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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings Admitted Assets as Reported in the Annual Statement
1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. Governments....... 77,952,251 . 186 | ... 77,952,252 ..77,952,252 | .. ..18.6
1.02 All Other GOVEIMMENLS..........cverereerrerernrsrerneeseessssessssessssessssssessesssnes | sesseesessssssssssssessssssesss | sessessessessnnes 0.0 | v [ | e (0] I 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ooceveeeereeevceeenes [ v, 0.0 [ e | e (1 0.0
1.04 U.S. Political Subdivisions of States, Territories and
Possessions, GUAraNteed.............ccevevcveieeierceeiseee s | cveeiesieians 3,555,000 | .coovrrenn 08 [ 3,555,000 | ..o [ e 3,555,000 | ..ccvcrrrnnnn 0.8
1.05 U.S. Special Revenue and Special Assessment Obligations,
etc., NON-GUAranteed............ccovereurirnrinrineeneissessesssssssssiseisenssns | eeniieennns 87,259,539 | ...ccoovrnene. 208 | oo 87,259,543 [ ..o [ e, 87,259,543 | ............... 20.8
1.06 Industrial and MiSCElANEOUS............ccrverrerreeierineireiseiseisesisenens | cevreiene 213,903,578 | ..covverenens 51.0 | PARK XY/ I DO 213,903,576 | ..ccooevenne 51.0
1.07 HybIid SECUMHES. ......vereeireieecireieiseineiseiesissise s ssesssssseeessesssens | seessesesssssssssssssssssness | sesnsssessnsennes 0.0 | v [ | e (V] I 0.0
1.08 Parent, Subsidiaries and Affiliates...........cccorverererveieeeeccreeiieees e [ e, 0.0 [ e | e (01 [P 0.0
1.09 SVO Identified FUNAS........ccoorvenriinriirriirniininnierieeieeiseissessesseensennes | eevnsssnssssnsssssssssenses | eerimneenninned0000 [ [ [ v (1N ST 0.0
1.10 Unaffiliated Bank LO@NS..........cccoeureeneeneieencincinineneneeeeeneensineenennes Leerssrssessesssesssssesssenes | seensessnenensss 000 [ Lo | s U 0.0
1.11 Total Long-Term Bonds.........cccccovevvivevverereesierceseeseeeseesesieseessnns | 000000 382,6 70,368 | o913 [ ... 382,670,371 | o0 | 382,670,371 | .o 91.3
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........ccoeverririercieiieieceesieees | e | evvereeiesinnns 0.0 [ e | e (0] I 0.0
2.02 Parent, Subsidiaries and Affiliates...........cccoeveeeeecenrvceeeeeeeeeeeeeens Lo | e 0.0 |evioveeeeeeeeeeeeereees Lo | e (L] 0.0
2.03 Total Preferred SIOCK.........ovurierririnineieeneineieeseiseesessesesessessessnees | seeeesesnsensesesssseneens (VN I (V0 I I (U1 IO (U1 IO (1N I 0.0
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | ceoveeveeeieeiceiien | eveieieiiis 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) ..........ccocoverveveees | eevreieseeieeccsiens | e, 0.0 [ e | e (0] I 0.0
3.03 Parent, Subsidiaries and Affiliates Publicly Traded..........ccccccoevrverces | eeveerreveeeeiieieiiens | evverieiesinins 0.0 [ e | e (0] I 0.0
3.04 Parent, Subsidiaries and Affiliates Other.............coovnnninnenniineens [ e | e 0.0 | oo [ | e (V1N I 0.0
3.05 MULUEI FUNDS.....cooiviiiiieceiicseei et
3.06 Unit INVeStMENt TIUSES......c..ovueueieireireenereeeeieseise e
3.07 ClosSed-End FUNGS........covuuiereiieiieiiieiiiecieeiseieeisese e
3.08 Total Common Stocks.
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAgES. ......ccovvevriiirieieseinsieesesssessssssssessesssssssessessessssens | sssssssessessssssessessssenss | soessessssessenns 0.0 [ e | e (0] I 0.0
4.02 Residential MOMgages.......ccccovuvieiienisieeseieseesssssssesssssssesenns | consssessesssssensssnssens | soesessssesenns 0.0 [ e | e (0] I 0.0
4.03 Commercial MOMGAQES. .......cceverrerererieieiesiesesessesssssessssssesens | sevvesessessssssssssssssenss | coesseesessnnns 0.0 [ e | e (0] I 0.0
4.04 Mezzanine Real Estate LOans..........cocoevvenerriiinirneeninenenesneinenns | s [ eenesesnnnens 0.0 | oo e | e (V1N I 0.0
4.05 Total Valuation Allowance
4,06 Total Mortgage Loans..........ccveuuninieininiineinesssssecsssssssssssessssssenees
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPany........ccccvevevereversrsiesresessesenenes
5.02 Properties Held for Production of Income
5.03 Properties Held for Sale.........c.covvieeierneieieiseiesesesse e

5.04 Total Real Estate....

Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccocvveveivereeeieecese e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccvvvveveveeevercerreninns
6.03 Short-Term Investments (Schedule DA)
6.04 Total Cash, Cash Equivalents, and Short-Term Investments...........
CONrACE LOANS.......ovieririeisrisise ettt snssssnssensans
Derivatives (SChedule DB)..........cccvvureminrerrersinsineiniressssesssssssssesssssenseens

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

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

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

................. 291,138 | .......cc........0.1
............ 34,636,556 | ................8.3

................. 291,138
............ 34,636,556
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

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

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

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13. ...t e
3.2 Totals, Part 3, COIUMN 1. ...t e

4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen

5. Deduct amounts received on disposals, Part 3, Column 15...........cccooeee..... I .. ‘ R B s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 5. ...ttt st s bbbttt aen
6.2 Totals, Part 3, COIUMN 13, ...ttt ren

7. Deduct current year's other-than-temporary impairment recognized:
7. Totals, Part 1, COIUMN 12, ...ttt sttt ren
7.2 Totals, Part 3, COIUMN 10.......c.oieieririeiieisisie st sesssssss sttt sss sttt s s stnn

8. Deduct current year's depreciation:
8.1 Totals, Part 1, COIUMN 1. ...ttt ettt ten
8.2 Totals, Part 3, COIUMN 9.ttt en

9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMILEEA GMOUNLS...........cccoeveieeiciiisiteieeeteee ettt bbbt bbb bbb s s bbb s b s s b e et s e bbb et b b s bes b s st ense st

11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

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

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. ACCIUAL OF QISCOUNL. ...ttt ettt 888842 £ £ £ e84 E 2R b bR £ E e s bbbt
5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN 9.ttt bbb bbb bbb

© ® N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COIUMN 13.. ...t
9.2 Totals, Part 3, COIUMN 13, ...t

10. Deduct current year's other-than-temporary impairment recognized:
10,1 Totals, Part 1, COIMN 11 oottt
10.2  Totals, Part 3, COIMN 10.......cuiiuiiiiiieiie ittt eb bbbt

11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R

15. Statement value of mortgages owned at end of current period (LINE 13 MINUS LINE 14).......ccvuiveiieeeieieieeeeies ettt s ss s b snann
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

© ©® N o
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1.
12.
13.
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SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying valug, DECEMDET 31 Of PHOE YEA..........cciueieiiiiiciieieisits ettt sttt bbb s bbbt s st s bbb bbb ns e 3,252,400
Cost of acquired:

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

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 1,643,816 1,643,816
Capitalized deferred interest and other:

3.1 TOtalS, Part 1, COIUMN 16.........ivirierriiceieiieeesisesis sttt

3.2 Totals, Part 3, COIUMN 12........imirieeriieiriesieeesisesesese st 0
ACCTUAN OF GISCOUNT........evovevierieis it

Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN 3.t

5.2 Totals, Part 3, COIUMN O......ovuuiviririrciiniieeisesiest st s 0
Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st 3,217,936
Total foreign exchange change in book/adjusted carrying value:

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

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

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

10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0
Book/adjusted carrying value at end of current period (Lines 142+3+4+5+68-7-8+9-10)........cecrrrrrrrrirrenrrnrerreninsessesssesss st sessesssssessesssssssssessssssssssssessesens 1,678,280
Deduct total NONAAMIEA BMOUNLS. ..ottt

Statement value at end of current period (LiNE 11 MINUS LINE 12).......vueieiriririineieie et sssessessessssss st sssssssessssssssessessssssessesssssssssessassssssessesssnssessessansssssessasssnssns 1,678,280

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

Book/adjusted carrying value, December 31 of prior year... 314,949,500
Cost of bonds and stocks acquired, Part 3, Column 7 121,406,296
ACCTUAN OF GISCOUNT........evoveviereeseesesi s8R RS 271,020
Unrealized valuation increase (decrease):
41 Part1, Column 12.............. 1,245,695
42 Part2, Section 1, Column 15.
4.3  Part2, Section 2, Column 13.
44  Part4, Column 11 1,245,695
Total gain (loss) on disposals, Part 4, Column 19........cc.cocvvvrinrnrernernennes (497 463)
Deduct consideration for bonds and stocks disposed of, Part 4, Column 7 54,252,644
DedUCt AMOTHZALION OF PIEMIUM........uiviiveieeicieeteic ettt st s st s bbb s s s s s b bt b bbb s b e b st b b et bbb s b b st s e et s e st st n et en s rae 1,509,610
Total foreign exchange change in book/adjusted carrying value:

8.1 Part1, Column 15..............

8.2 Part2, Section 1, Column 19.

8.3 Part 2, Section 2, Column 16.

8.4 Part4, Column 15 0
Deduct current year's other-than-temporary impairment recognized:
91 Part1, Column 14..............
9.2 Part2, Section 1, Column 17.
9.3 Part2, Section 2, Column 14.
94  Part4, Column 13 0
Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2.........c.cuveieieviieiieiieieeeee et 1,057,582
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6-T+8-9+10).......c.curiiuiiriiiiiiieieiese ittt nse s 382,670,376
Deduct total NONAAMIEA BMOUNLS. ..ot

Statement value at end of current period (LiNe 11 MINUS LINE 12)........cuiuiuiiiiiiisieiestete ettt bbbttt 382,670,376
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

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........ovuvevmerervces | crvrvvveverincrinnns 77,952,251 | oo 85,543,935 | ..oovvvverriciinne 75,827,104 | ..ovvvorvcrinnne 74,516,044
Governments (Including all obligations R 07 - T O o oo Do UT PO U TS
guaranteed by governments) 3. Other COUNMES. ....cveviriereiiee | eerieiisiesesissssissiessessssssiesiens | aressesssssssessesssssssesessesssssnsens | srossesiessssessessessessssessesssssnsens | sromsossessessssessessnssnsessasssssnsans
4. TotalS...oerrseesres | v 77,952,251 | oo 85,543,935 | .o 75,827,104 | oo 74,516,044
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtAIS. ... ceierieiiisiisrerisissinsees | errieiseisnsnsnsss s sessssnesnens | erensessessesnseesssssesnsensessssnsens | crsseessnssesnsensensesnssnsessensneens | cesnsensense st nennees
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....oooerereieiieeieieee | e, 3,555,000 | .ovivireieieian 3647474 | oo 3,555,000 | oo 3,555,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Tofals........... ...87,259,539 ...89,974,706 89,386,163 ...85,658,743
Industrial and Miscellaneous, 8. United States .186,469,883 .191,583,230 186,847,922 182,257,299
SVO Identified Funds, Unaffiliated Bank Loans 9. Canada 9,103,192 9,828,020 9,133,535 | oo 8,922,000
and Hybrid Securities (Unaffiliated) 10. Other Countries ...18,330,511 ..18,478,779 ...18,406,847 ...17,584,862
11. Totals......ccoocoe. 213,903,586 .219,890,029 .214,388,304 208,764,161
Parent, Subsidiaries and Affiliates 12, TOAIS....cvivccreceeiiiesiicieieies | crieeisisiessse s ssesssseiesssess | eressssessssssesesssessssssessssssesens | sessssessssesessnsessssnsesessssessssnes | sresessssessssssesessesesssssessnsesenns
13. Total BONdS.......coueerseeesssrnnsne | covveenireieiennes 382,670,376 | ...cooovvvrencnenne 399,056,144 | .....ccocoevirnnnne 383,156,571 | ..ovvvcrericrennns 372,493,948
PREFERRED STOCKS 14, UNIEA SEALES.......voveceeerriries [ et | oessieesssesssesi s ssssesssne | cesssesssseesssess s esessenns
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ... [ et eisiens | st stens | sresesses et nas
16, Other COUNMIES. ......vveirriiiiee [ rerereeniensenissssssssnisenissnes | creenesensensssssssssssssssssssssnsss | seesnsssssssnssssssssssssesssssssesees
17, TOtalS...covriisiceisisnins | o 0 o 0 [ oo 0
Parent, Subsidiaries and Affiliates 18, TOAIS....cviviecreiieeiiiesiiseieis | criseisisiessssiessssssesssssaessssess | eressssessssssesessssesessnsesssssessns | sessssessssesessnsessssnsesessnsesssnnas
19. Total Preferred StoCkS....cou: | covvvivniiniiniiniiinicnis 0 [ o 0 [ oo 0
COMMON STOCKS 20. UNIEA SEALES. ..veouverreerrirees | roreererenneeiseesnsesnssnesnseinne | cesseessssssssssesssssseessssssssenses | onesssessssessnessssnssssnssssnsesns
Industrial and Miscellaneous (Unaffiliated) 271, CANAAA. ... | et | ettt tnts | sesretes e ettt
22. Other COUMTIES.........ovuiriiies [ cerniriniiisinisinesssessiessnisisnnes | corsssesssssssesseesssessesssesssesssens | ressessssssssssssesssenssenssenesensens
23. TotalS.....ccovinisiisiincinciici | i 0 [ o 0 [ oo 0
Parent, Subsidiaries and Affiliates 24, TOMAIS.....cecveeiieiiiieeiicceiiiieiens | erenieiesiseisssssesensssessssssessnies | sossesssssesassesessssssessnsesessnseses | sressssesessnsesssnsesassesesssnsasanne
25. Total Common StocKS.....cee. | woviriiiniiniieiieiieiiieiians 0 [ o 0 [ oo 0
26. Total StoCkS.......oevrrssmsssssnnns | v 0 [ s 0 [ s 0
27. Total Bonds and Stocks...... | ....ccccouevuenec 382,670,376 | .....oovevrernnne 399,056,144 | ......ccocovvernenn. 383,156,571
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
SCHEDULE D - PART 1A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

23,191,935 21,403,083

GoIs

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

A7 TOMAIS oo | erenrnn s [V I [ 1,555,000 |...covveene 2,000,000 | oo 0 [ )0 SN O 3,555,000 | ..ocoivriiniiiniiiniis 0.9 | s [V 0.0 | 3,555,000 | ..verveerinrinneenena 0
U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 NAIC 1ottt | sreneenenees 10,463,029 |............. 37,660,232 |............. 18,389,780 |....cccou.... 15,746,404 |............... 2,558,558 | .......... ) 0.9, SO D 84,818,003 |...coovverrrrirnenne 222 | 69,772,901 | ..o 222 | 84,818,002 | oo

............... 2,441,540 cerereerenen 2,441,580 |
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)
9,745,049 66,173,850 18,150,315 2,877,658 |...cccovvenn. 1,728,042 98,674,914 105,901,227 61,698,513 36,976,401
4,756,362 |.. 64,562,830 |.... 32,084,339 |.. 19,234,257 ...3,599,706 | .. 114,237,494 | ... ....57,407,255 |... 93,003,289 |.... 21,234,205
991,168 |.. 991,168 |... 999,756 ...991,168 |....
7.
8.
9.
0.7 TOAIS. ...ttt | srreenes D00 O . ST DO, S [ ). S XXXrverernne [ ereenesnssrsnsnnneens0 [ o [ 0.0 [ [V [ [V P 0
10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2 NAIC 2
10.3 NAIC3
10.4 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals




L0IS

Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

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

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
1. Total Bonds Current Year
11 NAIC T (d).......23,211,537 |........... 127,026,017 |..coovevnnee 68,448,870 |............. 20,624,062 |............. 25,689,683 | ... (O I 265,000,169 | ....vvvvvrvrrrnnnnn89.3 | o XXX i [ s Y., SRR IO 228,023,767 |...ccovveneee 36,976,401
4,756,362 |............. 67,004,370 |............. 32,084,339 |...cccoounen. 9,234,257 | ..o 3,599,706 | oo (O I 116,679,034 | ..ovevvviriirnnn 305 | XXX s [ ) .0, SN IR 95,444,829 |............. 21,234,205
.991,168 991,168 .991,168

Line 11.7asa % of Col. 7.........

194,030

Total Bonds Prior Year
............. 2

0,418,973
. 170,911

........... 104,298,986
41,509,260

............. 95,503,585
15,233,716

.999,756 |..

............. 14,189,477

............. 22,131,468

493,368 |...

........... 256,542,489
..57,407,255

............. 45,537,134
1,877,871

12.7 TotalS....veveeeirirennes ..20,589,884 | ...........145,808,246 ..22,131,468
12.8 Line 12.7 as a % of Col. 9. .65 8.3 | i385 | T | 7.0
13. Total Publicly Traded Bonds
13,1 NAIC Tttt ssenns | ceeseeeneees 21,620,876 |........... 100,328,657 |.......c..... 60,257,556 |............. 20,126,994 | ............. 25,689,683 | ..o | e 228,023,766 | ...oooveceeirennes 59.6 | .ccveunee 211,005,354 | ..o 67.0 | .covenne. 228,023,766
4,756,362 | ... 56,242,535 |............. 24,569,126 |.....ccooenvn. 6,682,630 |..covrvrrene 3A9MTT | v | e 95,444,830 | i 249 | 55,529,383 | ..o 176 | 95,444,830

.991,168 |..

...999,756

.991,168 |..

137 TOAIS..cvveceeeeeceee ettt snsenns | sresensnees 26,377,238 |........... 156,571,192 | ..cvrvrnne. 85,817,850 |............. 26,809,624 |............ 28,883,860
13.8 Line 13.7 as a % of Col. 7..... .81 ...48.3 ..264 |. 83 | 8.9
13.9 Line 13.7as a % of Line 11.7, Col. 7, Section 11........cccovvvvvvvee | cvreeeeeeeenee, 6.9 | oo 409 | e 224 | oo TO | e, 75
14, Total Privately Placed Bonds
141 NAIC Tttt | sesesseseeninn 1,590,659 |...cccocnne. 26,697,360 |...ccooenenee 8,191,314 | v 497,068 | ..ooeoeceeeeeerincereereins [ eererineineiesessssieieens | ceeeenenes 36,976,401
............. 10,761,835 |...............7,515,213 | ...............2,551,627 reereennn 21,234,205
0
......................... 0
................... . JEO |
............................ .37,459,195 |..... 15,706,527 |.. ...405,530 58,210,606
14.8 Line 14.7 as a % of Col. 7..... ..B644 .. ..27.0 s 0.7 | covvrreneieneend0.0 | i 100.0
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccoocveveer | covvrvrvevviiiniennnn 04 | il 9.8 | oo 41 | 0.8 | el 01 |00 | 15.2
(@) Includes $.....58,210,606 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(¢) Includes$.......... 0 current year of bonds with 5GI designations, $.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on

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

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

..0; NAIC2S.....

