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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[
SUMMARY INVESTMENT SCHEDULE

Investment Categories

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1

Amount

2
Percentage
of Column 1

Line 13

3

Amount

4
Securities Lending
Reinvested
Collateral Amount

5
Total
(Col. 3+4)
Amount

6
Percentage
of Column 5

Line 13

Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES......oveurerririiieiierieetssissies s sssssssens
1.02 All Other GOVEIMMENTS. ...t seesseseesssnenns
1.03 U.S. States, Territories and Possessions, etc., Guaranteed.............
1.04 U.S. Political Subdivisions of States, Territories and

P0SSESSIONS, GUArANEEEM........coueeevieiiireiieiieeieeie e eseeseees
1.05 U.S. Special Revenue and Special Assessment Obligations,

etC., NON-GUArantEe. ........c.vieieiiiiseeeisese i
1.06 Industrial and MiSCEIlANEOUS...........c.oueeercverieririeeirirereieeseseieeans
1.07 Hybrid SECUMLES. ........ccvererteeieieieeseee et
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified Funds
1.10 Unaffiliated Bank LOANS...........cccurieriimienieniiniessiseiesieseeeieeinnens
1.11 Total Long-Term Bonds...........ccovveuriererernieienesse e ssiensns

Preferred Stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and Misc. (Unaffiliated)...........cccoeuerrerverernescieiesseieis
2.02 Parent, Subsidiaries and Affiliates...........coccrrrmrnnirnennennerneneinens
2.03 Total Preferred SoCK..........cuririirineiieiineineiiseeseeise e

Common Stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) .............
3.02 Industrial and Miscellaneous Other (Unaffiliated) ............cc.ceoveuneee.
3.03 Parent, Subsidiaries and Affiliates Publicly Traded
3.04 Parent, Subsidiaries and Affiliates Other..........c.ccccconeeneinrinninninnees
3.05 MUtUEI FUNGS......oiiieiiieiirciee et
3.06 Unit INVeStMENt TIUSES........ccriueiririeieieiscreiseseiseisese e
3.07 CloSed-ENd FUNGS.........ccceririeneicininirenereeeieeseieeeei s
3.08 Total COMMON StOCKS.........corerrerrrririeeieeseireiseiseeseeeseseeesssseeeeenes

Mortgage Loans Schedule B):

4,01 Farm MOMQagES. ......covveveiireriecsete et
4,02 Residential Mortgages
4,03 Commercial Morgages.........cccovvvereueieieieseeie s
4.04 Mezzanine Real Estate Loans
4.05 Total Valuation AlIOWANCE.........c.euueereeerriniireieeeeiseiseeesieeiseiseseenas
4,06 Total Mortgage Loans............cceeviieieviieieeesse e
Real Estate (Schedule A):

5.01 Properties Occupied by COMPaNy........cccccveereeieirereseiseeessenennns
5.02 Properties Held for Production of INCOmMe..........ccccoevvieieivireirciennee.
5.03 Properties Held for Sale...........ccoeeuvieieicniseeseeseese s
5.04 Total Real EState.........coenrurienieeiieireicnereeeecseee e
Cash, Cash Equivalents, and Short-Term Investments::

6.01 Cash (Schedule E, Part 1).......cccoevieirieieveeeece e
6.02 Cash Equivalents (Schedule E, Part 2)..........cccoevenenensincneineiinins
6.03 Short-Term Investments (Schedule DA)
6.04 Total Cash, Cash Equivalents, and Short-Term Investments
CONMTACE LOBNS.......ocecercirrieieereie ettt en
Derivatives (SChedule DB)............couruinienrieineineireeneirseeseeseseesssesseseesnees

Other Invested Assets (Schedule BA)..........coceinirinenenneeseeneeeeene

. Receivables for SECUNHIES..........ovrirreriiireerirese e
. Securities Lending (Schedule DL, Part 1)........ccoerneneenenninieneireineneenees
. Other Invested Assets (Page 2, Ling 11)......ooeerrerrerrinrerereiineneereeseeneenas

. Total INVESEd ASSELS.......c..cvveeeeveeveee et

............ 10,896,571
.......... 432,667,624

........ 3.5
........ 0.0

................. 0.2

............ 10,896,571
.......... 432,667,624

....... 3.5
....... 0.0

................. 0.8
................. 0.0

................. 0.8
................. 0.0

................. 0.8

................. 0.8

492,761
320,038
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[

SCHEDULE A - VERIFICATION BETWEEN YEARS
Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........vuriirereerireisrere ettt esee et ss st e £t nen 871,758
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)...........ceuiurrurririerrireineeeiseieesst ettt enssnees

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.covrrurniniinrieesese e nesees 0

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13.. ...ttt st bbb bbbttt nann

3.2 Totals, Part 3, COIUMN 1. ...ttt bbbt bbb bbb bbb bbbt nann 0
4. Total gain (10Ss) 0N diSPOSAIS, Part 3, COIUMN 18.........creiieiieiireieieeireiei ettt s st s s f s8££t
5. Deduct amounts received on disposals, Part 3, COIUMN 15. ...ttt ettt ettt bbb s bt ae s st nt st

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15.........ooviieeeeietcee ettt bbbt s ettt st s senann

6.2 Totals, Part 3, COIUMN 13........oeoiieeeeeeece ettt st bbb bbbt a e s bt nann 0
7. Deduct current year's other-than-temporary impairment recognized:

7.0 Totals, PArt 1, COIUMN 2.ttt ettt bbb a bbb es st n s s b s s s et st anens

7.2 Totals, Part 3, COIUMN 10.......cviieeeieieieieee ettt ettt st bbb st es st n s b s s ses s s enans 0
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt st bbbt s bbbttt st nann 58,960

8.2 Totals, Part 3, COIUMN O.......oeviececeee ettt sttt bbb e a e ss bt s bt n s saes 58,960

9. Book/adjusted carrying value at end of current period (LINES 142+3+4-546-T-8).........corvveriiiersiierceieteee ettt st sa bbbt sse s st 812,798

10.  Deduct total NONAAMIEA AMOUNLS...........civveieeieiceeie ettt ettt b e b s et s s bbbt b st et s s s e b s e st a st bes s bt n s s e s s naenes

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)........evuerururrirrinrireiniiesesesessssssessssssssssesssssssssessesssssssssessessssssessessassssssessessssssessessesssssessassssssssessasssens 812,798

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIIOT YBAT . ..........ccuiveiercreeeie ettt s s sse e 966,976

2. Cost of acquired:
2.1 Actual cost at time of acquiSition (Part 2, COIUMN 7).......c.cueeieieesie sttt st sse s b s sse e 27,352,880
2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........oueveveeeeeeeeece e ees 27,352,880

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 2. ...t sss sttt
3.2 Totals, Part 3, COUMN 1. ..ttt sttt 0

4. ACCIUAN O QISCOUNL......o.vveteiscissisic ettt s s s b 848888 R R R ARt s bbb n b en

5. Unrealized valuation increase (decrease):
5.1 Totals, Part 1, COIUMN O......vuiiiieiecieicsise ettt
5.2 Totals, Part 3, COIUMN 8.........cooiieiiirieie st ssesi sttt ss sttt 0

Total gain (10ss) 0N diSPOSAIS, Part 3, COIUMN 18.........ceieieiieiiieiriieeie ettt sttt s st a s bbb e b bbb s e b s e s et s st bbbt b st se st antesenan

Deduct amounts received on diSposals, Part 3, COIUMN 15.........cvieeieeecees ettt st sttt e st s ettt s st b s bbb s s sae st entesneas 126,040

Deduct amortization of premium and mortgage interest points and COMMItMENE FEES...........ceiueieiieriieieie sttt aes

© o N o

Total foreign exchange change in book value/recorded investment excluding accrued interest:
9.1 Totals, Part 1, COUMN 13-
9.2 Totals, Part 3, COIUMN 13.......ieiecirtse bbb 0

10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 11 ..ottt b bbbttt en
10.2  Totals, Part 3, COIUMN 10........cuuiueieieeiciie sttt bbbttt een 0

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........ccccemrrererirerierieiinesesesssssesessessessesseens 28,193,815

12, TOtal VAIUGHON @IOWANCE.........vveireieiieiie ittt s et s 288888828t s s s sttt n s

13, SUDLOLAI (LINE 11 PIUS LINE 12)....uuiveiiiiiiieiesiesie ettt st bbb s8££ s ARt 28,193,815

14, Deduct total NONAAMIEA GMOUNLES........ciiieieieireie ettt ss st b e s R e n bt s bRt enr s

15. Statement value of mortgages owned at end of current period (Line 13 MINUS LINE 14)........c.ccuiieiucieieiiie et sssse et st seens 28,193,815
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PO YEAI.........cvuriirereerereisrere ettt s s E s s st nen 8,964,590

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.virurriirrrrieieeseie sttt nees 1,203,503

2.2 Additional investment made after acquisition (Part 2, COIUMN 9)..........c.ovrruriiininrieesee et nesees 1,203,503

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COUMN 1B.........oueviiirieeiiercie ettt st bbbt bbbt s b s bbbt st
3.2 Totals, Part 3, COIUMN 12.........oeieeeceeceeiieteie ettt s ettt bbbt sesss st en s s bt 0

4. ACCIUAI OF QISCOUNL.........eoeeieceececict ettt st e et a b b e e s e e b st s st st s st s s s b s s s s s s s e s bbb s et s et st s st s st sesaeseneaes

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13 338,323
5.2 Totals, Part 3, COIUMN O........ovuivieieccicescteteee ettt bbb sttt a bbb st s s s s s ten s 5,000 343,323
6. Total gain (I0ss) 0N diSPOSalS, Part 3, COIUMN 19.......cuiurieireerrie et ss s sttt s e s s et n s 18,350
7. Deduct amounts received on disposals, Part 3, COIUMN 16...........cccvevcuireieeiisieessetes ettt ettt bbb bbb se bbb bt aess st nt s e 879,702
8. Deduct amortization of Premium aNd AEPIECIALION. ...........ovurerireieeeereiieeseeerete ettt es e sss st s s £ s E e s st n st nen
9. Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17ttt s ettt bbbt s e sas st en sttt
9.2 Totals, Part 3, COUMN T4 ...ttt e e a bbbt bt s e b st s bt 0
10. Deduct current year's other-than-temporary impairment recognized:
101 Totals, Part 1, COIUMN 15.........cuiieciieeeee et ettt bbbt bbbt ae st en s st ees
10.2  Totals, Part 3, COIUMN 11 ...ttt ettt sttt bt ae s b a s s s s 0
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5+68-7-8+9-10)........cccrrurrrrrrrirrinenrirsieessissesssssssesss s ssess s essssssessessssssssessassssssnssassons 9,650,063
12, Deduct total NONAAMITIEA @MOUNTS...........iuuiueiriiierieri sttt ebs ettt E £ R bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).........viirririeiinririeeesisseseesssssssssessssesssssssssesssssssssssessessssssessesssssessessassssssessesssssssssessansssssessasssssnses 9,650,063
SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOM YEAI.........cu ittt es et s bbb bbbt 401,497,687
2. Cost of bonds and stocks acquIired, Part 3, COIUMN 7...........ccoiiiriiiiiiieicieeie ettt bbb bbb b s s bbb bbb bbbt s e 135,924,773
3. ACCIUAL OF BISCOUNL........ouiieriiriirie bbb+ s bbb bbb 279,132
4. Unrealized valuation increase (decrease):
4.1 Part1, Column 12................ 161,875
42 Part2, Section 1, Column 15...
4.3 Part2, SECion 2, COIUMN 13.......coiiiiieeee ettt bbbttt b et 37,546
44 Part4, COIUMN Tttt 86,930 286,351
5. Total gain (10sS) on disposals, Part 4, COIUMN 19.........c.cieieiiiiieieiiiie ettt st s bbbt s st bbb bbb s bbb b b s an (556,947)
6. Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7...........c.ouiuiieiiiiieiee sttt ss bt 66,753,986
7. Deduct amortization Of PIEMIUM...........ccciiiiiiecieicise ettt bbbt s bbb b bbb s b s s b s e bbb bbb s e bbb et b s st s s bt ss st nts 1,283,200
8. Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15, ..ttt bbb bbbt e bttt
8.2 Part2, SECtON 1, COIUMN 1. ...ttt bbbttt s s bbbt ns e
8.3 Part2, SECtON 2, COIUMN TB........ovieieeieiieieieicetet ettt ettt bttt s s b a et neis
8.4 Partd, COIUMN 15, ...ttt b bbb bbb ettt bbb sttt 0
9. Deduct current year's other-than-temporary impairment recognized:
.1 PAM T, COIUMN oottt bbb s bbb bbb bbbttt bbb nann
9.2 Part2, SECHON 1, COIUMN 17ttt bbbt bbb bbbttt
9.3 Part2, SECON 2, COIUMN T4.........ooiiiee ettt bbbttt bbbt
9.4 Partd, COUMN 3.ttt 0
10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LINE 2..........ovureirrrerrireinineireinnsiseess s ssessesens
11.  Book/adjusted carrying value at end of current period (Lines 1#2+3+4+5-6-T+8-9410)........ccurrurirrerrerrieiinrirrieesstse et ss sttt essentas 469,393,810
12, Deduct total NONAAMITIEA @IMOUNTS...........iuuiieiriiicrii ettt b bbb
13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).........o ettt sssss s st st sse s s et e et s et n s s neee 469,393,810
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANA[

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... ....18,672,288 ....18,461,368 ....18,726,392 ...18,331,087

Governments (Including all obligations 2. CANAGA. ...t | et | ereresee et essntes | setesses ettt es et es s sstentenes | sabesesnstes ettt srenes
guaranteed by governments) 3. Other Countries

4. Totals.......c....... . ....18,572,288 ....18,461,368 ....18,726,392 ....18,331,087
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TOtalS. ..o | cvesiererieissienenses 900,768 | ..o 1,085,672 | oo 896,424 | ..coovveeera, 900,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS.....cueveiiiiieiciiisiieiieisie | erierieissiesesesisssssesssssssensenss | erissessesesssssssessesssssnsessnssnses | seressessesssssssessssssessessnsensesies | srsessessstessesistansesesstensanseeses
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....ooovsirnneiscninnrinsnns | e 10,896,570 | ..oovvcreriririnens 12,720,742 | oo, 11,034,357 | oo, 10,758,985
Industrial and Miscellaneous, 8. United States.......coouevvvvveees | cevereiereieins 432,667,604 | .......cccoenee. 474,438,290 | ...covovvvrrnne 439,108,365 | .....covvvernnne 421,826,944
SVO Identified Funds, Unaffiliated Bank Loans 9. CANAUA.......oiiiiiiriiies [ e | s | et | st s
and Hybrid Securities (Unaffiliated) 10. Other COUNTIES.....uoveereeriiriees | errrrieiersssessessssesssssssssenseness | eoessesssnssessesssnssnssesssnsanssnssess | assssssessosssnssessessonssnssessensansss | sressessossssssessasssssassansnssessans

11, TotalS. .. | v 432,667,604 | ....oooovriris 474,438,290 | ...oooovvriciinn 439,108,365 | .....cocvvrerernne 421,826,944
Parent, Subsidiaries and Affiliates 12, TOMAIS. ...t | et essessssssessssrenns | cressssesesssesessssssesssssssssserenss | suessssesessssessssssessssssessssnseresss | srsssssessssesesssnsessssesesssnsassnns

13. Total Bonds.... [ I 463,037,230 | ..o 506,707,072 | ...coovvrrerirennns 469,765,538 | .....cccoorirennn 451,817,016

PREFERRED STOCKS 14. United States... ..4,250,000 .4,221,424 ..4,250,000

Industrial and Miscellaneous (Unaffiliated) 15. Canada........
16. Other COUNTIES......cererrerriines | crerrisrrarisseseissesnesee s
17. Totals...

