown CTL Ser 2002 6.082% 05/15/23 .| 1215/2021. | Redemption ~ 100.0000.. 200,362 | . 290,362 290,352 290,360 2 290,362 05/15/2023.
65339K BQ 2 |Nextera Energy Capital Sr Nt || 12/2212021. | Call - 1042737 1,564,105 | ... 1,500,000 | ... 1,497,870 | ..o 1,498,181 390 o — 1,498,571 05/01/2025.
654740 AS 8 | Nissan Motor Acceptance Corp Sr M.................... | 09/14/2021. | Maturity 5,000,000 | ... 5,000,000 | ... 4,990,500 | ... 4,998,617 | ..oovvvveeeescceii | covriin 1,383 N I 5,000,000 09/14/2021.
655044 AH 8 |Noble Energy INC SrNt......cooevvervveiniicreisiiieinns .. | 01/06/2021. | Tax Free Exchange..........ccococvvcevmmvcveieens | | 4093439 | ... 5,000,000 | ...... 4,984,750 | ........... 4,993,417 22 B [P 4,993,439 11/15/2024.
65535V CN 6 |Nomura Asset Sec Corp RMBS Ser 2004-AP1...... .. [12/01/2021. | Paydown.................. 5,276 5,276 ..5272 4 5,276 03/25/2034.
65535V US 5 |Nomura Asset Sec Corp RMBS Ser 2006-AR2...... .. | 12127/2021. | Paydown... 13,351 | 22,921 50,430 04/25/2036.
667294 AW 2 [Northwest Airlines LBASS EETC Ser 2001-1......... < [ 10/01/2021. | PAYAOWN......oooovevenssvivnsssssivenesss | L 30084 | 322,884 | oo 367,281 10/01/2023.
667294 AW 2 |Northwest Airlines LBASS EETC Ser 2001-1......... .| 06/23/2021. | Redemption  100.0000........cccooessssesweees | . f 378557 | 378,557 | voovvv. 430,609 ...371,769 R . 10/01/2023.
67020B AA 8 |NRRC-D Facilities Corp CTL GSA Rev Bd Ls.. .. [12/07/2021. | Redemption ~ 100.0000..........ooccosmmmmnees | 305227 | o 305,227 | wovveeen 305,227 305,227 IO IO 305,227 11/07/2023.
70069F MS 3 |Park Place Securities Inc RMBS Ser 2005- . [ 09/25/2021. | Paydown..................... 1,294,156 294156 | ...... 1,185,770 | oo 1,286,028 8,128 1,294,156 09/25/2035.
70163# AA 0 |Parliament Funding (Owl Rock) Nt .| 08/26/2021. | Redemption ~ 100.0000.. N 423,866 | ......... 423,866 | ......... 423,866 423,866 O 423,866 07/15/2030.
70176@ AA 7 |Parmer 31 (Austin TX) CTL Pass CTL Ser A .. | 12/15/2021. | Redemption ~ 100.0000.. 452701 | oo 452701 | oo 456,096 455,275 ..452,701 01/15/2032.
7404IN AL 9 |Preferred Term Sec Ltd VI LBASS Ltd Ser.. o | 1212412021, | PaYAOWN...cccceccveceensivecsccncesicee | | 400900 | 400,200 336,248 361,595 ....400,200 12/24/2033.
74042C AA 6 |Preferred Term Sec Ltd LBASS Sr Nt CI A-. . [ 1212212021, | Paydown..........oovcvvemsevvviiensnvvissnnciienns | L 1053433 | 1,053,433 | ....... KR I 1,053,433 N 1,053,433 03/22/2038.
74042T AC 5 |Preferred Term Sec Ltd LBASS Nt CIA-2 P.... o | 0612212021, | PAYAOWN..ovvvvsvvvssvsessssesssssessssessns | 53,094 | 53,094 | oo, 39,935 39,935 [ .o | e 13,159 | ovvvveeerecnn, 12/22/2037.
74043A  AD 3 |Preferred Term Sec Ltd LBASS XXIII Nt Cl - [ 1212212021, | Paydown..........vvvvvesnvviiseeesiisssssniiiens | 499748 | 422,748 | ... 402,993 VEE ;72 3 I B 11,224 | oo, 12/22/2036.
741382 AA 3 |Preferred Term Sec Ltd VI ABS Combo Nt P......... | .. [ 06/26/2021. | Paydown... 97,780 | oo | e 13,354 | .oovvvreeir 09/26/2034.
741382 AA 3 |Preferred Term Sec Ltd VI ABS Combo Nt P......... .. | 06/28/2021. | Redemption  100.0000.. 69,638 61,270 8,368 09/26/2034.
74138N  AA 7 |Preferred Term Sec Ltd XIX LBASS Combo N. .| 09/23/2021. | Paydown 9,976 ...9,965 65 5,607 12/22/2036.
75115L  AA 5 |Residential Accredit Loans Inc RMBS Ser............. . [ 1212712021, | Paydown..........cvvvvveenevvvisnecviisssnniiieens | L 436990 | o 436.210 | o 373,849 373,849 | ..o | e 62,361 | ..coovrereennn 08/25/2037.
75970 AB 2 |Renaissance Home Equity Ln Tr RMBS Ser 2....... .| 12/127/12021. | Paydown... 5,086 70113 T IO 40,035 | ..oovveerr 04/25/2037.
761143 AD 8 |Residential Asset Sec Tr RMBS Ser 2007-A.......... .| 12/01/2021. | Paydown... . | 12,468 .. 36,427 | 20,491 20,491 oo | eeeeenn(8,023) | (8,023) | ......... 09/25/2037.
78412F AP 9 [SESILLCSINt 7.125% 12/15/21....ccovmrsciicee. .1 02/02/2021. | Various...... ) o 8,520,150 | ....21,570,000 | ...... 5,701,800 | oo 5,701,800 |.2,818,350 |....2,818,350 | ..oovorrioon 12115/2021.
78442G GG 5 |SLM Student Loan Tr LBASS Ser 2003-4 CI .. | 12115/2021. | Paydow 323,044 | ... 323,044 322,859 322,979 (V1 I 1,962 | 03/15/2033.
785592 AH 9 |Sabine Pass Liquefaction 1st Lien Nt .| 12/15/2021. | Call . R 2,507,784 | ...... 2,500,000 | ....... 2,687,500 2,544,978 . 2511589 | oo (11,589) | ........ (11,589) | ..... 194,485 | 03/15/2022.
80386W AA 3 |Sasol Financing USA LLC Sr Nt o [ 0811712021, | DIFECL......ooovvvvvirervvseesesisssesssissssiis | 1,361,853 | ....... 1,290,000 | .......... 862,028 914,539 [ .o | 85,189 | e | e 5,189 | | e 959,727 | v | oo 402,125 | ....... 402,125 | ....... 62,682 |03/27/2024.
81745Y AA 3 | Sequoia Mortgage Tr RMBS Ser 2013-12Cl.......... | .. | 07/01/2021. | Paydown 1,439,137 | ....... 1,439,137 | ...... 1,465,8% | ........... 1,437,934 | oo, N 1,439,137 0 ... 28,464 | 12/25/2043.
81746H AB 7 |Sequoia Mtg Tr RMBS Ser 2017-CH1 Cl A2......... | 12/01/2021. | Paydown 474201 | ......... 474201 | ......... 481,067 479,118 474,201 (O P 7,481 | 10/25/2047.
82967N BE 7 |Sirius XM Radio Inc Sr Nt.... | 08/16/2021. | Call  102.3130.. 4,419,922 | ....... 4,320,000 | ....... 4,337,463 | ... 4,331,358 | v 4,328,672 | oo [ v (8,672) | v (8,672) | ....316,927 | 07/15/2024.
842400 GF 4 |Southern CA Edison Co 1st Mtg Bd .. [ 08/01/2021. | Paydown...........ccvvvvesvvvvsssneviissssssiisans | GAD8ET | 642,857 | .......... 642,857 642,857 ...642,857 0 8,896 |02/01/2022.
863576 FK 5 |Structured Asset Sec Corp RMBS Ser 2006-......... < [ 1212712021, | PaYAOWN....ccccccovverenssvncenensesss | 11,447,179 | ..... 11,447,179 | ....... 9,544,086 | ....... 11,203,894 | .oovvvvvvvvvcciies | o 243,285 | oo 0| .o 41,014 | 02/25/2036.
86359B JU 6 |Structured Asset Sec Corp RMBS Ser 2004-......... .. | 12/01/2021. | Paydown... ..646 645 1 0 10 | 03/25/2034.
872227 AA 1 | TBW Mtg Backed RMBS PTC Ser 2007-2 CI A1.... | .. | 12/01/2021. | PaydOown.........cc.coovurmrenmienniiniinnirnciens i 325158 | 325158 | e, 200,216 | wcoreerrreens 162,537 | ..o 37,679 | ... 124,942 | oo, 0 3,538 | 07/25/2037.
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87264A BJ 3 |T-Mobile USA INC 1St LiEN.....cvvivrrererierireierisriennns .. | 05/27/2021. | Tax Free Exchange 2,569,507 | ....... 2,500,000 | ...... 2,573,150 2,572,097 (2,590) (2,590) [ [ 2,569,507 0 02/15/2031.
883556 BX 9 | Thermo Fisher Scientific INC SrNt...........ooccceceee | 121302021, Call - 1094700 | 2,183,400 | ....... 2,000,000 | ....... 1,985,260 | .......... 1,989,716 | cooovevesrers | oo L1107 40 T I 1,407 N — 1,991,123 8,877 8,877 08/15/2027.
89054X AD 7 |Topaz Solar Farms LLC Nt........ccccvvrvivreincircrnnnee .. 1 09/30/2021. | Call  100.7735.. 92,800 | 1oovvvvre 92,088 | 1ovvvvvnen 93,495 93,457 (53) 93,404 | coooveeecerrens | e (1,316) | covvveveee (1,316) 09/30/2039.
89173F AA 8 |Towd Point Mortgage Tr RMBS Ser 2017-1 C........ .. [ 12/01/2021. | Paydown............... 3,151,595 | ......3,151,595 | ....... 3,088,563 3,112,437 39,157 13,151,595 0 10/25/2056.
89175M AA 1 | Towd Point Mortgage Tr RMBS Ser 2018-3C....... - 12/01/2021. | Paydown... 1,333,805 | ...... 1,333,805 | ... 1,407,685 | ... 1,401,265 | .o | e (67,460) N 1,333,805 0 05/25/2058.
891788 AA 2 |Towd Point Mortgage Tr RMBS Ser 2019-4 C........ - | 12101/2021. | Paydown... 1,658,670 | ....... 1,658,670 | ....... 1,674751 | oo 1,671,621 | oo | o (12,951) N 1,658,670 0 07/25/2059.
89613) AA 8 |Tricon American Homes RMBS Ser 2020-SFR2.... | .. [ 12/01/2021. [ PaydOWn..........cccoovevvvsmvvvscvimscsissniisans | o oag7 | 2,397 2397 ..2,397 e 2,397 0 11/17/2027.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... | . | 12/01/2021. | Paydown 3,076,763 | ... 3,076,763 | ..... 3,050,563 3,072,155 | oo | v 4,608 B 3,076,763 0 12/10/2045.
90332U AS 2 |US Airways Pass-Thru Tr ABS Ser 2000-3C.......... .| 03/01/2021. | Redemption  100.0000.. 1,893,617 893,617 21,801,303 | oo 1,763,851 | ...... 117,018 | ......... 12,748 1,893,617 0 09/01/2023.
90783V AA 3 |Union Pacific RR ABS PTC Ser 2005-1 .. | 07/02/2021. | Redemption  100.0000..........ccovcvvmmmmec | L 81154 | 81,154 | oo, 78,280 80,268 885 0 01/02/2029.
90931V AA 4 |United Air Lines PTC Ser 2018-1 A .| .. | 09/01/2021. | Redemption ~ 100.0000.. 297,391 | oo 297,391 297,391 297,391 0 09/01/2031.
90932 AA 0 |United Airlines LBASS Ser 2019-2 AAPTT............ .| 11/01/2021. | Redemption ~ 100.0000............oc........ . 198,612 | oo 198,612 | oo, 198,612 198,612 0 11/01/2033.
91324P CU 4 |UnitedHealth Group Inc Sr Nt .| 03/15/2021. | Maturity 7,500,000 | ... 7,500,000 TATTA5 | . 7,499,044 0 03/15/2021.
915338 AF 7 |Upjohn Inc SrNt 4.000% 06/22/50.... .| 11/03/2021. | Tax Free Exchange 2,684,731 2.500,000 | .......2,688.450 2,687,904 0. 06/22/2050.
91736# AA 4 |United States of America BIA CTL GSA Gtd.......... | .. | 09/29/2021. [ Call  107.4682 420213 | oo 391,011 | oo 391,011 391,011 0o 50478 | 03/15/2024.
[T1 91736% AA 4 |United States of America BIA CTL GSA Gtd......... | . | 09/15/2021. | Redemption 100.0000.. 141,412 | 141,412 | o 141,412 141,412 (0 6,106 | 03/15/2024.
= 92343V BR 4 |Verizon Communications Inc Sr Nt. | 05/28/2021. | Call  110.3160.. 5,515,800 | ... 5,000,000 | ... 5,391,700 | ......... 5,125,859 | .ovvcversreens | voeni (17.896) | oovvvveeeeoes | crrense17,896) | oo | e 5,107,963 | v ....(107,963) | ......(107,963) 09/15/2023.
P 92837D AA 5 |Visio RMBS Ser 2019-2 Cl A1. | 12/01/2021. | Paydown 3,076,054 | ... 3,076,054 | ... 3,085,227 3,083,926 | .oooorveeeciiecns | oo ((f:7¢2) P— 0 11/25/2054.
Q1 92837D AB 3 |Visio RMBS Ser 2019-2 Cl A2 .| . [ 12101/2021. | Paydown... 432,903 432,003 432,802 432,799 104 0 11/25/2054.
939348 AE 8 |Washington Mutual MSC Mtg PT RMBS Ser 20..... | .. | 12/01/2021. | Paydown 275,513 211,787 211,787 | oo | eeveverereieieseieies oo | eeveeereeesesesis0 | oo | e 231,787 [ | o 108,380 | ....... 108,380 04/25/2037.
94978# AT 4 |Wells Fargo Bank Northwest NA CTL Ser 20......... .. | 12/01/2021. | Redemption  100.0000.. ..81,548 81,548 0 08/01/2027.
94978# AU 1 |Wells Fargo Bank Northwest NA CTL MWRA L..... | .. | 12/15/2021. | Redemption  100.0000.. rrorrennn 55,638 ..58,253 56,916 0 05/15/2032.
94978%# AX 5 |Wells Fargo Bank Northwest NA CTL CVS Co...... |.. | 12/10/2021. |Redemption  100.0000......cccvcsvce | | speeap | 316,564 | .......... 316,564 316,564 0 10/10/2024.
94989E AH 0 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC..... .| 12/01/2021. | Paydown 210,802 89,907 e 0 04/15/2050.
95000C BC 6 |Wells Fargo Comm Mtg Tr CMBS Ser 2016-NX..... | .. | 12/01/2021. | Paydown.........ccccoovvvvmsvvvvovemsevviisssiniiinans | 1785297 | ....... 1785297 | ....... 1,838,842 | ........... 1,803,452 | .oveoovvveeereciens | eeeen(18,155) [ oo [ eveeeeecd(18,155) | v | e 1,785,297 0 01/15/2059.
976657 AL 0 | Wisconsin Energy Corp St N........cccccvrrrvsssssines - [ 1211712021, Call 1073881 e | 1,932,446 | ... 1,800,000 | ....... 1,844.244 | ....... 1,822,968 | ....ooovvvrrrern. I 1,818,298 | .o | rnnn(18,298) | ... (18,298) | .....196,701 | 06/15/2025.
98212B AE 3 |WPXEnergy Inc SrNt  5.250% 09/15/24... .| 06/10/2021. | Tax Free Exchange 3,915,535 | ...... 4,000,000 | ....... 3,820,000 3,900,901 N 3,911,535 | .o | 8,000 | 4,000 | .....154,583 | 09/15/2024.
98881@ AA 4 |ZC Specialty Ins Co CTL Ser 2002-31. . [12/10/2021. |Redemption ~ 108.9490.........ccoovvcvemeea | | 1,369,242 | ....... 1,256,773 | ....... 1,256,773 | o0 1,256,773 | oo 12/23/2022.
P06076 AA 4 | AES El Salvador Trust Il Sr Nt. .. | 02/12/2021. | Direct........ 481,013 | v 505,000 | ......... 465,231 5,769 835 03/28/2023.
00908P AA 5 |Air Canada LBASS EETC Ser 2017-1AA. A|07/15/2021. |Redemption ~ 100.0000.......coccocmmrcees | | 102,400 | ......... 102,400 | ......... 102,400 102,400 07/15/2031.
00908P AB 3 |Air Canada LBASS PTT Ser 2017-1A A|07/15/2021. | Redemption ~ 100.0000.. 51,200 | v 51,200 | oo, 51,200 51,200 07/15/2031.
134808 AC 8 |Canacol Energy Ltd Sr Nt 11/23/2021. | Call  101.5850......rrsccccerrroreersee 509352 | ... 590,000 | oo 561125 564,841 | oo | 4384 | 05/03/2025.
335934 AL 9 |First Quantum Minerals LTD SrN 08/18/2021. [ DireCt.......ovvvveecvvveereviisssesssissssisiisssens |k 674638 | 650,000 | .......... 645,638 646,384 267 04/01/2025.
335934 AT 2 |First Quantum Minerals LTD Sr Nt... 03/08/2021. | Direct........ 322,500 | .......... 300,000 | .......... 300,000 300,000 10/15/2027.
58518N 2A 9 |Meglobal Canada ULC Sr Nt 02/04/2021. | DIFECL........ovvvvvvvvsisreerevveveenssssssssssnssnii | 374,250 | ... 300,000 300,000 300,000 05/18/2030.
683715 AB 2 | Open Text Corp Sr Nt  5.875% 06/01/26. 12/09/2021. [ Call  102.9375.......cccovvvvvrirriinrieriis 2,058,750 | ....... 2,000,000 | ....... 2,080,000 2,071,135 | oo | v (10,952) ...(10,952) 06/01/2026.
000000 00 O |United Bank For Africa Sr Nt... 09/16/2021. 309,900 | .......... 300,000 303,000 302,537 [ oo | oo (1,242) | oo | e, (1,242) 06/08/2022.
000000 00 0O |Banco BTG Pactual Sub Nt. 01/08/2021. 316,500 | .......... 300,000 | .......... 314,625 313,070 (222) (222) 09/28/2022.
000000 00 0 VTBBank OJSC SubNt 6.950% 10/17/22 04/13/2021. | Direct........ 591,500 | ......... 560,000 | ......... 608,888 591,152 | oovoeereeeoens | oo (%3 ) (O (4,817) 10/17/2022.
000000 00 O |Sberbank of Russia Sub Nt 04/15/2021. [ DIF€Ct.......vvvvrvvarreessssereinssssesrinssssssiisssss [ 301,963 | oo 290,000 | .......... 306,965 300,843 10/29/2022.
000000 00 0O |Petkim Petrokimya Holdings Sr N 07/29/2021. | Direct........ 328160 | o....... 320,000 | ooo..... 325,600 325,410 01/26/2023.
000000 00 O |CiaLatino Americana 18t Lien.........cccccccorrrreeerre. D | 02/18/2021. | DIf€CL....vvvvsvvvrrsvvrrssvvmssermsssrmsssrnsse | | aaeg | 127,015 | oo 52,078 | covvcccce 50,806 07/20/2023.
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000000 00 O |Studio City Finance LTD St Nt......cccovevervverneerinnnne D|01/14/2021. | Call  103.9200........ccoormvrirrrrrirrcrirnrens 493,620 | ... 475,000 | oo 500,423 493,422 (382) ....(382) N (18,041) | ....... (18,041) | ....... 33,256 | 02/11/2024.