0; NAIC3S§........

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

NAIC5S.......... 0;

NAIC6S......

.0



Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
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 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
. U.S. Governments
1.01 ISSUET OBlIGALIONS. ......veceeeeeeceeicieiei ettt sstees | cereeseneneens 3,000,045 |............ 23,181,737 | ..o 30,351,085 ) 0.% G IO 77,935,950 | .oovvvivrrinennenn 204 | 80,846,571 | ..ovvvrvrereereeen2B7 | 77,935,950

1.02 Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....

XXX... ....16,302 16,302 |.

.3,414 .10,198

.2,690 |.

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...

4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured SECUMLIES............ccerieeirieeiiriies | evieisiisieiesiisissnieies | areessnssesssseresssseiesns | nevessssssesessssessssnsesenss |seessnsesessssssessnseessnse |essnserensnseessssnsassnsere | srnrererss K Kurersnrnrans | srverersnserssnssrersnnened | evvnveisisnieiennnrenenn0.0 [ viiiiiisisisiceisiisanns
4.05 TOtAIS.....cveviirsieiiisieieissieserssiss s snssssssessnssssssnsesssssnsesssssnsenses | cnnseniensssssensensesnesad | coernensssisnsensninneens0 | oriennsnes 1,555,000 |.............. 2,000,000 | oo 0. D0, ST PR 3,555,000 | oo 0.9 [ oo 0
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 1SSUET ODIGALIONS.........vveveiviiiieisciseieie ettt esenas | sevessessesessssessessssenses | seresissens 20,269,662 |.............. 9,518,814 |.............. 9,586,100 | ..ovvevverererererirenins | vrrereee XXX e [ e 39,374,576 | ..coovveree. 10.3 | 26,273,608 I T8 39,374,576
5.02 Residential Mortgage-Backed Securities... 7,301,823 |. 17,083,830 |... 8,870,966 |. .6,160,304 |... 41,975,481 .37,540,162 41,975,480 |.

5.03 Commercial Mortgage-Backed SECUMIES. ........cccovevriereriirieieiieeis | e RN .
Other Loan-Backed and Structured Securities.. ,161,206 |. 2,748,280 | ..o .
............ 10,463,029 |...........40,101,772 | ............18,389,780 | ............15,746,404

,959,131
............ 69,772,901

.0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...

.............. 7,798,506 |.........105,635,117 |...........47,110,692 |........... 11,614,847 |............. cererrrneenen 464 | 111,031,590
1,680,275 |. 13,557,747 | ... . - 0. .18,281,789

6.03 Commercial Mortgage-Backed Securities..... 4,575,734 |. .8,622,633 |... 19,311,749
6.04 Other Loan-Backed and Structured Securities.. ..446,896 |. 2,921,183 |... . . . .. . A .
6.05 TOMAIS........cuiieeieeiiiiiieici ettt ntsntenes | srenieseias 14,501,411 |.......... 130,736,680 9 |

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOMAIS. ...ttt




Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

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

Distribution by Type

1

1 Year
or Less

2
Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5

Over 20
Years

Total from Column

10

% from Col. 8
Prior Year

11
Total

Publicly Traded

12
Total
Privately Placed

9.0

=

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

10.
10.01
10.02
10.03

Unaffiliated Bank Loans
Unaffiliated Bank Loans - Issued
Unaffiliated Bank Loans - Acquired...

1.
11.01
11.02
11.03
11.04
11.05
11.06
11.07
11.08
11.09

Total Bonds Current Year
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..
SVO Identified Funds
Affiliated Bank Loans
Unaffiliated Bank Loans.

Ling 11.08 @5 @ % OF COl. 7.ttt

10,798,551
8,985,512 |.

.......... 149,086,516
30,651,775 |...

8,622,633

88,535,591

...8,873,656 |.

26,730,832
...2,558,558

27,967,899
................... 7.3

............ 29,858,319
........................ 78

29,289,390 |
........................ 77

60IS

12.
12.01
12.02
12.03
12.04
12.05
12.06
12.07
12.08
12.09

Total Bonds Prior Year

ISSUET OBlIGAtIONS. ...

Residential Mortgage-Backed Securities...........cocvverreuninrcrneininnns
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified FUNAS.........cccerireiriicieiieese s
Affiliated Bank Loans

Line 12.08 as a % of Col. 9.......

.......... 102,215,461
............ 17,342,057
13,528,350 | ...

83,513,809
20,798,032

.............. 6,644,468
8,038,377

20,357,383
1,774,085

............ 16,846,352
............ 17,568,653

20,589,883
................... 6.5

............ 14,682,845
........................ 4.7

22,131,468
........................ 7.0

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

Total Publicly Traded Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities
Other Loan-Backed and Structured Securities
SVO Identified Funds
Affiliated Bank Loans

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

10,751,415
7,465,585 |.

.......... 125,662,470
17,451,697 | ...

75,913,614

8,873,656 |.

............ 20,649,320

6,160,304 | ...

26,325,302
2,558,558

259,302,121
42,509,800 |.
13,198,367
9,449,477

26,377,239 |.

...... 8.1

.48.3

.166,571,192 | ...

.85,817,850

...26.4

.............. ..22.4

.28,883,860

........................ 75

14.01
14.02
14.03
14.04
14.05
14.06
14.07
14.08
14.09
14.10

Total Privately Placed Bonds
Issuer Obligations
Residential Mortgage-Backed Securities...
Commercial Mortgage-Backed Securities.
Other Loan-Backed and Structured Securities..
SVO Identified Funds.
Affiliated Bank Loans.....
Unaffiliated Bank Loans.

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

............ 23,424,046
13,200,078 | ...

..64.4

37.459,195 | ..

15,706,527 |.

..21.0

.52

3,048,695 | .

405,530 |
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

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

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

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents

To1tal Boids Money Marke?MutuaI Funds Oth:r (a)
1. Book/adjusted carrying value, DECEMDET 31 Of PHIOT YEAN..........overurriierereeeieiietreers i esesssesseessssssssee s ssesssssssssessessessssssessessanes | sessessosssssssssessasssesessessesssssnssessassnenne 15,843,905 | ...ooeiiieicirieieereie sttt ssreees | seseeset ettt ettt s ettt nsesnnene | Seeeseesee et e sttt s e rennes 15,843,905
2. Cost of cash equivalents acquired 195,938,125
3. ACCTUAL OF BISCOUNL........ooveeiiiiii bbb | Sebsee b e bbb 0 | s | bbb | Seb e
4. Unrealized valuation iNCIEASE (ABCIEASE)...........ccevireveiireieiiereie ettt ss st es s s se b s b ss et bs b s s bt sseses st ssaebasas | ohebessssesessssetesasseses s s st et es e s et s e bt e b s bbb e s b bansebens 0 [ ettt ettt ts | Shebeseae b ea et a et s bt s A bbb bbb et et eaebebaet et essaete | nebebsasaetesaeaet et ee et bRt s s b b s R b b st b e bt s et et naes
5. TOtal QAN (I0SS) ON GISPOSAIS.......ceuerereeerreseesiseeesseseeseeseseeeseesesssessessessasssssseesessess e s e st essasssessessassanssessessessssssnssessassssssessassassnns | fesssessesssssssssssessasssnssessesssssnssnssessnsnessessessnssnssn 0 | oottt ettt n e ss | ebieasaesa et et e st et e s st s e e e s et st n st st es s s bensesaens | Saesietnaesaes st s e st a s et a et bt s et sa st e
6. Deduct consideration reCeIVEd ON QISPOSAIS............ccuueviuieieeicisire ettt bbb st bessesans | sbessessssssssses s s esses s s st es s s bs s s bansaes ATTABEATA | oottt s s s s et esaeeees | eeeteseseseses s et et et ese et etetesesesetesesesasatesasasasesasesasasasasass | etesesesesesesesesssesetasesasasesesesetasesessssens 177,145,474
7. Deduct amortization Of PIEMIUML.........ccccuiueiuiieieisie ettt s st b bbbt ssessesante | #e4ssessesest e s s e b es bt en s bbbt s st n sttt 0 | oottt ettt | ebsetnt sttt et e st s s st en s st n skt ensens | Shessetstesse st s bRttt bbbt
8. Total foreign exchange change in book/adjuSted CAITYING VAIUE.............cccviuiveiiecieiccc ettt benss | srebessseses s b e s s s bbb s s s s st s s s s ss s bansebens 0 [ ettt bes | Shebeseae b bt e e b st b s et bbb s a et s e st bes et et enaete | Hebebsisaebessea et et ee et b Rt e s s b bbb sttt s s ae b naen
9. Deduct current year's other-than-temporary impairment FECOGNIZEM..........c.uuuuiuiuriieeeireeeieree st seseens | sersssessteses st seb s bbbt 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceueiirrieiieriisieisesiesessesieiiees | et bnaan 34,636,556 | ..o 0 | e 0 [ o s 34,636,556
11. Deduct total NONAAMItIEd @MOUNLS...........ccoiuiiiiiii s | bbb bbb bbb 0 ettt s | e | ShE e
12. Statement value at end of current period (Line 10 MINUS LINE 11).....ciiiiiiieiiiieiiiets sttt sss e steaessssessssserens | sresessssesessssesesssssssssssssesessssessssnsesessnsens 34,636,556 | vt 0 | oo 0 | o 34,636,556
(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.........cccccoeovevrevereennnn. Qualified Cash Pools
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Sch. A -Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

EO01, EO02, EO3, E04, EOS5, E06
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

03

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

NAIC Desig-

nation, NAIC Current

Designation Current Year's| Year's Other-

Modifier and Book/Adjusted | Unrealized | (Depreciation) Than- Capitalized | Total Foreign

SVO Admini-|  Date Type Carrying Value Valuation or Temporary Deferred Exchange Commitment for | Percentage

strative Originally | and Less Increase (Amortization) | Impairment | Interest and Change in Investment Additional of
CUSIP Identification Name or Description Code City State Name of Vendor or General Partner Symbol Acquired | Strategy|  Actual Cost Fair Value Encumbrances | (Decrease) | Accretion | Recognized Other B./A.C.V. Income Investment | Ownership
Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
EC RIVENWaIK 3 LLC.....cvvveerierieeieeiseieeissninenies | ceneeens New Orleans............. LA...... Enhanced Capital State HTC Fund LLC........c.cc. | wovvevcrirviinens 1212912017 oo | s 3,504,058 | ...ccoonee. 959,204 cn(1411,038) | = s | e - - I R PR 0.420
Model Tobacco Development Group LLC........c.coocenene [ covinns Vienna........ccoocee. VA..... Model Tobacco Master Tenant LLC................. . 110/27/2020] ....oocvs | i 2,911,807 ...719,076 n(1,790,614) | - i [ - - o i [ 0.250

2199999. Total - Joint Venture, Partnership or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated.. B 6,415,865 | ...........1,678,280 ....(3,201,652) 0 0 0 0 .. XXX
4899999, SUDTOLAL = UNAFAIIBIEA. ...ttt 884 £E4eEEE R L oL 48R £ 41 4EEEEEEE£LE AL E kL bbbttt | eniineias 6,415,865 | ...co...c. 1,678,280 ...(3,201,652) 0 0 20 | {1 0 XXX
5099999, TOIS........urvuerersissiriseieseies it eses st b bR HRee RS R LSRRttt | ereieneias 6,415,865 | ........... 1,678,280 ...(3,201,652) 0 0 20 ] (V1 0 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A. TA 0 1B 0 1C e 0 D e 0 1E e 0 1F s 0 1G e 0
1B. 2A s 0 2B 0 2C 0
1C. A 0 3B 0 3C s 0
1D. AA e 0 4B 0 AC 0
1E. BA i 0 5B 0 BC s 0
1F. B s 0
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date
Originally | Type and Actual Cost at Additional Investment Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Acquired Strategy Time of Acquisition Made After Acquisition JAmount of Encumbrances| Ownership
Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
EC Riverwalk 3 LLC........coevvvreirieiirne New Orleans LA Enhanced Capital State HTC Fund LLC..........c.coriurivrineeresre s 1212912017 | oo e | e 1,597,008 0.420
Euclid Grand Apartment LLC...........ccoovrrrienerrieeees Cleveland Euclid Grand Manager LLC................... 09/2712018. | ..o | e isiseieesisennins | rreesieseesseensesseeeneaas 137 | e | e 0.270
Fairmont Creamery LLC.........ccccovvvunrinriicniins Cleveland . | Sustainable Community Associates Il #8 12/30/2013. 1,000 | oo [ s 50.000
Model Tobacco Development GroUP LLC............coiieririrrieirieinree s esesesse e sessssesseseenes Vienna .| Model Tobacco Master Tenant LLC 10/2712020. | oo [ e | eereerereeeeeeneeeseenn 30,524 0.250
Morgan Warehouse Apartments LLC an Ohio Limited Liability Company.........ccccouvnireiniiininiiscinnens Cleveland Morgan Warehouse Realty LLC........cooiiiiniiiniii s 10/29/2015. 13,836 | s | e 1.000
219999. Total - Joint Venture, Partnerships or Limited Liability Company Interests for Which the Underlying Assets Have the Characteristics of Real EState = UnaffilBtea. ... ..o ittt ens et snsensensensnsensensesnnsansens | sonrssssnsenenseesnssnensensneedd | oveens 1,632,205 | oo 0 XXX
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
| Nationwide Affordable Housing Fund 51 State. OO OO PRPPOPPROOIN WiIMINGEoN. .....ovviiiiiiiciscccsceiian DE........ TCB Mecklenberg Mill, Inc.  #8. 1202012013, | oo | | e 1161 | | oo 50.000
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit = UNffIlIAEEA. ... oot ettt ettt ettt XXX
4899999, SUDLOtAL = UNGFFIIBIEM. ... .. vue ettt 8 8ok L4 1oL 8oL Lo E e E R E 88 E bbb 1,643,816 R XXX
Lo o000 OO PO PP SSPPOYRTSRTON EOPOOOPPPOPRPOPPORPOPRPOOR | Bl IOV 1,643,816 | coooovvveeccciid 0 XXX
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SCHEDULE BA - PART 3
Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

1 2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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 BJ/AC.V. Change in 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./ACV on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated
Drury Cleveland LLC ... | Cape Girardeau . | Distribution.. 01/08/2016. | 12/31/2021. - . 0 1,600
Euclid Grand Apartment LLC.........cccoovevrmiiniricnninnireninens Cleveland . | Fully Amortized v [09/27/2018. [ 12/31/2021. [ ..ocvoovveviriirins | oo | e (137) (137) 2,700
Fairmont Creamery LLC...........cocovrrurrnencreneeresceeeneens Cleveland........cccccoe... . | Fully Amortized...........cooeu.e. 12/30/12013. | 12/31/2021. | coooveeeeeeeieieineen | ceeeeererreeereinee | cereenenees (1,000) (1,000) | cooveeveeeeereeneeen | ermereereerenrmeeneeneens | vrereeneneneensenees | e 2,500
Morgan Warehouse Apartments LLC an Ohio Limited
Liability Company Cleveland..........cccoce... OH. [Fully Amortized..........cocvurnt 10/29/2015. | 12/31/2021. | coooovvevrvnnrrcrinces s | v (3,536) (3,536) [ ..oovrrrerrincnins | ervneniiminsrinnninnns | erssnnsnissinnnis | eerensnssenenins | s | onsssnennn0 | o 75,000
2199999. Total - Joint Venture, Partnership or LLC Interests for Which the Underlying Assets Have the Characteristics of Real Estate - Unaffiliated 0 20 ] (4,673)] ...... 0 0 (4,673) 0 0 {1 {0 P {0 [ o [ IS 81,800
Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated
Nationwide Affordable Housing Fund 51 State..... Wilmington . | DE.. | Fully Amortized.........cooconenens 12/20/2013. ] 12/31/2021. | cooovvvvvinnncrnnnes s | v (T1611) [ e | e | v (11,611)
4199999. Total - Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated..........coooviniiniinniniinies e 0 I (11,611 ... ..(11,611) 0 0 0
4899999. Subtotal - Unaffiliated.........cccrviririrriiniiiniins 0 O (16,284) | .... .0 ] (16,284) 0 0 w0 0 81,800
5099999. TOAIS........vvrererrcerreireisersieeeseees et 0 20 (16,284) | ..o (0 [P (V] [ (16,284) 0 0 (V] [T (V] [T (V1 TN | I ISP 81,800
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U.S. Government - Issuer Obligations
912810 RL 4 | U S Treasury 02/15/2045 TIPS........c.couuumirerieerersseressessesessesssssssssenes | reeens [P A e | s 19,049,420 |...151.209 | ............ 27,973,682 | ............ 18,500,000 | ............ 21,403,083 | ......... 1,254,307 | .ooovvrenee 11,394 [ e [ e | s 0.750 |...... 0.821 |FA....... 12/11/2017. | 02/15/2045.
912828 2R 0 |USTreasury Nb.......cccoooeiieiiiiiiiisisciiciscissnsisniessssissssssissssenninns | vnnes | oo | cenvenionee | TA i | i 9,515,665 |...104.961 | ............ 10,496,090 | ............ 10,000,000 | ............. 9,681,791 | .ccoveuuve 51,460 2.250 |...... 2.867 |FA....... 08/30/2018. | 08/15/2027.
912828  3J 7 |U S Treasury Nt. 1,977,586 |...103.359 ....2,067,188 ...2,000,000 1,990,193 3,220 | oovocreeeeninee [ s [ 2125 |...... 2.300 |MN...... 12/13/2017. | 11/30/2024.
912828 4S5 6 |U S Treasury Nt. wernen 15,578,957 |...103.078 | .. 15,461,715 | ... 115,000,000 | .coverer 15,246,215 | oo | e (171,138) | e [ e [ 2.750 |...... 1.570 [MN...... 01/15/2020. | 05/31/2023.
912828  G3 8 |U S Treasury Nb....ooooovvrrerneneiienrsninsinsisesnseienssssenssssesssnssssssnssnsensenss | 9000 [ [ vervvrerens | TA vt | vereriienns 2,899,465 |...103.695 | .....ccoeene 3,110,859 | ...covvnnee 3,000,000 | ....cccne 2,952,333 | oo | e 15,729 2250 |...... 2.830 |MN...... 07/10/2018. | 11/15/2024.
912828 W5 5 |U S Treasury Nt. .3,001,182 |...100.273 ....3,008,202 ...3,000,000 .3,000,045 (231 ISUORTOUNIO ISR B 1.875 |...... 1.865 |FA....... 19,113 10/04/2017. | 02/28/2022.
912828 X7 0 |U S Treasury Nt. .2,980,090 |...102.719 | .. ....3,081,564 | ... ...3,000,000 2,992,995 2,906 | oo [ e [ e 2.000 |...... 2.103 |AO...... 10,276 | ... 05/24/2017. | 04/30/2024.
912828 YS 3 |U S Treasury Nt. ..102.625 | ..o 10,262,500 | ............ 10,000,000 (8,989) | cvvvuverrrirrirneren | e | s 1.750 |...... 1646 [MN......| ..ccc...22,721 | e 175,000 | 02/05/2020. | 11/15/2029.
912828 79 4 |U S Treasury Nt. ...100.641 ..10,064,060 10,000,000 (70,582) | oo [ [ 1.500 |...... 0.746 |FA....... cirener:D6,658 | L. 150,000 | 04/08/2020. | 02/15/2030.
0199999. U.S. Government - Issuer Obligation XXX ..85,525,860 74,500,000 .(166,281) 0 0] XXX XXX XXX | .......304,075 | ... 1,345,091 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
911760  LQ 7 | Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1.....cvuvivnriiniiisiissiissiisiienns | ....... ...112.658 16,044 | 16,302 | ........... (32) [ v | | s 6.750 |...... 6.078 |[MON... | .. .1,083 | 11/02/2001. | 06/15/2028.
0299999. U.S. Government - Residential Mortgage-Backed Securities XXX . ..16,044 | ... 16,302 0 (32) 0 0 XXX XXX XXX | .. v 1,083 XXX XXX
0599999. Total - U.S. GOVEIMMENE.......oiviiiisiiserseriisssssseseisssnssssssssss s ssesssesssesaa XXX [ e 85,543,935 | .cocvcenn. 74,516,044 | ......... 77,952,251 | ......... 1,254,307 | ......... (166,313) | ovvovnrrerins (V] I 0] XXX XXX XXX | s 304,165 | ..... 1,346,174 XXX XXX
U.S. Political Subdivisions of States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati
111746 JE 4 | Brockton MA TXDL.......oceiveieenerinrineineninsisenssssissssensssessesssssssssssensensnns | evneees | oo | evseerneenes | TE FEviiii | i 855,000 |...101.699 1526 | oo 855,000 | ..cvveerrrrers855,000 [ oo [ [ [ e [ 02408 | 2.408 10/21/2021. | 11/01/2030.