Parent, Subsidiaries and Affiliates 18, TOtAIS....cvvveriericiicnisciissiies | e SOOI DO

19. Total Preferred Stocks...
COMMON STOCKS 20. United States...............

Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.......cieieeieieieieieeei [ e | e | bt aes
22. Other COUNMMES. ......ucureeurrers | crreeresminsssresssnresssssssnesnens | onmeressssssssssssssssssnssssssssssnss | sosssssssssssssssssssssssssssssssnsees
23, T0talS.....ooceecreeiresscricrienees | v 2,096,620 | oo, 2,096,620 | ...oovviniriniiiin 2,048,040

Parent, Subsidiaries and Affiliates 24, Totals......ocoriiniiniiniiniisisn | e 9,958 | .o, 9,958 | i 9,958
25. Total Common Stocks......... | .cccoevrverercnnnnes 2,106,578 | ....c.ccovevrnen 2,106,578 | .ovvvvvrn, 2,057,998
26. Total StoCkS....uuwesrmrmmsrssssnssss | v 6,356,578 | .ooovvrreririneninnns 6,328,002 | ..oovvverriiriienn 6,307,998
27. Total Bonds and Stocks...... | ......cccceuenens 469,393,808 | ......ccoevvevnnne. 513,035,074 | ..coovvenn 476,073,536
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANADA
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 Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

......................... 4.0
......................... 0.0
......................... 0.0
......................... 0.0
......................... 0.0
......................... 0.0

......................... 4.0

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

3.1

3.2

U.S. States, Territories and Possessions, etc., Guaranteed
NAIC 1...
NAIC 2...

500,849 |...

41
4.2

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

NAIC 1...
NAIC 2...

5.1 NAIC 1... XXX 10,146,570 |.. 213,217,524 |33 10,146,570 | ..
5.2 NAIC2... XXX .750,000 |.. ...249,989 | ...
5.3 NAIC3... S XKX i |0 L0000 [ L0000 [
54 NAIC4... XXX .

.......... ) 0,9 GO RN

.......... XXXKivoeriieiins | vvvninsscinininnnenn0

.......... XXX | ... 10,896,570 v 13,467,513

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed




Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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 Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............. 67,240,665 |............40,097,210 |.............57,296,824 | ............41,883,674 | ........ XXXo.oooveovris [ 010000000 215,592,716 | ..o 6.6 ... 154,923,310 reenennn215,592,716
............. 69,531,216 |.............22,325,671 |.............79,582,321 | ............31,613,508 | ... XXXo.oooreovris [ 01000000 207,920,432 | ... 449 167,976,037 ceenennn 207,920,432
.............................................. 2,453,257 | ..o 3,701,298 |.....vr.2,058,869 | ..o XXX [ 8,904,456 | oo 19 il 10,897,313 cerernnennnn.8,904,456
....................................................................................................... XXX | vvvereenrnenenereen0 |00 | ... 499,607

............................................................................................................................................. 478,843

........... 136,771,881

........... 140,580,443

90IS

9.7 Totals

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC 3...
10.4 NAIC4
10.5 NAIC5
10.6 NAIC 6
10.7 TOAIS. .. snnne




Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UN|0N OF THE UNITED STATES OF AMER'CA & CANADA

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 Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
11.1 NAIC1 9,474,261 |.........c... 69,809,143 |............. 45,663,183 |............. 62,234,995 | ............. 58,030,758 | ...covevevrrrieirerrninns 0 [ 245,212,341 | oo 53.0 [ oorreee e XXX s [ i ) 9,9, CORIN SO 245,212,341
11.2 NAIC 2 5617,717 | ..coevenee. 69,531,216 |....ccco.... 22,325,671 |..ccovvrenee 79,582,321 | ..cocovennee. 31,613,508 | ..oeeeeeeereereienns (N 208,670,432 | c.ovvverieeene 451 | e XXX e e )., SO IS 208,670,432
11.3 NAIC 3... . ..2,453,257 |.. .3,701,298 | ... 2,058,869 | ... 0. ..8,904,456 ..8,904,456
114 NAIC4...oiiicicinenensinrneneeessnsiseesssessseesenessssssssees | (Q)eeeneieneninnineinnc0 | o0 | s (0 L1 0
11.5 NAIC 5. | (@i | 0 | s 250,000 | coocvvrerierrieriinee (U SN 0
11.8 NAIC B...oeceencneneiereneneeeesneneeseessssssssessensesssssssssesss | (Qeenmennsninninnennes0 [ o0 | i, [0 [V 0
117 TOMAIS oo | e 15,783,010 | ........... 139,340,359 |............. 70,692,111 | .o 145,518,614 |............. 91,703,135
11.8 Ling 11.7.858 % 0f COl. 7. scisisnissisenssnsnins | seessessmsensssessnseaas 34 | s 301 | s 15.3 | oo 34 | 19.8
. Total Bonds Prior Year
12.1 NAIC1 ...6,407,664 |............. 46,212,732 | ..covvenen. 33,644,984 |............. 63,331,524 | ............. 69,081,028 |.....oveeereieirninrireines [ e ).0.% GO S ) 0.9, SN S 218,677,932 | oo 548 |...... 218,677,932
12.2 NAIC 2 ...6,456,149 | ............. 35,816,374 |............. 22,102,545 |............. 65,439,244 | ............. 38,411,714 | [ e, D00 G S ) .0 SO IS 168,226,026 | ....cooovvvrrrrenenns 422 | .. 168,226,026
12.3 NAIC3 1,463,454 | L 503,386 |.....ccevvnne. 2,086,982 |....ccovuune 4,266,597 |......cccenve. 2,576,893 | oo | e ).0,9 GO S ) 0.9, SN IR 10,897,313 | oo 27 | 10,897,313
124 NAICA4... ..499,607 . ...499,607 | . 499,607 |..
12.5 NAIC Bt | eniesb bbb iens | sesseninesse st enens | sessenieneen 478,843 478,843 | ool 01 | 478,843

126 NAIC B....oonnrnnn s o ssnsens | anssssssssesneand 63,070 | .oovoovicnins 88,125 151,195 | v 00 | i 151,195
12,7 TOtIS.....cc | s 14,327,267 |............. 83,095,169 |............. 58,401,479 |........... 133,037,365 |........... 110,069,636 | .....ccoovvvviriiiiinne 0 [ ) 9,9, GO O ) 9,9, S (b)......398,930,917

12.8 Line 12.7.85@ % 0f COl. 9...ccouviiiiiciciciriccsnscicisisnins | e 36 | o 20.8 | oo 146 | oo 333 | e 276 | oo 0.0 | 0,0, S PO XXX | o, 100.0

L0IS

. Total Publicly Traded Bonds
13.1 NAIC1
13.2 NAIC 2
13.3 NAIC3...
13.4 NAICA4...
13.5 NAICS...
1318 NAIC e snsesesens | srensessssassesssssssesssssnses | sessssassesssssssessessnsanses | sossessessessnsansassesassasse
13,7 TOAIS. ..ot ses | creinisenans 15,783,010 | ........... 139,340,359 |............. 70,692,111
13.8 Line 13.7asa % of Col. 7..... - L34 22301 | .

13.9 Line 13.7 as a % of Line 11.7, Col. 7, Section 11............ccccccoces | covvvviiiirinns 34 | . 301 | 15.3

............. 69,809,143 |............45,663,183 | .............62,234,995 | ............58,030,758 |......ccccevimrimrinrinns e 245,212,341 | 53,0 {1 218,677,932 | 548 245,212,341
............. 69,531,216 |............22,325,671 |.............79,682,321 | ............31,613,508 | .....ccccevvvrvririiiniinns [ 000000 208,670,432 | o481 110000000168,226,026 | 42,2 110.208,670,432
..2,453,257 |.. 3,701,298 |... 2,058,869 |.... ..8,904,456 . . ..8,904,456 |..

.250,000 |..

Total Privately Placed Bonds
14.1 NAIC 1
14.2 NAIC 2
14.3 NAIC 3...
14.4 NAIC4...
14.5 NAIC5...
14.6 NAIC6
14.7
14.8 Line 14.7asa % of Col. 7..... ol
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11............cco.......

Includes §.......... 0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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 5GI designations and §.......... 0 current year, §$......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  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.

EIS

=



Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANADA
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 Issuer Obligations
1.02 Residential Mortgage-Backed Securities...
1.03 Commercial Mortgage-Backed Securities.....
1.04 Other Loan-Backed and Structured Securities..
1.05 Totals

..2,333,990 |............16,147,085

2,333,990 |............ 16,147,085

. All Other Governments
2.01 Issuer Obligations.
2.02 Residential Mortgage-Backed Securities...
2.03 Commercial Mortgage-Backed Securities.....
2.04 Other Loan-Backed and Structured Securities..
2.05

..51,687 |...

,687

3.01
3.02
3.03
3.04
3.05 Totals.......ccociniiiiiiiiiisee | seeeesn999,919 |0 [0 500,849 |

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 SECUMHIES. ..........overevirieieirieiies [ereriesieriessesieissens | eonseriesseniesssssseniens | arresssesessssessessesssions | soresiesssssssessssssassessns | oessssesessssssessessnsases | soessssans XXX reieiries | e 0
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,

Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities.
5.03 Commercial Mortgage-Backed Securities
5.04 Other Loan-Backed and Structured Securities..
5.05

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations.
6.02 Residential Mortgage-Backed Securities.
6.03 Commercial Mortgage-Backed Securities
6.04 Other Loan-Backed and Structured Securities..
6.05

. 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...
8.07 Totals




Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANADA

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

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column % from Col. 8 Total Total
Distribution by Type orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO........cccouvvivvivirnniniins | v D .0, SN ), .0, SRR D .0, SN [ ), .0, CTRINY XXX voerirerins [errnmienisnisnsnisnns | e [OOSR 0.0 [ | e 0.0 [ [ s

10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued
10.02
10.03

..... 0.0

11. Total Bonds Current Year
11.01 Issuer Obligations.
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities.
11.04 Other Loan-Backed and Structured Securities..
11.05 SVO Identified Funds....
11.06 Affiliated Bank Loans..... .
11.07 Unaffiliated Bank LOANS..........cccoiveriiirniieiieeiesseesissenesieienes | coereisnssssssnsssesssnnna
11.08 .15,783,010 |.
11.09

........................ 75,556,051
..16,147,085

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations ..14,289,019 |. . R reernnnn.04,623,729 349,294,492 |.
12.02 Residential Mortgage-Backed Securities... 38,248 | e . . 45414915 | . . . . . . . . ..49,636,425 |.
12.03 Commercial Mortgage-Backed SECUMtIES. .........overrevirieieiicieieiins [ e . e e v XXX XXX.... . XXX, ol 0.0 [ .
12.04 Other Loan-Backed and Structured Securities.. . . . . .
12.05 SVO Identified Funds..........ccooevrvrirerennns . XXX... . XXX . XXX....

XXX....

12.06 Affiliated Bank Loans..... . . . . XXX....

12.07 Unaffiliated Bank Loans. . . XXX...

12.08 Totals.......ccooeverrireririrnns .14,327,267 |. ,095,169 |............58,401,480 |..........133,068,356 | ... 0 e XXX . XXX, ol .

12.09 Line 12.08 @5 @ % Of COl 9.....vvvveiiieiieiiciesieiisisssnsississensessesssesssenes | cersssessesssanseenseas 3.6 | e B s B s . . L I XXX JOJN RND 0.0 SO [

13. Total Publicly Traded Bonds
13.01 ISSUET OBlIGAtIONS.........vvivieeiiieiieiieiesiese st esnsesees | eeennseens 15,783,010 |.......... 139,340,359 |............ 70,652,585 | .......... 143,132,937 | ..o 75,556,051 | ..o XXX [ e 444464942 | .......ccoo0e0er96.0 | 349,294,492 B 444,464,942
13.02 Residential Mortgage-Backed Securities... . . . ..2,385,677 |............16,147,085 | ......... XXX... .18,572,287 | .... 40 |...........49,636,425 | ... L1240 18,572,287 |,
13.03 Commercial Mortgage-Backed SECUMLIES. ..........cuviririiirineririeies [ | e | oereeesssssessnssesnenns | sessssesesssssssesssnsseses | sessesssssssesessssesessnes
13.04 Other Loan-Backed and Structured Securities.
13.05 SVO Identified Funds
13.06
13.07
13.08
13.09 Line 13.08 as a % of Col. 7....... . . . . .
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11.......cccoveverierieiiiaes | covvrieriiiieiieisnnas 34 | e 301 | o 15.3 | oo 3MA | i 19.8

14, Total Privately Placed Bonds
14.01 ISSUET ODlIGAtIONS.........cvuiverieieiiieieiceie e
14.02 Residential Mortgage-Backed SeCUties. .........cvvverevrereieeririreenene
14.03 Commercial Mortgage-Backed Securities
14.04 Other Loan-Backed and Structured Securities. . .
14.05 SVO Identified FUNGS..........ccovimiiieeiriinice e . 0 [ XXX ortvrirene | e 0
14.06 Affiliated Bank Loans
14.07 Unaffiliated Bank Loans....
14.08 Totals
14.09 Line 14.08 as a % of Col. 7...
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11
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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

Sch. E - Pt. 2 Verification
NONE

Si10, SI11, SI12, SI13, SI14, SI15
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE A - PART 1
NED December 31 of Current Year

Showing all Real Estate OW
6 7

1 2 Location 5 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15
Current Year's
Book/Adjusted Other-Than- Gross Income
Carrying Value Temporary Current Year's Total Change in Total Foreign Earned Less Taxes, Repairs,
Date Date of Last Amount of Less Fair Value Less Current Year's Impairment Change in B/A.C.V. Exchange Change | Interest Incurred and Expenses
Description of Property Code City State | Acquired | Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13-11-12) inB./A.C.V on Encumbrances Incurred