000000 00 0 |MARBBondCo PLC SrNt 7.000% 03/15/24....... D|01/15/2021. | Direct........ 204,800 | .......... 200,000 206,100 204,686 (309) [ covvevvveveeeeies | eeververeeeees(309) | oo | v 204,378 | e | o823 | 423 | 4,861 | 03/15/2024.
000000 00 0 |Ades International Sr Nt 07/08/2021. | Call  104.3130.......ccervrrirerrrrcirerines 531,996 510,000 | .......... 510,000 510,000 0 53,032 | 04/24/2024.
000000 00 O |MTN Mauritius Investments Sr Nt 01/28/2021. | Direct........ ...265,000 250,000 259,625 259338 (193) 5,856 5,856 2,642 | 11/11/2024.
000000 00 0 |DTEK Finance PLC 1st Lien PIK. 05/17/2021. | Taxable EXChange.......ooocvvvrsvvvrsererne ) 312518 | .......... 390,000 | ......... 381,958 | oo 245,700 12/31/2024.
000000 00 O |Banco Do Brasil (Cayman) Sr Nt ...|D| 01/15/2021. | Direct........ 388,350 | ......... 360,000 | ......... 379,690 377,193 01/15/2025.
000000 00 O |Turkiye Vakiflar Bankasi St Nt..........cccccvuvvirernninne D | 09/20/2021. | Direct........ 598,800 | .......... 600,000 | .......... 555,000 558,977 02/05/2025.
000000 00 O |DarAl-Arkan Sukuk Co Lt Sr Nt ..| D[ 08/17/2021. | Direct........ 314,400 300,000 | .......... KT R — 301,200 02/15/2025.
000000 00 O |Akbank TAS SrNt 5.125% 03/31/25. .. | D| 03/24/2021. | Direct........ ..612,800 640,000 | . 560,982 570,746 03/31/2025.
000000 00 O |China Evergrande Group Sec Nt. ..| D | 05/04/2021. | Direct........ 169,894 | .......... 205,000 | ......... 183,475 | ovvverrenne 169,747 06/28/2025.
000000 00 O |YPF Sociedad Anonima Sr Nt. .. | D| 02/08/2021. | Direct........ 368,250 | .......... 500,000 | ......... 424328 | oo, 389,410 07/28/2025.
000000 00 O |Office Cherifien Des Pho St Nt.......ovoeevereernnen D|06/23/2021. | Call  106.0000 561,800 | ... 530,000 | .o 559,256 557.179 10/22/2025.
000000 00 O [MHP LuxSASrNt 6.950% 04/03/26.... .. | D] 09/28/2021. | Direct........ 461,900 440,000 | .......... 388,014 392,980 04/03/2026.
000000 00 O |Country Garden Holdings Co 1st Lien ..|D|01/14/2021. | Direct........ ..460,463 410,000 | .......... 427,425 423,609 04/08/2026.
000000 00 O |Yuzhou Group 1stLien 7.850% 08/12/26.. .. | D| 03/26/2021. | Direct........ 246,400 320,000 322 400 322336 08/12/2026.
000000 00 0 |MTN Mauritius Investments Sr Nt .. |D| 11/17/2021. | Direct........ 334,088 | .......... 295,000 | .......... 314,181 311,312 10/13/2026.
000000 00 O |Kuwait Projects Co Spc L Euro MTN .. | D] 03/0212021. | Direct........ 305,350 | ......... 310,000 283,650 285,717 02/23/2027.
000000 00 O |DarAl-Arkan Sukuk Co Lt Sr Nt D|11/18/2021. | Direct 209,250 200,000 | .......... 160,250 162,074 02/26/2027.
000000 00 O |Turkiye Garanti Bankasi Sr Nt. ..| D| 04/14/2021. | Direct........ ..636,438 645,000 | . 603,631 608,368 05/24/2027.
000000 00 0 |Oztel Holdings SPC Ltd Sec Nt ... | D[ 03/08/2021. | Direct........ 603,961 555,000 | ... 581,380 578,649 X 3 04/24/2028.
000000 00 O |AlCandelaria Spain SLU Sec Nt | D[ 06122021 | Call  110.5000. ..o 309,400 | ....... 280,000 | ... 308,420 307,027 | oo [ o [C:I) ) — we305,115 | v | (25,115) | oo (25,115)| ......51,975 | 12115/2028.
000000 00 O |MetinvestBV SrNt 7.750% 10/17/29.... .| D| 06/16/2021. | Direct........ 223,250 | oo 200,000 | o 197,500 197 594 90 ..197,684 25,566 25,566 9,085 | 10/17/2029.
000000 00 0O |Braskem Netherlands SrNL.... - | D 08/19/2021. 1,149,150 | ....... 1,120,000 | ....... 1,088,288 | ..o 1,089,434 528 ) 1,089,961 | coeerrnevrrrne | e 59,189 | .....o 59,189 | ....... 39,835 | 01/31/2030.
000000 00 O |Alfa Bank AO Via Alfa Bond Sub Nt D| 06/16/2021. 310,488 | ....... 295,000 287,404 287,763 269 [ e | v 289 | | 288,032 | oo | e 22,456 | ......... 22,456 | ...... 11,848 | 04/15/2030.
000000 00 O |Intl Airport Finance SA 1st Lien.... 08/16/2021. [ DireCt.......oovvoveevvvireecrvvisensevisssnsisissens | 139,426 | ..o, 129,699 | .......... 101,165 102,236 | covveeeeeerrccernns | evcerienns 113 | e | e 13 | e | e 103,349 | e | e 36,077 | ......... 36,077 | ...... 14,397 |03/15/2033.
000000 00 0 |Bangkok Bank PCL Euro MTN 02/17/2021. | Direct........ 692,431 | ......... 665,000 | .......... 607,898 609,759 3092 | oo o392 [ | ereienenn010,151 | e [ 82,280 | ......... 82,280 | ......... 9,930 | 09/25/2034.
000000 00 0 |ACWA Power Mgmt Invst Sec Nt. 05/11/2021. | Direct........ 359,138 | oo 305,000 327,113 325,419 (864) [ overvvrrsees | evrrsnernsen(B864) | o | cervenerer 324,755 | o [ o 34,382 | . 34,382 | oo 7,461 | 12/15/2039.
000000 00 0 |Office Cherifien Des Pho Sr Nt.... . 02/08/2021. | Direct 691,136 | oo 525,000 625531 624,862 (241) | oo | e 281) [ | cererirenn 828,621 | e [ 66,515 | ......... 66,515 | ....... 10,527 | 04/25/2044.
00105D AF 2 |AES Gener SAJrSb Nt 7.125% 03/26/79........... D|01/28/2021. | Direct........ 637,710 | oo 580,000 | .......... 579,698 579,998 [ ..oovveeeeeeeeeee | eveeeeeeneeesnees | ceeeerereenceenne | eeeeeeeennrieenn0 | oo | eeveerenreer 579,998 | e | e 57,712 | oo 57,712 | ....... 23,532 | 03/26/2079.
00654A AA 4 |Adani Green Energy UP Sr Nt D[ 07/13/2021. | DIrECL.......ocvvvvrrnrrivssnnnsiissssssissssssiiss | 531,400 | .......... 480,000 | .......... 480,000 480,000 12/10/2024.
059490 AB 8 |Banco Continental SAE Sr Nt D|01/20/2021. | Direct........ 417,563 | oo 425000 | oo 425000 | coovvrern 422875 2125 ! | 12/10/2025.
05969B AD 5 |Banco Santander Mexico Sr Nt.... . 01/25/2021. | Direct........ 343,875 | oo 300,000 | .......... 300,000 300,000 [ oo | ereeerreeneesene | eeeerreenrenens | ereeereennrienee | eeerereerineeses | eereereererrn 300,000 | oo | v 43875 | ......... 43875 | ......... 4,479 | 04/17/2025.
05971A AE 1 |Banco BTG Pactual Sr Nt.... . | D| 01/14/2021. | Direct 387,020 | oooo..... 370,000 367,910 368,321 19 [ oo e 19 | e | eir0e000.368,339 [ e | 18,681 | ... 18,681 | ......... 8,741 | 01/10/2025.
06034L AB 6 |Banistmo SA SNt 4.250% 07/31/27.... D | 03/03/2021. | Direct........ 631,560 | ... 600,000 | .o 505518 595,750 82 o o 82 i o 595832 | oL 35,728 | oo 35,728 | ...... 14,483 | 07/31/2027.
12642K AB 0 |CSN Islands XI Corp Sr Nt D[ 11/05/2021. | DIr€Ct.........vvvvvrrerviesnenesissssississssirens | 211,400 | oo 200,000 202,590 202,552 (368) 9,216 9,216 | ....... 17,288 | 01/28/2028.
12686L AA 7 |Cable Onda SA SrNt 4.500% 01/30/30.... D|01/14/2021. | Direct........ 385,630 | ... 350,000 | .......... 346,483 346,785 4 | e e 18 i | 346799 | | 38,831 | ......... 38,831 | ......... 7,394 | 01/30/2030.
151290 BV 4 |Cemex SAB de CV Sec Nt 08/16/2021. | Direct........ 423019 | o 385,000 398,320 397,061 (953) 26,911 26,911 | ....... 15,679 | 11/19/2029.
151290 BW 2 |Cemex SAB de CV SrSec Nt.. 08/16/2021. | Direct 225,000 | oo 200,000 200,000 200,000 25,000 25,000 | ...... 10,366 | 06/05/2027.
15236F AB 6 |Centrais Eletricas Brasilier Sr Nt.. 06/16/2021. | Direct........ 667,875 | woovvv.. 650,000 660,395 659,702 (409) . 8,582 8,582 26,221 | 02/04/2030.
15238X AB 5 |Central American Bottling Corp Sr Nt 01/22/2021. [ DIr€Ct......cvvvvvvvarreessseriinisssessinssssnsiisssss [ 535,931 | oo 505,000 | .......... 534,938 522798 (266) [ coovvvvveveve | eeeerrerieeers(266) | oo | v 522,531 | oo | e 13,400 | ......... 13,400 | ....... 14,196 | 01/31/2027.
19533P  AC 4 | Colombia Telecom Sr Nt -|D| 05/06/2021. | Direct........ 420,390 | ... 405,000 | ........ 417,800 417,471 (395) 00 [P 417,076 3,314 3314 | ..... 16,316 | 07/17/2030.
20445P  AG 0 |Cia Latino Americana 1st Lien................co.ccccees D|02/18/2021. | Direct........ 537,224 | ....... 1,652,998 | ....... 1,530,016 | wooeverne 661,199 | ... 883,132 | .o (2,049) | oo N 1,542,282 | cooeeriirenne (1,005,058) | ...(1,005,058) | .....109,006 | 07/20/2023.
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25381Y AB 7 |Digicel Group 0.5 Ltd SrNt.......ccccoonrvviiriiiiriiinnns D| 01/08/2021. | Direct........ . . 2,393 ..509 582 1 reveennreenneeee T e | e D9 | i | 001,800 | 1,800 | oo 04/01/2025.
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PIK..........ccccoevevnce. D| 10/19/2021. | Direct........ . . 314,673 218,293 227558 | oo | oot TA12 | oo, oo T2 | 234,669 [ s | 1....80,004 | L 80,004 .8,455 | 04/01/2024.
37959D AB 0 |Globo Comunicacoes Sr Nt D | 08/23/2021. | Direct........ 707,750 690,000 | .......... 650,188 651,899 2400 | oo L2400 | oo | eeeere853,999 | oo [ 100 53,751 | 53,751 01/22/2030.
39530V AB 4 | Greenko Solar Mauritius Sr Nt. D| 02/08/2021. | Direct........ ..216,310 200,000 200,000 200,000 .16,310 07/29/2026.
40052C AC 0 |Grupo Kuo SAB De CV Sr Nt... 05/28/2021. | Direct........ 314,550 | .......... 300,000 294,750 295,915 218 [ oo o218 | i | eii296.133 | e | 0 18417 | . 18,417 07/07/2027.
404280 AK 5 |HSBC Holdings PLC Sr Nt . 04/05/2021. | Maturity. . R 9,000,000 | ....... 9,000,000 8,980,470 8,999,365 635 0 04/05/2021.
40435W  AB 6 |HTA Group LTD SrNt 7.000% 12/18/25............. D| 02/04/2021. | Direct........ . . 321,450 | oo 300,000 | ... 302,404 302,251 (T8) [ cooveerrrecienns | cevreererreeenns(T6) | o | cvrrerre0enn 302,075 | e [ e 19,275 | ......... 19,275 12/18/2025.
44963L AB 2 |IHS Netherlands Holdco Sr Nt D| 08/17/2021. | Direct........ . . 207,250 200,000 200,000 200,000 [ .eoverereereeens | eevererreeeieseeenne | ereeerseeiesnieees | eveerereiserienens0 | eeeeeereeeeirenens | eerreeernreri 200,000 | v | e 7,250 | oo 7,250 03/18/2025.
44963L AB 2 |IHS Netherlands Holdco Sr Nt D|[11/26/2021. | Call  103.5630.........ccccourrvrerrnriirerirrines ..346,936 ..335,000 | ..ooo..... 335,000 335.000 0 03/18/2025.
48300T AD 4 |Kaisa Group Holdings LTD Sec Nt. 01/15/2021. | Direct........ . . 210,500 | .......... 200,000 213,750 209,355 (251) | ooeervvereneens | everrieeene251) oo | 209,104 | e | e 1,396 | oo 1,396 10/22/2022.
49989A AC 3 |Koc Holdings AS SrNt 6.500% 03/11/25.. . 03/25/2021. | Direct........ . . 670,240 | ........ 630,000 | .......... 646,195 643,765 (809) [ .vvovvveeerrees | evvrierereeenn(809) | oo | ceereeenn 842,956 [ oo | 27,284 | ... 27,284 03/11/2025.
55388R  AA 4 |MV24 Capital BV 1st Lien..........c.ccoocvmurrireririrnnnns D | 04/20/2021. | Direct........ . . 599,401 | .......... 567,792 | oo 567,792 567,792 . 06/01/2034.
65504L  AD 9 |Noble Hidg Intl Co Gtd Nt.... C|02/17/2021. | Various...... . . 229,500 | ... 15,300,000 | .......... 306,000 306,000 (76,500) (76,500) | . ...| 08/01/2040.
65504L  AG 2 |Noble Hidg Intl Co Gtd Nt.... C|02/17/2021. | Taxable EXChange............ccc.ourvvernreenrees 165,000 | ..... 11,000,000 55.000 0. .55, ...110,000 110,000 |. .| 03/01/2041.
680617 AC 1 |Oleoducto Central SA Sr Nt 01/11/2021. | Direct........ . . 332,069 | ......... 305,000 302,836 29,223 29,223 | ......... 07/14/2027.
692733 AB 4 |Oztel Holdings SPC Ltd Sec Nt... 03/08/2021. | Direct........ . . 69,520 47,919 04/24/2028.
71645W AQ 4 |Petrobras Intl Fin Co Sr Nt 03/15/2021. 582,660 | ..........520,000 | ......... 624,000 623,602 01/20/2040.
71647N  BD 0 |Petrobras Global Finance Sr Nt... 10/26/2021. | DIFECL.......o.vvvvrserrivsssnnesisssssssssssssisiss | 326,503 | .......... 305,000 292 800 202913 03/19/2049.
71647N  BE 8 |Petrobras Global Finance SrNt... 08/16/2021. 1,428,273 323,000 | ...... 1,367,071 | v, 1,365,990 01/15/2030.
71654Q AZ 5 |Petroleos Mexicanos Sr Nt D|03/17/2021. . . 618,550 | .......... 695,000 | .......... 570,356 571,254 06/02/2041.
71654Q DG 4 |Petroleos Mexicanos Sr Nt D| 12/08/2021. | Direct........ . . 386,575 | oovovoone 350,000 | .......... 348,908 348,947 10/16/2025.
74365P AE 8 |Prosus NV SrNt 3.832% 02/08/51.... 01/19/2021. | Direct........ . . 272,020 | .......... 280,000 279,978 279,978 02/08/2051.
75975A  AA 8 |Renew Power Pvt Ltd 1st Lien Nt.... 02/08/2021. [ DireCt.......oovoveeevveerseeevsesssesvsisssscsiiissens | b oq5840 | 200,000 200,000 200,000 03/05/2027.
80007R  AG 0 |Sands ChinaLtd SrNt 4.375% 06/18/30.. 01/08/2021. . 474694 | 435,000 | ........ 433173 433,266 5 . 433270 | ... I 41423 | ......... 41,423 , 06/18/2030.
82481L AB 5 |Shire Acq Inv Ireland DA Sr Nt.... 01/22/2021. [ Call  101.2320........ccovvvvvvvmrvvvvivmnnrciena | 5,525,243 | ....... 5,458,000 | ....... 5,452,105 | ........... 5,457,103 4 T TSRO EUOORRY & N DURRIT IOV S5A5T 174 | oo | e, 826 | ..ooovveen. 826 09/23/2021.
83006L AB 9 |Sixsigma Networks Mexico Sr Nt. 05/27/2021. | Direct....... . | 89,563 | 105,000 | .......... 105,000 | covvvceeeeee 97,388 | .......... FACHE I O DO N 105,000 | covvoeeccccccrns | e (15,438) | ........ (15,438) 05/02/2025.
830505 AT 0 |Skandinaviska Enskilda Banken Sr Nt. D 09/13/2021. | Maturity . N 15,000,000 | .... 15,000,000 | .... 14,935,950 | ......... 14,990,711 9,289 I 15,000,000 0 09/13/2021.
88167A AC 5 |Teva Pharmaceuticals NE Sr Nt.. 07/21/2021. | Maturity. . i 2,073,000 | ...... 2,073,000 | ....... 2,069,580 | .......... 2,067,818 | .......... 4,784 398 I 2,073,000 0 I 07/21/2021.
88167A AD 3 |Teva Pharmaceuticals NE Sr Nt 11/12/2021. | Call ~ 98.0000..........corvrererrrrrrererrnines . . 7,840,000 | ...... 8,000,000 | ....... 7,973,280 | ........... 7,920,800 | ........ 68,832 | .......... 3426 | oo, N 7,993,058 0 07/21/2023.
88167A AE 1 |Teva Pharmaceuticals NE Sr Nt.. C | 01/19/2021. | DIF€Ct.......vvoervvercrieceieceesecsssciiseciiens | 972,500 | ....... 1,000,000 | .......... 849,430 887,456 918 [ oo e 18 [ | e, 888,375 | .oveereeceir | e 84,125 | ......... 84,125 10/01/2026.
90015W AK 9 |Turkiye Vakiflar Bankasi Sr Nt D| 06/15/2021. | Direct........ . . 206,000 | .......... 200,000 | .......... 198,916 198,916 110 | oo | oo 110 | e | e 199,026 | oo [ 008,974 | 6,974 , 01/08/2026.
90015Y  AA 7 |Turkiye Sinai Kalkinma Sr Nt D|01/06/2021. | Direct........ . . 222530 | oo, 220,000 218,832 219,026 4 3,500 01/23/2025.