111746 JF 1 | Brockton MA Txbl ....700,000 |...102.293 700,000 | ..covoeerreeern 700,000 [ oo [ [ [ [ 002,658 | 2.558 10/21/2021. | 11/01/2031.
111746 JG 9 |Brockton MA Txbl .1,300,000 |...102.898 1,300,000 | ....cc00eeec 1,300,000 [ oo v e [ [0 2,708 | 2.708 10/21/2021. | 11/01/2032.
111746 JH 7 |Brockton MA Txbl ....7100,000 |...103.462 700,000 | ..o 700,000 | oo [ [ | | 202,858 | 2.858 10/21/2021. | 11/01/2033.

1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations et | s 3,555,000 XXX ...3,555,000 | . 3,555,000 0 0 0 0

XXX XXX .10,932 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions. . 3,555,000 XXX ...3,555,000 | . .3,555,000 0 0 0 0 XXX XXX .10,932 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010268 CX 6 |Alabama Fed Aid HW Fin AUthReV TXDI Ser.........cccvvvvmiriererniriiriscrierienes .1,450,000 |...101.022 .1,450,000 | ..ovvreeren 1,450,000 | oo [ e [ e | e | 0002650 | e 2.650 10/07/2021. | 09/01/2037.
02765U MD 3 | American Mun Pwr Ohio Inc Rev Comb Hydro 2,517,833 |...112.749 2,300,000 (21,566) [ ..ovvveeerrrineiens [ e [ 204000 | e, 2.841 09/20/2016. | 02/15/2033.
155498 ML 9 | Central TX Regional Mob Auth TXbl Ref Se........ccccvevirreirinircrierirerinennns - ....800,000 |...102.935 800,000 | ..coeerrreers800,000 [ oo [ [ [ e [0 2.674 |, 2.674 10/07/2021. | 01/01/2033.
155498 MM 7 | Central TX Regional Mob Auth TXbl Ref Se........cccovevimrierrnnrenerierieeincinns [ s - ...875,000 |...102.777 875,000 875,000 | oo [ [ | e | 2774 | 2.774 10/07/2021. | 01/01/2034.
235036  8J 2 |Dallas-Ft Worth Intl Arpt Rev TXbI REf F.......covvriiiviieivcresecciniinees | e .. .1,070,000 |...102.497 ...1,070,000 | .... 1,070,000 | oo [ v | e e | 002,691 | 2,691 10/28/2021. | 11/01/2034.
305734  AB 1 |Fairview Health Services SriNLt.........ociveeemerinriereriseeseeissssesiessesenns | reeens . 2,233,750 |.....98.652 2,250,000 | .oocverece 2,234,012 | oo | e 262 [ | e | 2002558 | 2.654 10/22/2021. | 11/15/2031.
3133EL BN 3 |Federal Farm Credit Bank Ni............ccccoiiiiiiiniiiniiiciiicicscssicciiesiiciis | e o .5,306,710 |...102.005 ....5,100,245 ...5,000,000 5,255,157 | oo | eerererene(30,505) | oo [ | 2001950 | i 1.269 04/20/2020. | 11/27/2029.
576000 XP 3 |Massachusetts St Sch Bldg Rev TXbI-Ref-S........c.covveveeieinernerieerecincenns [ s - . 5,391,100 |...104.529 | .. ....5,635,236 | ... ...5,391,100 | .... 5,391,100 | o | ceernreinninenienns | e | e | 03168 [ 3.166 |AO...... .170,682 | 11/07/2019. | 10/15/2034.
59333A GN 5 |Miami-Dade Cnty FL Ed Fac Rev Ref-Univ M [T DA [ 1 1.GFE s | v 10,102,888 |...114.298 | ........... 10,515,444 | .............. 9,200,000 | .oovcvvnecs 9,425,751 | cooovvverreenernnnns | ereeeeenn(63,324) [ oo | v | 20005250 | e 4430 |AO...... | w 120,750 | ........ 483,000 | 12/19/2007. | 04/01/2025.
59447T MG 5 |Michigan St Fin Auth ReV REV BAS........c.cvvvriiiriveriieisiiseesisississnisinnss | cereees .3,634,560 |...120.098 ....3,602,943 ...3,000,000 13,325,788 | ..o | eererenend(61,960) | oo [ | 200.5.000 | oo 2,611 [MN...... v 19,167 | s 150,000 | 09/14/2016. | 11/15/2031.
71884A YW 3 |Phoenix AZ Civic Impt Corp Rev Ref Sub S.. v [ s . .2,958,125 |...115.156 | .. ...2,878,893 | ... ...2,500,000 | ... 2,673,562 | oo | e (48,461) | i [ [ 0005.000 | 2.900 |JJ....... 125,000 | 04/22/2015. | 07/01/2030.
762244  FL 0 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F........ccviereiiiiciniiineerieicsines | e 2 | 2AFE i | 2,646,968 |...115.799 | ...cccvvvnnee 2,605,484 | .....ccovennd 2,250,000 | ..oovveree. 2,441,540 | .oovvvrverenncrens | veieeeed(B37,547) | o [ [ 005000 | 2911 |MN...... 112,500 | 07/27/2016. | 05/15/2033.
88059E  5G 5 |Tenn Val Auth Cpn Strip Strips 1,886,463 |.....81.025 ....2,130,134 ...2,629,000 2,029,644 2.831 [N/A..... . 05/23/2019. | 03/15/2031.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations .. ..........40,873,397 XXX . .41,565,599 | ... .38,715,100 | ...........39,374,575 | ..ccovvvvrccen 0 | (209,012) | oo (O] P 0 XXX XXX XXX XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3132CW AU 8 [FHLMC P00l #BO019.........cvorrereieiierierieeiseesssisessesiessssessssissensessenes | seeees - 1A. ...897,861 |...105.753 ...915,469 865,669 (15572 ) ISUUTUIO EOTRRTRIN BN 3.500 |...... 1.513 |MON... ...30,298 | 10/24/2019. | 06/25/2034.

3132D5 6D

©

FHLMC POl #SBBOBB.............ocvviiiriiriiriiiissiieiiesisissiissiesssiesienens | eneas ..

7,440,471 | ...100.456 7,308,552

.109,130 | 08/19/2020. | 10/25/2035.

(G253 U RO I 1.500 |..... 0.835 | MON...
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3132DW  BC 6 | FHLMC PO #SD8135........cvrireririeireriisiresieisssssiessssssesesssissssssessnnss | coseees - 1A. 1,847,953 |...102.134 11,846,352 (1,601) | cvvovrvererririreens [ ervermriieiinniniienns [ s 2.500 |...... 1.568 |MON... | .. 33,273 | 03/02/2021. | 03/25/2051.
3133TC 6P 8 | FHLMC Structured Ser 2008 M...........ccccueverereerieinermerierireseseesssnssessnes | reeens - 1A. ...112.046 [€:))) USRI IR P 7.000 |...... 6.132 |MON... | .. revneennnnn280 [ 10/24/2001. | 11/20/2027.
3138AE U8 7 | FNMA POOI HAIT18B.......ouioeieeiiiieeieisseiseise st | eeens . 1A .109.017 | ............3,223,864 | .............2,957,218 | ............2,975,641 | ......... (1072 ISR IOIRORIN DO 4.000 |...... 3.790 [MON...| ...........9,857 | ........ 118,289 | 06/28/2011. | 04/25/2041.
3140E8  FP 8 |FNMA POOI#BASBTT3........cooiieeiieirieiierisisssisssiessesssesssssssssssessessesens. | sevie 1A. 5,207,130 |...105.058 ...5,372,706 ...5,114,038 (14) [ e [ e | e 3.000 |...... 2517 {MON... | ........12,785 | ........ 153,421 | 10/27/2015. | 11/25/2045.
3140KD G4 6 | FNMA POOI #BP5B18.........cvoreirrirereerireeiiesiesiseesessssssessesessesssssssssnsens | eeens . AI1TA L 4,173,170 {...102.123 | .. ...4,097,560 | ... ...4,012,362 (7)) [T IOTRRRIN DO 2500 |...... 1.282 |[MON... | ............8,359 | ........ 100,309 | 06/18/2020. | 06/25/2050.
3140QD 6N 9 | FNMA POOI #CAB2T..........ovvieririnriirirerieiisisssiesssssseessssissssesssssssssssessnnes | onnens [ A11A i | 2,860,778 |.....99.962 | .....ccou.n 2,796,345 | ..o 2,797,399 | ............2,859,614 | ......... (B01) [ e | eerreerenieisnreiens [ e 2.000 |...... 1.552 | MON... 06/18/2020. | 07/25/2050.
3140X9  BY 6 | FNMA POOIH#FMB28B..........c.cvourverrirerireeneeiseisesiesiseses s isssssesssssssensns | sesien - 1A. ...970,062 |...102.123 ..930,166 (912) | cevverrreererieens | veereeinerinerienins | s 2500 |...... 1.448 | MON... 03/02/2021. | 01/25/2051.
31418C  7F 5 | FNMA POOI#MA3593.......coiimiircirriineiieiiesiee e ssesisssssssississsnsens | seseees o AITA L ...294,836 |...107.081 | .. ..282,965 ((C0) [OOSR IOV 4.500 |...... 1.569 | MON... 04/11/2019. | 02/25/2049.
31418D 2L 5 | FNMA POOI#MAABTS.........oorrercereinirieriesieesssisssisesiesseeessessssssesiens | sviens [P TA e | s 11,703,528 |....99.810 | .....c...... 11,601,496 | ....ccoooee. 11,623,615 | ...........11,702,328 | ......... (1,200) | cvvvverrrireirnenen | ceverenineeseriennnn | s 2.000 |...... 1.927 |MON... 06/21/2021. | 07/25/2051.
31418D CB 6 | FNMA POOI#MA3BBS...........ooverecerrirerierieeisseisssiseissessesssseesessssissnsens | seseees 1A. ...172,426 |...107.067 ...790,339 ..738,170 ....771,516 (RC15) ) ORTORURIUR IVSIRORONN DO 4.500 |...... 1.916 | MON... 33,218 06/14/2019. | 05/25/2049.
31418D XJ 6 | FNMA Pool #MA4280 e | aerie . 1A. e ....696,568 |.....96.817 | .. ...683,362 | ... ..705,832 | .... ...696,752 |......... 185 | oo [ e | s 1.500 |...... 1.632 | MON... v 1,941 1 03/02/2021. | 03/25/2051.
314180 XL 1 | FNMA POOI#MAA282.........coorvercereiserieriesiseesssissssse s essessssisssssens | aveeees e e [ LA i [ 870,944 |...102.156 | ..ccovvvvrnnees 854,669 | ...coovvvvrnens 836,629 | ..oovverirs 870,195 |......... (UZL) ] ISR ITRRRIN B 2500 |...... 1.575 [MON... | coooer 1,743 | i 15,687 | 03/02/2021. | 03/25/2051.
31419B  CT 0 [FNMAPOOI#AEQIBT.........couieiiiiiiieiiiesisiiesiesisssississsiesienins | sriiins ...576,545 |...107.251 ..559,159 (€)1 ORI IPPOORORIPORPON PPN 3.500 |...... 2.717 |MON... ..19,571 | 09/23/2011. | 03/25/2041.
31419L 3D 3 | FNMA POOI #AET95.......coiviiriirinirisisssnssenssssesssnssssssssnssenssssssssssssssnsens | coseees . . ...713,374 |..107.251 | .. .676,484 | ... ...709,897 | ......... 35 [ e [ 3.500 |...... 2.156 | MON... cenn.23,677 | 01/06/2015. | 11/25/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed Securities.......... ciererenn s | s 42,008,504 XXX [ 42,039,455 | ............ 41,153,643 | ........... 41,975,478 | .o 0 | s (10,355) | ..ovverrernrinans (V] I 0] XXX XXX XXX | 82,371 | i 847,452 XXX XXX
U.S. Special R & Special A 1t Obligations and all Non-Guaranteed Obllgatlons of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Loan-Backed and Structured Securities
083778 DV 9 |Bergen County NJ Impt Auth Rev LBASS Cnt. [SSSTURRRRRRION IV [ TAFE. i | e, 3,444,015 |...104.133 | ....ccoonuee. 3,269,764 | .............. 3,140,000 | ..ooovvvrees 3,161,206 |......... (VXL R TR PO 5.000 |...... 4201 [MN...... | v 20,061 | ........ 157,000 | 10/06/2005. | 11/15/2022.
490303 GF 5 |Kent Cnty Ml Bldg Auth Rev LBASS Ref........cccoociiniiiiiiniisiisniisiisiiisiis | aviieas R TAFE..o | v 3,060,247 |...116.977 ....3,099,888 ...2,650,000 | ..coccoueee 2,748,280 | ......... (26,174) [ oo | [ 5.500 |...... 4.320 |JD....... 12,146 | ... 145,750 | 10/13/2005. | 06/01/2025.
2899999. U.S. Special Revenue - Other Loan-Backed and Structured Securities 6,504,262 XXX 6,369,652 5,790,000 | . 5,909,486 0 ...(49,643) 0 0| XXX XXX XXX .32,207 .302,750 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations........ B 89,386,163 XXX ..89,974,706 85,658,743 | ..o 87,259,539 | .o 0 .(269,010) | .ovvnirinii 0 [, 0] XXX XXX XXX ..434,468 | ... 2,390,796 XXX XXX

Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

001192 AL 7 | AGL Capital Corp Sr Nt... ...107.352 2,550,000 (6,814) | cooovveerrnreees [ e | 20003875 [, 3.560 12,626 98,813 | 01/28/2016. | 11/15/2025.
00206R  LJ 9 |AT&TInc SrNt.......... ...100.700 4 | s [ | 20003550 |, 3.853 .7,633 | 09/09/2021. | 09/15/2055.
015271 AT 6 |Alexandria Real Estate Equity Sr Nt ...103.615 (543) [ cvoovrrernnreinnnes [ e | 00002750 | e, 2.034 07/14/2021. | 12/15/2029.
015271 AV 1 | Alexandria Real Estate Equity Sr Nt . . ....94.051 1,513 [ e [ e [0 1.875 | 2.650 04/29/2021. | 02/01/2033.
024836 AF 5 | American Campus CMNTYS SINL.........cveuurrerrrerrrernereeeesseessssessneees ...102.344 (979) [ cvvveerernrrennenes [ | 00000:2.850 | e, 2577 04/26/2021. | 02/01/2030.
031162 CH 1 [AMGEN INC SINL....coooiiiirceiieeiiseeieeeiesesseessesssess s ssssses | aeeeens o 2,992,470 |...101.979 1,109 | v | e [ 20000 2.250 | oo 2.289 08/10/2016. | 08/19/2023.
031162 CJ 7 |AMGEN INC ST NE..o.iioiiiiiiecni st sssenes | eeens o . 2,998,170 |...104.273 182 | coveeeeiierienns [ e [0 2.600 | 2.607 08/10/2016. | 08/19/2026.
039482  AB 0 |Archer-Daniels-Midland Co St NL.........c.crreerrreermrernrnesnneesnneessseesssssessnees | ceeeens [ 1 F FEei | e 2,728,633 |...108.708 1,880 | oovveveeerenrens | coveernnneennneennnes [ 10000 3:250 | oo 3.342 03/25/2020. | 03/27/2030.
045054 AL 7 |Ashtead Capital INC ST SEC Nt.......ovvuiiriiciiinieeeeeeseeenienens | s . ....885,440 |...106.300 (6,245) | c.oovervcencis | e | 2004250 | e 1.409 09/15/2021. | 11/01/2029.
045054 AP 8 | Ashtead Capital INC SrNE......ccvuirvirrrirreieeeieeriesseeeessesessesesesesnnes | seeeens o . ...488,751 |.....97.583 A3 | s | e [ 200 2450 | 2479 08/03/2021. | 08/12/2031.
046497  AB 9 |Atalaya Equipment LBASS Ser 2021-1A ClA........cooivvemnrrennnreinnreinnceenenens | ceveens [ 49,996 |.....99.857 | .ocoorrernnn49,929 | 50,000 | iviiieiirenn9,996 | i [ | e | e [ 201230 | 1.236 11/16/2021. | 05/15/2026.
046497 AC 7 |Atalaya Equipment LBASS Ser 2021-1A CIB.......ocovvviiernnireeniieinninennenns | cervns e 49,990 |....99.983 | ..o 49,991 | 50,000 | i 49,990 | .o [ e | | | 200 2.080 | 2.096 11/16/2021. | 02/15/2027.
06051G ~ HC 6 | Bank of America Corp SINL..........cccureerrrerreeieeesnneessenesssessssesssnsnessns | aeeeens o . ...858,284 |...102.071 | .................878,829 | .................861,000 | ...... 859,993 489 | oo | e [ 20.3.004 | 3.066 05/23/2018. | 12/20/2023.
06051G ~ JL 4 |Bank of America Corp Sr Nt FiX t0 FIOat...........ccocveerrernrrererrinniieniieeninns | ceveens [ T 1FFEens | e 760,000 |.....95.944 | .....cc..c....729,175 | covrrrriiinncs 760000 ............... 1.922 10/16/2020. | 10/24/2031.
06051G UM 2 | Bank of America Corp ST NL.........cccuerrrimrrrinreieerieeesessssesssssssesnens | aeveens o ....220,000 |.....98.275 ..220,000 2.831 10/16/2020. | 10/24/2051.
07274N AL 7 |Bayer US FInance Il LLC St NL.....oovveurierceeeeecseeeseeeeesessesesseeessenenns | eneees L. . ...575,941 | ...111.936 ..500,000 (3,564) [ coooreeeerrinenies [ e | 00375 |, 2.053 09/15/2021. | 12/15/2028.
075887  BG 3 | Becton Dickinson & CO St Nb........cueurverrrirnrrienrieneesesisssessssssssnssnens | ceveens [ 1[2.CFEiins | v 2,000,000 |...125.988 | ............2,519,754 | ... 2,000,000 | .ovvre0rrei2,000,000 | cooovvrrevvirnriinnnns | cervrrenrinnniinnnes e | | oo 4685 | 4685 12/04/2014. | 12/15/2044.
084659 AV 3 |Berkshire Hathaway Energy Sr Nt. I o ...571,395 |...111.156 (2,219) | oo [ e | 20003700 |, 1.889 09/15/2021. | 07/15/2030.
084659  AX 9 |Berkshire Hathaway Energy Sr Nt. OV . 122414 (1,000) | cvovvreererieirenns [ revermriverivnnerenns | 4250 | i 3.292 04/28/2021. | 10/15/2050.
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096630 AC 2 |Boardwalk Pipelines LLC St NL........coviuirvireieisiseieniesessenssssseessssiees | cevvns 4,509,800 |...101.822 ...5,000,000 A.927.914 | e | e 63,355 | o | e [ e 3.375 |...... 4.756 |FA....... .168,750 |04/23/2014. | 02/01/2023.
097023  BK 0 |BOBING CO SI Nt.....ouivurirircierieiesiesiesessesssssisessessesssseessssssessessenes | eeens ....267,089 |...100.754 270,000 | .... ....267,211 121 | oo | e | s 3.300 |...... 3.398 | MS...... 04/26/2021. | 03/01/2035.
097023  CJ 2 |B0EING CO ST Nt......ouiiiirciirineiseriineinenensesenssssisenssssessssesssssisssssennes | oevns | oo | sevenenee] [ 20 FEuiviiis | v 411,528 |..104.698 | .......cc.... 418,794 | .oooiiinnrnnns 400,000 | .ooovverneens 411,065 |......... (E15) ) IUUUTOR IVSIRRORRORN DO 3.600 |...... 3.320 |MN...... 05/24/2021. | 05/01/2034.
097023  CU 7 |BOBING CO SE Nt.....oouivuiirrircirerisierieeiesessesssesesesiessessseesssssssssesssenes | ceeens ...413,024 |...112.953 ...407,238 (5,786) | cvvvevvrrrererreres | vevereriseinerienins | s 5.040 |...... 2.329 |MN...... 04/26/2021. | 05/01/2027.
097023 CW 3 |Boeing Co Sr Nt.. USROS PPN ...348,644 |..135.774 . . (1,009) | cvvvverereireens | e | s 5.805 |...... 4.069 [MN...... 04/27/2021. | 05/01/2050.
097023  CY 9 |B0€iNg CO SI Nt ....ocierreieriiceiniierisnsensnissenssisssssssesssssssenssssssssnsees | oveviee | oo | vervneerens 1| 200 FEuvviiins | oo 1,250,744 |..116.801 | ............1,249,772 | .............. 1,070,000 | ..cooveee. 1,238,359 | oo | e (12,385) [ ..voverrverririees | vevreererieiisninnirens [ e 5.150 |...... 2.948 |MN...... 04/26/2021. | 05/01/2030.
11135F  AQ 4 |Broadcom Inc SrUNSECUred Ni..........cocvuevvrrereerneeneiieniesescenssisessenienes | ceeees .1,098,630 |...111.053 ...1,000,000 .1,096,676 (1,954) | oo | e | e 4.150 |...... 2.876 |MN...... 10/18/2021. | 11/15/2030.
1M135F  BK 6 | Broadcom INC St NL.........ovuuiiiriiieiieeeieeieseeseesseseieseieseieenees | s ...287,784 |...104.501 280,000 | .... ....287,666 (118) | covvvvvrinniiiens | e | s 3419 |..... 3.124 |AO...... 10/15/2021. | 04/15/2033.
11135F  BL 4 |Broadcom Inc SrUnsecured Ni.........cccccveveerenreenernernernneencesssinsrneninnes | covvene | o [evveeienns 1| 2.0 FEuviiiins | i, 1,026,360 |...104.428 | .............1,044,282 | .............. 1,000,000 | ..coovrrenee 1,026,011 |......... (349) | cvvvrvenererirenns | e | s 3.469 |..... 3.207 |AO...... | ovveeeer 1,323 [ s 10/19/2021. | 04/15/2034.
11135F  BQ 3 |Broadcom Inc SrUNSECUred Ni.........cocvuevirrereerneiseeiesiesiscesssiseissenienes | ceeees ....784,032 |...100.500 800,000 ....784,185 (LS TR BRI PO 3.187 |..... 3.357 [MN......| ceoeereen3,258 | oo 3,187 | 10/19/2021. | 11/15/2036.
12189L AR 2 |Burlington Northern Santa Fe Nt.........cc.cocverenienminiineirernesniseiiens | s .3,349,612 |...105.393 | .. ...3,246,000 | .... 13,273,089 | oo | e (11,422) | oo [ [ 3.750 |...... 3.361 |AO...... 121,725 | 07/14/2014. | 04/01/2024.
12189L AT 8 |Burlington Northern Santa F& SrNL.........cccovcvrerencenvrnnernernerrneenennseinnens [ wvveen | oo [ vveerneed T TG FE it | i 997,710 |...105.538 | ..cccvvvvenee 1,055,380 | ..cooovrrrne 1,000,000 | ..ocovvernnet 999,318 |......... 241 | s | e | e 3.400 |...... 3427 [MS......| oo 11,333 | e 34,000 | 08/11/2014. | 09/01/2024.
14040H BK 0 |Capital One Financial Corp SrNL.......c.ccoouniiveiiniiieiininiisicesieeiesienis | e .3,562,309 |...107.148 ....3,830,541 ...3,575,000 .3,568,603 1,258 [ [ | e 3.750 |...... 3.793 | WJ....... .56,977 .134,063 | 07/25/2016. | 07/28/2026.
14448C  AQ 7 |Carrier Global COrp SINL.......cccuiveiiriieeierireeeeisisesiessseessesssssssenienes | seeie .1,002,803 |...102.277 ..1,022,769 | ... ...1,000,000 | .... 11,002,524 (269) | cvvvrveeeenerienns | e | s 2722 ... 2.686 12/10/2020. | 02/15/2030.
14448C AR 5 |Carrier Global COrp SrNL.......ccovvecrecreerincrneiseenerisssenenseniseessensssssnnnss | seevnee | oo | evnerineT [ 2.0 FEuviiiiis | v 404,668 |...104.632 | ................418,528 | ..cooovinnrnns 400,000 | .ooooverneens 404,546 | ......... ((72] ] IS IR PO 3.377 | ...... 3.292 04/22/2021. | 04/05/2040.
172967 LV 1 | CItIgroup INC SFNL........cvoiiiiiierieiessssreserecesseesssisssisesseseenenas | criens .2,500,000 |...100.132 ...2,500,000 12,500,000 | ..o | e | e | s | e 3.142 | ...... 3.142 01/17/2018. | 01/24/2023.
172967 ML 2 | Citigroup INC FiX t0 FIt ST Nt......coueverceieieiierieeineeeeiseseiesieeesesssnins | ceeees ...106,171 |...101.648 100,000 ((C315) ) S URTORRURIOR IPSPPIRRORN BN 2.666 | ... 1.936 10/15/2020. | 01/29/2031.
205887 CD 2 | ConAgra Foods Inc Sr Nt ...339,684 |...126.815 270,000 (2,089) [ ..ooovvererriiernes [ e | 20005.300 |, 3.304 04/27/2021.| 11/01/2038.
212015 AN 1 | Continental Resources Inc Sr Nt .1,305,925 |...104.380 1,250,000 (1,751) | oo | eevreeeneenenirneens | 20003800 | oece 1.954 12/01/2021. | 06/01/2024.
220038 AP 1 |Corporate Office Prop LP Sr Nt ...597,156 |.....98.242 600,000 22 | s | e | 00002900 | e 2.947 11/02/2021. | 12/01/2033.
233853  AD 2 | Daimler Trucks Finance NA Sr Nt .2,499,350 |...100.849 ...2,500,000 10 [ [ e [ 01625 |, 1.634 12/02/2021. | 12/13/2024.
251526 CB 3 |Deutsche Bank AG NY Branch Sr Non Prefer ...105.783 2,475,000 (3,552) | cvvvvereererinein | veverereneensninneins | 2003961 | 1.848 12/02/2021. | 11/26/2025.
251526 CP 2 |Deutsche Bank AG NY Branch Sr Non Pref... ..100.034 | .....cc00e0rern.500,171 | ..oe0.500,000 | o 500,000 | i | e [ [ | 2.311 [ 2.311 11/10/2021. | 11/16/2027.
25179M AV 5 | Devon Energy Corp Sr Nt.... ...114.385 (2,682) | c.oovereereriiein | cerrereneeneniineins | 20005850 | e 1.757 12/03/2021. | 12/15/2025.
25179M  BC 6 | Devon Energy Corp Sr Nt.... ...108.076 ...(1.092) .. [ 12/31/2021. | 09/15/2024.
25179M  AX 1 | Devon Energy Corp Sr Nt.... ...108.517 .| 09/02/2021. | 09/15/2024.
25278X AN 9 |Diamondback ENergy INC SrNt........ccovvvueviereneerrinsiseriserieeesseesssiseniens | seve ...106.084 (1,414) | oo | e | 20023500 | oce 2.320 09/15/2021. | 12/01/2029.
254700 BJ 7 |Discovery Communications St NL........coveemrrerriieeriieesesssissienisessnsns | rnnene ....706,398 |...107.036 (3,129) | cvvvvveerrveiveens v [ 00 3.625 | 2.720 04/29/2021. | 05/15/2030.
25746U DG 1 | Dominion Resources INC St Nt SEr C.......c.oeveveerveeerenereerneeeseessniseinenns | evveene | oo [eveeernens 1| 2B FE i | s 329,988 |...106.618 | .................319,853 | .................300,000 | ................328,515 |......... (1A73) | oo | cerrereneeneninneins | 0003375 | e 2.079 07/15/2021. | 04/01/2030.
260543 CG 6 |Dow Chemical Co S NL.......c.ccoveiiiiiiiniiseicceesrn i | s ...285,530 |...119.603 250,000 (709) | covvvvriieiiienns [ e [ 4375 [ 3.420 05/20/2021. | 11/15/2042.
29278N  AF 0 |Energy Transfer Partners Sr Nt SEr 10Y........cccovevereeerirererinernereeeesenins | wveens ...998,190 |...112.862 ...1,000,000 162 | coveevererinens [ v [ 4950 [ 4.973 06/05/2018. | 06/15/2028.
29364W  BA 5 |Entergy Louisiana LLC SEC Nt........cccouvvevrennerrnerinrincerineineinenienesensssnennees [ evnees | oo [ vveerseens | TF FEiviiiiis | s 236,972 |..114.380 | ......c.........228,759 | .ccoocennce. 200,000 (1,302) | covoevereererinein | cevvrereneeneninneins | 0004000 | e 2.162 07/15/2021. | 03/15/2033.
29366M AC 2 |Entergy Arkansas LLC 18t Mg Bd.........cccoeuevririnrierninnerssiseienseisnnns | cevvs .281,459 |...106.212 270,000 (128) [ ovvevererereirveriens | eeveerernersenniiens [ 000e3.350 [ i, 3.133 04/27/2021. | 06/15/2052.
29379V BB 8 |Enterprise Products Operations SrNL...........ccevervecriererneeseniseeneriessneees | sevvene .2,078,880 |...105.133 +.2,000,000 | coveeernn2,026,615 | covoreercerericninens | e (12,579) [ oovvreereeenernes [ v [ 200.3.900 | oo, 3.164 12/12/2017. | 02/15/2024.
30034W  AB 2 |EVergy INC SI ... | s 639,792 |...102.705 | ......c........616,232 | o.ccovrciinnces 600,000 (2,101) | oo | e | 20002900 | 1.989 07/16/2021. | 09/15/2029.
30231G  BK 7 | Exx0n MObil COMP SF NL......civeuiirririeiieiiieiienie i | eeens ...902,447 |...109.862 800,000 ....897,901 (4,546) | ..o | e | 000 3482 | 1.824 09/15/2021. | 03/19/2030.
337738 AS 7 |FiSErVe INC ST L.ttt snssens | eeens .2,994,960 |...103.456 ...3,000,000 | .... .2,997,408 988 | oo | eerreerineenneineins | e 2750 | e 2.786 06/10/2019. | 07/01/2024.
337932 AL 1 |Firstenergy Corp St NE......ccocuveimrvinerreniirinnieninsnenisnesensesssennenenens | cvevene | oo | sevvennee ] [ SAFE s | v, 999,730 |.....99.117 1,000,000 | ..coovvernneee 991,168 (8,612) 24 | e [ 002,650 [ 2.653 02/18/2020. | 03/01/2030.
33834D AA 2 |Five Comers Funding Trust St NL.......c.coocoieeeieinerieriesinenssisenieniessneenns | cveees ....320,082 |...103.785 ...319,445 (B37) | cvvvrrererrerieens | vvriverrerirerineens [ 000 2.850 [ 1.982 09/15/2021. | 05/15/2030.
37045X  CY 0 | General MOtors CO SrNL........civeuiverriieiieniisseiessesesessssissssissssses | v ...970,613 |...106.747 (3,796) | c.oovvrvierrieni | e | 200023600 | e 2.591 07/15/2021. | 06/21/2030.
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37045X DE 3 |General Motors Finl Co SrNt. 67,274 |....97.275 ....70,000 67,445 172 2.350 |...... 2.811 [U....... ....823 | 04/21/2021. | 01/08/2031.
3733IN  AK 7 | Georgia-Pacific LLC Sr Nt . ...309,984 | ...100.632 ..300,000 | ... ...309,491 |......... (493) | covvrvemernerienns | e | s 2300 |...... 1.873 |AO...... . v 3,450 | 07/15/2021. | 04/30/2030.
37940X  AA 0 | Global Payments INC SrNL..........ccucivemiiiieiiiereeieceiieceiieseiesesessenessenees | e [ er | crereiiens 1[2.CFEis | v 2,786,678 |...102.862 | ..............2,818,405 | .............. 2,740,000 | ............. 2,785,370 |......... (1,387) [ covoevererriienins [ e | e 2650 |...... 2.083 |FA..oo| v 27,430 | ..cooee 26,500 | 11/23/2021. | 02/15/2025.
37940X AC 6 |Global Payments Inc Sr Nt ...273,145 | ...115.301 250,000 ...272,859 (286) | vvvvvveerrerienns | e | e 4150 |...... 3618 |FA..... 05/20/2021. | 08/15/2049.
37940X  AF 9 |Global Payments Inc Sr Nt .1,598,880 |...100.045 ...1,600,000 | ... 1,598,917 |......... K A IR VRO OV 1.500 |...... 1.522 |MN...... 11/16/2021. | 11/15/2024.
38141G  YJ 7 |Goldman Sachs Group Inc Sr Nt FiX t0 Fl0........cccovvvivvenevernennrerisnnnrnnns [ vervee | oo | vvvveeeed ] | 1F FE it | s 500,000 |....98.609 | ...............493,046 | .....ccceonnee 500,000 | .covvrvernns 500,000 |......... 2.383 |...... 2.383 |U....... 07/14/2021. | 07/21/2032.
40434L  AG 0 |HPInc SrNt ...502,165 | .....98.796 500,000 ...502,083 (£:7) [T IO IO 2650 |...... 2599 |JD....... 07/16/2021.| 06/17/2031.
437076 BM 3 |Home Depot Inc Sr Nt N 3,974,240 |..106.324 | .. ...4,000,000 | ... .3,988,304 |......... 2581 | oo [ [ 3.000 |...... 3.074 |AO...... 02/03/2016. | 04/01/2026.
437076  CB 6 |Home Depot INC SrNL........vvveererrcriirinererisernenieneseessssssnssensensnnenns | vevveee | oo | eooveeene T [ LF FEciiiiis | v 1,988,820 |...105.168 | .............. 2,103,352 | ..o 2,000,000 | ........cc.. 1,990,574 |......... 999 [ oo | e | s 2.700 |...... 2.764 |AO...... 03/26/2020. | 04/15/2030.
44148)  AA 7 |Hotwire Funding LLC Ser 2021-1 Cl A2 ....150,000 |.....99.142 ..148,713 ..150,000 180,000 | v [ s | e | s | s 2311 |...... 2.322 |MON.. 11/09/2021. | 11/20/2051.
446413 AT 3 |Huntington Ingalls Industries Sr Nt ...304,425 |...111.508 | .. ..301,071 | ... ..270,000 | .... ...302,083 |........ (2,342) | cooovvrrinei | e | e 4.200 |...... 2.563 |MN...... 04/30/2021. | 05/01/2030.
44891A  BK 2 |Hyundia Capital America St Nt..........ccccooevinirineniinenecsenecseceseneiseneinene | cveeene | oo | eevverene T 2ZAFE il | i 1,152,511 |..112.387 | oo 1,123,866 | ... 1,000,000 | ...ccooooneee 1,138,886 | ..o | e (13,625) | ..oocveocveeniis | ceveveeeneiseneiienes [ e 5.875 |..... 1.395 |AO...... | ... 13,708 | oo 29,375 | 09/02/2021. | 04/07/2025.
459200 JY 8 |International Bus Machs Corp Sr Nt .2,085,000 |...104.511 ...2,000,000 2,043,818 | ..o | e (17,866) | ...vvvovvrervrninns [ [ 3.000 |...... 2.048 |MN...... 60,000 | 08/28/2019. | 05/15/2024.
459200 KA 8 |International Bus Machs Corp Sr Nt ...335,778 |...108.779 300,000 | ... ...334,546 | ... (572 ) IR ISR B 3.500 |...... 1.823 09/16/2021. | 05/15/2029.
46188B  AB 8 |Invitation Homes OP SrNt..........cccoorvuiirivnnncirinniisneissneesenissenesseneinenens | veeene | oo | eevveveeen 1| 20 FEuviiiiis | i 998,710 |.....99.039 | ...cccc0ere990,392 | oo 1,000,000 | ..cooovvernne 998,735 |......... 25 | o | e | s 2.300 |...... 2.320 11/01/2021. | 11/15/2028.
46625H  JY 7 | JPMorgan Chase & Co Sub Nt .3,979,000 |...106.442 ...4,000,000 | ............. 3,993,531 2,240 | oo [ [ 3.875 |...... 3.939 09/03/2014. | 09/10/2024.
46625H RX 0 | JPMorgan Chase & Co Sub Nt ..291,109 |...107.829 | .................280,356 | .................260,000 | ...... 285,305 (4,917) 3.625 |...... 1.560 10/22/2020. | 12/01/2027.
476556 DC 6 |Jersey Central Pwr & Lt Co Sr Nt 1,404,604 |...108.464 11,360,579 (23,924) [ oo | v [ 004,300 [ 2.210 02/21/2020. | 01/15/2026.
50540R  AQ 5 |Laboratory Corp of America Sr Nt.. ...105.625 (3,444) | ..o [ i | 20223600 1.053 . | 09/02/2021. | 02/01/2025.
50540R  AS 1 |Laboratory Corp of America Sr Nt. ..122.418 (626) [ ..o [ e | 7000 |, 3.693 05/20/2021. | 02/01/2045.
529043  AE 1 |Lexington Realty Trust SrNt.........coovvviriiiiriiciscceseses ...99.711 (9) | e | e [ 2002700 | i 2.685 10/26/2021. | 09/15/2030.
53227) AC 8 |Life Storage LP Sr Nt ...98.431 101 [ [ | 20002.200 | 2.262 07/14/2021. | 10/15/2030.
548661 DY 0 |Lowes Cos Inc Sr Nt ...95.112 178 | o v |0 17000 |, 1.742 10/07/2020. | 10/15/2030.
565849 AP 1 |Marathon Oil Corp Sr Nt .109.751 | ... 1,040,441 | ... 948,000 | o 1,041,464 | o | e (10,996) | ....vvvovveerins | covreieniieniiienns [ 04400 | e 2.404 04/28/2021. | 07/15/2027.
573284 AV 8 | Martin Marietta Materials Inc Sr Nt. ...100.790 (248) | covovveeieiienes [ e [ 2000:2.500 | e 2174 07/14/2021. | 03/15/2030.
59217G  BY 4 | Met Life Global Funding | Sr Nt . ...107.944 . (2,942) | ..o | e | 0003450 | i 3.308 01/23/2018. | 12/18/2026.
595112 BS 1 | Micron Technology Inc Sr Unsecured Nt ....800,000 |...100.557 110800,000 | v [ | e | e |2 2703 | i 2.703 10/18/2021. | 04/15/2032.
61772B  AC 7 |Morgan Stanley Sr Nt Fix to Flt ....346,429 |...105.199 ...357,676 ....346,293 | ......... (136) | cvvvvvvvrrverienns [ e [ 003217 [ 3.089 05/24/2021. | 04/22/2042.
62912X  AF 1 [NGPL PIipeco LLC SI Nt ... L1291 | 148,017 | oo 133,000 | oo 151,562 | ........ (990) [ oo [ e | e 4875 | 1.995 09/15/2021. | 08/15/2027.
62928C  AA 0 |NGPL PIPeCO LLC SINL.....oouvieriiiceiireiieceiieceiieseiiesesiesssissesisenines ...101.908 1,966,830 A ,930,000 . (586) | oo [ e [ 000 3.250 [ 3.172 05/27/2021.| 07/15/2031.
637417 AL 0 |National Retail Properties Inc Sr Nt ..112.823 | .. ...403,906 | ... 358,000 | ... ...409,154 |......... (2,109) | cvvoververerivenns | vererereneenerineine | e300 | e 1.960 R 09/20/2021. | 10/15/2028.
64952W CH 4 |New York Life Global Fdg Sec Nt 103547 | s 4,866,700 | .............. 4,700,000 | ..ocvevenes 4,693,568 |......... 1,328 | s | e [ 2002.350 | Lo 2382 | | o 51,237 | ....... 110,450 | 08/16/2016. | 07/14/2026.