Properties Occupied by the Reporting Entity - Administrative
OFFICE SPACE & LAND........coouiiurireerrinernesiessesissessssssssssesssessssssssssssssessessnns | avessessans INDEPENDENCE .| 01/01/1987.| 01/05/2011. .867,285 269,489 532,800 58,960 (58,9B0) | +.vvvevereerarraerrneres | verrersenienesseesenins | eeeeessensnnennd 65,459
LEASEHOLD IMPROVEMENTS .. | INDEPENDENCE.. . | VARIOUS... | 01/05/2011. .353,228 0
DOUGHBOY MEMORIAL PLAZA .. . | MIDDLETOWN 12/31/2014. | 12/31/2014. .190,813 223,272 216,521 0. e
0299999. Properties Occupied by the Reporting Entity - Administrative.... 1,411,326 492,761 749,321 58,960 (58,960) 0 [ (U [ 65,459
0399999. Total - Properties Occupied by the Reporting Entity...........cccoccvunee 1,411,326 492,761 749,321 58,960 (58,960) (] [ 65,459
Properties Held for the Production of Income
ROCKSIDE BLDG LEASED UNITS.......coiiiimiiminiisisissnssenssssissnssenssensssesssnsssssenes | seessseans | INDEPENDENCE.......... | OHIO. | 01/01/1987. | 01/05/2011. 1,517,425 320,038 1,067,200 0 [ | s 251,997 | oo 178,612
0499999. Total - Properties Held for the Production of Income...........ccccovuvuee 1,517,425 320,038 1,067,200 0 0 0 251,997 . 178,612
0699999. TotalS........cooererrerrercrierinercrienes 2,928,751 812,799 1,816,521 58,960 (58,960) 0 251,997 ..244,071
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Sch. A -Pt. 2
NONE

Sch. A-Pt. 3
NONE

E02, EO3
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
9 10 11 12 13
Book Value/Recorded Current Year's Other- Date of Last
Date Investment Excluding Unrealized Valuation Current Year Than-Temporary Capitalized Deferred Total Foreign Exchange Value of Land and Appraisal or

Loan Number Code City State | Loan Type | Acquired | Rate of Interest Accrued Interest Increase (Decrease) | (Amortization) / Accretion | Impairment Recognized Interest and Other Change in Book Value Buildings Valuation
Mortgages in Good Standing - Residential Mortgages - Insured or Guaranteed
1023, [ | Canfield [oH.......| 06101/1992. 0.08 6,914 103,300 | 06/01/1992
0299999. Total - Mortgages in Good Standing - Residential Mortgages - Insured or GUAranteed...........ovireriiiininiiesissssisrasins 6,914 0 0 0 103,300 XXX
Mortgages in Good Standing - Commercial Mortgages - All Other
T046.....ovcccee s | e Akron OH......... ST 09/01/2019. 0.03 60,864 300,000 |08/15/2019
T69TX7702 . [ HOuStON. .c..ooviis . 10/30/2020. 0.07 [ oo 773,158 16,300,000 | 10/26/2020
S35FL3278.......veieieriisieis veveneneees | Titusville.. [ 03/31/2021. 9,400,000 |03/29/2021
621AL3520......oomrercererieierierieesieni [ s Birmingham Al 03/25/2021. 15,800,000 |03/02/2021
H17WA9836. . | Port Angeles WA....... 03/05/2021. 8,120,000 | 02/19/2021
C12CA9347.. revrnreee | SANA YNBZe oottt (67 YOURRRTIN I 05/24/2021. 12,530,000 | 11/06/2019
CAILADBTO......covoveerieirerieeeeeerseiees | ereeiieees New Orleans. LA 06/09/2021. 10,800,000 |05/03/2021
L98VA2360.. .... |Newport News. VA....... 05/24/2021. 16,400,000 |06/11/2021
C16TX7941.. « | ceeeveeees [ Midland T 07/29/2021. 2,860,000 |06/15/2021
JOOUTBA03........oovrrirrercererierrierirnes Herber City. UT.oov 08/25/2021. 14,000,000 |06/10/2021
P28VA2240.. . | Fredericksburg VA...... 08/25/2021. ...1,000,000 17,700,000 |07/07/2021
E10HI9682... reverenene | BOStON MA......... 09/07/2021. ...1,269,000 2,350,000 |08/10/2021
BAINY1218....ooiicrieceiseeieeienieens Troy. 10/27/2021. | o007 | s 2,000,000 24,600,000 |08/17/2021
H02UT8409.. .... | Midland 1211712021, | oovoviveeren0.06 | 907,380 7,525,000 | 12/01/2021
HO3UT8409.. ... | Midland 1211712021, | ooviveeren0.06 | oo 810,900 6,725,000 | 12/01/2021
H04UT8409.. . | Midland 1211712021, | covvireeere0.08 | o 578,880 4,800,000 |12/01/2021
H10UT8409.. Abilene. 1211712021, | oovoieeren0.06 | e 361,800 3,000,000 |12/01/2021
HO9UT8409.. . | Midland 1211712021, | o006 | i, 1,031,040 8,550,000 | 12/01/2021
H06UT8409.. . | San Angelo. 1211712021, | ovvveeeren0.06 | i 916,560 7,600,000 |12/01/2021
HO7UT8409.. San Angelo. 12/17/2021. |. ,061,280 9,325,000 |12/01/2021
H05UT8409.. . | Midland 12/17/2021. 13,400,000 | 12/01/2021
S560H4301. . | Marysville . [12/22/12021. 12,000,000 | 12/06/2021
B14NY1121.. Ithaca . | 12/28/2021. ,000,000 26,110,000 |11/03/2021

............ 28,186,902 0 0 0 250,195,000 XXX

0899999. Total - Mortgages in Good Standing ......28,193,816 0 0 0 250,298,300 XXX
3309999, TOAIS.......ouvvurereerreaeisieeeieeseeisiteiieies oeetseeasstes e es st ees s E s R ARk a R ere oLt eeE SRRt | ettt 28,193,816 0 0 0 250,298,300 XXX

General Interrogatory:

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

0 unpaid taxes §.......... 0 interest due and unpaid.
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANADA

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
SBBFL3278.......oovvceeveeeeeesesssieeesenneeesssseeesseneness Titusville [ 03/31/2021 -.0.07 1,000,000 [ ooooooveveeeeeseeseeeeeeees e eesseeees s | eeeeessess oo 9,400,000
621AL3520 Birmingham Al 03/25/2021 ...0.07 1,000,000 ....15,800,000
H17WA9836. Port Angele: 03/05/2021 -.0.05 1,000,000 ......8,120,000
C12CA9347 Santa Ynez 05/24/2021 ....0.06 1,000,000 12,530,000
C11LA0870 NEW OFIBANS. .vvvvvvveveseeeerereessesessseeeeessesesssesssae s LA 06/09/2021 -..0.05 2,000,000 10,800,000
L98VA2360 Newport News . |VA 05/24/2021 ...0.07 2,000,000 ....16,400,000
C16TX7941 Midland TX 07/29/2021 ....0.07 1,800,000
JOOUTBA03........evveeeeeeeeeeeee e Herber City. ut 08/25/2021 ...0.07 2,000,000
P28VA2240 FTEUTICKSDUIG......ovossvvvs s s s VA 08/25/2021 007 1,000,000 ....17,700,000
E10HI9682 Boston MA 09/07/2021 ...0.06 1,269,000 .....2,350,000
B49NY1218.... .| Troy. NY 10/27/2021 ....0.07 2,000,000 ....24,600,000
HO2UT8409.... ... | Midiand X 12117/2021 -..0.06 907,380 7,525,000
HO3UT8409.... .. | Midland TX 12/17/2021 ....0.06 810,900 6,725,000
HO4UT8409.... .. | Midland TX 12/17/2021 ....0.06 578,880 .....4,800,000
HIOUTB409..........ocooeeveeeeeseveeeeeeseeseeeeseeesssssieseees AADIIBN. ...t 1D 12/17/2021 -..0.06 361,800 3,000,000
HO9UT8409.... . | Midland TX 12/17/2021 ....0.06 1,031,040 .....8,550,000
HO6UT8409.... .| San Angelo X 12/17/2021 ....0.06 916,560 ..7,600,000
HO7UT8409.... .. | San Angelo TX 12/17/2021 ....0.06 1,061,280 ....9,325,000
HO5UT8409.... . | Midland TX 12/17/2021 ...0.06 1,616,040 13,400,000
S560H4301 MAIYSVIlIE...eeeeeeeeeeeeeeeeeeeee e eeseneeeeseseseeenseneeee s OH 12/22/2021 ....0.06 2,000,000 12,000,000
BIANY 121 i Ithaca 12/28/2021 ....0.05 2,000,000 ....26,110,000
0599999. Total - Mortgages in Good Standing - Commercial Mortgages = All Other.............ccc.oiiiiiiiiis s 27,352,880
0899999. Total - Mortgages in Good Standing............ 27,352,880

3399999. Totals..

27,352,880




903

Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANADA

SCHEDULE B - PART 3

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

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

Mortgages With Partial Repayments

0988......ovvmrirerireersrineiiens East Millsboro PA. oo [ e 08/01/1996. | VARIOUS... 0 732

10231 CanfiEld. ... OH.. ...|06/01/1992. | VARIOUS... | .. 0 11,405

1046.. Akron OH .. .109/10/2019. | VARIOUS...| .. 0 70,065

TOITXT702.....ccviviveiiiriinnn HOUSEON. ..o TXeooi | e 10/30/2020. | 09/30/2021. 0 111,616 111,616

0299999. Total - Mortgages With Partial REPAYMENTS. ..ottt .966,976 0 0 0 0 193,818 126,040

0599999. Total MOMGages...........c.cccurvviveinincieiicecccies .966,976 0 0 0 0 193,818 126,040
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMER'CA & CANADA
SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 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
Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Not Assigned by the Securities Valuation Office (SVO) - Unaffiliated
000000 00 O |UBSHEDGE FUNDS.........coccomrmmmemrmrieinnnisisnisnns | wvneeees CLEVELAND............ OH..... UBS FINANCIAL SERVICES GROUP.......ccccors | ovvrvrvirriirnns 12/01/2012] ....... 13 | s 5,157,283 | ........... 6,613,496 | ........ 6,613,496 | .......... 91,249 | v [ e [ [ | e | e 0.100
000000 00 O |MAIWEALTH DIVIDEND STRATEGY FUND . | CLEVELAND............ |OH..... MAI WEALTH ADVISORS LLC.......cccovvvirererns 01/31/2013] ......... 5 ....1,000,000 ...1,694,851 | ....... 1,694,851 | ........ 194,026 | ..oooverrverenes | e [ | e | s | e | e 0.170
000000 00 0 |CLUTTERBUCK SPECIAL SITUATION FUND... .. | CLEVELAND.. ... |OH..... CLUTTERBUCK CAP MANAGEMENT LLC.. 08/31/2013]........ 11 |.......1,000,000 | ......1,341,712 | ......... 1,341,712 | oo, 53,048 | i Lo [ | e | | v | o 0.100
0999999. Total - Non-Registered Private Funds with Underlying Assets Having the Characteristics of Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated..........cocooeieninnininnsieinicinns | cvnnnennes 7,157,283 | ......... 9,650,059 | ......... 9,650,059 | ........ 338,323 XXX
4899999. Subtotal - UNAffilIGtEM. .........iveiiriiirsiii s ..7,157,283 | ...........9,650,059 | ......... 9,650,059 | ........ 338,323 XXX
5099999. TotalS........ocvvreverrrrrrierirerines ...7,157,283 | ...........9,650,059 | ......... 9,650,059 | ........ 338,323 XXX
Line Number Book/Adjusted Carring Value by NAIC Designation Category Footnote:
1A. TA 0 1B 0 1C e 0 1D e 0 1E s 0 1F 0 1G i 0
1B. 2A s 0 2B 0 2C 0
1C. BA s 0 3B 0 3C s 0
1D. AA 0 4B 0 AC 0
1E. BA 0 5B 0 5C 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
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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 {Amount of Encumbrances| Ownership
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated

000843  9G 9 |ACAP STRATEGIC FUND... . | CLEVELAND .|UBS 12/02/2021. 13 40,083

001993  9Q 9 |AG SUPER FUND LP CL B, . CLEVELAND UBS 09/30/2021. 13 16,395

001993 9Q 9 [AG SUPER FUND LP CL B......coouiiiiiiiiiieiiiiceiieeieesisesisssss s CLEVELAND UBS 10/25/2021. 13 2,023

02076X  9Y 0 |ALPHAKEYS MILLENNIUM FD LTD CL B CLEVELAND UBS 02/05/2021. 13 77,961

02076X  9Y 0 |ALPHAKEYS MILLENNIUM FD LTD CL B CLEVELAND UBS 09/30/2021. 13 32,060

075995 91 3 |BLACKSTONE REAL ESTATE INC TR INC .| CLEVELAND .|UBS 03/25/2021. 13 1,973

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC.... CLEVELAND UBS 12/29/2021. 13 2,037

075995 9 3 |BLACKSTONE REAL ESTATE INC TR INC.... CLEVELAND UBS 06/22/2021. 13 1,995

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC.... CLEVELAND UBS 02/26/2021. 13 1,965

075995 91 3 |BLACKSTONE REAL ESTATE INC TR INC.... CLEVELAND UBS 09/22/2021. 13 2,017

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC .| CLEVELAND .|uBS 05/24/2021. 13 1,988

075995 91 3 |BLACKSTONE REAL ESTATE INC TR INC.... CLEVELAND UBS 08/24/2021. 13 2,009

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC.... CLEVELAND UBS 11/30/2021. 13 2,030

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC.... CLEVELAND UBS 04/26/2021. 13 1,980

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC.... CLEVELAND EXCHANGE..........oioiiriiieiceissessinesss s 01/07/2021. 13 505,000

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC .| CLEVELAND .|UBS 07/26/2021. 13 2,002

075995 91 3 |BLACKSTONE REAL ESTATE INC TRINC.... CLEVELAND UBS 11/30/2021. 13 2,023

092492 9D 1 |ALPHAKEYS MILLENNIUM FD OFFSHORE CLEVELAND UBS 09/30/2021. 13 2,961

939990 ER 4 |AQR DELPHILONG-SHRT EQUITY OFFSHORE FD........ CLEVELAND UBS 01/27/2021. 13 505,000
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated...........ccccoooivirannnes
4999999. Subtotal - Affiliated ....1,203,503
5099999, TOAIS..........cveeeeeeeeecee et ee 1L eLeeieeLe Lot eeee | eeees oLttt | i 1,203,503
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UN|0N OF THE UNITED STATES OF AMER'CA & CANADA