918367 AA 1 | VTR Comunicaciones SPA Sr Nt. . |D|01/20/2021. | Direct. . . 213,500 | ..., 200,000 200,000 200,000 [ .eoveevrerreees | ervereeereereeeene | eeeeererrneeienne | eerereerirsnensens0 | eeveeseeeeeesssiens | errereerenni 200,000 | oo | 000 13,500 | e 13,500 X 01/15/2028.
G27649 AG 0 |Digicel Limited SrNt 6.750% 03/01/23.. ...|D|12/07/2021. | Direct........ . . 290,250 | oo 300,000 206,250 206,250 | ..oooieeererereeene | eeereeereereeiininns | evrveeeiersrsnnnns | eerereensesnsenen0 [ ovveereereiiiissess | ervererssss 206,250 | covvroesereerrrenee | ceeren 84,000 | oo 84,000 ) 03/01/2023.
G5825A AB 8 |MARBBondCo PLC SrNt 6.875% 01/19/25....... D[ 01/15/2021. | DIFECL......ooovvvnrrvvvvienssissssssesessiiiiisssss | 181,125 | oo, 175,000 | ..o....... 162,440 166,023 95 [ covvecevereeerees | ceernreeriiinense95 | oo | e 166,118 | o | 015,007 | e 15,007 , 01/19/2025.
G6710E AL 4 |Odebrecht Finance LTD St Nt........ccvcnvrverrererrneens D | 02/17/2021. | Taxable Exchange..........ccoocvvvcvevmmcvciveenn | | 455696 | ... 1,090,000 .| 06/26/2042.
G6710E AP 5 | Odebrecht Finance LTD Sr Nt. 02/17/2021. | Taxable Exchange...............ccouwevvvcivmsvn | k459750 | ... 3,550,000 | oo 143775 | oo 142,000 | oo 1775 | e | oo | eveveeeeeeLTT5 | oo | oo 143775 | e | 015,975 | o 15,975 |. ... | 04/25/2025.
L6388G AB 6 |Millicom Intl Cellular Sr Nt... 08/19/2021. [ Dir€Ct......vvvveevrveereervveeeiseensiisssnnieeene | L 4408260 | . 1,056,000 | .......1,069,519 | ..ccco.e. 1,064,734 | oo | e TTT) i | e (TTT) | e | e 1,063,957 | s | 144,303 | i 44,303 | ....... 48,769 | 01/15/2028.
L6388G  AB 6 |Milicom Intl Cellular Sr Nt... 02/22/2021.| Call - 100.0000 . | e 84,000 | 64,000 | ........... 63,600 63,700 5 . e o295 | 295 | ....... 1,977 | 01115/2028.
MB903B AS 1 |Turkcell lletisim Hizmet Sr Nt 01/28/2021. | DIfECH......oooviverirvnirvriniviissssssssssssssisssssesess | 214,000 | .......... 200,000 | .......... 176,500 178,142 192 L7720 IS I 178,334 | oo | o 35,666 | ......... 35,666 | ......... 3,544 | 04/11/2028.
P6460M AJ 3 |Mastellone Hermanos SA Sr Nt... 02/09/2021. | DIfECt......ovvvvvvrrrrvnrirrnsssssssssssssssssssssssssssssss | 530,903 | .......... 651,000 | .......... 729,382 | cccvovre. 554,984 | ..... 107,393 | .......... (PR [ B 105,218 | oovvvvvvvvevrrees | s 660,202 | ......crrrrrreens ..(129,299) | ...... (129,299) | ....... 48,623 | 07/03/2021.
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P7354P  AA 2 |OI SASrNt-PIK 10.000% 07/27/25...........ccove. D| 09/14/2021. | Direct........ .286,500 | ........ 300,000 | .......... 313,425 313,280 | .ooooveeeeereeeci | oo (I £T0 ) P— 311,542 | oo | o (25,042) | ........ (25,042) | .......39,236 | 07/27/2025.
02150W AB 9 |Countrywide Alternative Ln Tr RMBS Ser 2........... .. | 10/29/2021. | Additional Income...........ccccvvvvnrievniinirinns Ao 0l. 03/25/2047.
P8704L AB 4 |Sixsigma Networks Mexico St Nt.............ccccovveenn. D| 05/18/2021. | Direct........ o 172,500 | .......... 200,000 | ......... 194,000 | covvoooonn 185,500 | .......... 9,764 | covvvrarn. KL T o ORI [ [ 195,619 | coovirsniiinnis [ e (23,119) | ..oo.... (23,119) 05/02/2025.
3899999. Total - Bonds - Industrial and Miscellaneous - |....566,967,727 | ....638,461,189 |....552,045,194 | ...... 549,461,221 |...1,821,715 | ...... IRk — 0 ... 2,781,368 | ..oooorrrennnd 0] ... 552,242,585 | .......oooveee 0 |..6,190,868 |.....6,190,868 XXX
Bonds - Unaffiliated Bank Loans
000000 00 O [HCAInc TermLnB-12Nt1 .. | 06/30/2021. | Redemption  100.0000..........oocorvemmmrrees | 3,650,078 | ....... 3,650,078 | ....... 3,650,078 3,650,078 0. 34,191 | 03/13/2025.
000000 00 O |Sensata Technologies New #2 1st Lien Ter. .| 12/31/2021. | Redemption  100.0000. I 29,810 | vovvvvvnn 20,810 | oo 29,940 29,919 (109) 0 340 | 09/20/2026.
08579 BE 1 |Berry Plastics Corp Term Ln XNt 1...ooocorri | 03/04/2021. | Tax Free EXCNaNGe.....c...ooovesvsvssvssc SR 22,123,664 | ....22,066,338 | .....22,149,933 | ........ 21,952,564 | ... 174,389 | oo (12— 171,100 0 |....109,958 | 01/19/2024.
14078@ AA 4 |Capstone Logistics Acq 1st Lien Term Ln... .. [12/31/2021. | Redemption ~ 100.0000.........coovvevumweea | X T — X T — 16,790 16,795 165 165 0 630 | 12/15/2024.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1 w || 1072012021, | Various...... 2,081,515 2,094,606 2,095,399 | .......... 2,048,525 | ....... 46,834 | oo 2, [ B 46,787 | .o | 002,095,312 | o [ (13,797) | o (13,797)| ......66,701 | 01/31/2027.
14852D AC 5 |Castle US Holding Corp Term Ln Nt 1........c.ccoeveee .. | 12/31/2021. | Redemption  100.0000. 26,241 01/31/2027.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2 Nt 1.. .. | 06/30/2021. | Redemption  100.0000. 20,043 06/30/2024.
18449E  AD 2 |Clean Harbors Inc New Term Ln 2 Nt 1.. ... | .| 08/13/2021. | Tax Free Exchange N 3,862,085 | ....... 3,862,699 | ....... 3,861,475 | oo 3,848,214 06/30/2024.
24702N  BE 9 |Dell International LLC Term LnB-1 Nt1.............. .. | 01/04/2021. | Redemption ~ 100.0000..........ccccoorreren. S 2,496,576 | ....... 2,496,576 | ....... 2,495 476 2,495,489 09/19/2025.
24702N  BE 9 |Dell International LLC Term Ln B-1 Nt 1.... .. | 02/18/2021. | Tax Free Exchange..........ccoccevvvvmmvvvciveens | | 5,229,149 | ....... 5,231,366 | ....... 5,229,063 | ........... 5,229,090 09/19/2025.
m 28414B  AF 3 |Elanco Animal Health Inc Term Ln Nt 1 ... |..|12/31/2021. | Redemption  100.0000. 26,773 26,773 08/01/2027.
=% 44969C BF 6 |Quintiles IMS New TermLn BNt 1......ccccorvrvvrnnn .. | 08/13/2021. | Tax Free Exchange...........ccccccuveverererennns i) 3991127 | 3,975262 | ... 4,010,869 | oo, 3,946,441 03/06/2024.
:h 44969C BH 2 |Quintiles IMS Term Ln B-2 Nt 1... .| 06/30/2021. | Redemption  100.0000.......ccooeovvvvvvvveuna | 4770 | oo 4770 4,809 4,736 01/18/2025.
©0 44969C BH 2 |Quintiles IMS Term Ln B-2 Nt 1... ... | .. | 08/13/2021. | Tax Free Exchange oo | 000000.922.089 | ......... 018,316 | .........925772 | oo 911,658 01/18/2025.
44989 AA 1 |IQNavigator Inc 1st Lien TLNt 1......ccooviviiriinninae .| 12/31/2021. | Redemption ~ 100.0000.........ccevererrrenee 169,975 . 171,642 08/20/2024.
45778E  AG 9 |Innophos Holdings Term Ln Nt 1 .. [ 12/31/2021. | Redemption  100.0000. 20,906 [ covvoeereecreeens | eerrecereeen 4 | oo | eeeccerenecersn 98 [ | oo 21,000 02/07/2027.
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 1.... oo | .- [ 12/31/2021. | Redemption  100.0000. L1137 02/28/2026.
552462 B@ 1 |Lytx TermLnNt1 7.000% 02/28/26................... . [ 12/31/2021. | Redemption  100.0000. 13,081 02/28/2026.
60367 AA 9 |Community Brands Incremental DD Term Ln......... | .. | 12/31/2021. | Redemption ~ 100.0000. 10,270 12/02/2022.
60367 AB 7 |Community Brands Incremental Term Ln Nt.......... |.. | 12/31/2021. | Redemption ~ 100.0000. . . 53,638 2,699 124 12/02/2022.
70466@ AA 6 |Peach State Labs Inc Sr Sec Term Ln Nt 1.......... | 12/31/2021. | Redemption  100.0000 118,465 | ... 118,465 | ........117,963 118,383 721 T D 82 118,465 01/01/2023.
71579U  AF 2 |Petco Animal Supplies New Term Ln B-1 Nt... .. | 03/04/2021. | Redemption  100.0000...........oooovmmmmree | 4,302,702 | ....... 4,302,702 | ... 2,968,864 2.968,864 | .ovoovveeoeeerens | 1,333,838 [ .oveeveerenns | s 1,333,838 [ ..o | e 4,302,702 01/26/2023.
79546K AE 0 |Sally Beauty Holdings New Term Ln B-1 Nt.... .. | 12/31/2021. | Redemption ~ 100.0000. ....24,000 23,760 304 (64) 07/05/2024.
83549# AA 8 |Sonny's Enterprises LLC Term Ln Nt 1 .. | 12/31/2021. | Redemption  100.0000. 23,330 450 08/31/2026.
83549# AB 6 |Sonny's Enterprises LLC Delayed Draw Tel .. | 12/31/2021. | Redemption  100.0000. ...3,659 08/31/2026.
88233F AK 6 |Vistra Operations Co LLC Incremental Ter. .| 12/31/2021. | Redemption  100.0000. ..84,384 84,394 724 12/31/2025.
90347B  AH 1 |Axalta Coating Systems New Term Ln B Nt .. | 12/31/2021. | Redemption  100.0000. 226,668 222,858 | .......... 3,082 (973 06/01/2024.
90351H AB 4 |US Foods Inc New Term Ln Nt 1. .| 06/30/2021. | Redemption ~ 100.0000.........cccooveeccereee | 7404 | e TAOAT | 744,598 06/27/2023.
90351H AB 4 |US Foods Inc New Term Ln Nt 1. .. | .. | 08/13/2021. | Tax Free Exchange........ccovevvcvevvceen | | 6644832 | ....6.629426 | ... 6,669,622 06/27/2023.
000000 00 O |BurgerKing Term Ln B-4 Nt 1 ... |A|12/31/2021. | Redemption ~ 100.0000.........ccooovemmmvce | L BT | 8,917 8,958 8,758 193 (35 11/14/2026.
68371Y AJ 2 |Open Text Corp Term Ln Nt 1..... A|12/31/2021. | Redemption  100.0000. ....82,224 ....82,145 82,167 57 05/30/2025.
000000 00 O |Desarrolladora Energetica SA Term Ln 1L.. . |D|04/15/2021.|Call  100.0000. 600,810 ..390,526 360,486 | ........ 30,040 B N 210,283 05/01/2021.
000000 00 0 |Desarrolladora Energetica SA Term Ln 1L.. D | 04/15/2021. | Taxable Exchange 805,948 | ..., 1,311,095 | .........852,212 ..786,657 65555 | oo il 65,555 N (46,264) | ........ (46,264) | ..... ... 05/01/2021.
8299999. Total - Bonds - Unaffliated Bank LOBNS........cccvvvesivrsinssisnssinsssssisnss svsssissssisssssssssssssssssssssssssssssssssssssssssssssssssssness | 58,421,506 | .....58,850,205 | .....57,011,609 | ........ 56,406,828 | ...... 541,956 |....1,322,498 | .00 | . 1,864,454 | .0 | 58,271,283 |0 [ 150,222 | ..... 150,222 | ....505,869 | XXX
8399997. Total - Bonds - Part 4 ....805,275,575 |....876,708,401 | ....795,247,862 88,596,912 |....2,376,644 ...853,370 .3,230,014 .......191,826,922 4,914,378 |..... 4,914,378 | 25,223,975 XXX
8399998. Total - Bonds - Summary Item from Part 5 +1...110,941,770 |...109,134,812 | ... 111,948,684 | ....coovviiirrinnnrinnnns | conmrissnrisnnns | e (714,945) | ... [ [ATXEE)) I 111,233,735 (1,478,042) | ...(1,478,042) | ..3,775,506 XXX
8399999. Total - Bonds ...916,217,345 |....985,843,213 |....907,196,546 | ....... 788,596,912 |...2,376,644 | ...... 138,425 | ..o 0 ... 2,515,069 | ....ccoovvennncd 0] . 903,060,657 | ....cccvveuuve 0 ]..3,436,336 |..... 3,436,336 | 28,999,481 XXX
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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
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units................ | 09/09/2021. | Redemption  100.0000.......ovvsvvvsccee | 3,685.880 | ......... 368,588 | 1ovvrrerersrrrr | o 368,588 | oo 415841 | ...... [0 R55%)) [ DO (47,253) | eoveeereeenn | e 368,588 0 XXX
000000 00 O |Gazprom Sub Nt Fix to Float... D | 03/19/2021. [ DIr€Ct.......ooveveercriecriecerecsiescvseciens | 290,000.000 | .......... 293,263 290,000 290,000 | eevvverrrereeees | eoeereeeeersesess | eveeneeesseens | eerrereessessesn0 | oeereeeesesessesi | ooeeennee 290,000 XXX
000000 00 0O |Royal Capital BV Sr Nt « | D] 1171972021, Call A044500..0 oo | 575,000,000 600,588 570,600 | coorve 569,400 | ......... 1,200 [ oo | oo ....570,600 XXX
000000 00 O [DIB Tier 1 Sukuk 3 Ltd Jr Sub Nt.........coccevrrnrnnnne D | 01/29/2021. | DIr€Ct.......oooeveercreerriecesececveciens | 300,000.000 | ..........325,125 318,300 318,300 e ..318,300 XXX
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred... e | 1 ,587,564 XXX | 1,547,488 ........... 1’593’541 ....... (46,053) .................. O | o O oo (46.053) | o0 1,547,488 XXX
8999997. Total - Preferred SICkS - Part 4....co.ocovssvrssvinssssesssssesssssssssssssiisns sssssssssssssssssssssssssssss s | 1,587,564 XXX 1,547,488 | .......... 1,593,541 | ....... (46,053) | ..oovocrr 0] 0 1,547,488 XXX
8999998. Total - Preferred Stocks - Summary Item from Part 5. o | 1,659,994 XXX | 1,683,525 . 1,683,525 XXX
8999999. Total - Preferred SIOCKS....cc.vvesoerrees s sttt | 3,247,558 XXX | 3,231,013 | ... 1,593,541 | ....... (46,053) | oo [ 0 |, (46,053) | ... 0| 3,231,013 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
589331 10 7 [Merck & COINC COM.cccvvvvcvsrsrsvssrsrne [ ] 0712812021 [ Additional INCOME......vvvvvvvivv [ wxX e ol .. 0 191 xxx
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..............cocco.imimieiiinseiviiiinnssvisssesssssssssisssssiins | 0 XXX 0 0 0 O | Ol [\l Ol [\l 0 0 0 19 XXX
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
313400 30 1 [FHLMC Com [ [ 0812512021 [ AGitional INCOM.....rrrv I < . 1 1 1 1 01 ol T 0 9225 | Xxx
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other...............ccocovvvrrrviiiinnncviieceiisseessvisseesssssssiiiens || 0 XXX 0 0 0 0| 0 0 0 9225 XXX
9799997. Total - Common Stocks - Part 4. XXX 0 0 0 N 0 0 0 9.244 XXX
9799998 Total - Common Stocks - Summary Item from Part 5................ XXX | 43,209 O i 83209 388,791 | ...... 388,791 | oo XXX
9799999. TOM@ - COMMON SIOCKS. .ottt vttt | 431,999 XXX | 43,209 0 0 ] — (] I 0 [ | 83,200 |0 [ 388,791 | ... 388,791 | ....... 9,244 | XXX
9899999, Total - Preferred and COMMON SHOCKS. ..vvvsvsvrs vttty s | 3,679,557 XXX | 3,274,222 | ..o 1,593,541 | ...... [ZIXo3x)] — 0 (46,053) | .o | 03,274,222 |0 | o 379,748 | ...... 379,748 | ....133,895 | XXX
9999999. Total - Bonds, Preferred and COMMON SIOCKS........vvsvvsvsotisivtisss ettt ....919,896,902 XXX [...910,470,768 | ...... 790,190,453 |....2,330,591 2,469,016 3,816,084 |....3,816,084 | 29,133,376 | XXX
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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 - All Other Government
900123 CL 2 ‘ Turkey (Republic of) Sr Nt... . | D ‘ 03/25/2021 | Direct 06/15/2021 | Direct 203,963 215,145 204,146 183 | | 183 i | | o 10,999 | ...... 10,999
1099999. Total - BoNdS = All OthEr GOVEIMMENL. ......vuuieseieeiessersstissiiiisis otesssss s sens et 203,963 215,145 204,146 0 183 | o 0 o183 | il |0 [ 10,999 | ... 10,999
Bonds - U.S. Political Subdivisions of States
St Louis MO Brd of Ed GO Direct Dep
791639  KJ 5 |Prog 01/28/2021 | Nationwide Indemnity.........c.ccoovverunieennns 04/01/2021 | MAUIItY....ccoooovvveinieennii s ssnissniisnnies | v 6,500,000 | ......... 6,508,028 | ......... 6,500,000 | ......... 6,500,000 | ...cooinmnrrninies | o (8,028) | ....vvvvririins | v (8,028) 0 |....162,500 |...105,625