64952W  CX 9 |New York Life Global Fdg Sec Nt ...106.788 ...4,271,536 ...4,000,000 .3,979,688 3,023 | oo [ e [ 00.3.000 | 3.093 | WJ....... .57,000 .120,000 |01/03/2018. | 01/10/2028.
651290 AR 9 |Newfield Exploration Co Sr Nt ...110.990 ..2,719,257 | ... ...2,450,000 (4,591) | oo | e | 2005375 | i 2527 |JJ....... 12/02/2021. | 01/01/2026.
651639 AP 1 |Newmont Mining Corp Sr Nt LA25974 | 982,595 | ..coovvvirnns 780,000 | ................963,123 |......... (4,293) | ..o [ e | e b875 |, 3.252 |MS...... 05/20/2021. | 03/15/2042.
65480C AC 9 |Nissan Motor Acc Co Sr Nt. ...97.595 ..500,000 T | v | 0001850 | 1.855 |MS...... .. | 09/13/2021. | 09/16/2026.
65480C AD 7 |Nissan Motor Acc Co Sr Nt. ....97.668 ..269,000 4 | e | e [ 200 2.450 | L 2456 |MS...... . | 09/13/2021. | 09/15/2028.
682680 AW 3 |ONEOKInc SrNt........... 2109812 | 439,250 | oo 400,000 | ...............451,504 | ... (3,132) [ oo [ |20 4350 | 2333 |MS...... 07/14/2021. | 03/15/2029.
71270Q EB 8 |Peoples United Bank Sr Nt. ..105.091 | oo 2,101,812 | oo 2,000,000 | .............1,996,564 | ......... 1,260 | .o | e | 04000 | L 4072 |JJ...... 06/23/2014. | 07/15/2024.
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718172 AT 6 |Philip Morris INtHINC SEINE......ovvuiiiiiiciiceseisssssiesssesesssseenes | cernes 1.FFE. .2,320,525 |...101.252 ....2,531,305 ...2,500,000 .2,485,005 22,766 | oo | e | e 2.500 |...... 3.455 11/07/2013. | 08/22/2022.
74005P BN 3 [Praxair INC ST NL.......couiierierieiniierieeieeseeissise e isessessesssenens | seeien 1. FFE.]| oo .3,735,638 |...103.942 | .. ...3,897,836 | ... ...3,750,000 | ... .3,745,138 TABT | s | e | e 2.650 |...... 2.694 01/29/2015. | 02/05/2025.
756109  BL 7 |Realty Income Corp SrNL........oocvvereviririrernneiineniseneisensnsneinennnnnees. | enveins | oo [ eveveenen T TG FE i | s 529,033 [...104.170 | ...ccoovrvrnnn 520,850 | ....occocvvnnee. 500,000 | ..ccocovris 528,697 |......... (335) | covvrvvnrieiiiens | e [ s 2850 |...... 2.244 11/10/2021. | 12/15/2032.
76131V AB 9 |Retail PPTYS Of AMENiCa St NL........ovvvurverererrrersneesseressnssssnsssssessnneees | e ....391,887 |...110.857 354,000 ....391,565 (167741 1 ISSURTUUNTUNTORN EOPSTORTIRPRPORRORN DO 4.750 |...... 3.301 12/10/2021. | 09/15/2030.
771196 BK 7 |Roche HIAGS INC ST NL........ovriereeiiiierieesceiseiseerieseeesssisessessaenes | reeens . 1,435,558 |...104.587 ...1,450,000 | .... 11,443,358 1412 | s | e | e 2625 |..... 2.737 02/22/2016. | 05/15/2026.
842400 GF 4 |Southern CA Edison CO 15t MEg Bd.........oevvvviereirnrieirenieisissierssssseensnnes | revenne | oo | veerennnnes L G 1 SO I 714,286 |....99.963 | .....cco0eee... 714,023 | i 714,286 | ...ooovvvenne T14,286 | ..o | e v e | e 1.845 |...... 1.845 01/13/2015. | 02/01/2022.
842434  CQ 3 | Southern CA Gas CO 15t MEg.......ccuuvurrrrereererinrieriesieeesseesssisessenienens | eeens 12,361,992 |...104.071 ....2,393,626 ...2,300,000 | . 2,329,696 (6,264) | covovvevrcereineinn | ceverneerseineiiienin | s 2.600 |...... 2.293 07/25/2016. | 06/15/2026.
84861T AC 2 |Spirit Realty LP SrNE.......coouiiiiiciiciieicscisescssisniens | e .1,655,085 |...110.255 | .. ...1,653,831 | ... ...1,500,000 | ............. 1,652,726 (2,359) [ oo [ e | e 4450 |...... 2.046 12/02/2021. | 09/15/2026.
857477 BM 4 |State Street Corp SrNE........ccvervveeeciencrerrnerenseesensesssenenseeneees | vnees | oo | cerrveerenn2 | TF FEvviiiii | i 1,000,000 |...104.690 | .............. 1,046,899 | ..cocovvvrne 1,000,000 | ..coovrrenee 1,000,000 [ ..overuernreeenrrienins | reveereneesnninnnes | verererenensnnenes [ e | e 2.901 |...... 2.901 11/04/2020. | 03/30/2026.
858119 BN 9 | Steel DynamicCs INC ST NL.........cvuuieeirrieierieeieeiteeise st | eeens ...297,909 |.....98.073 ...294,220 ..300,000 ....298,258 284 | o | e | e 1.650 |...... 1.756 10/07/2020. | 10/15/2027.
87264A  BX 2 | T-Mobile USA INC 1St LIEN......cvuurierriciiericeirissiseieriesesesissiiesiesienees | ceviees ...249,978 |....97.164 | .. ..242,909 | ... ..250,000 | .... ....249,980 2 2.250 2.251 05/27/2021. | 11/15/2031.
87305Q CH 2 | TTX CO SINbcooiiceiieicierierinenseiseeeeiesssensensseesssnsssnssensesssessssssens | vneens | oo | eeervnenene] | TF FEvviiiii | i 2,375,533 |...106.809 | .....c........ 2,371,151 | e 2,220,000 | .oocrenee 2,310,180 | ......... (28,392) | ..vvvvererrrinnes [ e [ v 3.600 |...... 2210 [ JJeis | 000 36,852 | oo 79,920 | 08/28/2019. | 01/15/2025.
89788K  AA 4 |Truist Bank SUb Ni........ccooooiiiiiiiiiiiiniicsniciiesinsse s | e ...512,110 |.....99.944 ..500,000 (601) 2.250 |...... 1.936 5,625 | 07/15/2021. | 03/11/2030.
90265E AP 5 [UDRING SENE..oouvoreercireiiiieriesieeesensseisess e sssesssesssninns | seeeen ....766,326 |...113.167 ..670,000 (7,998) | cooovverrerieenneien | cevereeiseiserieninn | s 4.400 |...... 2.300 v 14,740 | 04/27/2021. | 01/26/2029.
907818 DY 1 | Union Pacific COMP Ni.......ccovvurrrrerierireireriseinerscnieseseessssisensensessnensens | eveves | oo | seveseene] | 2AFE s | v 999,310 |...105.463 | .....ccocvunee 1,054,629 | ..ooovvenne 1,000,000 | ................999,769 |......... U/ T SOOI IR DO 3.250 |...... 3.258 | JJoiis | e 14,986 | e 32,500 | 08/07/2014. | 01/15/2025.
907818  FT 0 | Union Pacific COMP SFNL.......cuviverirriiniinsieiieniscesseisssesiesiesssenies. | eeens ...249,928 |...106.780 ....249,929 2 | s [ [ 3.200 |...... 3.202 05/17/2021. | 05/20/2041.
91159H  HN 3 [US BaNCOrP SIMT Nb.....cooiiriirceriineiesiesiseesseeissssessesssesssesssssssensens. | seseees .3,970,720 |...103.862 .3,985,769 2,917 | oo e [ 2.375 | ... 2.458 07/19/2016. | 07/22/2026.
91913y AW 0 |Valero Energy Corp Sr Nt 1,156,101 |...109.151 | ..............1,135,169 | ..............1,040,000 | ............. 1,151,865 (4,236) | cvovveererneiieens [ e | 4000 | 2.326 09/17/2021. | 04/01/2029.
91914)  AB 8 |Valero Energy Corp Sr Nt 221,369 |...110.957 220,221 (1,148) | oo | v | 08500 | .o 2172 09/16/2021. | 03/15/2028.
92277G AU 1 |Ventas Realty LP SrNt........c.ccocovneee. ...528,465 |..103.973 | ...ccoeeerrn519,865 | 500,000 | o 527,538 (927) | cvvvveeneierirenes [ e [ 2000:3.000 | e 2.226 .| 09/15/2021. | 01/15/2030.
92840V AE 2 |Vistra Operations Co LLC 1st Lien....... 1,114,601 | ...107.294 .1,110,956 (3,646) | ..o | e | 004300 e 3.271 09/15/2021. | 07/15/2029.
92840V AG 7 |Vistra Operations Co LLC 1st Lein .1,170,396 |...103.861 .1,166,002 (4,394) | oo | e | 2003700 e 2.998 05/05/2021. | 01/30/2027.
92936U AF 6 |WP Carey Inc Sr Nt... ...110.665 (313) [ oo [ | 0000:3.850 | 2.099 09/16/2021. | 07/15/2029.
92936U AG 4 |WP Carey Inc Sr Nt... ....99.236 (268) | cvvovveeerierieens | v [ 000 2.400 e 2.252 07/15/2021. | 02/01/2031.
941053 AH 3 | Waste Connections Inc Sr Nt.. ...112.507 (T3 | e | e | 0004250 e 2531 01/21/2020. | 12/01/2028.
94106B AA 9 |Waste Connections Inc Sr Nt.. . ...101.988 . A | e | e [ 002,600 | 2.601 01/21/2020. | 02/01/2030.
94974B  FJ 4 |Wells Fargo & Co SUD Ni.......ccciieiieiiiiiceiesesesissssesieeseesesissniens | sevie .4,997 050 |...102.851 .4,999 618 330 | e | e [ 203450 | i 3.457 02/06/2013. | 02/13/2023.
96950F  AQ 7 [ Williams Partners LP SrNL........cccovuviierniiieisrieisssessisieissssesenssesenss | ceenes .2|2. ....814,863 |...106.448 ....808,339 (6,523) | cvvovvvererrnrireens oo |00 3.900 | i 1.062 09/02/2021. | 01/15/2025.
98389B  AY 6 | XCel ENErgy INC SINL......ovuuivierceicieiieiieeeseeieeieeseseesssessensssissensens | seeien [ T{2AFE i | e, 3,986,800 |...107.629 | .............. 4,305,176 | ..ocvvvuenn 4,000,000 3,988,977 |......... 12 [ e [ 203400 | e, 3.438 |JD...c... | oo 11,333 | i 03/27/2020. | 06/01/2030.
11271L  AH 5 | Brookfield Fin InC SrNE.....c.ouiiicieieiceieeeeieesesseniseienienes | ceens Al. 1,616,224 |...101.081 ...1,600,000 . (B07) | oo [ e [0 2,724 | 2.600 10/19/2021. | 04/15/2031.
136385 AC 5 |Canadian Natural ReSOUCES St NL........cc.evvuuivirerireeiierneriesrierieseseeiseenes | e Al. . ...316,138 |...133.368 235,000 | .... ...311,989 (4,150) | oo | cerrereneenenineine | eeeen 1200 | v 3.333 05/05/2021. | 01/15/2032.
136385 BA 8 |Canadian Natural ReSOUCES S NL........c..rivurvirireirsirserieeieseesessessseines | ceeens Al 1{2.BFE s | v 403,928 |...102.321 | cooorvirnrennn 409,285 | ..o 400,000 | ..ooooverneens 403,680 |......... (248) | covoeeeerrerieees [ e [ 2000:2.950 [ 2.825 04/29/2021. | 07/15/2030.
67077M  AF 5 | NULTEN Lt ST NE...ooiiicec e | ernes 2,231,491 |...134.824 ....2,881,180 ...2,137,000 .2,219,527 (3,245) | coevrvrveircnne | v [ 0008875 | 5492 |JD....... 10,462 | ... 125,549 | 04/10/2018. | 12/01/2036.
B7077TM  AJ 7 |NUHEN Ltd ST NE.....ooeecicec et | eeens 4,565,753 |...101.249 | .. ...4,606,848 | ... ...4,550,000 | ... 4,552,080 (3,828) | cvvvvereerriieins | ceriereneensrineins | 0003150 | i 3.063 |AO...... 35,831 | ... 143,325 | 04/10/2018. | 10/01/2022.
00973R  AF 0 [AKEr BP ASA Nb...oooooiiiiieieiienineeiseseissnississsnsssissesssssssssssessssssssssens | soneees | D[ vevreend 1] 2.8 FEuviviins [ v 751,823 |...106.097 | ..ccocovvrrnnce. 742,676 | ..ccoovvvrrnncn. 700,000 | .oovvrrinnns 749,365 | ......... (2,458) | ..o | cerverseinnrineins | 00003750 | e 2738 | WJ....... 09/15/2021. | 01/15/2030.
05578Q  AE 3 | BPCE SA SUD Ni.....civuuririiiiiiiiieiieniiesiesiseiesisssiessesessssssssesssinenes | enens D|. ...739,720 |...110.488 650,000 ....134,154 (5,565) | cvvoverrerrcriirinn | vererereneriveninnins | o875 | 1.702 |AO...... 09/15/2021. | 04/01/2026.
06738E  AE 5 [Barclays PIC S NL........cciuiirieeiieeieeseeiseisess et issessessesssennas | sesie D|. . .2,654,650 |...105.766 ...2,500,000 2,651,340 (3,310) | cvvvvereereerrein | cererereneersenineins | 000003650 | e 1.701 |MS...... 12/02/2021. | 03/16/2025.
09659T 2B 6 |BNP Paribas Fix-To-Flit SUD Ni.........ccoooreriiiniiiiieiierieineessnevesienees | cevie [0 2|2AFE. i | i 243,323 |....95.956 | ................239,891 | ..ccoocvvrin. 250,000 | ..oovvvrren 243,765 | ..o 373 [ e | e | 2002588 | i 2.810 |FA....... 10/22/2020. | 08/12/2035.
21684A  AA 4 |Rabobank Nederland SUb Ni..........cccovcvrrierieerinrineineriesiineeseeisesesienes | seve D|. .1,007,690 |...106.471 ...1,000,000 (870) | cevvrvererrerinees | vvrenerinerirerineens [ 625 | 4527 |JD....... 01/08/2014. | 12/01/2023.
225313 AK 1 | Credit Agricole SA Sub Ni........ccccooriiiiniiieiiniiiinsicssssiens | s D|. ....328,038 |...106.735 300,000 (1,843) | oo | v | 004000 s 2433 | JJ....... 07/14/2021.| 01/10/2033.
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22535W  AH 0 | Credit AGricole SA SINL.......cuiirrirniienieesees s sssssesessees | onnees D|. 1.GFE. ....495975 |.....97.184 ..500,000 ....496,187 212 | e | e [ 1.247 |...... 1.403 | JJ....... . 09/15/2021. | 01/26/2027.
225401 AU 2 |Credit Suisse Group St Nt FiX t0 FIOAt..........cc.eerrreurrreerierireeireeisnnserienes | s ...7195,609 |...101.772 ..790,000 | .... . . (1<]0[0) ) SORTOURIORN IVSTOTIRIRPIRROR BN 3.091 |...... 3.008 | MN...... . 05/24/2021. | 05/14/2032.
225433 AC 5 |Credit Suisse Group FAg Ltd SrNL........cocevereneiinnciseinerineneensenseseiennes | eveeene | D ceivviiees | 2AFE s [ i, 271,615 |...106.240 | .................265,601 | ..ccoccvvvrnnce. 250,000 | ..oovvrrrrnnn 269 702 | .o (1,913) | cooveeerreerreinei | e | s 3750 |...... 1.254 |MS...... 09/02/2021. | 03/26/2025.
404280 CT 4 [HSBC Holdings PLC Sr Nt Fix to Float [SSPTIRRRRURRPINN BURO ..520,000 |...100.625 | ....ccooirerren523,251 | 520,000 | 520,000 | i | e | s | e | e 2.804 |..... 2.804 |MN...... 05/17/2021. | 05/24/2032.
456837 AV 5 [ING Groep NV SINE......couuieerieinerierieeiseesseiessesiesssseesssissessessesssennas | seveen . . ...507,075 |.....99.323 (27D ) IUURTUTOR EVSTTRRRIRN BN 1.726 |...... 1.403 |AO...... 09/15/2021. | 04/01/2027.
62947Q  AX B [NXP BV SIN ..ottt ssaenes | saeses [0 IO 1/2BFE o | v 2,490,950 |...113.005 | ..............2,486,106 | .............. 2,200,000 (AL N [RRRRON DO 5.350 |...... 1.978 |MS...... 11/22/2021. | 03/01/2026.
62954H AG 3 |NXP BV/NXP FDG/NXP USA S Nt.......cooirierieriereeerenissiesseseseeseess | ceeens ...817,187 |...100.312 ..820,000 IV TR BRI PO 2500 |...... 2.539 |MN...... 05/04/2021. | 05/11/2031.
822582 BQ 4 | Shell International FINANCE ST NL..........ccvivurirrieiieiieeieeieeseisseeinsiiens | e ...758,092 |...116.907 ..670,000 (1,560) | cvvvevereerreirneinn | eerereeiseiseiiienins | e 4.000 |...... 3.230 |MN...... 04/27/2021. | 05/10/2046.
83051G  AS 7 | Skandinaviska Enskilda SrNL..........cccoviveirierireecineieienieseesississsiens | eeens ...98.556 | .............1,478,342 | .............. 1,500,000 77 [N ISR I 0.650 |...... 0.698 |MS...... 08/31/2021. | 09/09/2024.
92857W  BH 2 |Vodafone Group PLC SINL....iieiieirisiriisiissiisnisseisssnssssisssnssnsssesssnsssesns | cesees ...105.394 ....3,161,820 3,000,000 UL IAES) | IR (RO Jn 3.750 |..... 3.070 [WJ....... 06/11/2019. | 01/16/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........ccccuniiiniiiniireniieens XXX 183,039,597 177,486,911 .(213,855) 0 0] XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities
07332H AA 4 |Bayview Opport Mast Fund Trust RMBS Ser..........cccooeuvmiicniinciveiierireiins [ o - ...100.060 ....3,749,634 3,783,696 (4,896) | ..o | e | s 4.000 |...... 3.220 [MON... | ...c....... 1,249 | ........ 149,895 | 11/22/2016. | 04/28/2055.
89176L AC 8 | Towd Point Mortgage Tr RMBS Ser 2018-6 C [SSPTURRTTRIRN IO - ..104.319 | .. ..10,953,485 | ... .10,500,000 | ..ovveeern 10,936,309 | oo | e (121,418) | v [ e [ 3.750 |...... 2.644 |MON...| .........32,813 | ........ 393,750 | 10/24/2019. | 03/25/2058.
89177B  AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1 C.....oovuvrvnriiisnissnisssissisisninnnss | seveens . 2104122 [ 541,706 | ..ccoocvinnnne. 520,261 | .ooviviiinnns 518,018 |......... LK I RN [T [ 3.678 |..... 3.829 [MON... | oo 1,594 | oo 19,351 | 01/24/2019. | 03/25/2058.
3399999. Industrial & Miscellaneous (Unaffiliated) - Residential Mortgage-Backed Securities XXX | 15,244,825 | ............ 14,767,642 | ........... 15,238,023 | ..o 0 s (125,561) 0 0 XXX XXX XXX | 035,656 | ..o 562,996 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
06054M  AC 7 |Banc of America Comm Mtg Tr CMBS Ser 201 ...103.602 ....1,852,798 ..1,788,377 11,802,341 (5,730) | cvvvevevrvirrinei | e | s 3.019 |..... 2.562 .......58,971 | 05/20/2016. | 06/15/2049.
12593y BC 6 | Comm Mortgage Trust CMBS Ser 2016-CR28 C ...104.292 3,936,510 (9,198) 3525 |..... 3.066 .138,762 | 01/27/2016. | 02/10/2049.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl.... ...100.633 ...1,618,845 539 [ v | e | e 2478 |..... 2.558 ...49,953 | 06/06/2013. | 01/10/2046.
61761Q AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-C8, ...100.814 480,818 (1,096) | cvooovevrverrieneies | e | e 2.699 | ... 2.253 ...18,195 | 02/05/2013. | 12/15/2048.
74824D AG 5 |Queens Center Mtg Tr CMBS Ser 2013-QCA C ...102.698 3,000,000 9,927 | ooveeverneenens [ e [ 000 3.376 [ i 3.784 .101,280 |03/13/2018. | 01/11/2037.
90270R  BF 0 | UBS-Barclays Comm Mort Tr CMBS Ser 2012-..........coocvvvernererneinsenniienns | v . ...100.349 431,929 253 [ oo e |00 2.459 | L 2.600 06/14/2013. | 12/10/2045.
94989E  AF 4 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC.......coivvenirnninniininnniniins | avveens . ...102.518 ...1,932,602 (1,001) | oo [ [ 2978 ... 2.890 01/15/2016. | 04/15/2050.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securitie: .. XXX 13 567,718 .13,189,081 0 (6,306) 0 0 XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
126650 BP 4 | CVS Health Corp LBASS PTC Ni......ocvurvereererinrieriesiseeseessssisessesieeens | cvees - 1,624,358 |...113.203 ....1,573,460 ...1,389,944 1,496,145 | e | e (QTXC726) R ORI PO 6.036 |...... 3.809 01/04/2013. | 12/10/2028.
15032T BE 5 |Cedar Funding Ltd CLO Ser 2013-1A CI ARR et | e .3,000,000 |.....99.875 ...3,000,000 | ... 23,000,000 [ ..ooovrercerinreirenies e | e | e | e 1212 |...... 1.213 . 03/24/2021. | 04/20/2034.
210795 PZ 7 |Continental Airlines Inc LBASS EETC Ser ST BT | e 1] 228 FEus | i 295241 |..103.462 | .................288,854 | ......cccoonuce. 279,188 | .ovvvvcrirn 291,769 |......... (T 072 ) [N ISR DO 4.150 |...... 1911 |AO...... 04/23/2021. | 04/11/2024.
90931G  AA 7 | United Airlines Inc 2020-1 A PPT ..o | s o 1,757,847 |...109.311 ...1,589,808 1,752,076 (I AA ) [N SRR PR 5.875 |..... 2.591 12/03/2021. | 10/15/2027.
11042C  AA 8 |British Airways PTC Ser 2021-1 APPT......ociiioniiniinnininssnississnisssinenes | seveens Cl. . 1,440,562 |...100.462 ..1,434,862 | ... 1,440,287 |......... [V265))] [Tl [PTRROTRIRY IR 2.900 |...... 2.855 |MJSD. | .. 5,835 | 07/21/2021. | 09/15/2035.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities............................ eteereeeereneneeenenees | eerieierenad 8,118,008 XXX |..............8,037,889 | .............. 7,693,802 | .....ce... 7,980,277 0 (24,344) 0 0 XXX XXX XXX | 36,406 | ........ 124,207 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)..... . [RTORRTPRRROTIRRRPPONS INVERTON 214,388,304 XXX | .....e219,890,029 | .......... 208,764,161 | ......... 213,903,578 | ...cooernnnes (8,612)] ..covvvee (370,066) 0 0 XXX XXX XXX | e 1,775,667 | ..... 5,247,319 XXX XXX
Totals
7699999. Total - Issuer Obligations...........cccccouviicniiviiis 297,667,658 XXX [ s 313,778,530 | .......... 289,883,736 | .........298,352,435 | ......... 1,245,695 | ......... (589,148) | ..ovovvvvriinan (V)] I 0| XXX XXX XXX | ... 2,303,894 | ... 6,709,533 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMHES. ... 57,564,162 XXX ..57,302,355 55,937,329 | ..........57,229,803 | ..o 0 | s (135,948) 0 0| XXX XXX XXX | e 118117 ] 1,411,531 XXX XXX
7899999. Total - Commercial Mortgage-Backed SECUMEIES. ... ... ruuiriuiiseisieriseis et | eeneseees 13,302,481 XXX | .. ..13,567,718 | ... 13,189,081 0 (6,306) 0 0| XXX XXX XXX | 34,608 | ... 436,268 XXX XXX
7999999. Total - Other Loan-Backed and Structured SECUMHIES..........riuuiiviuiiriirisiiissiissiisere s | onnesenes 14,622,270 XXX | e 14,407,541 | oo 13,483,802 | ..........13,889,763 | ...cccoovvivirrnnnns [ (73,987) 0 0| XXX XXX XXX | 88,613 | ..o 426,957 XXX XXX
8399999, GraNd TOAl - BONGS.........uvvuurvusrssrescireesseiseiseseesssees sttt eninens | oeniines 383,156,571 XXX | s 399,056,144 | ......... 372,493,948 | .........382,670,368 | ......... 1,245,695 | ......... (805,389) | ..ovvurrrrirnn (V1 0] XXX XXX XXX | ... 2,525,232 | ..... 8,984,289 XXX XXX
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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
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 173,281,658 1B s 0 1C s 10,958,020 1D . 11,271,424 1E ... 4,625,000 1F s 35,554,775 1G ....29,309,287
1B. 2A .........29,197,431 28 . N 2C .. 41,167,757
1C.
1D.
1E.
1F.