SCHEDULE BA - PART 3

Assets DISPOSED, Transferred or Repaid During the Current Year

Showing Other Long-Term Invested
5 6 7

2 Location 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation)| Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Changein| Exchange Less Exchange Gain| Realized Gain Total Gain
Name of Purchaser or Nature| Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interest and B./A.C.V. Changein | Encumbrances (Loss) on (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State of Disposal Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) B.JA.CV on Disposal | Consideration Disposal Disposal Disposal Income
Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated
001993 9Q 9 |AG SUPER FUND LP CL B. CLEVELAND OH. |UBS 01/31/2018. | 07/14/2021. 0 | oo | e 123,333 | ........ 123,333
001993 9Q 9 |AG SUPER FUND LP CL B. ... | CLEVELAND............... OH. [UBS....ooiiiririerierinrinenns 01/31/2018. | 08/04/2021. 0 22,940 22,940
001993  9Q 9 |AG SUPER FUND LP CL B...cvoiviriicivicieiseieiesieins CLEVELAND............... OH. |UBS....coviiriiciieiernnis 10/25/2021. | 11/30/2021. 0 2,023 2,023
001993 9Q 9 |AG SUPER FUND LP CL B. CLEVELAND OH. |UBS 01/31/2018. | 10/08/2021. (1 IR SRR 107,987 | ........ 124,477
001993 9Q 9 |AG SUPER FUND LP CL B, ... |CLEVELAND............... OH. |UBS.....coviiniicrieirciernnis 01/31/2018. | 10/29/2021. 0 22,108 23,968
075995 9D 4 |BLACKSTONE REAL ESTATE INC TRUST......ccccovvvririininne CLEVELAND........c...... OH. | EXCHANGE.........c.ccoormerines 12/28/2020. | 01/07/2021. | .....cnvc.. 505,000 5,000 5,000 505,000 | ........ 505,000
092492 9D 1 |ALPHAKEYS MILLENNIUM FD OFFSHORE........cccocvsrnnines CLEVELAND............... OH. [UBS......ccoooviiiniiiniicniiciis 07/26/2013. | 02/04/2021. ...500,000 0 77,961 | .......... 77,961
3899999. Total - Non-Guaranteed Federal Low Income Housing Tax Credit = AffilIAtE0. ... oo ittt eneesnnes | coees 2,483,158 5,000 0 0 0 5,000 0 861,353 | ........ 879,702 .
4999999, SUDEOLAI = AFIIAIEA. ... ettt EE £ Rt | srerenes 2,483,158 5,000 0 0 0 5,000 0 861,353 | ... 879,702 | ..o (V) [ 18,350 | covvr 18,350 | ovvivriririnnnnad
5099999, TOMAIS........vveeerseraieaeeseeeseesseeesse s s esse s ees st s s8R bbb ee SeEEeeR R Rttt | erirenen 2,483,158 5,000 0 0 0 5,000 0 861,353 | ........ 879,702 | ..ocvvvvrvrirn (V1 I 18,350 | coovrrrne 18,350 | oovvvrrrrrirenad
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei iYe} Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | Administra- to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | tive Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Residential Mortgage-Backed Securities
3136A9 HB 7 |FNMA CMO 2012-111 HS INV FLT... 1.AFE.. 97.291 ....24,567 ....25,251 24,948 80 [ oo [ | 002,500 2.604 10/23/2012. | 10/25/2042.
3136A9 PC 6 |FNMA CMO 2012-128 HS INV FLT... 1.AFE ...104.490 .305,066 291,957 291,957 | oo | e | v e 005,672 [ i 5.619 11/20/2012. | 11/25/2042.
3136AA  6G 5 |FNMA CMO 2012-151 SBINV FLT ..ot | sevees 1.AFE ...109.627 ...11,637 ...10,616 10,532 B9 | e | e [ 208697 | 5.813 02/19/2013. | 01/25/2043.
3136AA BP9 |FNMA CMO 2012-131 BS 1.AFE.. ...102.822 ....86,373 ....84,003 83,537 96 01/23/2013. | 12/25/2042.
3136AC  AF 8 | FNMA CMO 2013-10 HS INV FLT 1.AFE ...102.462 ....29,506 ...28,797 28,612 103 01/30/2013. | 02/25/2043.
3136AL  VF 5 [FANNIE MAE. ... essssssesssssssssessesssssesssssnns | seseees 1.AFE 1299900 | oo 7,503 | oo 7,511 7,595 (61) 12/14/2020. | 06/25/2040.
3137AQ  Z7 6 [FHLMC CMO 4064 TS INV FLT....ooiiimiriiineiieeineineieeseeeiseesssisessessenes | ceveee 1.AFE ...115.592 ...45,249 ...39,145 39,145 (32) 02/20/2013. | 06/15/2042.
3137AR CX 2 | FHLMC CMO 4061 SL INV FLT.....cvuerierinieriniieinerierienesessssisssssenienen | veveene | on [ ceveeeeinens 1.AFE ...106.781 ....18,687 ....17,500 17,500 08/30/2012. | 06/15/2042.
3137AU  TY 5 |FHR CMO 4117 SCINV FLT ..ot issessesseessessssisssenns | eeenne 1.AFE ..129.313 ....35,063 L2715 27,112 2 10/31/2012. | 10/15/2042.
3137AV. DC 8 |FHLMC CMO 4120 HS INV FLT......cvurirrrreririeinerieriensesesseessesssnsensenes. | woeees 1.AFE ...104.205 .168,251 161,462 161,369 18 12/20/2012. | 10/15/2042.
3137BQ LI 4 [FREDDIE MAC.......ciiiiiiiineineriesieeiseesssissisessesssessssessssssssssssssssns | eeneee | o | eeeesneens 1.AFE ...104.377 227,743 218,193 218,193 (1,105) 06/16/2016. | 05/15/2033.
3137BR  ZF 5 |FREDDIE MAC.......ciiiiiriieiieiniiseiiesiesesseisssssssssesiesesssssssssessssesienes | coveene 1.AFE ...102.139 724,512 .709,340 712,886 | ..o | e (14,954) [ ..o 08/14/2020. | 02/15/2046.
3137BS  WH 2 |FREDDIE MAC........oooomieeieeeeeeisesesseesiessss s ssssssssossss s sssssesssinnes | oavven 1.AFE ...101.834 744,600 731,190 754,342 (695) 12/11/2020. | 02/15/2044.
31395W  JS 7 [FHLMC CMO 3005 SW INV FLT....cooiivirririmirnniierieniienienissnissessessnnsnns | evvene | o [ eovenerenens 1.AFE ...151.046 ...30,887 ....20,448 20,948 (270) 09/17/2009. | 07/15/2035.
31396Q W5 4 | FNMA CMO 2009-66 SL INV FLT......oocvverirnrircrirennne I 1.AFE ...140.450 ....33,153 ....23,605 24,170 (192) 05/31/2012. | 09/25/2039.
31397N UG 8 | FNMA CMO 2009-19 TD....oovvurerririrerrrsisnssiessessssssessessssesessessssssnssssnnss | ovenes 1AFE ..112.314 .183,040 162,972 162,972 (427) 03/25/2010. | 08/25/2036.
31397S  WH 3 [FNMA CMO 201140 SB INV FLT...ccootvvrrrrnerrereeereniseissensesesenssessssnsnnes | evveees | o [ eveenenens 1.AFE 2114800 | s 5,789 | oovvvrrerieens 5,042 5,046 (2) 10/17/2011. | 11/25/2040.
31397U  S9 1 | FNMA CMO 2011-66 DS INV FLT....cooiviiiiiniieinirnnieiseissienssiseesessssisesens | ovens 1.AFE ...131.959 ....37,760 ....28,615 28,615 (21) 08/24/2012. | 10/25/2040.
36202E VO 7 [GNMA CMO 2 MIM 4240............coooirerererreeriesieseeseesssesssesssesssssiesssens | sviens 1.AFE ..115.016 ....18,436 ....16,029 16,029 (210) 06/08/2011. | 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT.....coviviierireiiriererineerssissensienins | veviens | oo | eevnrernnnns 1.AFE ...162.623 ..51,113 ....31,430 31,369 25 07/27/2012. | 04/20/2037.
38374U  BP 5 | GNMA CMO 2009-32 AB........ccoverumrimerrerirniseesessssssiensesssssssssssssssssssenes. | sneees 1.AFE ...108.525 ....43,346 ....39,941 39,941 07/06/2012. | 05/16/2039.
38374U CJ 8 |GNMA CMO PAC 2009-32 AP.. JOVP 1.AFE ...108.811 ...43,574 ....40,046 40,046 07/09/2012. | 05/16/2039.
38375Y NF 5 [ GNMA CMO PAC 2008-79 CS......ccorvverremerierrnnernersenisseesssssssssssssesssssnes | eeveees | o | eveesnenens 1.AFE ..114.161 ....62,784 ....54,996 54,996 (168) 06/28/2011. | 06/20/2035.
38376V R 0 [ GNMA CMO PAC-2 2010-19 GW.......ovviiiriririiciisniicsiecissicsissiienes | cvvens 1.AFE ..119.799 ....94,569 ....78,939 78,939 (1,101) 09/03/2010. | 02/20/2040.
38377L  PX 0 | GNMA CMO 2010-128 CY...ccovvvrrrirrirerirerirereseessseisssssesssessesesseessssssssnsens | seveene 1.AFE...... ...193,911 |...103.066 .200,107 194,154 194,030 16 11/02/2010. | 08/20/2039.
38377N  AA 2 | GNMA CMO PAC-2 2010-143 CM.....covvuirirririneiiniiseieeeseniseessessssiennes | verens | oo | orveneeins 1.AFE...... ...105.279 21 20 20 01/26/2011. | 11/16/2040.
38377N  G7 3 | GNMA CMO 2010-157 SH.....oouverrererncrinirieriesieseseessssssesiessesssseessniens | weeees 1.AFE..... ...126.933 112,104 ....88,317 88,480 (483) 12/20/2011. | 12/20/2040.
38377T  DF 5 [ GNMA CMO 2011-13 CD..oovvvuirrrircireiieiiieeiiessssisseesessssesesssessssisssnsanss | seveeee 1.AFE........ . .....93.289 ....29,004 ...31,090 30,998 7 01/28/2011.] 01/16/2041.
38378H L8 7 [GNMA CMO 2012-128 HK.......coooevirrerrieieinirierirerieresseisnissssienienessssnne | ovene | oo | veveoneiins TAFE. s | v 638,767 |.....90.732 .586,160 .646,035 646,035 10/30/2012. | 09/16/2042.
38378M ST 3 | GNMA CMO 2013-51 SC INV FLT....ooivurireireirereesineeseesseisseessesesesenes | oeeenne 1.AFE........ ...254,152 | .....87.838 227,397 .258,883 257,808 116 ...10,791 | 04/22/2013. | 04/20/2043.
38378M  TU 9 | GNMA CMO 2013-51 Cr..ovevrerirrierienirriesiiessisesiessesessessessensssessenies | coveene 1.AFE..... ...510,472 | .....96.875 501,585 517,765 516,480 139 v 13,173 | 04/11/2013. | 04/20/2043.
38379X Q6 0 [ GOVERNMENT NATL MTG ASSN.......oovuiririnerierierirneessnississeiseniesens | evveeee | o [ eveenneens LAFE s | e 221,085 |...100.192 .219,045 218,625 221,024 (151) | cevereeerrerrneinnens [ vererseinsreneiineens [ 0000:3.000 [ ......2.967 [MON... | .ovveiene539 | e 16,701 | 11/30/2020. | 02/20/2045.
38380C DB 6 |GNMA. ...ttt | erines 1AFE.... 1,675,370 |...103.653 | ...cceouvee. 1,641,602 1,583,748 1,673,218 (2,152) 12/11/2020. | 04/20/2046.
38380K 3Z 6 ORI OO 1.AFE......... 83,983 |...100.649 ....83,588 ....83,049 83,959 (32) 12/17/2020. | 03/20/2044.
38380K UN 3 [GOVERNMENT NATL MTG ASSN 1.AFE........ 1,195,012 |.....98.862 1,153,301 1,166,577 1,194,382 (744) 11/25/2020. | 10/20/2047.
38380N 5B 1 |GOVERNMENT NATL MTG ASSN 1.AFE.. 1,151,039 |...101.522 1,113,575 1,096,880 1,149,001 (2,659) 07/21/2020. | 10/16/2061.
38380P SW 5 | GOVERNMENT NATL MTG ASSN 1.AFE........ ....97.429 1,730,293 1,775,953 1,801,664 (953) 07/20/2020. | 02/16/2062.
38380P VF 8 [GOVERNMENT NATL MTG ASSN 1.AFE....... ....99.413 802,228 .806,965 806,965 | ....ooverrererrieinns | e (35,445) | ..o 08/14/2020. | 05/16/2061.
38380T B7 0 | GOVERNMENT NATIONAL MORT GNR 2017-107 T... 1.AFE.. ..99.173 .910,081 917,670 917,670 (20,619) 09/27/2019. | 01/20/2047.
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
ei iYe} 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
38382G  YB 2 | GNMA 2020-97 BM..........ooovveiveeeereeeeieeeeeeeeeeveeeeeeeeeeeeeseeseeesseeeeeesenesneens | eovee N ...100.287 ....6,017,220 6,000,000 6,018,542 11(64,896) | ovvovirininins [ [ 1.500 |...... 1.479 [MON... | .o 7,397 | i 90,000 | 10/05/2020. | 09/20/2047.
0299999. U.S. Government - Residential Mortgage-Backed Securities... XXX ..18,360,519 .18,239,874 ...18,481,075 .(146,703) 0 0 XXX XXX XXX 501,175 XXX XXX
0599999. Total - U.S. Government XXX ..18,360,519 .18,239,874 ..18,481,075 | .0 | e (146,703) | oo (0 0 XXX XXX XXX | 37,153 | i 501,175 XXX XXX
All Other Governments - Residential Mortgage-Backed Securities
38373V NM 8 | GNMA 2002-63 CL NU .40,757 |...113.633 ....44,915 ....39,526 39,526 (234) | covvorvereeeieenns [ e [ 008,250 [ 6.061 .2,459 | 09/03/2003. | 09/20/2032.
38374T  RK 2 | GNMA CMO TAC 2009-22 JL I .52,420 |...108.217 ....55,934 ....51,687 51,687 (160) [ oo v [ 204,000 L 3.944 .2,019 | 04/21/2010. | 04/20/2039.
0799999. All Other Governments - Residential Mortgage-Backed SECUNEIES. ... v e sesesnsssrenes | onesesesesnenes 93,177 XXX .100,849 ...91,213 91,213 0 (394) 0 XXX XXX XXX
1099999. Total - All Other Government; .93,177 XXX .100,849 ..91,213 91,213 0 (394) 0 XXX XXX XXX
U.S. States, Territories & Pc ions (Direct and Guaranteed) - Issuer Obligati