2499999. Total - Bonds - U.S. Political SUDAIVISIONS Of SEAIES. ....vuuriuiiiis ittt | cntsnens 6,500,000 | ......... 6,508,028 | ......... 6,500,000 | ......... 6,500,000 | ..ooovrnniinnnd 0 | e (8,028) | ..o 0 [ (8,028) 0 0 0 0 |...162,500 |...105,625
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..........ccccovevurnee 12/01/2021 [ PaydOWN..........cveuvirerirrireeiieiseriserienenee | cevviens 1,988,418 | ......... 2,094,131 | ........ 1,988,418 | ........ 1,988,418 | ..oovvvvirrens | e (105,712) 0
3132DW BC 6 |FHLMC Pool #SD8135 2.500% 03/25/51 .. | 03/02/2021 | Morgan Stanley & Co LLC 12/01/2021 [ PaydOWN..........coorvvmerierireiriseiseiserieniene | cevenees 2,054,265 | ....... 2,139,202 | ......... 2,054,265 .2,054,265 (84,937) 0
3140Q8 3K 9 |FNMA Pool #CA1701 4.000% 05/25/48 |.. | 01/28/2021 | Nationwide Indemnity. o | 1200172021 | PadOWN.........ceeurerrirrerceieineriserireniee | cevviens 4,995,356 | ........ 5,093,173 | ........ 4,995,356 | .........4,995,356 (97,817) | .. 0
3140X9 6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51 03/02/2021 | JP Morgan Securities LLC...............cccce.... 12/01/2021 | PaYdOWN. ... | s 1,150,393 | ......... 1,199,734 | ......... 1,150,393 | ......... 1,150,393 [ ..o | e (49,341) 0
31418D WR 9 |FNMA Pool #MA4255 2.000% 02/25/51 | .. | 01/20/2021 | JP Morgan Securities LLC... 12/01/2021 | Paydown ..951,896 982,052 951,896 951,896 [ .voovvveeerrrenns | s (30,156) 0
31418D XJ 6 |FNMA Pool #MA4280 1.500% 03/25/51 |.. | 03/02/2021 | Nomura Securities Intl LLC. ...| 12/01/2021 | Paydown . ..253,704 250,374 253,704 253,704 | oo | e 3,330 e 0
31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51 |.. | 03/02/2021 [ Morgan Stanley & CO LLC.........ccccvuvninnene 12/01/2021 | PaydOWN.........cveeiieiiiniiienesseisnississsiiens | oneieninnd 962,519 | ......... 1,001,998 962,519 962,519 | oo | s (39,478) | ..ovvoreverivinns v (39,478) 0
3199999. Total - Bonds - U.S. Special REVENUE aNd SPECIAI ASSESSMENTS .......ruuruusiressirsserseesseesssesssessseessees s ees s ses 888888kt | ersenes 12,356,553 | ....... 12,760,664 | ....... 12,356,551 | ....... 12,356,551 [ .oveovceinnenad 0] . (404,111) | coovvvvnennad 0 o (404,111) 0 0 0 01]...181,501 | .... 19,406
| l‘ Bonds - Industrial and Miscellaneous
(3, 00206R MD 1 |AT&TIncSrNt 3.550% 09/15/55.......... .| 05/20/2021 | Morgan Stanley & Co LLC..........ccoconvrennee 09/09/2021 | Tax Free EXChange..........ccceveneevnneinneens | coreeens 1,475,000 | ......... 1,363,044 | ......... 1,363,651 | ......... 1,363,651 (510 RPN DO 606 0 25,309 | ... 7,438
ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser
01448Y AE 3 |A7CI 03/23/2021 | Interest Capitalization................ccoeeerrrvenes 07/21/2021 | Redemption ~ 37.6628........ccccovcvrrerernees | corvrrerrenns 56,903 56,903 21,431 56,903 | .oooerrerierins [ e | e (V1 [OUORTUTRONRN RPN Vo (35,472) | ... (35,472) | ..ucevee 322 |
American Airlines Inc LBASS EETC Ser
023761 7 1201 07/08/2021 | Credit Suisse Securities LLC.................... 08/15/2021 | Redemption ~ 100.0000..........ccovrvmrenes | corvrrrrrenns 13,158 13,750 13,158 13,158 (117 IO I (592) 0 | o 240 | .o 196
American Airlines Inc LBASS EETC Ser
023765 8 |16- 03/19/2021 | Morgan Stanley & Co LLC... 12/15/2021 | Redemption  100.0000.... 21,428 21,375 21,375 (53)] ..... 0
American Airlines Inc LBASS EETC Ser
02376U 3 (201 03/17/2021 | Morgan Stanley & CO LLC..........ccoveunennne 07/15/2021 | Redemption  100.0000. 19,499 ..9,689 9,499 9,499 (R110) ) TR I (190) (V18 I 170 | v 60
American Airlines Inc LBASS EETC Ser
023771 R9 1 |201 03/19/2021 | Jefferies & Company Inc. 10/15/2021 | Redemption  100.0000.... ....16,258 16,441 16,258 16,258 0
02377L  AA 2 | American Airlines Inc Secured Ser AA 01/28/2021 | Nationwide Indemnity.. 08/15/2021 | Redemption  100.0000. ..209,319 209,319 209,319 209,319 0 5,221
084659 AS 0 |Berkshire Hathaway Energy Sr Nt............ .. | 01/28/2021 | Nationwide Indemnity.. .. | 03/08/2021 | Tax Free Exchange. ...5,000,000 | ......... 4,994,652 | ......... 4994777 | ......... 4,994,777 0 [ 80,438
1248EP CJ 0 |CCO Holdings LLC Sr Nt 03/05/2021 | Various.... .| 05/13/2021 | Tax Free Exchange..........cccccovvvneiveniins | v ,524,000 1,578,379 | .. 1,577,258 577,258 | oo 0 36,576
14879E  AH 1 |Catalent Pharma Solution Sr N 03/12/2021 | Various.... 11/30/2021 | Various 2,500,000 2,492,575 | .. ,395,013 2,493,162 | oo | e D87 | s [ D87 [ [ e | (98,149) | ..... (98,149) | ......59,592
205887 CC 4 |ConAgra Foods Inc Sr Nt 06/30/2021 | Barclays Capital Inc. 11/23/2021 | Goldman Sachs & Company..........ccccccuwee | covvens 1,450,000 4731315 | s 1,667,413 1716451 | e [ et (14,863) | s [ e (14,863) [ oo | e | (49,038) | ..... (49,038) | ...... 40,046
210795 PZ 7 |Continental Airlines Inc LBASS EETC Ser | .. | 04/23/2021 | Jefferies & Company Inc. 10/11/2021 | Paydown ....59,678 62,771 59,678 59,678 0 e 1,550
25179M AX 1 | Devon Energy Corp Sr Nt 09/02/2021 | Various.... 12/31/2021 | Tax Free Exchange.. ,000,000 5,557,850 | ......... 5,452,158 .5,452,158 (105,692) | .. .(105,692) 0 ...210,000 |...125,417
25179M AX 1 |Devon Energy Corp Sr Nt.... 06/10/2021 | Tax Free Exchange. 12/31/2021 | Tax Free EXChange.........c.covevevermeencenins | cevvrens 4,000,000 3,911,535 3,926,092 13,926,092 | oo | e 14,557 ....14,557 0]...168,000 |..... 49,583
GS Mortgage-Backed Securities RMBS
36263V AB 3 |Ser2 12/03/2021 | Goldman Sachs & Company.................... 1212712021 [ PaYAOWN.........cevueenririerereereniserseriens | vveneein 117,404 | ..cccooeeee 117,807 | oo 117,404 | ............ 117,404 (07 TR IR (404) 0 | e 245 | ... 351
41983P  AA 7 |Hawaiian Airlines PTC Ser 2020-1A......... .. | 04/22/2021 | Jefferies & Company INC..........cccccvevrvnenn. 11/04/2021 | Call  120.0000...........covererrerrrrirerrriinns | e 2,633,547 | ......... 2,992,368 | ......... 3,160,257 2,968,810 | ...overrrriirrres | e (23,558) | ..oovvvrriins [ e (23,558) | ..ovevrrries [ e ...(335,263) | ...(335,263) | ....650,258 |..... 22,120
41983P AA 7 |Hawaiian Airlines PTC Ser 2020-1A......... .. | 04/22/2021 | Jefferies & Company INC.........covvrvrererne 09/15/2021 | Redemption ~ 100.0000..........ccovvrerererene | correrreens 170,726 | ..cvvonee. 193,988 | ..ccvvvne 170,726 | ...cooonee. 170,726 | oo | v (23,261) | oo | e (23,261) 0] . 6,296 | ...... 1,434
JP Morgan Mtg Tr RMBS Ser 2021-14 Cl
46653Q AC 9 |A3 11/23/2021 | JP Morgan Securities LLC... 12/01/2021 | Paydown 104,379 104,379 ....104,379 538 0
49271V AN 0 |Keurig Dr Pepper SrNt.... 03/01/2021 | JP Morgan Securities LLC... 11/16/2021 | JP Morgan Securities LLC... 6,310,000 6,203,172 .6,291,569 193 | | | (88,397) | ..... (88,397)
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58733R  AF 9 |Mercadolibre Inc SrNt.........ccocoovvvvccciis .. | 01/07/2021 | Direct 01/11/2021 [ DIFECE........ooooveecvecieeeeieeeeieserieseiies | e 260,000 260,000 261,976 260,000 | ...oovverrrriinns [ e | e 0 [ [ e | s 1,976 | ........ 1,976 | v [,
Northwest Airlines LBASS EETC Ser
667294 AW 2 |2001-1 01/28/2021 | Nationwide Indemnity.............ccccocoevvuennee 10/01/2021 | PaYdOWN..........ooovrircriscrecrienssniins | oo 968,653 999,032 968,653 968,653 | .....vverrrienns | s (30,379) | oo [ s (30,379) 0. 61,562 |..... 22,166
Northwest Airlines LBASS EETC Ser
667294 AW 2 |2001-1 .. | 01/28/2021 | Nationwide Indemnity.............ccccocouvvrernnee 06/23/2021 | Redemption ~ 100.0000...........ccoocvmmvecree | correeene 1,135,671 | ......... 1,171,289 | ......... 1,135,671 | ........ 1,135,671 [ oo | s (35,617 [ ooverrereeree | revereens (35,617) 0...103,461 | ..... 25,988
69352P AQ 6 |PPL Capital Funding Inc Sr Nt.................. .. | 01/12/2021 | Jefferies & Company INC..........cccccoouuvvenn. 06/30/2021 [ Call ~ 113.6770......cccvvrererrerrrreceirenenes | 000,600,000 | .o 1,882,304 | ......... 1,818,832 | ........ 1,869,070 | ...oovvverrrrirns (13,234) | e [ e (13,234) | oo [ e ...(269,070) | ...(269,070) | ....313,582 |..... 16,317
70163# AA 0 |Parliament Funding (Owl Rock) Nt.. 05/17/2021 | Direct 08/26/2021 | Redemption ~ 100.0000.... 96,134 96,134 96,134 0 0] . 1,294
PNC Equip Finc LLC LBASS Priv PI Nt
73019 AA 0 |Ser 08/03/2021 | Seaport Global Securities LLC.................. 09/13/2021 | Redemption ~ 100.0000..........cccoocvumveres | ovrrviie 156,308 | ...cccoovnae 163,641 | ............ 156,308 | ...cccoevnee 156,308 | ..o | e (7,332) [ oo [ e (7,332) 0| coonend 2,345 | ... 1,824
PNC Equip Finc LLC LBASS Priv PI Nt
73019 AC 6 |Ser 08/03/2021 | Seaport Global Securities LLC.................. 09/13/2021 | Redemption ~ 100.0000...........ccoccumvecres | ovvrviie 148,157 | ..ccocvvanae 155,107 | oo 148,157 | ..cccoveaaee 148,157 | oo | e (6,950) [ ..oovevecvrreins [ e (6,950) 0 2222 | ... 1,729
SLM Student Loan Tr LBASS Ser 2003-4
784426 GG 5 [Cl 01/28/2021 | Nationwide Indemnity.............ccccocouveuernnee 12/15/2021 | PaYdOWN..........oovvicriscisscisesissciins | v 369,193 369,119 369,193 369,193 T [OURRPOURUPOUROR OPOURPOURROOORY £ N UURPUUOUOPRN DUOURROURROOOY IVPOOUROOOROOOR ISVPOORPRROOOR | I IO 2,243 | ... 436
82653L AA 9 |Sierracol Energy Andina Sr Nt. 06/14/2021 | Direct 10/13/2021 | Direct. 420,000 ....417,060 413,228 ...417,163 103 [ oo | eerrennenennn 103 s [ | 200e(3,936) | ....(3,936) | ... 7,875 | oo
87264A BT 1 |T-Mobile USAInc SrNt... 03/15/2021 | Various.... 12/01/2021 | Various. ,275,000 5,115,913 ,208,513 .5,125,642 9,730 ...129,616 |..... 25,205
Towd Point Mortgage Tr RMBS Ser 2019-
891778 AA 3 |1C 01/28/2021 | Nationwide Indemnity.............ccccoocvurvvernnee 12/01/2021 | Paydown...........ccoevvreenriiiniinnissninns | s 1,623,045 | ........ 1,614,358 | ......... 1,623,045 | ......... 1,623,045 | ..o | e 8,687 | ..o | e 8,687 0 30,543 | ...... 4,565
United Air Lines LBASS EETC Ser 2019-1
90931E AA 2 |C .. | 03/23/2021 | Barclays Capital Inc. 08/25/2021 | Redemption ~ 100.0000.... ....10,382 11,030 10,382 10,382 (649) 0 236 39
90932K AA 7 |United Airlines LBASS Ser 2019-2 B PTT. | .. | 03/23/2021 | Barclays Capital Inc. 11/01/2021 | Redemption ~ 100.0000.... ..199,864 ....195,117 ..199,864 ....199,864 4,747 0 | 5246 | ..... 2,798
VRX Escrow Corp SrNt  6.125%
91831A AC 5 |04/15/25 03/15/2021 | JP Morgan Securities LLC... 09/02/2021 | Redemption  102.0420. ....64,000 65,360 65,307 65,307 (53) (VN I 3,265 | ...... 1,655
98956P AT 9 |Zimmer Hldgs Inc SrNt........cccoovienriinns .. | 06/30/2021 | Various 12/01/2021| Call  107.7610......c.ccvvvierrricrriiinciiinns | 2000 2,730,000 | oo 3,029,792 | ......... 2,941,875 | ... 3,006,665 |......cccooviurrins | cevienne (23127) | oo [ eeeeeeen(@3127) s [, ...(276,665) | ...(276,665) | ....312,462 |..... 29,897
000000 00 O |CiaLatino Americana 1st Lien.................. D| 01/20/2021 | Interest Capitalization...............cccccooeuveeen. 02/18/2021 | Direct .7,303 2,373 7,303 | oo | e [ e | o0 e [ e | e (4,930) | ....... (4,930) | ..ooouev (6728
000000 00 O |Saka Energi Indonesia PT Sr Nt 06/25/2021 | Direct 09/13/2021 | Direct 284,344 314,400 287,401 3,057 26,999 26,999 | ... 5142 | ... 1,345
000000 00 O |MTN Mauritius Investments Sr Nt... » 03/29/2021 | Direct 08/24/2021 | Direct 210,500 211,750 209,387 | ..ovvvreririenns [ e (1,113) 2,363 | ........ 2,363 | ...... 7,529 | ...... 3,672
000000 00 0 |DTEK Finance PLC 1st Lien PIK.............. D| 03/01/2021 | Direct. 05/17/2021 | Taxable Exchange..........cccovvevrnrverivnnes | vreernnnnn210,000 | oo 163,538 | .oovevinne 168,279 | .covvvene 165,750 2,213 2,529 2,529
000000 00 O |Petroleos Mexicanos Sr Nt 02/19/2021 | Direct 12/08/2021 | Direct. ..270,000 299,430 298,215 294,691 3,524 3524 |.... 21,347 | ... 6,548
000000 00 0 |Office Cherifien Des Pho Sr Nt . 02/09/2021 | Direct 06/23/2021 | Call ~ 106.0000..........co0vevererrririrerrrres . ..250,000 274,350 265,000 272,546 | .o | erereend(1,804) | s | v (1,804) | s | s | 1(22,546) | .....(22,546) | ........ 22,531 | ... 3,406
000000 00 O |Volcan Cia Minera SrNt..........cccccoovurveenae D| 02/10/2021 | Direct 04/06/2021 [ DIFECE.........oooveeeceerceeerneieeeeieseriseniies | e 330,000 336,105 338,036 335,888 | ...oovveeriienns [ evveeeeeene17) i | e 2AT) | s [ | 2147 | 2147 | 2,286 | oo 40
000000 00 O |Akbank TAS Sub Nt Fix to Float.. 03/22/2021 | Direct 05/05/2021 | Direct 337,750 354,813 337,948 | .o | e 198 i 198 | [ | 200, 16,864 | 16,864 | . 3,570 | .o 560
000000 00 O |NexaResources SA SrNt . 03/25/2021 | Direct 12/16/2021 | Direct. 658,500 637,125 653,147 | ..o | eereeeenn(5,353) | i [ veeeereenn(5,383) | v | e | 0(16,022) | .....(16,022) | ...... 30,369 |..... 10,884
000000 00 O |Leviathan Bond Ltd Sec Nt........cc.covvvuvnnee D| 03/18/2021 | Direct 04/12/2021 | Direct 325,125 337,125 324,893 | ..cooviieiiei | e 282) [ [ eeiieneenn(232) [ [ [ 00012,232 (112,232 | 5633 | ...... 4,442
000000 00 O |Turkiye Garanti Bankasi AS Sub Nt Fix to | D | 02/19/2021 | Direct. 11/19/2021 | Direct. ..350,000 365,313 356,836 362,682 (2,631) | ooovvvecerrens [ eerreeeerne(2,831) | o v | 20e(5,846) | ......(5,846) | ... 22,680 | ... 2,336
000000 00 O |JSM Global Sarl Sr Nt 4.750% 10/20/30 | D| 01/13/2021 | Direct 08/23/2021 | Direct . ..305,000 328,485 316,819 327,235 | oo | s (1,250) [ .oooverreerins [ everreeeae(1,250) [ o [ ovvivciiens | 00(10,416) | .....(10,416) | ...... 12,838 | ... 3,984
000000 00 O |Country Garden Hid Co 1st Lien............... D| 01/14/2021 | Direct 10/19/20271 | DIFECL.......cooooeercriceeceieceiieeeriereies | cevieeenens 700,000 685,563 647,790 686,447 885 | ..o | o885 | i | 0(38,657) | .....(38,657) | ...... 7177 | .o 449
000000 00 O |Cemex SAB DE CV 1st Lien.... D| 08/16/2021 | Direct 10/14/2021 | Direct. ..290,000 298,338 291,450 298,187 (150) | covevvveerricenn | eevreriienneee(180) | s | eevivciivenins | e (6,737) | e n(6,737) | v 3,028 | ...... 1,155
000000 00 O |Intl Airport Finance SA 1st Lien D| 03/10/2021 | Direct 08/16/2021 | Direct . 199,537 | oo 196,544 | .......... 214502 | ............ 196,600 57 | ovveeereeeeinne [ eeernneeeinnneennsDT | covreinnniinns [ | 10 17,902 | 017,902 e 22,149 | ... 11,773