Annual Statement for the year 2021 of the NAT'ONW'DE |NSURANCE COMPANY OF AMERICA

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

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

E11, E12
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

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

111746 JE 4 |Brockton MA Txbl 2.408% 11/01/30.... 10/21/2021........ Stifel Nicolaus & Co Inc..... 855,000

111746 JF 1 |Brockton MA Txbl 2.558% 11/01/31 10/21/2021.. Stifel Nicolaus & Co Inc..... 700,000

111746 JG 9 |Brockton MATxbl 2.708% 11/01/32.... 10/21/2021 Stifel Nicolaus & Co Inc..... 1,300,000

111746 JH 7 |Brockton MA Txbl 2.858% 11/01/33.......c.ccceevnee 10/21/2021........ Stifel Nicolaus & Co Inc..... 700,000

2499999. Total - Bonds - U.S. Palitical Subdivisions of States 3,555,000 0
Bonds - U.S. Special R e and Special A

010268 CX 6 |Alabama Fed Aid HW Fin AuthRev Txbl Ser. 10/07/2021........ Bank of America BISD Dealer.............ccccoceenune 1,450,000

027650  MD 3 | American Mun Pwr Ohio Inc Rev Comb Hydro 01/28/2021........ Nationwide INdeMNity..........cc.ooevuiriniiciiniicne 2,424,586 41,656

155498 ML 9 | Central TX Regional Mob Auth TXbI REF Se.......cceuiuriirireiiirireeieeceseseeeeseieseseeseeenes | eveeesssenens 10/07/2021........ Jefferies & COMPANY INC......ccoeviiiiriie s eenen 800,000

155498 MM 7 | Central TX Regional Mob Auth TXbI REf SE.........cuiuriieirieiiiirirerieeieseeesee st eeeeseeeins | ereeeinneeens 10/07/2021........ Jefferies & COMPANY INC........viiriiiriecee sttt naen 875,000

235036  8J 2 |Dallas-Ft Worth Intl Arpt Rev Txbl Ref F 10/28/2021........ Barclays Capital Inc 1,070,000 ...1,070,000

305734  AB 1 |Fairview Health Services SriNb..........cccocuvicivrnerernreesceeeeeiseines 10/22/2021........ Citigroup........ 2,233,750 | oo 2,250,000 | oooverrrereiereee s 1,297

3132DW  BC 6 |FHLMC Pool #SD8135 2.500% 03/25/51.......ccovvvvvvervrierenne 03/02/2021........ Morgan Stanley & Co LLC 1,847,953 ..1,774,580 246

3140X9  6Y 6 |FNMA Pool #FM6286 2.500% 01/25/51 03/02/2021........ JP Morgan Securities LLC.. 970,062 930,166 129

31418D 2L 5 |FNMA Pool #MA4378 2.000% 07/25/51 06/21/2021........ JP Morgan Securities LLC.. 11,703,528 | ..o 11,623,615 | oo 13,561

31418D  XJ 6 |FNMA Pool #MA4280 1.500% 03/25/51 03/02/2021........ Nomura Securities Intl LLC 696,568 LT05,832 [ oo 59

31418D XL 1 |FNMA Pool #MA4282 2.500% 03/25/51 03/02/2021........ Morgan Stanley & Co LLC 870,944 ..836,629 116

762244  FL 0 |Rhode Island HIth&Ed Bldg Rev Ref HOSP F.......ccovvvvirviieiiiinninns 01/28/2021........ Nationwide INAEMNItY..........ccooviviiriiiein e 2,479,088 | .o 2,250,000 22,813

88059E  5G 5 [ Tenn Val Auth Cpn Strip StHPS.....covevreeirsinrercirieseissereineens 01/28/2021........ Nationwide INAEMNIY........ovviirieiiiier s 1,977,555 ...2,629,000

3199999. Total - Bonds - U.S. Special REVENUE ANA SPECIAI ASSESSMENES. ........c.ivueuieirieiseteiieiiesetsstesietetssesssessesass | eesssessessesassessessessesessassetssssesessessessssassesssssssesssssessssassessessssssessessnsantessesssssssassessnsanes 29,399,034 29,494,822 | ..o 79,877
Bonds - Industrial and Miscell;

00206R  LJ 9 |AT&T Inc SrNt  3.550% 09/15/55.........ccvvrurirerineirerinrireirerinenenns 09/09/2021........ Tax Free Exchange 405,415 ..430,000

015271 AT 6 |Alexandria Real Estate EQUity SrN.........ccooiiiiiiciiiiiisieisciiesssi e 07/14/2021........ Suntrust Robinson Humprey Inc 205,454 ..195,000

015271 AV 1 |Alexandria Real Estate EQUity St INL.........c.ooiiiiirre e 04/29/2021........ Wells Fargo Securities LLC..........ccoovrererreneerereereeseeeenees 368,884 | ..o 400,000

024836  AF 5 | American Campus CMNTYS St NL........cviiiiriiieiresceeesceines 04/26/2021........ Goldman Sachs & COMPaNY..........c.coueeereererneirererineenes 683,889 ..670,000

045054 AL 7 | Ashtead Capital Inc Sr Sec Nt 09/15/2021........ Morgan Stanley & Co LLC 885,440 ..800,000

045054 AP 8 |Ashtead Capital Inc Sr Nt 08/03/2021........ JP Morgan Securities LLC.. 488,751 | oo 490,000

046497  AB 9 | Atalaya Equipment LBASS Ser 2021-1A CI A 11/116/2021........ Suntrust Robinson Humprey Inc... 49,996 50,000

046497  AC 7 |Atalaya Equipment LBASS Ser 2021-1A CI B 11/16/2021........ Suntrust Robinson Humprey Inc... 49,990 50,000

07274N AL 7 |Bayer US Finance Il LLC St NE........cccuiiiiiiiiisiiciisiiciisesissiies s | soesisesisnens 09/15/2021 Various 575,941 500,000

075887  BG 3 |Becton Dickinson & Co Sr Nt 01/28/2021.. Nationwide Indemnity 2,000,000 2,000,000

084659 AV 3 |Berkshire Hathaway ENergy SrINL...........ooiriiiiiieireesce ettt ensenns | eesesssennsenans 09/15/2021 Jefferies & COMPANY INC........cviiriiiriee et naen 571,395

084659  AX 9 |Berkshire Hathaway ENergy SrNL..........ccccuiiiiieiiniiiiiinriseisniesiesississssisssiessesssessssssnnes | sevesesssnsions 04/28/2021 Jefferies & COMPANY INC.......c..riiiiiiiiei s 471,180

097023  BK 0 |Boeing Co SrNt 3.300% 03/01/35.. 04/26/2021.. Citigroup........ 267,089

097023  CJ 2 |Boeing Co SrNt 3.600% 05/01/34.. 05/24/2021 Goldman Sachs & Company............cc.ccueeuerinrinnieniinns 411,528

097023  CU 7 |Boeing Co SrNt 5.040% 05/01/27.. 04/26/2021 Credit Suisse Securities LLC............. 413,024

097023 CW 3 |Boeing Co SrNt 5.805% 05/01/50.. 04/27/2021.. Goldman Sachs & Company. 348,644

097023  CY 9 |Boeing Co SrNt 5.150% 05/01/30.. 04/26/2021........ Wells Fargo Securities LLC 1,250,744

11135F  AQ 4 |Broadcom Inc Sr Unsecured Nt..... 10/18/2021........ JP Morgan Securities LLC.. 1,098,630

11135F  BK 6 | Broadcom InC St Nt 3.419% 04/15/33.......ccumiiiiriiiiernieiesiisesessesssssssssssssssisseninns | oesineeensnes 10/15/2021........ Mizuho Securities USA Inc 287,784 280,000

11135F  BL 4 |Broadcom Inc Sr Unsecured Nt..... 10/19/2021........ Deutsche Bank Capital...........ccoeevereerrreennee 1,026,360 | ..o 1,000,000

11135F  BQ 3 |Broadcom Inc Sr Unsecured Nt..... 10/19/2021........ Deutsche Bank Capital..........cccccrvrererverniennne 784,032 ..800,000

14448C AR 5 |Carrier Global COrp SINL.......c..vviiriiriciieieiieieesie e 04/22/2021........ Barclays Capital Inc 404,668 ..400,000

15032T  BE 5 |Cedar Funding Ltd CLO Ser 2013-1A CI ARR s 03/24/2021........ Jefferies & COMPANY INC.......cvuvvreriiiiiiieee s 3,000,000 | .oovourerrirerieeierieeieeenens 3,000,000