452024 HH 8 [ILLINOIS MUN ELEC AGY PWR SUPPLY REV......ccooeummrrmmrirnerimrerncrseennes | cevene ...501,580 |...133.440 667,200 .500,000 500,849 [(G12) ) SSTTRIN IV IV 7.288 |...... 7.265 |FA...... 11/24/2010. | 02/01/2035.
651333 DR 4 |NEWFOUNDLAND - PROV OF = USD......cecuuirirererierireerenissisersenienens | ceveene . 99,800 |...106.118 .106,118 .100,000 99,996 (S 10 SOOI ORISR PO 8.650 |...... 8.667 |AO...... 11/04/1992. | 10/22/2022.
669827 DP9 [NOVA SCOTIA - PROVINCE OF USS.......ccoeviierririesiseissiseisssssesenes | evvens e e [ 1D FEiis | e 196,694 |...104.118 .208,236 .200,000 199,949 103 | oo [ e [ e 8.250 |...... 8.389 |UJ....... 10/16/1992. | 07/30/2022.
669827 DP9 |NOVA SCOTIA - PROVINCE OF USS.......ccoooimmmmimmmmenmmenssrssssrssssnssnnnes | cvveens . 98,350 |...104.118 104,118 .100,000 99,974 51 | [ [ 8.250 |...... 8.388 |JJ....... 11/04/1992. | 07/30/2022.
1199999. U.S. States, Territories & P0ssessions - ISSUEr OBlIGAtIONS............uiviiiiiieieieiicie et neenaes ....896,424 XXX | e 1,085,672 .900,000 900,768 0 95 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed)..........cccovvvrvrenns (SRR [P 896,424 XXX | s 1,085,672 .900,000 900,768 0 95 0 0 XXX XXX XXX XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligati
02765U DC 5 | AMERICAN MUN PWR-OHIO INC REV......cccovvmiriiiriersissereresissesssninnes | vvees e | LFFE | 510,305 |...132.356 .661,780 .500,000 504,668 (4B3) [ ovvrrrrervrrreirens | ceererrerienrsnienens [ s 6.424 |..... 6.294 |FA....... 12/01/2009. | 02/15/2032.
033717 KR 9 | ANDERSON CNTY SC SCH DIST #1....ovverervreerrieinerieesneesensssissensnes | sevenne . 2|/ 1TAFE o | e 35,804 |...100.000 ....33,985 ....33,985 33,949 (B04) | ovvvnerrrnriens [ e [ e 5.800 |...... 5.505 |MS...... 06/24/2010. | 03/01/2027.
172252 H8 4 | CINCINNATI OHIO CITY SCH DIST GO.....ovvrvrrerireriiisirsnieisesssierisninee | vvees . .. 114.301 .571,505 .500,000 500,958 (280) [ evrrererrrrreerens | eeererrerieirsnirenens [ s 5439 |...... 5.390 [JD....... . 06/03/2010. | 06/01/2025.
210295 DF 5 |CONSOLIDATED WYO MUNICIPL ELECT PWR REV......ccnvveierieineiiinns | revenne . ...102.526 512,630 .500,000 500,000 ((0)] SESTERTRTRIN VPR IOV 6.704 |..... 6.654 | JD....... . 07/12/2010. | 06/01/2030.
223777 CM 3 |COWLITZ CNTY WASH PUB UTIL DIST REV.......cccrvvmririiirinnieinninsieinnes | vevees . ..109.914 .549,570 .500,000 501,106 (B02) [ everrerererireirens | eeererrereirsnienens [ s 6.188 |..... 6.124 |MS...... 03/17/2010. | 09/01/2025.
299461 NL 3 |EVANSVILLE IND SEWER WKS REV BNDS................. B . ...134.959 674,795 .500,000 500,000 [ .oooverrerrereerrnins [ rrrrerienineeneens | overseniensneees | e | e 6.500 |...... 6.500 |JJ....... 12/01/2010. | 07/01/2031.
317747  DQ 3 |FINDLAY OHIO CITY SCH DIST GO......cooveiiriiiiiniiniiseiiiesiesisiinsinns | ceviene . ...100.285 501,425 .500,000 500,000 [ ..o e | e [ | 6.250 |...... 6.250 | JD....... 02/11/2010. | 12/01/2037.
385478 EV 0 | GRAND FORKS ND PUB S/D.......cevumirmrimrimeenerisesinsssensesesssssessssssenes | seveene . ...119.635 .239,270 .200,000 200,000 [ ooovemrirerereerrnins | errrerienineeneens | e | e | e 6.000 |...... 6.000 |FA....... 12/29/2010. | 08/01/2028.
442331 QM 9 [HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/........ccoorvorirnriccricciviins | v ...123.080 .990,794 .805,000 902,098 (9,943) [ ..o | e | s 6.290 |...... 5.100 |MS...... 10/04/2012. | 03/01/2032.
452024  GT 3 [ILLINOIS MUN ELEC AGY PWR SUPPLY REV......cccoevurmirimmrrrerimrencirieenes | covene - ...128.237 641,185 .500,000 523,425 (2,898) [ ..oocvvnrierieris | e | e 6.832 |...... 6.181 |FA....... 10/14/2010. | 02/01/2035.
455285 5R 3 |INDIANAPOLIS IND LOC PUB IMPT REV JSSPTURTURRTRIRURRIRRIIRS IOV . ..119.378 .596,890 .500,000 500,000 [ .ooovveucrirrireirinnis [ orreeerierieeinenns | o | e | e 5.966 |...... 5.966 |JJ....... 03/04/2010. | 01/15/2030.
489890 KB 8 |KENOWA HILLS MICH PUB SCHS GO.......ccoeverrereinirerierirecesssesnnines | ceveees ...100.394 401,576 .400,000 400,000 | ..voveverneernieries | v | e | e | e 6.375 | ...... 6.375 |MN...... . 06/23/2010. | 05/01/2026.
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO.......coovivrmiirrireeineiseiieiseeiseines | oevenne . ..127.047 673,349 .530,000 524,642 1,813 | e | e | e 5.460 |...... 5.776 |AO...... . 05/24/2010. | 10/01/2036.
65364U AB 2 |NIAGARA MOHAWK POWER CORP SENIOR NT SER........ccccvuvemrvnmriinns [ vorenes . ...101.547 .761,603 .750,000 750,000 [ ooovenrirererreirnis v | v | e | e 2721 |...... 2.721 |MN...... 11/28/2012. | 11/28/2022.
658203 L2 8 |NORTH CAROLINA MUN PWR AGY REV.......coovumirimrieineriesineeseeissinns | oeeenne o ...509,325 |...130.033 650,165 .500,000 504,138 (A14) | cevereeenrieens [ e [ 6.184 | ..... 6.071 | J....... 09/16/2009. | 01/01/2032.
658203 W2 6 |NORTH CAROLINA POWER AGENCY.......ccooieririnirnerierirsisseisnieneniens ...504,750 |...111.309 556,545 .500,000 502,485 (249) | evvvnverrrirrieens [ e [ 3.922 |..... 3.885 |JJ....... 12/11/2012. | 01/01/2032.
665250 BX 3 |NORTHERN ILL MUN PWR AGY. ...123.266 .135,593 .110,000 110,000 | covvueerrererierinees [ eeneeinrinereniens | e | veessssissssnssenes | e 7.620 |...... 7.620 |JJ...... 12/01/2010. | 01/01/2030.
665250 BX 3 |[NORTHERN ILL MUN PWR AGY. o ...123.266 .369,798 .300,000 301,254 (157) [ overererererreerens | ceererreerssirenirenens [ s 7.620 |...... 7.545 |UJ....... 12/03/2010. | 01/01/2030.
786005 PN 2 | SACRAMENTO CALIF MUN UTIL DIST REV.....cvmverrerieinernerierireenennns e | 1 ..137.735 688,675 .500,000 503,578 (250) | evevnereerrrrnens [ e [ e 6.156 |...... 6.076 | MN...... 07/29/2010. | 05/15/2036.
79765R  SU 4 | SAN FRANCISCO CALIF CITY & CNTY REV. ...110.358 452,468 410,000 410,000 06/17/2010. | 11/01/2025.
812643 GE 8 | SEATTLE WASH MUN LT PWR REV TAXB IMPT ...119.621 478,484 .400,000 400,000 02/08/2011. | 02/01/2027.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV. ..123.431 617,155 .500,000 501,804 (210) 03/19/2010. | 08/01/2030.
837227 H8 3 |SOUTH CENT CONN REGL WTR AUTH REV. ...123.431 617,155 .500,000 500,000 03/24/2010. | 08/01/2030.
958792 CD 3 |WESTERN NASSAU CNTY NY WTR AUTH REV... ...107.921 .345,347 .320,000 322,466 (759) 04/23/2010. | 04/01/2025.
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2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligation XXX 12,721,742 .10,758,985 ...10,896,570 0 ..(14,414) 0 0 XXX XXX XXX | s 198,932 | ........ 638,837 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligation XXX 12,721,742 .10,758,985 ...10,896,570 ..(14,414) 0 0 XXX XXX XXX 98,932 | ... 638,837 XXX XXX
Industrial & Miscell (Unaffiliated) - Issuer Obligation:
001055  AF 9 [AFLAC INC.....oviiiieiieieieccesste st sssssenes | seveees I . [T ..142.126 179,079 .126,000 130,852 (261) 450 |..... 6.079 12/29/2011. | 08/15/2040.
002056 AC 1 |APT PIPELINES LTD ...120.981 .907,358 .750,000 747,866 165 03/16/2015. | 03/23/2035.
002056 AC 1 |APT PIPELINES LTD ...120.981 604,905 .500,000 519,806 (1,533) 10/05/2016. | 03/23/2035.
00206R  DF 6 [AT&TINC....coiiveirierieriecereeiserieriesi st sssssssssssensenens. | woeees ...134.061 670,305 .500,000 549,173 (2,682) 03/21/2016. | 08/15/2040.
00206R  GT 3 |AT&TINC. R N ...385,073 | ...134.276 402,828 .300,000 360,621 (6,113) 12/01/2017. | 12/15/2031.
00206R  HA 3 [ATET INC. ..ot ssensenens. | sieees 2| 2B FE s | i 204,035 |...126.660 .254,416 .200,865 203,588 (112) 12/01/2017. | 11/15/2046.
00206R  HA 3 [ATAT INC. ..ottt | sreees o ...511,074 |...126.660 637,271 503,135 509,954 (280) 12/01/2017. | 11/15/2046.
002824  AY 6 |ABBOTT LABORATORIES.........ceooiriieirnriesiesississsssssssssssssesssssssssssens | oeviees o ....591,000 |...136.511 682,555 .500,000 569,559 (3,794) 06/07/2016. | 05/27/2040.
00287Y AL 3 [ABBVIE INC.....cooiriiireireeireieeie s ssesss st issssessesssnssnas | srveeee o e | 2B FE s | e 479,425 |...101.842 509,210 .500,000 498,395 1,926 03/12/2014. | 11/06/2022.
00287Y AR 0 [ABBVIE INC......cotieiimieiiririiiieiieseeeiesisssssesiense st isssssessenssenses | avveees . ...119.001 .595,005 .500,000 497,735 176 05/05/2015. | 05/14/2035.
00287Y AR 0 [ABBVIE INC....oooiriiiiiereiseiseiseriesiessesiss st isssssesssenssnssnas | aeveees . . ...119.001 .595,005 .500,000 498,361 128 05/06/2015. | 05/14/2035.
00489Q AA 0 |ACRES COMMERCIAL REALTY ....covivimirimrimrirrrinesiiesienesesessesessenssienes | coveene e | 2B FE i | i 1,500,000 |...100.717 | ..cccvvveneee 1,510,755 1,500,000 1,500,000 08/16/2021. | 08/15/2026.
00489Q AA 0 |ACRES COMMERCIAL REALTY......coiiimmiimrimeenerenssesnessesssseissessssssssssnnes | onvenne ....506,250 |...100.717 503,585 .500,000 505,729 (521) 08/26/2021. | 08/15/2026.
006346 AS 9 |ADAMS OUTDOOR ADVERTISING LP.......cocrirvrririrernrinseenieisereisresinns | vevees . e ....464,201 |...103.116 473,926 459,605 461,830 ([0 T [RRN ISR DO 4.810 |...... 4,762 |MON... 1,817 11/15/2018. | 11/15/2048.
00726L  AA 4 | ADOMNIINC.....comiimiiriiierieriesiseesserssssse sttt esisssssssinns | eeenne e | TEFE i | i 1,000,000 |...100.000 | ....ccccvrnee 1,000,000 1,000,000 1,000,000 [ .ooeoueveeimerienies | v | vererseernsesnsinens | e | e 5.500 |...... 5.500 [AO...... | woovrrenee 13,712 10/26/2021. | 10/15/2024.
009089  AA 1 |AIR CANADA 2013-TA PTT...cooiiiiiiieiernsieiensseiessssssissssssssssssssssssssnses | svveees ol ...100.888 .399,320 .395,805 396,258 (V244 [N ISR B 4125 |...... 4111 |MN...... . 07/05/2018. | 11/26/2023.
009090  AA 9 |AIR CANADA......oooiieieirtitsetsee sttt | enenne o .....99.006 .355,926 .359,499 351,696 1,645 | oo | e | oo 3.600 |...... 3.731 |MS...... 12/19/2018. | 03/15/2027.
010392  EE 4 | ALABAMA POWER CO.....covvivirmrirnriisriseniieseiesssiessissssssssissssssnnees | ceve . ...125.668 628,340 .500,000 542,733 (R 724 SRR [NV IO 5.600 |...... 4.948 [MS...... 02/11/2016. | 03/15/2033.
012725 AD 9 |ALBEMARLE CORP... ST IO o ...129.799 778,79 .600,000 640,823 (1,039) [ oo | e | oo 5.450 |...... 5.095 | JD....... 06/26/2019. | 12/01/2044.
012725 AD 9 |ALBEMARLE CORP... IO IO N ..129.799 648,995 .500,000 577,751 (1,979) [ oo | e | e 5450 |...... 4.700 |JD....... . 10/23/2019. | 12/01/2044.
012873  AK 1 | ALBERTA ENERGY CO LTD YANKEE NT......vvvoirenrrrerrnerieeerseessnsseriens | veeene . ...130.351 651,755 .500,000 543,935 (4,468) | ... | e | e 7.375 | ...... 6.248 |MN...... 05/01/2012. | 11/01/2031.
013716 AU 9 |ALCAN INC.....ooiiiriiirieseiesei e | ceiis o ...137.406 687,030 .500,000 545,373 (3,808) [ ..oocevevervirrrinn | e | e 6.125 | ...... 5.395 |JD....... 05/02/2016. | 12/15/2033.
013716 AU 9 | ALCAN INC ..ottt ssensenens | ceneine o ...137.406 549,624 .400,000 438,093 (3,197) [ oo | e | e 6.125 |...... 5.363 | JD....... 05/06/2016. | 12/15/2033.
013716 AW 5 |RIO TINTO ALCAN. .....coouiiriiniiieiieeiesesseesssisessse st sssssssesssessssinas | eeenne . ...134.865 .706,693 .524,000 574,694 (RIVA:) 1 SRR IO IO 5.750 |...... 4.987 |JD....... 06/25/2014. | 06/01/2035.