000000 00 0 |Office Cherifien Des Pho Sr Nt................. D| 02/24/2021 | Direct 08/19/2021 [ DIFECE........eoveveerrrereriiereeieeeeiesesiseeiis | e 200,000 251,250 244,600 250,677 (573) [ oo | eervireneenne(BTB) [ | e | eeeene(8,077) | e (6,077) | ... 11,382 | ... 4,622
00870W AA 4 | Al Candelaria Spain SLU Sec Nt. 05/10/2021 | Direct 05/11/2021 | Direct ..280,000 280,000 280,700 280,000 | ...oovverrnrienns [ errereiienniienens | everenrenniiens | eeneneineneeeen0 e [ | e 700|700 |
00971Y  AJ 9 | Akbank TAS Sub Nt Fix to Float.. . 06/15/2021 | Direct 11/10/2021 | Direct. . ..805,000 | ............ 805,000 | ... 799,125 805,000 0 [ [ e | eeeene(5,875) | e (5,875) | ... 21,415
00973R  AG 8 |Aker BP ASASrNt 2.875% 01/15/26.... | D| 02/18/2021 | Barclays Capital InC............cccocvverrrrrernrens 11/16/2021 | Barclays Capital INC...........ccocoovmmvcvinvcans | wovinens 1,350,000 | ......... 1,409,819 | ........ 1,403,581 | ........ 1,400,951 | oo | rerene(8,868) | oo [ (8,868) | ...oovvvvrvie | v | 2,831 | 2,631 | 32,667
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03847Q AA 1 |Arabian Centres Sukuk Il Sr Nt ..| D| 03/30/2021 | Direct. 04/22/2021 | Direct 200,000 206,250 200,000 0 [ [ e | e 6,250 6,250 594
151290 BZ 5 |Cemex SABde CV Sec Nt.. .| D| 01/07/2021 | Direct 10/15/2021 | Direct. 535,000 537,005 535,000 0
200447 AH 3 |Comision Fed De Electric Sr Nt... .. | D| 02/02/2021 | Direct 04/23/2021 | Direct 265,000 256,056 265,000 | ...oovvernrienns [ s | e 0
20445P AG 0 |Cia Latino Americana 1st Lien .| D| 01/22/2021 | Interest Capitalization............c..ccorvrvrerens 02/18/2021 | Direct 95,047 30,890 95,047 | cooveeveeerenes | oo [ 0
21218M  AB 1 |Continuum Energy Levante Sec Nt. ..| D| 02/02/2021 | Direct. 06/18/2021 | Direct 355,000 365,650 355,000 0 .10,650 5877
225433 AC 5 |Credit Suisse Group Fdg Ltd Sr Nt .| D| 09/02/2021 | Credit Suisse Securities LLC.................... 11/10/2021 | Credit Suisse Securities LLC.................. +00r.5,000,000 | ......... 5,432,300 | ......... 5,342,300 | ......... 5,409,545 (22,755) | o [ e (22,755) | v [ eeverriinnne | (67,245) | ..... (67,245) | ....119,271
22547A AD 3 |Credito Real Sab De CV Sr Nt ..|D| 01/11/2021 | Direct. 01/20/2021 [ DIFECE........ooooverveevcenieseieseiiesniies | e 265,000 265,000 273,348 265,000 | ...oovverniinns [ e | e 0 8,348 8,348 59
25381Y AD 3 |Digicel Group 0.5 Ltd 1st Lien PI ..| D] 10/01/2021 | Interest Capitalization...............cccccoonurrenn. 10/19/2021 | Direct. 5,050 ..5,050 5,014 5,050 o 0 (36) (K1) — 173 | s
36164Q NA 2 |GE Capital Intl Funding Sr Nt................... C| 06/30/2021 | Barclays Capital INC..........c.cccoouvrerrrineens 12/01/2021 | Call  120.0240.........ccooveirvrercrrccriianes | e 1,067,000 | ......... 1,286,962 | ......... 1,280,656 | ......... 1,281,762 | ..o | s (5,201) | vooovveveriens [ e (5,201) [ oo | e ..(214,762) | ...(214,762) | ....239,321 | ...... 6,154
37363B AB 4 |Georgian Railway JSC SrNt D| 06/10/2021 | Direct 06/16/2021 | Direct ..200,000 200,000 202,250 200,000 | ..ooovverrnrienns [ e | e 0 2,250 2,250 22
400666 AA 1 |Guara Norte Sarl Sr Nt . 02/08/2021 | Direct 03/18/2021 | Direct . ..240,000 239,988 237,600 239,974 (14) ] oo | e (UL U IR I (2,374)| ....... (2,374) | ....... 1421 |
45410L  AA 0 |India Green Power Hold Sr Nt.................. D| 02/08/2021 | Direct 08/18/2021 [ DIFECE.........oovveerverrrieeeeieeeeieeesiereiies | e 100,000 | ..coovvevnae 100,000 | ...ccceeeene 100,660 | ............ 100,000 | .covooeeverrriins | e [ e (VN VOUPPOUPOPOOR VPPOURPOOPOORN IOV 660 | .....c... 660 | ....... 2,011 [
49836A AC 8 |Klabin Austria GMBH Sr Nt.. D| 01/06/2021 | Direct 03/22/2021 | Direct ..370,000 370,000 353,350 370,000 | ..ovverierienes | cerrverienieniees | e (VN PRI NSRS IO (16,650) | ..... (16,650) | ....... 2,368
53227Q AB 4 |Light Servicos Energia Sr Nt D| 06/15/2021 | Direct 10/14/2021 | Direct. . ..825,000 825,000 822,908 825,000 | ..ooovverrriienns [ e | e (V1 [UPUUPIURUOTN RV IOV (2,093) ....... (2,093) | ...... 11,336
55292W AA 8 |MC Brazil Dwnstrm Nt 7.250% 06/30/31|D| 07/13/2021 | Direct 10/12/20271 | DIFECL.......oooovecrcrieseieneieseiesnies | v 650,000 | ........... 650,000 663,843 650,000 | ... | e | e (VN ORI ISP I 13,843 | ... 13,843 | ... 7,630 | .o
MARB BondCo PLC Sr Nt 3.950%
566007 AC 4 |01/29/31 D| 01/14/2021 | Direct 05/24/2021 [ DIFECE.........cveoveseeeeeveereceeeeseeeeseeseessinns | eveeerieenes 385,000 385,000 370,755 385,000
59132V AB 4 |Metalsa SADE CV SrNt.....ccoooovrurrri D| 04/22/2021 | Direct 117152021 | DIFECL.......cveoecvcrviereeccieeeiieeeeiecenes | cevieneiens 665,000 | ............ 665,000 | ............ 652,274 665,000
603374 AF 6 |Minerva Luxembourg SA Sr Nt . 03/03/2021 | Direct 04/13/2021 | Direct
62459L AA 7 |Movida Europe SA Sr Nt . | D| 01/28/2021 | Direct 04/14/2021 [ DIreCt.........oevveecrreerrirernirererreneireneirns | orereeren 735,000 | i1 735,000 | ool 711,113 | 11 735,000 | oo
65557F  AA 4 |Nordea Bank AB Sub Bk Nt.........c.ccconnnee C | 01/28/2021 | Nationwide Indemnity...........ccccoerrrrrvrrenee 05/13/2021 | MatUTtY........cvvrevvevrirsriersriseirensnissirennns | 202,000,000 | ........4,985,574 | .........5,000,000 | ........5,000,000 |....ccccrerrrrrnn
67624L 2A 5 |OQSAOC SrNt 5.125% 05/06/28......... | D | 04/28/2021 | Direct. 09/15/2021 | Direct . . 620,000
68373N  AA 3 | OP Servicios Mega Sr Nt............cccocvvvnnee D| 03/25/2021 | Direct 04/21/2021 | Direct 365,850 357,300 365,773
71647N BD 0 |Petrobras Global Finance SrNt................ D| 03/15/2021 | Direct 10/26/2021 | Direct. 561,340 557,480 560,999
747242 AA 3 |Petrofac Ltd Sec Nt 9.750% 11/15/26.... | D | 10/29/2021 | Direct 11/29/2021 | Tax Free Exchange.. 554,557 554,593 554,593
82883P AA 2 | Simpar Europe SA SrNt.......cc.oovrvierieenas D| 01/14/2021 | Direct 01/21/2021 | Direct 244,998 246,225 244,998
899415 AG 8 |Tullow Qil Plc Sec Nt 10.250% 05/15/26 | D | 05/06/2021 | Direct 06/16/2021 [ DIFECE.........covveerereeeeeeeseeeerenneesneessnniens | ernnrnn430,000 | ...........430,000 | ............451,600 | ............430,000 |...ccoccoomrrrrmre.
90014T AG 6 |TC Ziraat Bankasi AS Sr Nt. ..|D| 01/26/2021 | Direct 09/20/2021 | Direct . N N
90015Y AB 5 |Turkiye Sinai Kalkinma Sr Nt... .. | D| 01/07/2021 | Direct 06/15/2021 | Direct 283,481 286,853 283,594
90471M  AD 4 | Unifin Financiera SA DE Sr Nt ..|D| 01/25/2021 | Direct 04/21/2021 | Direct 365,000 374,581 365,000 | ...oovverriiinns [ e | e 0 9,581 | ... 9,581 | ...... 8,510
98379X AA 2 |XPIncSrNt 3.250% 07/01/26.. .| D| 06/24/2021 | Direct. 12/02/2021 | Direct. ....489,367 .469,013 ....489,814 447 | ...
984848 AN 1 |Yapi Ve Kredi Bankasi AS Sub Nt Fix to F | D | 01/14/2021 | Direct. 11/12/2021 | Direct. .492,219 875,000 | oo [ e | e (V0 VORI IVVPORPORIOTRN IO 17,219 | ... 17,219
P7354P  AA 2 |OISA SrNt-PIK 10.000% 07/27/25...... D| 02/03/2021 | Direct 09/14/2021 | Direct v 178,075 | . 161,075 | ... 177,111 (964) | oo | e (964) | covooeveecie | v | e (16,036) | ..... (16,036)
P8704L AB 4 |Sixsigma Networks Mexico Sr Nt.............. D| 03/02/2021 | Direct 05/27/2021 [ DIFeCt..........ovvererrcrerrcrnercesnrcennrecesneeins | ciinnrennni 200,000 | covecoee, 177,500 | oo 167,500 | ..oocoveneae 178,606 | ..ooovvvveievriins | v 1,106 | v | 1,106 [ s | | (11,106) | ..... (11,106)
3899999. Total - Bonds - INdustrial ANA MISCEIBMEOUS.............uriueiiiiiiss ittt | crniaas 75,551,590 | ....... 77,939,216 | ....... 77,353,403 | ....... 77,656,367 | ...occoocvennnc 0] ... (282,847) | ...ccccooe.uu [ (282,847)| ............ O 0 | (1,489,041) | (1,489,041)
Bonds - Unaffiliated Bank Loans
000000 00 O |USFoodsIncNew TermLnNt1.............. .. | 08/13/2021 | Tax Free Exchange...........cc.cccocuwververanens 11/22/2021 | Redemption  100.0000. 6,629,426 6,644,832 | ......... 6,629,426 | ......... 6,629,426 | ... | cevrenne (15,406) | .....ovovnrrennne 0
000000 00 O |Quintiles IMS New Term Ln BNt 1.. 08/13/2021 | Tax Free Exchange. 09/14/2021 | Redemption ~ 100.0000..........cccoevuvviree | wovernnr 188,624 | oo 189,377 | oo 188,624 | ...ccooooue. 188,624 (753) | ..... 0
000000 00 O |Quinties IMS Term Ln B-2 Nt 1 ..| .. | 08/13/2021 | Tax Free Exchange. .. | 09/14/2021 | Redemption  100.0000.... 65,957 65,687 65,687 (270) | ..... 0
000000 00 O |HCAIncTermLnB-14Nt1......ccccoceneen. .| 11112/2021 | Bank of America BISD Dealer.................. 12/31/2021 | Redemption  100.0000. 865 865 865 | .o [ e | e 0 2
08579) BG 6 |Berry Plastics Corp Term Ln Z Nt 1.......... .. | 03/04/2021 | Tax Free Exchange..............cccocvvvuruvranens 06/14/2021 | Redemption  100.0000. 2,347,772 2,353,872 2,347,772 2347772 | oo | e (6,099) | ...ovvviinnne 0 ... 12,218 | .o
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14078@ AA 4 |Capstone Logistics Acq 1st Lien Term Ln. | .. | 05/05/2021 | Direct 12/31/2021 | Redemption ~ 100.0000 2,286 2,274 2,286 2,286 N (TR DR 11 0 57
Capstone Logistics Acq Delayed Draw
14078@ AB 2 |Term 11/19/2021 | Direct, 12/31/2021 | Redemption  100.0000 291 291 291 291 [ e | e [ 0 0 4
18449E  AE 0 |Clean Harbors Inc Term Ln Nt 1............... 08/13/2021 | Tax Free Exchange. 12/31/2021 | Redemption  100.0000...........coovverumve | coverrrrrienne 20,118 20,115 20,118 20,118 3 ... 3 (VN SO 11
24702N  BF 6 |Dell International LLC Term LnB-2 Nt 1.. |.. | 02/18/2021 | Tax Free Exchange. .| 11/01/2021 | Redemption ~ 100.0000. 5,231,366 5,229,149 5,231,366 | ......... 5,231,366 . 2,217 | o | e 2,217 0. 74,197
292790 AB 2 |Endure Digital Inc Term Ln Nt 1............... 04/23/2021 | JP Morgan Securities LLC..........ccoccevrenne 12/31/2021 | Redemption ~ 100.0000.........ccevrrrevres | ovvrrrrinnns 27,7115 27,576 27,7115 27,7115 139 | oo | e 139 (V1 I 674 | ..
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 2.... 07/27/2021 | Direct 12/31/2021 | Redemption ~ 100.0000 581 575 581 581 6 ... 6 (V1 I 13 [
552462 B# 9 |Lytx Delayed Draw Term Ln Nt 3.... .| .| 1211712021 | Direct 12/31/2021 | Redemption ~ 100.0000 581 581 581 581 [ o | e [ 0 0 2
88233F AK 6 |Vistra Operations Co LLC Incremental Ter| .. | 01/11/2021 | Goldman Sachs & Company...........ccc.e... 12/31/2021 | Redemption  100.0000 1,359 .1,349 1,359 1,359 10 .. (U I 16 |
8299999. Total - BONAS = UNGFfiliAtEA BANK LOBNS. ....vuureutissiiusiisieiiseiiis aeesssss st seses sttt £ 888888kttt enns | erbins 14,516,670 | ....... 14,536,813 | ....... 14,516,671 | ....... 14,516,671 | .oocovcen0 | s (20,142) | . 0 0 0 0]..125592 | ... 6,391
8399998. TOHBI = BOMAS. ..tttk ek R E Rttt | ciee 109,134,812 | ..... 111,948,684 | ... 110,941,770 | ..... 111,233,735 | o0 [ e (714,945) | oo | i (714,945) | oo 0 [ s 0 | (1,478,042)| (1,478,042) | .3,775,506 |...794,823
Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred
23281# 12 4 | Cyprium Parallel Invs V LP Pfrd Units...... 06/22/2021 | Direct 09/09/2021 | Redemption ~ 100.0000..........cvvveererens | correrrenns 494.000 49,400 49,400 49,400 | .oocvvverirenins | e | e 0 0
000000 00 O |R T D| 02/23/2021 | Direct 11/03/2021 | DIF€CL.....e.vvvecveeecveeereereeeeeeseeserennes | v 600,000.000 | ............ 669,125 | ............ 648,750 669,125 I 0 [ covereerreins [ [ e (20,375) | ..... (20,375) | ...... 47,550 | ...... 6,988
059501 AD 8 |Banco Davivienda SA Jr Sub Nt............... D| 04/15/2021 | Direct 05/05/2021 [ DIFECE......courvenverrirerireeiceiseiserisesienenns | oo 360,000.000 360,000 363,150 360,000 | ..oovveerierienes | e [ (V1 [UPOUPPUPORTEN UPPPUOPRPOPPPORN EPPOPPOON 3,150 | ........ 3,150 | oo 998 | .o
87251L  AA 4 |Tinkoff Bk Jr Sub Nt Fix to Float............... D| 09/13/2021 | Direct 11/19/2021 | DIr€C.......covvoiricriicriciri s | o 605,000.000 605,000 598,694 605,000 | .veeeeniinnni [ | e (O OO OO [ (6,306)] ....... (6,308) | ....... 6,053 | .o
8499999. Total - Preferred Stocks - Industrial and MisCellaneous PErPetUal PrEfEITE. ... ..vu ittt ettt ettt ettt en st s ensensnss | eressanes 1,683,525 | ......... 1,659,994 | ........ 1,683,525 | .oovvrrinand (O [T | ) 0 0 0 0 (23,531)] ..... (23,531) | ...... 54,601 | ...... 6,988
8999998. T8l = PTEFITEA SHOCKS. ..ttt ettt ettt eekieee s e s s8R £ £ 4848 E L E £ E L848R E 4R E £ L8 1EEE£EE R L8 E ke kbbbt nnbsensnnienntnntens | srisninas 1,683,525 | ......... 1,659,994 | ........ 1,683,525 | oo 0 [ i 0 | e 0 0 0 0 (23,531) | ..... (23,531) [ ...... 54,601 | ...... 6,988
Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
G6610J 20 9 |Noble Corp COM...curvrreririnirincrisrircens | . ‘ 02/17/2021 |Taxable EXChange. .....cvvvvencirsiissiniis 08/10/2021 [ TIM Capital......cocveereereneeriiniissisersisriinnes | eoneees 20,102.000 | ..cooovrerns 43,209 | .o 431,999 43,209 [ .o | e [ 0 [ [ [ 388,791 |..... 388,791 | .ovierinniins [
9199999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other..........cccccovivnenn 43,209 43,209 0 0 0 0 0]... 388,791 |..... 388,791
9799998. Total - Common Stocks... 43,209 . 43,209 0 0 0 0 0...388,791 | ... 388,791
9899999. Total - Preferred and Common Stocks. i | ereienes 1,726,734 | .......2,091,993 | ........ 1,726,734 | oo 0 [ i 0. . 0 0 0 ... 365,260 |..... 365,260 |...... 54,601 | .....6,988
9999999. Total - Bonds, Preferred @nd COMMON STOCKS. .........c..iiiiiiiiis  erveierieseeeesseeseeesessse st es s es sttt ensnsnnns | eee 113,675,418 | ..... 113,033,763 | ..... 112,960,469 | ...ccovvvernees 0 ... (714,945) | .oovveeennd (U (714,945) | .....cnc.... (V)] [ 0| (1,112,782)| (1,112,782) | .3,830,107 |...801,811
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Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 Stock of Such Company
Owned by Insurer on Statement Date
10 11
Total Amount of Goodwill
Description NAIC Company Book/Adjusted Carrying | Included in Book/Adjusted

CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code 1D Number NAIC Valuation Method Value Carrying Value Nonadmitted Amount Number of Shares % of Outstanding
C Stocks - Non-Insurer Which Controls Insurer

63862@ 10 3 |Nationwide COrpOraton......cor [ [00000.......cccrec [31-4416546......... | Bbii T I e 649,510.000 | .oorosecsscss 48
1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer. 360,660,466 | ..o 0 | oo 0 XXX XXX
Common Stocks - Other Affiliates

G7538* 10 9 |Retention Alternatives, LTD......... ‘D ....... IOOOOO .................... |82-0549218 ........... ‘ 8biv 29,440,043 29,440,043 | .o 120,000.000 | oo 100.0
1799999. Total - CommOn StoCkS = Other AfIlIALES.............cv.evoevieeieeiiieieie ettt ssesneees 29,440,043 ....29,440,043 XXX XXX
1899999, TOAI = COMMON SHOCKS. ...ttt eresrtstesersers e ees st etk 390,100,509 . ....29,440,043 XXX XXX
1999999. Total - Preferred and Common Stock...........o.eveeevererieirninnnne 390,100,509 | ..ovvvreieieeieieieeead (1 IO 29,440,043 XXX XXX
1. Total amount Of GOOAWIll NONAAMILEA. ..........c..euerieieieiriie ettt s et s bS8 s bS8 E e s b s s e b s sk en b e s skt ens Sesssssnsansessesnsessesan S s