205887  CD 2 | ConAgra Foods INC St L. 04/27/2021........ Jefferies & Company Inc 339,684 270,000 | v 7,075

210795  PZ 7 |Continental Airlines INC LBASS EETC SEr.........covrieirireirireeineireeieeeisessese e esessssesseesees 04/23/2021........ Jefferies & Company Inc 295,241 ..279,188 515
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
212015 AN 1 |Continental Resources INC St Nt..........cocrveireninirereseeesereeeeees 12/01/2021........ Barclays Capital Inc 1,305,925 264
22003B AP 1 |Corporate Office Prop LP SrNt.........coevuirinriniineirerierinnisiiis 11/02/2021........ Wells Fargo Securities LLC...........ccocuvrrrerinrinriinnierienirnenns 597,156

233853  AD 2 |Daimler Trucks Finance NA Sr Nt 12/02/2021.. JP Morgan Securities LLC.. 2,499,350

251526  CB 3 |Deutsche Bank AG NY Branch SrINON Prefer...........cooeirinininieieieiseesieeeseiesse e sssssssesssnes | cvevssssssenans 12/02/2021 Goldman Sachs & COMPany...........ccoereerreeeirererereinnens 2,625,554 2,723
251526  CP 2 |Deutsche Bank AG NY Branch Sr Non Pref..........cccocovvvvvnirncenne 11/10/2021 Deutsche Bank Capital...........ccoeeeereerieeennee 500,000

25179M AV 5 | Devon Energy Corp Sr Nt....... 12/03/2021.. Various 1,158,022 ,008,000 28,129
25179M  BC 6 |Devon Energy Corp Sr Nt....... 12/3112021........ Tax Free Exchange 545,216 500,000 [ ..o 7,875
25278X AN 9 |Diamondback Energy Inc Sr Nt.. 09/15/2021........ Barclays Capital Inc 542,635 ..500,000 5,153
25470D  BJ 7 | Discovery CommUNICAtIONS ST INL........cvuiviireiiiieieiiiei s 04/29/2021........ Bank of America BISD Dealer.............c.cccceuuue.. 706,398 860,000 | .o 11,165
25746U DG 1 |Dominion RESOUICES INC SINE SEF C.....ooevvriciieciiseeec et ssesenssenes | evseeessnsnnes 07/15/2021........ Citigroup........ 329,988 | .o 300,000 3,038
260543 CG 6 |Dow Chemical Co SrNt  4.375% 11/15/42.......ccconvvnvrrrnernanns 05/20/2021........ Jefferies & COMPANY INC.......c.uuiiriiiieiierie et 285,530 ..250,000 273
29364W  BA 5 |Entergy Louisiana LLC Sec Nt.. 07/15/2021........ Bank of America BISD Dealer.............cccrvvvrvnns 236,972 ..200,000 2,756
29366M  AC 2 |Entergy Arkansas LLC 15t Mtg Bd..........coovueereerininencnrcresceeieens 04/27/2021........ BNP Paribas Securities Corp, 281,459 | Lo 270,000 729
29379V BB 8 |Enterprise Products Operations St NL...........ccoeuuiiriiierniiiessesiesse et 01/28/2021........ Nationwide INdeMNIty...........oouerriiiireiiiies s 2,039,194 ...2,000,000 35,317
30034W  AB 2 |Evergy Inc SrNt 2.900% 09/15/29................. 07/16/2021........ Deutsche Bank Capital.............ccocuvvererererennne 639,792 600,000 6,042
30231G BK 7 |Exxon Mobil Corp Sr Nt..... 09/15/2021........ VTHOUS. ..ottt 902,447 | oo 800,000 | coooveurrerirerireereniseieriees 10,775
33834D  AA 2 | Five Corners Funding Trust Sr Nt 09/15/2021........ Wells Fargo Securities LLC 320,082 ..300,000 2,898
37045X  CY 0 [ General Motors CO SINE........cuuivuiirriiieresieiiesiess st 07/15/2021........ Various . 970,613 ..900,000 6,680
37045X  DE 3 | General Motors Finl Co SrNt........ccoocveviverieieicseeieeecee e 04/21/2021........ Bank of America BISD Dealer................ccccoec.... 67,274 | oo 70,000

3733IN  AK 7 | Georgia-Pacific LLC SrNE........ccourerieeriricrieeieeeiessiesieneeeens 07/15/2021........ Morgan Stanley & Co LLC 309,984 300,000

37940X  AA 0 | Global Payments INC ST NL..........cieiriiieiicieee et aen 11/23/2021........ Suntrust Robinson Humprey INC..........cccoovveereveirieinnenns 1,786,928 . ...1,740,000

37940X  AC 6 | Global Payments INC SINL.......c..vuuiieiiirireiirie et snes 05/20/2021........ JP Morgan Securities LLC.. 273,145 | oo 250,000

37940X  AF 9 | Global Payments INC SINL........c.ieeirieeiscse ettt nnen 11/16/2021........ Bank of America BISD Dealer...........ccccoueunaene 1,598,880 ...1,600,000

38141G  YJ 7 |Goldman Sachs Group Inc Sr Nt Fix t0 FlO........ccovvevivenivniiirciines 07/14/2021........ Goldman Sachs & COmMPaNy...........ccceervevierirnrinriiniinns 500,000 500,000

40434L  AG 0 [HPInc SrNt  2.650% 0B/17/31.......covvvrerrerireererenerinerierieeesenens 07/16/2021........ Morgan Stanley & Co LLC 502,165 | ..o 500,000 [ coooovermeerirerieriereeeerenininne 1,251
44148)  AA 7 |Hotwire Funding LLC Ser 2021-1 Cl AZ........covumiiiuiriiicisiieieissiesisissiesisessssssiessssssesesssssenens | sesesiesnsines 11/09/2021........ Morgan Stanley & Co LLC 150,000 ..150,000

446413 AT 3 |Huntington Ingalls Industries Sr Nt 04/30/2021........ IMATKEEAXESS. ... oot 304,425 270,000 | .o 95
44891A  BK 2 |Hyundia Capital AMEMICA S NL........c.cuiiriiiiieiieiieeieeseeis ettt | soessseseneens 09/02/2021........ VTHOUS. ...ttt 152,511 | oo 1,000,000 [ .oovornrereereeineierieeieeereeens 24,479
459200 KA 8 |International Bus Machs Corp Sr Nt......... 09/16/2021........ Goldman Sachs & Company. 335,778 300,000 3,646
46188B  AB 8 |Invitation Homes OP SrNt............ 11/01/2021........ Wells Fargo Securities LLC 998,710 ...1,000,000

50540R  AQ 5 |Laboratory Corp of America Sr Nt 09/02/2021........ VAHOUS. ..ot 478,248

50540R  AS 1 |Laboratory Corp of America Sr Nt 05/20/2021.. BNP Paribas Securities Corp 289,488

529043  AE 1 |Lexington Realty Trust SrNt........ocoorieirieieieiereceeies 10/26/2021 Goldman Sachs & COmMpany...........ccoeeeereereeerreneereeneenns 664,764

53227  AC 8 |Life Storage LP Sr Nt 2.200% 10/15/30.......vumivrrirererieiniseierssieisesieiessesse e ssessssesensessnes 07/14/2021........ V@TOUS. ....cveevieiieie et 400,902

565849 AP 1 |Marathon Oil Corp Sr Nt 04/28/2021.. Citigroup 1,052,460

573284 AV 8 |Martin Marietta Materials Inc Sr Nt 07/14/2021 Citigroup........ 204,988

595112  BS 1 |Micron Technology Inc Sr Unsecured Nt. 10/18/2021........ Wells Fargo Securities LLC...........coovreerenererirereseeeees 800,000

61772B  AC 7 |Morgan Stanley Sr Nt Fix to Flt. .| 05/24/2021.. UBS Financial Services Inc 346,429

62912X  AF 1 |NGPL Pipeco LLC SrNt 4.875% 08/15/27.................. 09/15/2021........ Barclays Capital Inc 152,552

62928C  AA 0 |NGPL Pipeco LLC SrNt  3.250% 07/15/31..........cconu... 05/27/2021........ Various 1,942,911

637417 AL 0 |National Retail Properties INC St Nt..........c.cccouniieiiniiieiiisricsisiceens 09/20/2021........ Various 411,262 358,000 6,559
651290 AR 9 |Newfield Exploration Co Sr Nt 12/02/2021........ VTHOUS. ..ottt nes 2,702,840 | oo 2,450,000 56,150
651639 AP 1 |Newmont Mining Corp Sr Nt........ 05/20/2021........ VTHOUS. ..ot 967,416 ..780,000 5,494
65480C  AC 9 |Nissan Motor Acc Co SrNt.... 09/13/2021........ Citigroup........ 499,880 ..500,000

65480C  AD 7 |Nissan Motor ACC CO ST NE.......cceuiurierrieireriesineeiseniseisseesssien 09/13/2021........ Citigroup........ 268,898 | ..o 269,000

682680 AW 3 |ONEOK Inc SrNt 4.350% 03/15/29.......cccvurimrimieiiriiiiniinsiiesienisiens 07/14/2021........ Goldman Sachs & Company.............c.ccueevverinrinniieniinns 454,636 | ..o 400,000 5,848
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SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
756109 BL 7 |Realty Income Corp Sr Nt... 11/10/2021........ Tax Free EXChange.........ccoveveeririneeeecinceieenne 529,033 | coovorieeee e 500,000 5,740
76131V AB 9 |Retail PPTYS Of America Sr Nt 12/10/2021........ VMOUS. ..e.evovvveecisie s 391,887 354,000 3,592
84861T  AC 2 |Spirit Realty LP Sr Nt 12/02/2021.. Barclays Capital Inc 1,655,085 ,500,000

87264A  BX 2 | T-Mobile USA INC 1St LIEN.....ccuiiuiruiiiiriiiiciis e 05/27/2021 Tax Free EXChange........ccvceveiivcineiereineierinenns 249,978 250,000 188
89788K  AA 4 |Truist Bank Sub Nt 2.250% 03/11/30.. 07/15/2021 Suntrust Robinson Humprey Inc 512,110

90265E AP 5 [UDRInc SrNt 4.400% 01/26/29. 04/27/2021.. Various 766,326

907818  FT 0 | Union Pacific Corp Sr Nt....... 05/17/2021........ Citigroup........ 249,928

90931G  AA 7 | United Airlines Inc 2020-1 A PPT 12/03/2021........ Various 1,757,847 8,881
91913Y AW 0 |Valero Energy Corp Sr Nt 09/17/2021........ Various 1,156,101 19,308
91914)  AB 8 |Valero Energy Corp SrNL. ..o 09/16/2021........ Suntrust Robinson Humprey INC...........cooevrereneneernnene 221,369 | oo 195,000 | 1o 79
92277G AU 1 |Ventas Realty LP SrNt........cccooeveneee 09/15/2021........ Barclays Capital Inc 528,465 2,583
92840V AE 2 |Vistra Operations Co LLC 1st Lien. 09/15/2021........ VAHOUS. ..o 1,114,601 1,040,000 | oo 11,133
92840V AG 7 |Vistra Operations CO LLC 18t LEIN........cccveureerrrnerieriicicriesinenienes 05/05/2021........ VIHOUS. ..ot 1,170,396 | oo 1,130,000 [ vooovereererriererieeeeneens 11,008
92936U  AF 6 |WP Carey Inc SrNt  3.850% 07/15/29.........cc.cceuuenec 09/16/2021........ MBIKEIAKESS. .....veoveveeees sttt ettt sttt s s snes 84,147 521
92936U AG 4 |WP Carey Inc SrNt  2.400% 02/01/31........cccovvrrrns 07/15/2021........ Citigroup........ 506,175 5,600
96950F  AQ 7 [Williams Partners LP S&NL..........ccuuiiuciieiieiieeiseieesesiessiessssssesssssssssssssessssessssssssssssssesssnes | eessssssnsssnnes 09/02/2021........ VTHOUS. ..ottt 814,863 | ..o 750,000 | coooovereerrinerieriesieseeieeaas 4,225
11271L  AH 5 | Brookfield Fin INC St NE.........covviieiieeescesesee e A 10/19/2021........ Goldman Sachs & COMPANY..........c.cvvvrermrreirnrrnrieirerinnenes 1,616,224 ...1,600,000 726
136385 AC 5 |Canadian Natural Resources SrilNt.........ccccoceeiviceieeicceiccceeeee s A 05/05/2021........ Barclays Capital Inc 316,138 235,000 5,264
136385 BA 8 | Canadian Natural ReSOUrCES S NL..........cvueuiveriieiiieiiniicieniieissieniees A 04/29/2021........ Barclays Capital Inc 403,928 | ..o 400,000 3,540
67077M  AF 5 |Nutrien Ltd SrNt 5.875% 12/01/36, A 01/28/2021........ Nationwide Indemnity 2,222,772 ...2,137,000

00973R  AF 0 |Aker BP ASANt 3.750% 01/15/30 D 09/15/2021........ Various 751,823

05578Q  AE 3 |BPCE SA Sub Nt 4.875% 04/01/26..........cccoovuremrrreriririirinnieninerienes D 09/15/2021........ Bank of America BISD Dealer.............ccc.coevunee. 739,720

06738E  AE 5 |Barclays Plc Sr Nt 3.650% 03/16/25.........c.coovvrevemmrernermerenrrnenienes D 12/02/2021........ Barclays Capital Inc 2,654,650 20,278
11042C  AA 8 |British Airways PTC Ser 2021-1 A PPT [ 07/21/2021........ VTOUS. ..voovovi i 1,440,562

225313 AK 1 |Credit Agricole SA Sub Nt.........cccocevvvunee D 07/14/2021........ JP Morgan Securities LLC.. 328,038 200
22535W  AH 0 | Credit Aricole SA SINL. ..o D 09/15/2021........ Credit Agricole USA was Calyon 495,975 ..500,000 883
225401 AU 2 | Credit Suisse Group Sr Nt Fix to Float............cocrvvvernnee D 05/24/2021........ VAHOUS. ..ot 795,609 ..790,000 180
225433  AC 5 |Credit Suisse Group Fdg Ltd Sr Nt.... D 09/02/2021........ Credit Suisse Securities LLC............. 271,615 | o 250,000 | coooovererrierierieniseeiiansd 4,193
404280 CT 4 |HSBC Holdings PLC Sr Nt Fix to Float .|D 05/17/2021........ HSBC Securities USA Inc 520,000

456837 AV 5 [ING Groep NV SrNt  1.726% 04/01/27......ccvvvevrrmereririeiseeiseissrienienes D 09/15/2021........ Goldman Sachs & Company. . 507,075

62947Q  AX 6 [NXPBV SrNt 5.350% 03/01/26........ccvvveriemirrerireriraeenns D 11/22/2021........ Wells Fargo Securities LLC...........c.cccovviinerinnrinricniiiciirenineens 2,490,950

62954H  AG 3 |NXP BV/NXP FDG/NXP USA Sr Nt D 05/04/2021.. Citigroup........ 817,187

822582  BQ 4 |Shell International Finance SrNt.........ccoooveririeirrieceieieeene D 04/27/2021 Goldman Sachs & COmMpany...........ccoeeeereereeerreneereeneenns 758,092 N

83051G  AS 7 |Skandinaviska Enskilda Sr Nt D 08/31/2021........ Morgan Stanley & Co LLC 1,497,870 ...1,500,000

3899999. Total - Bonds - Industrial and Miscellaneous.. 83,124,109 .78,596,208

8399997. Total - BONAS - Part 3. s ...116,078,143 ...111,646,030

8399998. Total - Bonds - Summary Item from Part 5. 5,328,153 4,932,719
8399999. Total - Bond ...121,406,296 16,578,749 ..742,460
9999999. Total - Bonds, Preferred and Common Stocks ...121,406,296 XXX ..742,460
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15