017175  AC 4 | ALLEGHANY CORP SENIOR BD........ccccomrurerinimirmerienirnseseesssesersenienes | ceveene . ...101.892 .254,730 .250,000 250,000 [ voooeverenrrrnnnirens | ceverrneneinnnninnnns | e | s | 4.950 |...... 4955 |JD....... . 06/26/2012. | 09/15/2020.
017175  AD 2 | ALLEGHANY CORP........covuiiiriniineitneissise st ssesssesssssssssins | eeenne . ...125.061 625,305 .500,000 525,460 (1,149) [ oo | e | e 4.900 |...... 4.608 |MS...... . 08/02/2016. | 09/15/2044.
01861E  AA 3 [ALLIANCE FUNDING GROUP.........ccoovirirririieiinirienienineisssiessessienens | covees e | 2B FE i | i 750,000 |...100.000 .750,000 .750,000 750,000 [ oo v | v | e | e 6.500 |...... 6.500 |AO...... 12,154 | .......... 26,135 | 03/19/2021. | 04/01/2028.
01959E  AC 2 |ALLIED WORLD ASSURANCE CO HLDGS TD.....covvvrmrvrmrireenerianeessensenens | ceveee o ...498,750 |...107.277 536,385 .500,000 499,474 140 | oo [ e [ e 4.350 |...... 4.361 |AO...... ...21,750 | 01/05/2017. | 10/29/2025.
020002  AQ 4 | ALLSTATE CORP......coomtiirinriierierirsiesississiesss s sssessenisnsssnes | ceveine [ [ ...572,460 |...125.278 626,390 .500,000 543,723 (3,830) [ .ooovvnreerrierins | e | s 5.350 |...... 4673 |JD....... . rerennn.26,750 | 09/12/2014. | 06/01/2033.
02209S  AQ 6 [ALTRIA GROUP INC.....cooiiimiiriiiieiieeiesisseesesisssssessessssesssssssssesssenes. | seveeee I [ 2BFE.s | v 1,045,560 |...103.641 | ...cccoounce 1,036,410 1,000,000 1,044,347 (1,213) [ oo | e | e 4.500 |...... 4.304 |MN...... | coocrernees 7,397 | e 45,000 |03/18/2021. | 05/02/2043.
02209S AR 4 [ALTRIA GROUP INC.....ccovviiririeiiiiireiesissiesissisissssss s ssesssssessessnnes | soneene I 2BFE...... 1,753,200 |...115.085 | .............. 1,726,275 1,500,000 1,750,355 (2,845) 10/25/2021. | 01/31/2044.
023135 AP 1 |AMAZON.COM INC ..127.421 637,105 .500,000 525,677 (2,068) 03/13/2015. | 12/05/2034.
023135 AP 1 |AMAZON.COM INC 127421 637,105 .500,000 536,198 (2,915) 03/24/2015. | 12/05/2034.
02376A AA 7 |AMERICAN AIRLINES GROUP INC.. ...101.478 .205,638 202,643 203,467 (116) 08/01/2017. | 10/15/2029.
023771 S2 5 |AMERICAN AIRLINES .....04.843 .365,935 .385,832 374,116 1,885 04/26/2018. | 10/15/2028.
02377C  AA 2 |AMERICAN AIRLINES INC .....97.105 196,776 .202,643 203,662 (143) 08/01/2017. | 10/15/2029.
025932 AP 9 | AMERICAN FINANCIAL GROUP INC ...119.156 .595,780 .500,000 499,533 33 04/08/2020. | 04/02/2030.
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026351 AZ 9 |AMERICAN GENERAL CORP SENIOR NT. ...123.687 618,435 .500,000 538,969 (5,502) [ vovoverreernrernerns | cerrerernerissiiineines | 2006625 | i 5.659 01/07/2014. | 02/15/2029.
026874 AZ 0 |AMERICAN INTERNATIONAL GROUP INC ...138.170 .690,850 .500,000 557,040 (3,980) 03/30/2016. | 05/01/2036.
026874 DE 4 | AMERICAN INTL GROUP INC......coovvereririrrierieniseisseesessssssenssninssenns ...119.267 .596,335 .500,000 482,135 1,323 01/01/2019. | 07/10/2035.
027650 DX 9 | AMERICAN MUN PWR OHIO INC REV. .126.804 | ..o 1,115,875 .880,000 882,788 (458) 12/06/2010. | 02/15/2028.
03073E AM 7 |AMERISOURCEBERGEN CORP.. ...104.892 524,460 .500,000 500,760 (261) 03/10/2015. | 03/01/2025.
03073E AP 0 |AMERISOURCEBERGEN CORP.. ...107.229 .536,145 .500,000 485,386 2,579 03/01/2018. | 12/15/2027.
031162 BE 9 |AMGEN INC ..124.748 623,740 .500,000 545,972 (2,328) 10/04/2016. | 10/01/2041.
031162 BK 5 |AMGEN INC ..127.186 .635,930 .500,000 537,105 (1,871) 04/09/2019. | 11/15/2041.
03237N AA 6 |AMUR EQUIPMENT FINANCE INC .....99.349 745,118 .750,000 750,000 03/04/2021. | 03/15/2025.
03290A AA 8 |ANCHORAGE CREDIT FUNDING LTD. ...100.000 | ..oooovrvrne 1,000,000 1,000,000 1,000,000 07/07/2021.| 07/27/2039.
03332D AN 4 |ANCHORAGE CREDIT FUNDING LTD. .....98.991 742,433 .750,000 750,000 09/04/2020. | 10/25/2038.
034863 AR 1 |ANGLO AMERICAN CAPITAL PLC 110717 553,585 .500,000 515,693 (2,989) 10/25/2017. | 04/10/2027.
035229 DA 8 |ANHEUSER BUSCH COS INC ...129.599 647,995 .500,000 563,974 (4,489) 09/30/2014. | 04/01/2036.
035240 AF 7 |ANHEUSER-BUSCH INBEV WORLWIDE INC. .129.891 | o 1,298,910 1,000,000 141,227 [ s | v (10,528) | ..ovvveverreirrrinns 12/16/2016. | 06/15/2035.
037411 AW 5 | APACHE CORP SENIOR NT 2112369 | e 1,123,690 1,000,000 1,002,505 (138) 06/25/2013. | 09/01/2040.
037411 AY 1 | APACHE CORP SR UNSECURED BND........ccocomiiueirmrineireeineinersnssenens | seeenne ...521,070 |...114.457 572,285 .500,000 514,736 (753) 08/05/2013. | 02/01/2042.
03765H AB 7 | APOLLO MANAGEMENT HOLDINGS L P....cccovvvurririrnireireninsissirsnieinninns | vves ....505,150 |...110.299 .551,495 .500,000 502,121 (519) 05/24/2016. | 05/27/2026.
03765H AB 7 |APOLLO MANAGEMENT HOLDINGS L P.......cccovverrrrnrrnerirerirneeneninseenens | woneees | oo | evverneenn | TG FE i | i 252,575 |...110.299 275,748 .250,000 251,061 (260) 05/25/2016. | 05/27/2026.
03765H AB 7 | APOLLO MANAGEMENT HOLDINGS L P....ccovvuriiriinricirenisissirssiseisninns | vves ..110.299 .551,495 .500,000 506,648 (1,628) 06/06/2016. | 05/27/2026.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT.......cooierrimiimermerieneseesssnisensees | seeenne ...144.982 724,910 .500,000 559,382 (3,058) 05/17/2013. | 06/15/2041.
038222 AG 0 |APPLIED MATERIALS INC SENIOR NT....c.vviivimiiiireieierssiseeessseisnnns | vevees 144982 | e 1,087,365 .750,000 786,411 (1,875) 08/12/2013. | 06/15/2041.
038222  AK 1 | APPLIED MATERIALS INC......cootviriimiriniiierienieeesseesssssssssssessesssssesessanes | sevenne ...129.389 646,945 .500,000 501,007 (76) 09/21/2015. | 10/01/2035.
038923 AQ 1 |ARBOR REALTY TRUST INC.....ccouuiriirriirininresiesesiesesissssiesesisessieens [ e .....97.895 .978,950 1,000,000 1,000,000 03/03/2020. | 03/15/2027.
038923 AS 7 |ARBOR REALTY TRUST INC....cccotrumirmerirrireerieiserieniensesessssssssssessenes | seveene ...103.728 518,640 .500,000 500,000 04/22/2020. | 04/30/2023.
038923 AU 2 |ARBOR REALTY TRUST INC.......coviiiiiiiiiiiiinisiissiesieseneississiienes | ceviene .100.316 | .o 1,003,160 1,000,000 1,000,000 04/30/2021. | 04/30/2026.
039483 AU 6 | ARCHER DANIELS MIDLAND CO......ccovrvrmirmmmimirierierereesnensssissersesssenens | seveene ...133.153 665,765 .500,000 558,563 (4,285) 09/09/2014. | 09/15/2035.
04010L AV 5 | ARES CAPITAL CORP......coooiiimiimiireiinsiiee st isssssssinss | seeenne ...105.781 528,905 .500,000 499,885 36 01/08/2018. | 03/01/2025.
04010L AV 5 | ARES CAPITAL CORP.......coooirirrirreiirinitiesiesissesssssssssssssessesssssssensnns | seveene ...105.781 528,905 .500,000 497,476 797 02/01/2018. | 03/01/2025.
04048R DS 2 |ARIZONA STATE UNIV.....ooiiiiiiirieieiiseissisesiesiseissessssssssssessssisssssns | sneees ..125.471 627,355 .500,000 500,000 03/30/2010. | 07/01/2030.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO.......cccovurirerirmrinmrnnrinnrreriereneessnisssnenes | vevenee | oo | evvverinens [ O FE s | v 592,720 |...123.729 618,645 .500,000 559,474 (4,352) [ ..oovervvivrinnrns | cerneevsiinniinenines | 0005500 | ... 4.640 [MS..coo. | v 9,116 | e 27,500 | 08/05/2014. | 09/01/2035.
040555 CH 5 | ARIZONA PUBLIC SERVICE CO.......cocouirirrireirneeserisrieseseesssssssisssssenes | seeenne ...574,150 |...123.729 .598,848 484,000 542,116 (4,252) 09/10/2014. | 09/01/2035.
04248N  AA 1 |ARMY HAWAII FAMILY HSG......ccoorriririeiinirierienisresseeiesiiessenissessssnens | s ...414,900 |...133.160 494,257 371,175 406,088 (1,254) 12/03/2014. | 06/15/2050.
04621X  AD 0 [ASSURANT INC...cooovreirrrerinrieenerissinsssessssissensssssssssssssssssssesssssssnssns | eevenee | o [ evnennnnens | 2B FBuvviiiis | o 860,625 |...129.629 972,218 .750,000 840,116 (7,458) [ ..ooveoevreveineins | cerneississniineiinns | 0008750 | ......5.882 [FA...oo.| 119,140 | e 50,625 | 04/17/2019. | 02/15/2034.
048677 AB 4 |ATLANTIC MARINE CORPS CMNTYS LLC BOND SE.........ccccrvrnvermrmrirenns | ceves LBTT6 | e 1,081,770 .934,365 981,271 (1,642) 05/08/2013. | 12/01/2050.
048825 BA 0 |ATLANTIC RICHFIELD CO DEB........ccovvureermrierierienerseessnissrssenieseseens | evenne ...100.381 .501,905 .500,000 500,599 (7,189) 08/27/2010. | 02/01/2022.
051787  AA 9 [AURORA MILITARY HSG Il LLC.......vrvurriirirrirrieerierineereniseinsnienienes | ceveens . 116.777 752,639 644,510 706,215 (5,116) 04/17/2018. | 07/15/2034.
052396 5W 4 |AUSTIN TEX TXBL. .107.775 538,875 .500,000 500,586 (76) 09/12/2014. | 09/01/2029.
052396 5X 2 |AUSTIN TEX TXBL. ...105.928 529,640 .500,000 500,000 09/10/2014. | 09/01/2034.
052451  AQ 4 |AUSTIN TEX RENT CAR SPL FAC REV.......ovvumirnirmerericerseissersenienes | reveene ...104.551 522,755 .500,000 500,731 (878) 02/01/2013. | 11/15/2042.
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052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV.....ccccocvmvrvmerrriririennns 2|1.FFE. ...104.551 522,755 .500,000 500,265 (318) | cevvrreerrerrrernens [ e [ 2008780 [ 5.721 08/01/2013. | 11/15/2042.
052451 AR 2 |AUSTIN TEX RENT CAR SPL FAC REV......cccocrnivrernrirnirniiens 2[1.F FE. ...104.551 522,755 .500,000 505,302 (6,363) 12/10/2014. | 11/15/2042.
052769  AE 6 | AUTODESK INC......ccooirirreririiriericriesensessssssisssssesssesssssessssssssssessessns | nevenne | oo | ceveerenees 2.BFE.. ..107.211 .536,055 .500,000 498,780 225 12/15/2017. | 06/15/2027.
05369A  AA 9 |AVIATION CAPITAL GROUP LLC......covvrirrinrierinieirerssiseiesississeessssinns | e . |2.CFE. ..102.517 512,585 .500,000 484,193 2,710 03/08/2018. | 11/01/2027.
05369A AD 3 |AVIATION CAPITAL GROUP LLC 2.BFE.. ...105.435 527,175 .500,000 499,143 239 09/05/2018. | 08/01/2025.
05464H AC 4 | AXIS SPECIALTY FINANCE PLC.......coovmiinriimrieireiiseeeeiiessseisseesssiens 2AFE... ...108.934 544,670 .500,000 500,000 12/21/2017. | 12/06/2027.
055260  BD 6 | BAT CAPITAL CORP.......ovvimcercririnirierienissesessssssessensseisssssssssssenes | seeees 2BFE... ...105.223 526,115 .500,000 501,391 (92) 08/08/2017. | 08/15/2037.
055260  BF 1 | BAT CAPITAL CORP.......oviimiimirniisiiieiiee s isessssssssss e sssssssssssssnes | soeees . |2BFE........ ...537,910 |...104.056 520,280 .500,000 537,065 (845) 10/07/2020. | 08/15/2047.
055451 AV 0 | BHP BILLITON FINANCE USA LTD.......conviureenirnerierirereneesssisersenienens | vevenee | oo | coveerinens LFFEine | v 510,730 |...131.697 658,485 .500,000 508,419 (389) 03/30/2016. | 09/30/2043.
055451 AV 0 | BHP BILLITON FINANCE USA LTD.......ccoseerrrierierinerireesseississensesesseens | eeenne 1.F FE.. ....540,815 |...131.697 658,485 .500,000 532,135 (1,483) 04/15/2016. | 09/30/2043.
05552A  BF 4 |BBCMS MORTGAGE TRUST ......ccotvimirierireriieririssisesiessnessensssessessens | eeveees .. |1.GFE. 11,598,555 |...102.087 | .....ccoounee 1,531,305 1,500,000 1,597,027 (1,528) 07/09/2021. | 10/15/2053.
05620P  GX 5 [BABYLON NY TXBL IMPT.....ovviiireirrinerienieeiseesesissssessesssssesssssssenns | sevnee | oo | cosneeens 2[1BFE s | o 349,125 |...107.896 377,636 .350,000 349,677 92 07/02/2015. | 07/01/2028.
05620P  GY 3 [BABYLON NY TXBL IMPT.....oiiiivirriiririnnrierienisseesseiessiensesssesesssssns | ceveees 1.BFE ...107.890 604,184 .560,000 559,472 151 07/02/2015. | 07/01/2029.