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Goodwill Included
Name of Company Listed in Section 1 in Amount Shown in Column 8,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding
C Stocks
Nationwide Financial Services, Inc . | Nationwide Corporation 4.760 4.8

0299999, TOtAl = COMMON SHOCK. ...ttt fent st st . XXX XXX
0399999. Total - Preferred @Nd COMMON SOCK..........c..rvuiiriiiteeisitisiseistisesse st b bbbkt e b b ne S484LE 1 e R 8oL b L1 R 8 e b1 a8 E b E 8L 8 E s E b E 188 e b8 £ 4488 E 1 b8 b o8 E e E 8084184181 E b 88 b e bbb bbb en bt | cbsessesbnes st b sttt 0 XXX XXX




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DA - PART 1

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

L3

1 Codes 4 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 |3 8 9 10 1 14 15 16 17 18 19
r Amount Due
0 Current Year's and Accrued
r Unrealized Other-Than- | Total Foreign December 31
ei Valuation | Current Year's| Temporary Exchange of Current | Nonadmitted Amount Paid for
g Date Maturity Book/Adjusted Increase | (Amortization) |  Impairment Change in YearonBond | Due and Effective | When | Received Accrued
Description Code | n| Acquired Name of Vendor Date Carrying Value (Decrease) | Accretion | Recognized B./A.C.V. Par Value Actual Cost Not in Default | Accrued | Rate of | Rateof | Paid | During Year Interest
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1B .. 1D i 0 1E e 0 TF 0 16
1B. 2B
1C. 3B ..
1D. 4B 0
1E 5B 0 5C s 0
1F.



Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative Prior
Year(s) Initial Current Year Hedge
Type(s) Cost of Initial Cost of C Unrealized | Total Foreign Adjustment to Credit Effectiveness
Schedule /[ of Date of Strike Price, Undiscounted Undiscounted 0 Valuation Exchange Current Year's Carrying Quality of | at Inception
Description of Items(s) Hedged, Used |  Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of Notional Rate of Index Premium Premium Current Year Book/Adjusted d Increase Changein | (Amortization) /| ~ Value of Potential Reference | and at Year-
Description for Income Generation or Replicated | Identifier (a) or Central Clearinghouse Date Expiration | Contracts Amount Received (Paid) | (Received) Paid | (Received) Paid Income Carrying Value e Fair Value (Decrease) B/A.C.V. Accretion | Hedged Items Exposure Entity end (b)
Swaps - Hedging Effective - Excluding Variable Annuity Guarantees Under SSAP No. 108 - Foreign Exchange
Foreig
n
Pay Fixed GBP Receive Fixed Curren 4.44 USD
USD Cross Currency Swap Foreign Currency AFS Bond....... D-1........ cy Citibank NA......... E570DZWZT7FF32TWEFAT6.. [03/13/2013| 04/17/2023 | ...vovenevee ....14,920,000 (4.05 GBP)| ..o [ornrnciinninninins | v 105,041 | oo 1,388,000 |..... 1570473 | e 138,000 | .o [ | e 84,833 | .o 100/QL......
1019999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108-Foreign Exchange. 0 0. . 105,041 ...1,388,000 |XXX|....1,570,473 | ..ol | e 138,000 XXX XXX
1049999999. Total-Swaps-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108.............. 0 0] e 105,041 ...1,388,000 |XXX|....1,570,473 | ..cccooee0 | oo 138,000 XXX XXX
Total - Swaps
1379999999. Total-Swaps-Foreign Exchange. 0 [V 105,041 ...1,388,000 XXX|....1,570,473 | .......cc......0 | ... 138,000 XXX XXX
1409999999. Total-Swaps 0 0] . 105,041 ...1,388,000 |XXX|...1,570,473 | ..ol | i 138,000 XXX XXX
Totals
1689999999. Total-Hedging Effective-Excluding Variable Annuity Guarantees Under SSAP No. 108.........ccccovvviivivrninnenns 0 0. . 105,041 ...1,388,000 |XXX|....1,570,473 | .....cccceeeel0 | oo 138,000 XXX XXX
1759999999. TOTAL 0 0 . 105,041 ...1,388,000 |XXX|....1,570,473 | ......ccc.....0 | ... 138,000 XXX XXX
(a) Code Description of Hedged Risk(s)
m 1 REBALANCES PORTFOLIO DURATION
-_— 2 MANAGES CASH FLOW RISK
00 3 HEDGES THE EQUITY RISK OF A LIABILITY
4 HEDGES THE INTEREST RATE RISK OF AN ASSET
5 HEDGES THE INTEREST RATE RISK OF A LIABILITY
6 HEDGES THE CREDIT RISK OF AN ASSET
7 REPLICATION OF AN INDEX
8 HEDGES THE CURRENCY RISK OF AN ASSET
9 HEDGES THE CURRENCY RISK OF A LIABILITY

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

QL Qualitative Approach for Assessing Hedge Effectiveness




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

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

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

E19, E20, E21
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Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 1
Credit
Master | Support Contracts with Contracts with
Agreement| Annex Fair Value of Present Value of Book/Adjusted Book/Adjusted Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) | (YorN) | Acceptable Collateral | Financing Premium | Carrying Value>0 | Carrying Value <0 of Collateral Fair Value >0 Fair Value <0 of Collateral Exposure Sheet Exposure
Over-the-Counter NAIC 1 Designation
Citibank NA.... E570DZWZT7FF32TWEFATS...... | Y.. ..1,689,278 1,388,000 1,670,473
0299999999. Total NAIC 1 DeSIgNation. ..o eessneenes 1,689,278 0] ...1,388,000 0 1,570,473
0999999999, GIOSS TOAIS........vvvrrerireraeesrssessseesseiseesersees et et eb bbb bt Sees e bR R bbbt | eniseeienrees 1,689,278 | ... (U T 1,388,000 (V1 PSRRI | B SO 1,570,473
1. Offset per SSAP No. 64
2. Net after right of offset per SSAPNo.64 e e 1,388,000 | ..o 0




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

Collateral Pledged by Reporting Entity

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

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

Collateral Pledged to Reporting Entity

Citibank NA - OTC........ E570DZWZTFF32TWEFATE.. | Ca5.0.c.csercsessestsessesessesesesesesessesesesesre | I 1,689,278 | .ooecsssrssess X Lo | Ve,

0299999999, TOAIS.......euvvrerersessesseissersseeeseeeseessebsse bbb s8R R ees S8 e84 RS R 8 eLER R RS R R E R R R R R R84 E RS RE R R AR e ER e HieeE LR R e R R R AR E R LR R LRt | ettt 1,689,278 | ..ooovveveieeieieeninad 0 XXX XXX XXX

€c3




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART

E

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

CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Current Year Hedging
Fair Value Gain Current Year Increase Instruments'
Prior Fair Value Ending Fair (Loss) in Full Increase Changeinthe | (Decrease)in Current Year Current Fair Hedge Gain
in Full Contract | Value in Full Contract Cash | Fair Value Gain | Current Year (Decrease) in Hedged Item | VM-21 Liability Fair Value Value (Loss) in Current| Current Year Current Year Current Year
Cash Flows Contract Cash | Flows Attributed | (Loss) in Hedged Increase VM-21 Liability | Attributed to Attributed to Fluctuation of Current Year | Fluctuation Not | Year Deferred Prescribed Additional Total Deferred | Ending Deferred
Attributed to | Flows Attributed | to Interest Rates | ltem Attributed to| (Decrease) in Attributed to Hedged Risk Hedged Risk | Prior Deferred the Hedge Natural Offsetto| Attributed to | Adjustment [12 - Deferred Deferred Amortization | Balance (11+
Identifier Description Interest Rates | to Interest Rates (4-3) Hedged Risk | VM-21 Liability | Interest Rates | Percentage (6/5) (8*9) Balance Instruments VM-21 Liability | Hedged Risk (13 +14)] Amortization Amortization (16 +17) 15+18)
m
N
=N




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)

1 2 3 4 5 6 7
NAIC Designation,
NAIC Designation
Modifier and SVO Book/Adjusted Maturity

CUSIP Identification Description Code Administrative Symbol Fair Value Carrying Value Date
Industrial & Miscell: (Unaffiliated) - Residential Mort Backed Securities

362351  AA 6 | GSAA Home Equity Tr RMBS S€r2008-20 Cl.........cvurumrrmirririererisisiisieisssissessssssesessssssssessesssssessessssssenses B I 179,516 12/25/2046.......

590212  AB 2 | Merrill Lynch Mortgage Tr RMBS Ser 2006-...........c.ovuuevererermieiereniereneineiesissiessessessesssensesinsenes . 57,598 06/25/2037.......

81378E  AA 1 |Securitized AB Receivables LLC RMBS Ser.......ccccccovurnne. ettt enens | neresesseeneas 1D FM.iiinins [ v, 1,344,505 05/25/2037.......
3399999.  Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed SECUMtIES. ..........vvrerrirerreeieseieinrissi s 1,581,619 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)...........ccirririiriiiiiisiinnississsrsssse e 1,581,619 XXX
Totals
6499999. Total - Residential Mortgage-Backed SECUMHIES. ........cvviiiriiriniiiiieissse e .. 1,581,619 | oo 1,581,619 XXX
7099999.  Subtotal - BONMS. ...ttt 1,681,619 | .o 1,581,619 XXX
Cash Equival (Schedule E Part 2 Type)

000000 00 0 | Overnight Repos SEC LENDING ONLY.......iiiiiiiuimiirniesieerssrsssessnsssssensssssenssssssesenssssssnsenssssssssssssensensssssenssnssse | sosenssersessae TA i [ 11,457,432 | oo 11,457,432 101/03/2022.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 TYPE).......covvrirriniriisranisrsnines 11,457,432 XXX
9999999, TOMAIS. ... veuierieieieieii e 13,039,051 XXX
General Interrogatories:

1. The activity for the year:  Fair Value $.....9,953,712  Book/Adjusted Carrying Value $.....9,916,439

2. Average balance for the year:  Fair Value $.....11,139,284  Book/Adjusted Carrying Value $.....11,177,750

Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

3A. A bbb 11,457,432 1B e 0 1C e 0
Do 1,581,619 TE 0
TF s 0 16 0

3B. 2A 2C 0

3C. 3A

3D. 4A

3E. 5A

3F. 6

E25




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 2

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

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

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

General Interrogatories:

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

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

NONE

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
Bank of New York Mellon NEW YOrK, NY ..o ssssnsssssnnes | coseeees 373,667 | XXX
Citibank COUMBUS, OH.....vvvvvveiririerieies s | ceeeseees 938 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 374,606 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 374,606 | XXX
0599999. Total Cash XXX | XXX 0 0 374,606 | XXX

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

1. January 3,572,386 |4. April 3,123,510 (7. July 207,867 | 10. October. 559,929
2. February. 857,526 |5. May. 4,597,899 |8. August 764,054 | 11. November. 834,564
3. March 2,636,548 | 6. June. 2,335,464 | 9. September. 1,064,683 | 12. December. 374,606

E27




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

8¢3

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Exempt Money Market Mutual Funds as Identified by the SVO
825252 40 6 [SIT Investment Co Treasury Trust (AIM) [ [123172021 ..o | [ 5,694,895 51 19
8599999. Total - Exempt Money Market Mutual Funds as 1dentified DY the SVO...............iie b Shds e b s eEb AL | 5,694,395 51 19
Qualified Cash Pools Under SSAP No. 2R
[ Nationwide Cash Management Co.........uw v | [12/31/2021...co | 0.030 | 158,709,278 4,59
8799999. Total - Qualified Cash Pools Under SSAP NO. 2R..........cocvverimirrinineiseeersieesnienne o A58.709,278 | wooooooeeeeeeeeee O | o 4,59
9999999. Total - Cash Equivalents 164,404,173 51 4,615
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A, 1A 0 1B e 0 1C s 1D s 0
1E 0
1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. 6 0




Annual Statement for the year 2021 of the NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMA.. .o AL | it [ e
2. Alaska
3. ANZONA......
4. ArKaNSas.........ocouvreveinieneiiiieienan For protection of State's Ph'S.........cervierineieieeesessnies 150,513 | oo 170,285
5. California... Workers compensation 2,535,351 | .oooere 3,056,502
6.  Colorado.... CO |
7. ConNECHCUL........cveveciererircrinns CT | cioerrrne | e
8. Delaware . | Workers compensation 162,442 | ..o 177,559
9. District of Columbia .
10, FIOMAA.. oo L | it [ o
11.  Georgia . | For protection of state's ph's 176,463 | ..coovrene. 199,645
12.  Hawaii
13, 1daho....e For protection of all ph's 29,848 32,784
14.  lllinois L
15.  Indiana IN|..
16. lowa A
17.  Kansas KS|..
18, Kentucky.......ccoevveeveereerereieieens KY]..
19, LouiSiana.......cccvvveverirernririnend LA | oot | et
20.  Maine..... ME|..
21, Maryland.......ooooveeenireinencis MD .. .
22.  Massachusetts...........ccocveernrenes MA]|..... Buooo [ MUIIPIE. ... 186,844 | ....oovvverne. 211,389
23.  Michigan....
24, Minnesota..
25.  Mississippi
26.  Missouri.
27.  Montana.... . | Workers compensation 34,646 | ...ccooovvrinni 40,354
28, NEDIrasKa.........ooveevrerrrirrrrencrelNE s [
29.
30.  New Hampshire.
31 NEW JETSEY .t NU | s | e
32.  New Mexico... For protection of state's ph's 313,404 ....344,236
33, New YOrK.....oooooovenrcnervcrrenn NY [ i ST.. | Workers compensation 10,000 | .oocovvciienirnnes 10,000
34.  North Carolina... For protection of state's ph's 415,751 | oo 484,252
35.  North Dakota.
36. . | For protection of all ph's 2,595,051 2,935,955
37.  Oklahoma..
38.  Oregon... . | Workers compensation. 700,664
39.  Pennsylvania.
40.  Rhode Island
41.  South Carolina
42.  South Dakota
43, Tennessee.......cocovmreirerninnne TN ..
44,  Texas TX] ..
45,
46.
47.  Virginia...
48.  Washington
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.  American Samoa
53.  Guam.
54.  Puerto Rico
55.  US Virgin Islands. . | For protection of state's ph's 692,919 ....807,087
56.  Northern Mariana Islands..
57, €anada......cooovercreererened CAN | it | e
58.  Aggregate Alien and Other XXX XXX 0 0 227,011 ....286,164
59.  Total.irrirrirrerins XXX XXX 2,624,899 2,968,739 5,596,008 | ... 6,580,181
DETAILS OF WRITE-INS
5801. United States.........cocoevvvrcererncrenns | coees B.... | Workers Compensation 227,011 ....286,164
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).......ccovverernriniirerinnes XXX XXX 0 0 227,011 ....286,164
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