F Current Bond

0 Year's Interest /

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

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

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized | (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
911760 LQ 7 |Vendee Mtg Tr RMBS REMIC Ser 1998-2Cl 1...... . [12/01/2021. | Paydown..........vvvveveevvieseesviissseniiens | 5,360 | oo 5,360 | voovrrrrrr. 5,628 5457 | ...... (97) (97 5,360 B ESOSORO ISPR (VI 183 | 06/15/2028.
912828 U6 5 |U S Treasury Nt 1.750% 11/30/21 | 113072021, | MatUrity.....oooeeeeeeeeeeeeeieens | 4,000,000 | ... 4,000,000 | ....... 3,993,920 | ........... 3,998,646 | ....oovvvevereerrs | o 1,354 1,354 | oo | v 4,000,000 | ..oovorrveerreens oo | e 0. 70,000 | 11/30/2021.
0599999. Total - BONAS = U.S. GOVEIMIMENL......ooortrtrtrtrereeee e s | 4,005,360 | ...... 4,005,360 | ....... 3,999,548 | .......... 4,004,103 | oo 0] 1,257 0 1,257 [ 4,005,360 |................ (N (O P 0 ... 70,183 XXX
Bonds - U.S. Special Revenue and Special Assessment
3132CW AU 8 |FHLMC Pool #B0019  3.500% 06/25/34... - 1210172021, | Paydown............oovvvveevenscsscvrvvnccsssssein | o 668,454 | .. 668,454 | ...893,312 | oo 892,647 | oo | (24,193) [ oo | e [P ZI L) ) N B 668,454 | ...vvvvvvvvvvvnnnns | i | o0 [ i 10,525 | 06/25/2034.
313205 6D 9 |FHLMC Pool #SB8068 1.500% 10/25/35........... | . | 12101/2021. | PAYAOWN....occcevvsvmsvssvssvessvssiens | 0 A58 064 | . 2,458,964 | oo 258771 | s 2,513,587 | oo | oo (T2 S S TGT:72) ) S 2,458,964 | .ovocoreers | e | 0 [ 21,567 | 10/25/2035.
3133TC 6P 8 |FHLMC Structured Ser 2008 M...........cocovvereererenn .. | 12/01/2021. | Paydown (21) (21) 1408 | oo | e | cvvrereieeen0 | 51 | 11/20/2027.
3138AE  J8 7 |FNMA Pool #AI1186 4.000% 04/25/41.... .| 12/01/2021. | Paydown...........ccouvvvvvevevevvvisssscviiiissennns | k41483208 | ... 1483298 | ... 1.494.076 | oo 1492590 | (9,292) (9,292) 1,483,298 | .o | e | e | 30,338 | 04/25/2041.
3140E8 FP 8 |FNMA Pool #BA3773 3.000% 11/25/45... . [12/01/2021. | Paydown 2,430,008 | ......2,430,008 | ......2,474,333 e (41,527) ) 11/25/2045.
3140KD G4 6 |FNMA Pool #BP5618 2.500% 06/25/50... - 12/01/2021. | Paydown e | oo 1,695,519 | ...... 1,695,519 | ...... 1,763,472 | 11rvee00 1,762,614 | oo | e (67,095) | .... )] ... 06/25/2050.
3140QD 6N 9 |FNMA Pool #CA6276 2.000% 07/25/5 <[ 12/01/2021. | PaYdOWN....c.covvevvvenesssvsensssissenssssns | 718917 | oo 718917 735,205 734983 | oo | (16,066) | .. ) ... 07/25/2050.
31418C  7F 5 |FNMA Pool #MA3593 4.500% 02/25/49... . [12/01/2021. | Paydown 336,007 336,007 350,104 349,602 cennn(13,594) ) 02/25/2049.
31418D CB 6 |FNMA Pool #MA3665 4.500% 05/25/49... . 1 12/01/2021. | Paydown 629.079 629,079 658,272 857,639 | oo | e, (28,560) )| ... 05/25/2049.
314198 CT 0 |FNMA Pool #AE0981  3.500% 03/25/41 [ 1200172021, | PRYAOWN. .o | 342,214 | ......... 342,214 ..352,854 351,644 | oooooeverees | e (9,431) ) 03/25/2041.
31419L 3D 3 |FNMA Pool #AE9795 3.500% 11/25/40... .12/01/2021. | Paydown 586,102 586,102 | ..........618,063 615,021 (28,919 )| .. 11/25/2040.
3199999. Total - Bonds - U.S. Special Revenue and Spe0|alAssessments ............................................ 11,350,060 | .... 11,350,060 | .... 11,655,923 11,643,381 | oo 0 | (293,320) ) XXX
Bonds - Industrial and Miscellaneous
04964K AN 1 |Atrium CDO Corp CLO Ser9A CI BR........cccccvvunene .| 02/22/2021. | Redemption  100.0000 .10,000,000 0 [oereeereeeeens | 0000eeea10,000,000 [ oo | e | eeeereeereeeennd [ 46,069 | 05/28/2030.
06054M AC 7 |Banc of America Comm Mtg Tr CMBS Ser 201...... .. | 12/01/2021. | Paydown (2,330) [ oo | v 211,623 | i | e | o0 | s 5,287 | 06/15/2049.
07332H AA 4 |Bayview Opport Mast Fund Trust RMBS Ser......... . [12/28/2021. | Paydown..........ccvvvvessevivisessviisssnisieiees | L 9603063 | ....2693.063 | .....2775.864 | 2722535 | Lo Q94T (29,472) | covvveeerveeers | erreeerri 2,893,083 | oo [ e | e [ s 55,145 | 04/28/2055.
12593Y BC 6 |Comm Mortgage Trust CMBS Ser 2016-CR28 C... | .. | 12/01/2021. | Paydown (9,585) revrnerennen OB [ [ | 0 [ 18,237 | 02/10/2049.
126650 BP 4 |CVS Health Corp LBASS PTC Nt .| 12110/2021. | Redemption ~ 100.0000.........coovvvesvemmw | 458357 | 458357 | oo 185,064 | oo A72486 | i o 1378 i (13,789) | covvvvvveererevis | verennrren 158,357 [ covvcvvvcvaes | coveevvviseneenis | cvvevennerreesns0 [ i 5,225 | 12/10/2028.
15032T AS 5 |Cedar Funding Ltd CLO Ser 2013-1A A1R............. | .. | 04/22/2021. | Call  100.0000...........ooovoeemvvrvvssmmmreens | 3.000,000 | ....... 3,000,000 3,000,000 ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, 0 [ oo | 00000000023,000,000 { v | oo | eeeerersnieenn0 | s 16,143 | 06/09/2030.
17305E GK 5 |Citibank Cr Card Issuance Tr LBASS Ser 2........... ..101/20/2021. | Paydown I 1,000,000 | ....... 1,000,000 | .........999,862 | ............999,990 |...... 10 10 e 1,000,000 | oo | oo | o0 | 12,450 |01/20/2023.
20048E AW 1 |Comm Mortgage Trust CMBS Ser 2013-LC6 Cl..... | .. | 12/01/2021. | Paydown 2,390,791 2,390,791 | ....... 2,379,417 | ..... 2,387,942 | ... 2,849 2849 | oo | e, 2,390,791 | vovoveveeeeeeeeoees | i | cverereririririsiQ [ 40,894 | 01/10/2046.
233331 AV 9 |DTE Energy Co SrNt 3.300% 06/15/22............. - 10710712021, Call 102.3300...wwsovveessveeessveensee | 3,069,900 | ... 3,000,000 | ....... 3,081,586 X2 0 T A (7,327) (7,327) 3,013,681 [ oo | s (13,681) | oo (13,681) | ... 125,450 | 06/15/2022.
31428X BC 9 |Fedex Corp SrNt 3.200% 02/01/25.................... .| 05/20/2021. | Call ~ 109.7420.........cccocevrveriirirrriens I 2,194,839 | ... 2,000,000 | ....... 1,996,900 | ...........1,998,636 |....... 120 120 1,098,757 | ... . 1,243 | 246,217 | 02/01/2025.
31620M AR 7 |Fidelity Natl Info ServInc St Nt....ooocvevrs | 04101/2021. | Call 16.3366.cvcovsvvesvesvssvsscnns | 3,490,007 | ... 3,000,000 | ....... 3,334,080 | ... KR L7y (N O B (12,969) | oovcrveesroes | e TPACT5k) ) R — 3,241,506 | ..ovocrrerrrne ...(241,506) | ......(241,506) | .....559,264 | 10/15/2025.
61761Q AC 7 |Morgan Stanley BAML Tr CMBS Ser 2013-C8....... | .. | 12/01/2021. | Paydown I 960,203 | .......... 960,203 ..988,985 ..963,196 ,(2,993) (2,993) | .ooovervvrrnrienis | errrerenn 960,203 | oo [ | v | s 21,950 | 12/15/2048.
842400 GF 4 |Southern CA Edison Co 1st Mtg Bd.............cccoo.uce .| 08/01/2021. | Paydown T R 1,428,571 | .. 1428571 | . 428571 | . 428,571 0 [ eovrrerrerennne | onerenee TA28,571 [ | cvreveiieiisnnns | eererieiieninnn0 | v 19,768 | 02/01/2022.
87264A BP 9 |T-Mobile USAInc Nt 2.250% 11/15/31 .| 05127/2021. | Tax Free EXChange........coccwvcvvvsns | | | 249,978 | .......... 250,000 | ......... 249,975 | oo 249,976 2 IS IO Y1 -7 : i IS DAY SO | B 3,266 | 11/15/2031.
891778 AA 3 |Towd Point Mortgage Tr RMBS Ser 2019-1 C........ | .. | 12/01/2021. | Paydown 196,728 196,728 195,530 195,671 1,057 0| 4,009 | 03/25/2058.
90270R BF 0 |UBS-Barclays Comm Mort Tr CMBS Ser 2012-..... .. | 12/01/2021. | Paydown 946,696 | ..........946,696 | ........938,635 | . 945278 1418 0 13,530 | 12/10/2045.
94989E AF 4 |Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC..... .. | 12/01/2021. | Paydown 651,607 651,607 | .......... 654,992 | .oovvvo) 652,210 (603) 0 ... 10,560 | 04/15/2050.
3899999, Total - Bonds - Industrial and MISCEIANEOUS..........coooosvvvressiisrinssssiisnss ot || 33,577,364 | ....32,822,550 | .....33,390,055 33,150,086 | vovvovecienssn0 | oenen(73,612) | o0 [ (73,612) 0 %’%076,472 0 |...(253,944) | ......(253,944) | 1,203,464 | XXX
8399997. Total = BONAS = PAM 4........ooooviiiiiiiii i i | 48,932,784 | ... 48,177,970 | ... 49,045,526 | ........48,797,570 | ..occooecc0 | ......(365,675) | covovvvrcri O | e (365,675) | ................. [ 48,431,892 | ..o 0 |...(253,944) ...... (253,944) | ..1,428,786 XXX
8399998. Total - Bonds - Summary Hem from Part 5. i | 5,319,860 | ....... 4932719 | ... 5,328,153 | ..cooorrrccesnrnrccesnns | eeceisnnnniciinns | aeeecd(67,520) | ovenccceenns | e, (67,520) | ooovvvvvrenrrni | o 5,260,632 | ...oooorrvirnnnns ....(243,519) ...... (243,519) | .....460,154 XXX
8399999, TOtal = BONGS .ot s | 54,252,644 | ....53,110,689 | .....54,373,679 48,797,570 | o0 | (433,195 | 0 [ [CRRRL) — . 53,692,524 | ..ovvrsree 0 |...(497,463) | .....(497,463) | 1,888,940 | XXX
9999999. Total - Bonds, Preferred and Common Stock RN TNR O RRIN I 54,252,644 XXX | 54,373,679 48,797,570 | voovevevereenn0 | 00 (d33,195) | o0 [ (433,195) 0 53,692,524 0 ]...(497,463)| ...... (497,463) | ..1,888,940 XXX
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SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

Sl

2 5 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
i (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Received | Interest
g Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | (Loss)on During and
CUSIP Identification Description n Name of Vendor Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | BJ/A.C.V. | Disposal Year Dividends
Bonds - U.S. Sp ial A
3132DW 6 | FHLMC Pool #SD8135 2.500% 03/25/51 .. Morgan Stanley & Co LLC..........cccoevuruneee Paydown.......ccovmierneieeneeesnssnns | e 342,378 | oo 356,534 | ............ 342,378 342,378 | ..covvververinis | v (14,156) | ovvovvvcerrenns
3140X9 6 | FNMA Pool #FM6286  2.500% 01/25/51 JP Morgan Securities LLC...........c.ccocuunee. PaYdOWN. ... | e 191,732 | oo 199,956 | ..covvvnees 191,732 | v 191,732 | oo [ i (8,224) | .oovvvvrrieinns
31418D 5 | FNMA Pool #MA4378  2.000% 07/25/51 JP Morgan Securities LLC... Paydown. ..o | i 376,385 378,972 | ............ 376,385 376,385 (2,588)
31418D 6 | FNMA Pool #MA4280  1.500% 03/25/51 Nomura Securities Intl LLC. . Paydown 42,284 | . 41,729 42,284 42,284 555
31418D 1 | FNMA Pool #MA4282 2.500% 03/25/51 | .. Morgan Stanley & Co LLC.......c.ccovvreninne PaydOWN. ... | s 160,420 | .o 167,000 | oo 160,420 | ccoovvnneee 160,420 | oo | v (6,580) | ..ovvrrriiinas
3199999. | - Bonds - U.S. Special ReVENUE aNd SPECIAI ASSESSIMENTS ... vrrvurerrsresersaseessassssesasssssssesasssessesssses st ssssessaes e ssss st s ettt en st sssanssessansanes | sressanes 1,113,198 | ......... 1,144,191 | ... 1,113,199 1,113,199 | o 0| (30,993) | cooovrvnrnd 0
Bonds - Industrial and Mi
00206R 3.550% 09/15/55 Morgan Stanley & Co LLC.........cccocerernnee Tax Free EXChange........ccvvvevvencrniiens | coverineenas 430,000 | ............405,297 | ............ 405,415 | ............ 405,415
210795 7 | Continental Airlines Inc LBASS EETC Ser | .. Jefferies & Company Inc. Paydown 11,812 11,812
25179M 1 | Devon Energy Corp SrNt........cocvvvviirennne Various. . Tax Free EXchange........ccovevevvvncerniiens | coverineenee 500,000 | ............555,785 | ............ 545,216 545,216 | .oooeeeeeeeiee | eeeeeend(10,569) [ e | eeieeeens(10,569) [ s [ e [ e | eeveeeenn0 [ 21,000
41983P 7 | Hawaiian Airlines PTC Ser 2020-1A. Jefferies & Company INC.......c.vveevvvrinerne Call  120.0000........cccmrermrrmrermirerirernnes | wereees 1,040,140 | .........1,181,860 | ......... 1,248,169 1,172,555 ....256,824
41983P 7 | Hawaiian Airlines PTC Ser 2020-1A. Jefferies & Company Inc Redemption  100.0000. ....67,430 76,617 67,430 67,430 | .ooererereeeein | eeeeeeed(9187) | i eeeeeeeed(9187) | e | e | e | 0 | 2,486
50077L 2 | Kraft Heinz Foods Co Sr Nt JP Morgan Securities LLC... Call  112.3010 ..770,000 | . 878,763 864,718 874,879 ....142,816
92340L 4 | Vereit Operating Partner Sr Nt. Citigroup Tax Free Exchange.........cccocovvevivrennne | vevvereenee 500,000 | ..... 529,780 529,533 529,033 ....5,740
11042C 8 | British Airways PTC Ser 2021-1 A PP’ Various. Redemption  100.0000. 138 138 138 .2
225433 Credit Suisse Group Fdg Ltd Sr Nt Credit Suisse Securities LLC Credit Suisse Securities LLC.........ccoccoeeee | 20er......500,000 | ... 543,230 534,230 540,955 | ..o | eeeeeenn(,275) [ o [ einieeeend(2,275) | [ | 00e(6,725) ] .......(6,725) | ....... 11,927
3899999. Total - Bonds - Industrial and Miscellaneou 4,183,962 ...4,206,661 4,147,433 ...448,418
8399998. 5,328,153 .5,260,632 ....460,154
9999999. Total - Bonds, Preferred and Common Stocks 5,328,153 .5,260,632 ....460,154




Annual Statement for the year 2021 of the NAT'ONW'DE |NSURANCE COMPANY OF AMERICA

Sch.D -Pt.6-Sn. 1
NONE

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

Sch. DA - Pt. 1
NONE

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

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

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

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

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

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

Sch.DB -Pt. E
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

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

1 3 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31

Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
Bank of New York Mellon, INEBW YOTK, NY ..ottt eses s eeaese et sesenensnnn | eaesens 291,138 | XXX
0199999. Total - Open Depositorie: XXX XXX 0 0 291,138 | XXX
0399999. Total Cash on Deposit. XXX | XXX 0 0 291,138 | XXX
0599999. Total Cash XXX XXX 0 0 291,138 | XXX

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

1. January. 117,932 | 4. April (108,392) | 7. July. 126,725 | 10. October. 104,089
2. February (190,715) | 5. May. 167,596 |8. August 351,905 | 11. November. 436,465
3. March 119,730 | 6. June 344,487 | 9. September. 152,471 | 12. December. 291,138

E27
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Annual Statement for the year 2021 of the NATIONWIDE INSURANCE COMPANY OF AMERICA
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Book/Adjusted Carrying Value Accrued Amount Received During Year
Qualified Cash Pools Under SSAP No. 2R
Nationwide Cash Management Co, . | 1203172021 0.030 | oo | 34,636,556 | vroooerooooerre. 646
8799999. Total - Qualified Cash POOIS UNAEI SSAP INO. 2R.............uuuiiiiiisiiieiiieiiissse sttt 00 1818041441100 LLLL L8114 E 1L | 34,636,556
9999999. Total- Cash Equivalents L s | 34,636,556
Line Nuber
1A D 0
1B.
1C.
1D.
1E.
1F.
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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
1. AlBDAMAL ..o dAL i | bbbt ne | ebaet ettt | ettt eni ettt | cerereb sttt enaens | crenens
2. Alaska....
3. Arizona... .
4. Arkansas..........ccoceveuererecueinnnnns FOr proteCtion Of STAtE'S PR'S........veiuereirie s esesseeesissinnnes | eeeeesseesessesssssesseseees | seressessesssensessesnenntesanes | sesessensesseseenes 134,338 | oo, 139,535
5. California... Workers compensation.. ...114,436 118,863
6. Colorado.... CO | e | s
7. ConNECCUL......cvvvvererervrirririias (02 1 IV IR bbb ebne | ebaeb ettt bt ettt enres | eebetaen ettt sbens | eerereb st naens | crerins
8. Delaware.......c.cccocoovvimiverrnen . DE | i, ST.. | For Protection of All PH's..... 100,000 100,000
9. District of Columbia...........cc.c..... DC | ovvrviroiis [
10.  Florida....
1. Georgia.. ..59,706 ...62,016
12. Hawaii....
13.  Idaho.. 298,529 310,078
14.lllinois.
15.  Indiana...
16.
17.
18.
19.
20.
21. .
22.  Massachusetts.. ....169,166 175,711
23.  Michigan....
24, Minnesota..
25.  Mississippi..
26.  Missouri.
27.  Montana
28, NEDIaSKa......cocveeicrrnieeneedNE [ i bbbt | fetaeea ettt enies | ebeb sttt et ns | errereb et naens | crenees
29.  Nevada . 298,529 310,078
30.  New Hampshire..........cccccoeuvvnanee NH [ o | s | s | s | s
310 NBW JBISEY oot [ e ettt ettt saennes | fessessessetantessennesetanaentes | setsetentessensnententensennnnns | eeresseeneanan
32, New Mexico... 318,431 330,750
33, NEW YOTK.ooveiececrriciernrreeedNY i et | etites sttt | deeneeni et nes | eebensena st | erieees
34, North Carolina... 314,265 323,564
35. ST SRRIORY VRN
36, ONi0..civverevnirerveirerinninernnene OH [ B | FOr protection of @ll Ph'S........ceueeeiiciiciiccess s | cesvessesinenns 1,968,222 | ....cccovrenen. 2,073,906 | ...oovrveirnierenieerenes | e
37.  Oklahoma..
38.  Oregon... 134,367
39.  Pennsylvania.........ccoorererniinnd PA | s | ettt nen | 4nsetsetentess st et entenanes | chestetseneeenast s s ntetenes | seesesesentenne st ensensenas | renenes
40.  Rhode Island
41.  South Carolina... .
42, SOUtN DAKOA. ... SD) [ i | et | erbter sttt ents | ettt e | eeteebeni et | erieees
43.  Tennessee.
44,
45, UBAN.cccrrcedUT [ i [ et | et ennt | areiess et | st | s
46.
47.  Virginia... . 513,594
48, WASHINGLON......oiiiciereeec e WA | e [ ettt bttt st sans | ebsessesntentesse st nsensentes | netensensessesensensessesetentans | sesesntentesses e ten st naees | seeneees
49.  West Virginia..
50.  Wisconsin
510 WYOMING. e WY [ i ettt naes | fetsesseteb et ns et b st enres | nebebens sttt bet s | enserebent et enaees | crenees
52.  American Samoa
53.
B4, PUBHO RICO....oourerrieerierinene PR i [ ettt | nestensssesssessssssensensnas | seesessess st ess st | seseest et enes | e
55.  US Virgin Islands
56.  Northern Mariana Islands..
57.  Canada......cuvmvirivinrirenns s | e seniens | et enennns | e | e
58.  Aggregate Alien and Other.... XXX XXX 0 0f.. 0
59.  Total XXX XXX 2,173,906 2,335,596 | ... 2,418,556
DETAILS OF WRITE-INS
5801.
5802.
5803. ..
5898.  Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX (V1N IR (V1N IR 0 ... 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 8bOVe)......cvuueverrrrcrerarirnes XXX XXX e 0 [ 0 [ 0 [ 0

E29
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