057224 AZ 0 |BAKER HUGHES INC.......coouiirriiieiienieiseisesissisessesisssisensssssssssenens | sevenne 1.GFE. ...124.820 723,956 .580,000 649,131 (3,703) 09/03/2014. | 09/15/2040.
057224  AZ 0 | BAKER HUGHES INC.......corviuriirinrrinerienisrinsiiesisssiessenisssssssssssinssins | neveeee | oo | coveerinens 1.GFE ...124.820 624,100 .500,000 571,855 (2,245) 09/27/2019. | 09/15/2040.
057224 AZ 0 |BAKER HUGHES INC.......coouiirriniineiiesieeiseisssiseisessesisseisesssssssssssnsns | seeenne .. |1.GFE. ....572,955 |...124.820 624,100 .500,000 570,744 (2,211) 10/23/2019. | 09/15/2040.
05790B  AA 6 |BALBOA CAPITAL CORP......covvrmirirrrircrirssisesessssssssssssssssssssessssnnss | eeees . [2AFE..... .1,000,000 | .....98.050 .980,500 1,000,000 1,000,000 05/28/2021. | 06/01/2026.
05969A  AA 3 [BANCORP INC.....oeviriircerriirieriesieisensssssssssessenssseessssssssssssesssnssnnes | evenes | o | wneesnenens 2BFE ...100.945 504,725 .500,000 500,000 08/10/2020. | 08/15/2025.
06684N AL 3 |BAPTIST HEALTH OBLIGATED GROUP.......cccovviiveieiernniseieississiennnes | vves 1.FFE. ...105.668 | ....ooovvnne 1,056,680 1,000,000 960,236 1,096 06/04/2020. | 03/26/2043.
06769Q AA 8 | BARNABAS HEALTH SYSTEM......ovvuiririrerieriecieisenissssensesenesssnins | ovvenne 1.EFE.. ...110.044 .379,652 .345,000 342,717 351 02/03/2017.| 07/01/2028.
06849R  AK 8 | BARRICK NORTH AMER FINANCE LLC SENIOR BD........ccocovivreermrninnis [rvvine [ v 2BFE ...135.549 677,745 .500,000 499,699 14 09/26/2013. | 05/01/2043.
07274N  AZ 6 |BAYER US FIN IILLC.....cooiiiiieieeirieircieeiieeieniesiseesesiesssessesssssssssssees | weeees ... |2BFE 111136 555,680 .500,000 476,333 1,893 07/12/2018. | 07/15/2034.
07274\ AZ 6 |BAYERUSFINIILLC.... et | e . |2BFE ..111.136 555,680 .500,000 476,333 1,893 07/12/2018. | 07/15/2034.
07274N  AZ 6 |BAYER US FIN ITLLC.....cooiiiriririeiicirerissieiieeiesesseessensessssessenssssessens | oveens | oo | vevennenins 2BFE 111136 .555,680 .500,000 476,333 1,893 07/12/2018. | 07/15/2034.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB..........ccoooniiueiriieinerieeerneeiseensiienes | s 1.F FE.. ..132.329 661,645 .500,000 516,247 (654) 09/27/2012. | 11/15/2046.
07284R  AA 0 |BAYLOR COLLEGE MEDICINE DEB...........cooooerureerreinirieriresesenisssesessnnns | woeees 1.F FE.. ...132.329 .992,468 .750,000 757,460 (300) 06/10/2013. | 11/15/2046.
075887 CE 7 |BECTON DICKINSON & CO.....ovvvmrimiriiierneiieeinsissessssssessssssssnsssessees | sevenne | oo | cevensennes 2CFE i | o 304,927 |...120.303 .300,758 .250,000 281,463 (6,399) 05/01/2018. | 12/01/2026.
084423 AP 7 |BERKLEY W R CORP....cccootiiuiriirirririiriesniessesiesssesssesssesssessenssssenns | eveene .. |2AFE......... ...131.833 659,165 .500,000 566,853 (4,432) 02/08/2017. | 02/15/2037.
084423 AS 1 |BERKLEY W R CORP SENIOR NT......cooomiumirimrirrineisnieneiiessiesissessssiens | oeeenne . |2.AFE......... ...100.710 .503,550 .500,000 500,018 (106) 03/16/2012. | 03/15/2022.
09062X  AD 5 [BIOGEN INC......octviuirieririrriiirisniesiiesiesieesseisssssssesssesssssssssssssssnsns | coeene | oo | woveesrenens L.GFE. s | v 556,265 |...129.256 646,280 .500,000 554,912 (1,353) 06/18/2019. | 09/15/2045.
09256B AE 7 |BLACKSTONE HOLDINGS FINANCE LLC SENIOR B........cvvoviererinrincnes | cevee 1.EFE......... . 145562 | e 1,455,620 1,000,000 1,124,102 (6,029) 04/23/2013. | 08/15/2042.
09256B AG 2 |BLACKSTONE HOLDINGS FINANCE LLC.......ccovtvuirinerirerinrineeisninninens | ceveene 1.EFE......... ....537,080 |...130.242 651,210 .500,000 529,620 (1,321) 06/08/2016. | 06/15/2044.
09261B  AD 2 |BLACKSTONE HOLDINGS FINANCE LLC.......cocoseermrrreirnerierineenensisninsens | eeeeee | o [ eveerneens LEFE s | e 807,416 |.....95.911 776,879 .810,000 807,519 103 08/05/2021. | 01/30/2032.
09345B  AA 8 [BLAST MOTION INC....ocovviriirirrieinireierissiseessssisssessessssessesssssssensenes. | coneene 1.GFE........ .1,000,000 |.....99.875 .998,750 1,000,000 1,000,000 01/22/2021. | 01/15/2024.
096630 AC 2 |BOARDWALK PIPELINES LP SENIOR BD......cccstvuuivierierireesseinneiesssenes | seeenne 2.CFE...... .101.777 508,885 .500,000 500,057 (68) 11/05/2012. | 02/01/2023.
096630 AE 8 |BOARDWALK PIPELINESLP........ccccounuen. 2.CFE....... ..114.422 572,110 .500,000 534,054 (8,173) 10/23/2017. | 06/01/2026.
096630 AF 5 |BOARDWALK PIPELINESLP........coccounen. 2.CFE. ...109.421 547,105 .500,000 507,829 (1,491) 09/26/2017.| 07/15/2027.
097023  AM 7 |BOEING COMPANY......ootiiiiiiireriiisiresissiseresssesssssssesssssssesessssssssesssssnes | svsees . 117.021 117,021 .100,000 101,600 (468) 10/16/2003. | 06/15/2025.
097023  AM 7 | BOEING COMPANY ......coomrememirimirmeriesiseesenssssssessesssesssseesssssssssessenes | seveene . 117.021 ....37,486 ...32,034 32,543 (149) 10/16/2003. | 06/15/2025.
097023 AM 7 |BOEING COMPANY . 117.021 117,021 .100,000 101,528 (447) 10/17/2003. | 06/15/2025.
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097023 AM 7 |BOEING COMPANY 69,502 |...117.021 ...73,723 ....63,000 63,963 (P22 72 USRI SRR PRy fvJ. ) I BO 6.572 10/17/2003. | 06/15/2025.
09857L AR 9 |BOOKING HOLDINGS INC.... 1,181,040 |...116.294 1,162,940 1,000,000 1,169,085 ..(11,955) |. 04/20/2021. | 04/13/2030.
099743 GV 2 |BORGER TEX TXBL ...497,500 |...106.614 533,070 .500,000 498,782 161 06/09/2014. | 08/01/2029.
10948V AE 5 |BRIGHTWOOD CAPITAL......cocvvvvrrrinee .....98.966 791,728 .800,000 800,000 12/17/2020. | 12/15/2028.
110122 CW 6 |BRISTOL-MYERS SQUIBB CO ...101.706 .508,530 .500,000 501,500 (1,500) 07/17/2020. | 08/15/2022.
110122 DF 2 |BRISTOL-MYERS SQUIBB CO ...136.642 683,210 .500,000 554,773 (1,704) 07/17/2020. | 10/15/2040.
110122 DF 2 |BRISTOL-MYERS SQUIBB CO ...136.642 683,210 .500,000 539,791 (1,238) 07/17/2020. | 10/15/2040.
11042C  AA 8 |BRITISH AIRWAYS .....99.604 .995,944 .999,904 1,015,617 (536) 07/28/2021. | 09/15/2036.
11133T AC 7 |BROADRIDGE FINANCIAL SOLUTIONS INC ...106.345 531,725 .500,000 500,000 10/03/2017. | 06/27/2026.
11135B  AA 8 | BROADMARK REALTY CAPITAL INC....cooorrirrirrinriieriesiseissessssisenieens . ..100.987 | oo 2,019,740 2,000,000 2,000,000 11/12/2021. | 11/15/2026.
11271L AA 0 |BROOKFIELD FINANCE INC.......cccoomrvririririieierieriesesseesseisssssessenesenes. | wovenes ....500,500 |...109.959 549,795 .500,000 500,268 (61) 03/26/2018. | 06/02/2026.
11271L  AC 6 |BROOKFIELD FINANCE INC JSOPRN VRO PR U 1.GFE s | v 486,050 |...109.699 548,495 .500,000 491,415 1,431 04/12/2018. | 01/25/2028.
117043 AT 6 | BRUNSWICK CORP........cccorrirrrierinriierierirssisssiiessisssiensesessssssssssssinssins | onenen | oo | voveoneiens 2BFE..... 2,467,175 |.....95.885 | .....ccoo..ce. 2,397,125 2,500,000 2,468,543 1,368 08/31/2021.| 08/18/2031.
118230 AP 6 |BUCKEYE PARTNERS L P......ooviiiiniiinriieeiseirnniseiiessesesesseessssssssens | eoneees 2|3BFE..... ...527,150 |.....97.000 485,000 .500,000 522,352 (1,005) 04/13/2017.| 10/15/2044.
120568 AZ 3 |BUNGE LTD FINANCE CORP......ccccovurimririieririnrinerienienesssssessssssnenins | onenen | oo | coveeneiins 2BFE. s | o 489,415 |...108.410 542,050 .500,000 493,795 1,095 01/10/2018. | 09/25/2027.
12189L AP 6 |BURLINGTN NORTHERN SANTA FE.......cocoviimriririeineriseeieseneesssineines | eveees 2|1DFE..... ....563,065 |...133.406 667,030 .500,000 549,308 (2,329) 03/02/2016. | 09/01/2043.
12325)  AF 8 |BUSINESS DEVELOPMENT CORP......ccovivvirrernrreirerisissessiisssissnssnnns | evvnnee | on [ wovsveennns 2.CFE.... .1,000,000 |...104.890 | .............. 1,048,900 1,000,000 1,000,000 12/03/2019. | 12/15/2024.
12326Q  AA 2 [BUSINESS JET SECURITIES LLC.......overirreierierienieeiseessssisseisenineenns | evveee | o [ erveesenens ...100.636 469,380 466,413 467,886 (1,029) 06/12/2019. | 07/15/2034.
124857  AK 9 | CBS CORP.....couiiicireciciries ettt sssansnes | nvenes 2 ..121.183 .605,915 .500,000 528,290 (1,281) 09/12/2017. | 08/15/2044.
125509  AG 4 | CIGNA CORPORATION. .....couuivurrrmetrriseesnrssssssssenssssessensssssssssssnssssns | woneee | oo | sevesneenns ...106.841 .106,841 .100,000 99,978 23 01/11/1993.| 01/15/2023.
125509  AH 2 | CIGNA CORPORATION NOTES.......cccovrimriirrirniiereniseiesssisssessensssnees | oenne | [ evereeenes ...107.256 214,512 .200,000 199,902 84 04/07/1993. | 03/01/2023.
12565D A 2 [CLNC 2019-FL1 LTD..oouvirercereenreseeesiesississsesessesseesssesssssssssnsessenes | seveeee .....08.436 .984,360 1,000,000 995,652 27 12/09/2021. | 08/19/2035.
12575A  AB 3 |CMFT NET LEASE MASTER ISSUER LLC.......covvuiririrnieineineiseinciinnis | eeenne 97918 | 1,455,828 1,486,783 1,529,050 (479) 09/02/2021. | 07/20/2051.
12575A  AE 7 |CMFT NET LEASE MASTER ISSUER LLC........cocooverirerimeeneeiieiseernernenns | vevenee [ on [ cevierinens .....97.042 970,420 1,000,000 1,029,582 (418) 08/05/2021. | 07/20/2051.
126117 AE 0 |CNA FINANCIAL CORP DEBS.........ccoovviivinerineiisneeiseseissesisssiesssins | ceveees ...110.825 221,650 .200,000 199,965 19 11/17/1993. | 11/15/2023.
126117  AE 0 |CNA FINANCIAL CORP DEBS.........covcvuerirreriereiniinerieseesesseesssssssiens | wevenes ...110.825 .110,825 .100,000 99,945 30 12/02/1993. | 11/15/2023.
126117  AE 0 |CNA FINANCIAL CORP DEBS.......cccovuivieriiereirneineiseriesississessssinees | oneees | oo | oeveneenns ...110.825 .166,238 .150,000 149,921 43 02/18/1994. | 11/15/2023.
126117  AE 0 |CNA FINANCIAL CORP DEBS..........coouvuerirririerininirnerieseesessessssssssiens | eovenes ...110.825 .221,650 .200,000 200,000 03/06/1998. | 11/15/2023.
126117  AE 0 |CNA FINANCIAL CORP DEBS........cccoovuurirrirneirniissiseisesiessssesssesssssnns | seees ...110.825 .221,650 .200,000 200,034 (18) 09/08/1998. | 11/15/2023.
126117  AE 0 |CNA FINANCIAL CORP DEBS.........ccovumirieririieineinsrierieniesesssssssinnns | wovene | oo | voveoneeins ...110.825 .221,650 .200,000 200,000 03/23/1999. | 11/15/2023.
12634Q  AJ 0 [CROSS RIVER BANK GROUP.........ccoviimrimriieiieniseisseesssissssessssissines | eeveee 2 112,724 563,620 .500,000 500,000 08/18/2020. | 09/01/2030.
126408 AM 5 | CSX CORPORATION DEB........ccostummrinirierienirrineiesienssiesienisssessesinnss | wovenen | oo | veveeneeins ...102.571 102,571 .100,000 99,999 2 05/29/1992. | 05/15/2022.
12656V  AA 1 | CINANO INC....coviiiiieiineieeieise et sessssissssessssssssssnes | nevenee | oo | cevesennes ...100.000 .500,000 .500,000 500,000 02/22/2021. | 02/15/2024.
126650 CL 2 |CVSHEALTH CORP.......ooooiiiieieiieeissississsises s | soeees 2 ...107.371 475,654 443,000 443,000 07/14/2015. | 07/20/2025.
12665U AA 2 |CVS PASS-THROUGH TRUST......oouueririreerrrinerinensenssnisseessssssssnennns | wevnee | oo [ cernerenes 2 ...112.466 434,598 .386,427 386,027 (7) 10/07/2015. | 01/10/2036.
12665U AA 2 |CVS PASS-THROUGH TRUST.......ccoverieririernrinirinsrierienississssiessnsnnes | eevinee [ oo [ cevverionns 2 ...112.466 538,203 478,548 493,345 (1,777) 05/20/2020. | 01/10/2036.
12673P AJ 4 |CATECHNOLOGIES INC 2 ...109.446 547,230 .500,000 511,199 (2,278) 01/09/2018. | 03/15/2027.
13342B AM 7 | CAMERON INTERNATIONAL CORP........coovvrimrirerirnneieinsiiiesiesesesssessins | sevenes 2 ...118.038 743,639 .630,000 704,678 (3,487) 09/30/2016. | 12/15/2043.
13342B  AM 7 | CAMERON INTERNATIONAL CORP. 2 ...118.038 .590,190 .500,000 519,133 (893) 1,123 11/17/2016. | 12/15/2043.
136385 AG 6 | CANADIAN NATIONAL RESOURCES LTD FGN SR B.... ...124.256 621,280 .500,000 546,336 (3,542) | ..o | cereriinrienicniiiees | 2005850 |......5.055 |FAL.....| e 12,181 03/25/2013. | 02/01/2035.
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136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND.... . oo | veeeivens |2.C FE...c ...131.205 656,025 .500,000 554,411 (3,368) [ ..vovvuevenerrerin | ceerrrineriserireeinns | oo 6.250 |...... 5.352 06/10/2013. | 03/15/2038.
136385 AL 5 | CANADIAN NATURAL RESOURCES LTD BOND ..131.205 656,025 500,000 552,695 (3,259) 06/14/2013. | 03/15/2038.
13645R  AE 4 |CANADIAN PACIFIC RAILWAY CO ...128.307 641,535 .500,000 548,635 (4,355) 07/24/2015. | 03/15/2033.
13645R AV 6 | CANADIAN PACIFIC RAILWAY CO.......ccovvvnec. ....509,205 |...122.933 614,665 .500,000 506,193 (470) 09/18/2015. | 09/15/2035.
14017R  AE 2 |CAPITAL FUNDING BANCORP INC .1,066,212 |...106.230 | .. 1,062,300 1,000,000 1,061,063 (5,150) 05/10/2021. | 12/01/2028.
140501  AC 1 | CAPITAL SOUTHWEST CORP......cooviirrireirerieieeeisesieeiseesssississssaeees o ...100.250 | .. 2,005,000 2,000,000 1,989,299 939 08/27/2021. | 10/01/2026.
14070T  AC 6 | CAPSTAR FINANCIAL HOLDINGS INC........ccooererreririeimerierieeerseeisnins | eoveees o ...102.324 511,620 .500,000 500,000 10/20/2020. | 06/30/2030.
14149Y BB 3 | CARDINAL HEALTH INC....oouiiriiiiieiieiiesieciseeiseiessesiesissessssissssnes | seeenne I [ . ...113.265 566,325 .500,000 454,254 1,169 06/12/2019. | 11/15/2044.
14149Y  BD 9 | CARDINAL HEALTH INC....coooviviirimriirierieneneeinissisesiessesssessssissensnens | seveene I [ . ..119.110 .595,550 .500,000 492,880 175 | oo [ . 07/26/2019. | 09/15/2045.
14310F  AA 0 | CARLYLE HOLDINGS Il FIN LLC....oceuirreerieeieeiseiseeissiseeseesssissennns | eeeees ....552,885 |...129.948 649,740 .500,000 541,486 (1,960) [ ..ooernrereerenins | eeerrerineineriieeins | e 5.625 |..... 5.087 . 04/06/2016. | 03/30/2043.
14310F  AA 0 | CARLYLE HOLDINGS Il FIN LLC.....cvooverrieericrirerirseeserisessesiensesesenies | eoenes - ...559,250 |...129.948 649,740 .500,000 546,798 (V20K ) (USTURURTIUR DRSSO IO 5625 | ... 5.029 |MS...... . ..7,089 | .........28,125 | 06/10/2016. | 03/30/2043.
144523  AC 1 |CARRINGTON HOLDING CO LLC......oovvemiieeririreiieeiseiseiissiseesessseens | eeees 2| 2B FE s | i 1,000,000 |...100.821 | ..cccovvrnce 1,008,210 1,000,000 1,000,000 [ .ooceoueearenerienies | rererneerienineineiis | eeveneerneesnsinens | e | e 8.000 |...... 8.000 |FA.......| woovrennee 27,836 | ........ 104,222 | 02/26/2021.| 01/01/2026.
144523  AC 1 |CARRINGTON HOLDING CO LLC.......ovvuirierimrierienisineiissiieniesisnenns | evenes 11,012,800 |...100.821 | ..cccvvvvneee 1,008,210 1,000,000 1,010,764 [P0 15) ) [UURURTIR DRI IR 8.000 |...... 7.899 |FA....... 06/29/2021. 01/01/2026.
145352  AY 6 |CARROLLTON GA REDEV AUTH REV......coitiiirieririeisesissinenienessinns | s I ...500,000 |...111.952 .559,760 .500,000 500,000 [ ..ooveurvrerereerinnis [ ornrnerierieeeneens | o | e | e 5124 | ..... 5.124 |AOQ...... 08/11/2010. | 04/01/2025.
14856G  AA 8 | CASTLELAKE AIRCRAFT SECURITIZATION TRUST.......ccoveverrerrienrines | cvvene o e | TF FEiiiin | i 868,278 |...101.124 847,322 837,904 868,024 (250) [ cvvereerererrireens [ e | 3474 | ... 3352 |JJ....... 07/30/2021. | 01/15/2046.
149123 CK 5 | CATERPILLAR INC.....ovoriiiriiieriesineiseeiseise s sssessssissssessesssssens. | seeees o ....983,900 |.....99.199 .991,990 1,000,000 984,863 963 [ oo [ e [ e 1.900 |...... 1.931 [MS...... . 04/20/2021.| 03/12/2031.
14912L  5X 5 | CATERPILLAR FINANCIAL SVCS CORP........cccovvirirerinrirerieisirnsisersnseenes | covere ol ....513,085 |...105.350 .526,750 .500,000 502,139 (1167) [ oo [ errveirernsiserenens s 3.750 |...... 3.655 [MN...... . ..1,901 03/07/2014. | 11/24/2023.
150461 N5 6 | CEDAR PARK TEX TXBL REF........cocomiirmrinerierieirneeisiissesnessenessessnins | eoeees 2| B FE i | i 1,000,000 |...107.551 | ..ccovvvrneee 1,075,510 1,000,000 1,000,000 [ .ooeoueeeeenerienies | rererneereninsienis | rererneersessnniens | e | e 4.000 |...... 4.000 [FA....| coovrenes 15,123 03/26/2015. | 08/15/2033.
15912A°  AA 0 [CHANGE CO CDFILLC......oiiiiiieriiinisieissisiessssiessesssseessssssesenssnannss | sevees .1,000,000 |...100.975 | ......cco.c.. 1,009,750 1,000,000 1,000,000 | ooveevreriirriniirens [ e | e | e [ 5.375 |.... 5.375 |MS...... 03/31/2021. | 03/30/2031.
15912A°  AC 6 | CHANGE CO CDFILLC.......iiiirieririienieeiseisssisssssessesissesssssssssssssenens | sevenne . .1,000,000 |.....99.526 .995,260 1,000,000 1,000,000 [ .ooeoueeeeenerienies | rererneereninsieiis | vereneesneesnsinens | e | e 4.750 |...... 4.750 |MS...... 09/24/2021.| 09/30/2031.
166756  AM 8 | CHEVRON USA INC.......coovviiiiriiiiiiissiesiesssisesssssienssissessssssesens | ovenes e | 1D FE i | s 117,395 |...110.784 110,784 .100,000 113,046 (4,349) [ oo [ e [ 7.250 |..... 6.176 |AO...... 01/06/2021. | 10/15/2023.
17108)  AA 1 [CHRISTUS HEALTH.....cooiiririniieiienieeieessessssssessesssssesessssssesssenssenenns | ceveees . ...503,815 |...112.674 563,370 .500,000 502,532 (A05) | ovvveerrerriens [ e [ e 4.341 | ... 4.308 |JD....... 11/16/2018. | 07/01/2028.
172062  AE 1 | CINCINNATI FINL CORP......cocoiiiiiiierireiseeissisee s sessssissssensenes | soeees I [ ...135.297 270,594 .200,000 202,182 (170) [ cvveoeveerreeens [ e | e 6.125 | ...... 5.969 |MN...... 12/23/2004. | 11/01/2034.
172062  AE 1 | CINCINNATIFINL CORP......ccouriirierirereneesseissssesiesiesssseessssssssensenes | woeees I [ ..135.297 .338,243 .250,000 258,954 (B98) | vvvvernrreerrens [ ererereereriserienes [ e 6.125 |...... 5.751 |MN...... 03/05/2012. | 11/01/2034.
172070 CQ 5 |DUKE ENERGY OHIO.......ccoiiiiiiiciieiieeiseeiseisseisssiesisseesessissssesssenes | coeees - ..122.334 428,169 .350,000 373,754 (2,081) [ oo | e | e 5.380 |...... 4.853 |JD....... 05/15/2015. | 06/15/2033.
17252M  AG 5 |CINTAS CORP NO 2.....cosvuuuriiimerierirtineeisssssesiessenssssesesssssssessenssssenns | soeees [ [ ...136.422 682,110 .500,000 549,252 [RICTA AT SRR ISR IO 6.150 |...... 5.328 |FA....... 02/14/2014. | 08/15/2036.
17275R AF 9 [CISCO SYSTEMS INC......cvivuiirririeineineiieiiesiseeessessssessessesessssssenes | seveeee I [ ..138.772 693,860 .500,000 566,488 (3,694) [ ..o | e | s 5.500 |...... 4672 |Jd....... 02/12/2016. | 01/15/2040.
17288X  AA 2 | CITADEL L Puccoriiecieseciceeiesies s esissesesssssssessessenissnins | eveine 2 ...103.165 515,825 .500,000 503,428 (3,740) [ ..o | e | e 5.375 |..... 5.184 |UJ....... 12/15/2017. | 01/17/2023.
17288X  AB 0 |CITADEL L Pucoiiiiciciieiieeieesieeisessississ s csssssssssesssensssinns | sevenne | oo | ceveesennes ...106.495 532,475 .500,000 500,766 [CC1C) TN INUURTRRRORT IOV 4.875 ... 4.867 |JJ....... 09/16/2019. | 01/15/2027.
17288X  AB 0 |CITADEL L Peccooiriiieisieriiiesis i enisssesssssssssessesssesesssies | eveene I [ ...106.495 | ....ccoovnne 1,064,950 1,000,000 1,046,899 (5A71) [ oo | s | e 4.875 |..... 4632 |Jdees | e 22,572 | oo 48,750 |12/17/2019. | 01/15/2027.
172967  EC 1 |CITIGROUP INC.....oooivimeireiieriesineitesiss e sssessseisesssssessssesssnians | seeees o LBTTTT5 |..128.947 644,735 .500,000 558,708 (3,829) [ ..ouevrererrenis | e | s 5.875 |..... 5.084 |MN...... 01/09/2017. | 05/29/2037.
180848 FR 9 |CLARK CNTY NEV GO TXBL SER A....ccovvurviriirnrirrierieriseeiseeissinsiiens | wovenes o ...413,276 |...124.918 499,672 .400,000 405,226 (B15) | eveveerrreerrirens [ e [ 6.554 |...... 6.343 | J....... 01/19/2010. | 07/01/2030.
181059 QF 6 |CLARK CNTY NEV SCH DIST.....cooiiiiriueiinrirneeteeiseesseressssessesssseessssanes | seeees o e [ TEFE i | i 321,058 |...108.317 .335,783 .310,000 319,205 (4,270) [ oo | e | e 5510 |..... 5.320 [ Do | w749 | e 19,561 | 06/18/2014. | 06/15/2024.
18468H AC 3 [CLEAR STREET CAPITALLLC ...t | coveene o .1,000,000 |.....99.107 .991,070 1,000,000 1,000,000 10/08/2020. | 04/15/2025.
18469L AA 7 |CLEAR STREET HOLDINGS LLC .....99.088 .990,880 1,000,000 1,000,000 05/06/2021. | 05/15/2026.
18469L AA 7 |CLEAR STREET HOLDINGS LLC .....99.088 495,440 .500,000 521,667 (833) 11/03/2021. | 05/15/2026.
189054 AT 6 | CLOROX COMPANY.. ...101.138 .505,690 .500,000 499,360 1,536 03/10/2014. | 09/15/2022.
195869 AL 6 | COLONIAL PIPELINE CO. 131945 | 1,187,505 .900,000 1,014,133 (7,324) 06/08/2015. | 08/01/2037.
195869 AL 6 | COLONIAL PIPELINE CO. ...131.945 593,753 450,000 506,903 (3,652) 06/17/2015. | 08/01/2037.
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195869 AN 2 | COLONIAL PIPELINE CO. .1,096,880 |...113.454 | ............. 1,134,540 1,000,000 1,094,292 (2,588) [ vovvvvrverrrseres | coverienreniensiinns | 00,200 | o 3.829 05/17/2021. | 04/15/2043.
198280 AF 6 | COLUMBIA PIPELINE GROUP INC SENIOR NT. ..107.795 .538,975 .500,000 502,128 (672) 05/31/2016. | 06/01/2025.
198280 AH 2 | COLUMBIA PIPELINE GROUP INC.....c.oovvirrirrererinrinneicnsesesseeserissnnens ..131.442 657,210 .500,000 569,534 (3,034) 09/19/2016. | 06/01/2045.
20030N AF 8 |COMCAST CORP. ..131.725 .594,080 451,000 500,422 (3,684) 12/28/2012. | 06/15/2035.
20030N  BH 3 |COMCAST CORP SENIOR BD.......ccoovrrmerimrireinerisisneersensesisseesensssssens ...116.738 .583,690 .500,000 500,000 01/14/2013.] 01/15/2033.
20161D  AA 2 |COMMERCIAL CREDIT GROUP INC... ..99.111 991,110 1,000,000 1,000,000 05/19/2021. | 05/30/2026.
202795 HG 8 | COMMONWEALTH EDISON CO... ..128.416 .385,248 .300,000 342,567 (3,841) 07/02/2018. | 02/01/2033.
20772  AA 0 |CONNECTICUT ST QSCB TXBL... ...122.580 612,900 .500,000 535,334 (4,559) 06/20/2014. | 10/01/2029.
20772)  AA 0 | CONNECTICUT ST QSCB TXBL......ccourruurrimrirrireeseieserisensenesseessesnsnens 122,580 | oo 1,225,800 1,000,000 1,073,613 (9,498) 06/25/2014. | 10/01/2029.
207758 KH 5 |CONNECTICUT ST SPL TAX OBLIG REV ....537,540 |...119.865 599,325 .500,000 517,596 (2,223) 08/06/2013. | 12/01/2029.
209111 EH 2 |CONSOLIDATED EDISON CO OF N'Y INC ...7193,800 |...123.289 832,201 675,000 751,312 (5,796) 10/01/2014. | 03/01/2035.
209111 EJ 8 | CONSOLIDATED EDISON CO N Y INC.....ovvvmrerrermeinernerirereneesensssninnnns | eevenne | oo | evvvervnens [ 2AFEiiiiiis | v 585,000 |...121.788 .608,940 .500,000 556,368 (4,175) 05/04/2015. | 07/01/2035.
210295 DD 0 |CONSOLIDATED WYO MUNICIPALTIES REV......cccoveuivinrinciinericrirenins | ceveene ...102.587 410,348 .400,000 400,000 0 08/19/2010. | 06/01/2035.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012-4.........ovvorverieinnicrienes | cevenne ...103.138 .299,946 290,820 290,583 119 04/10/2012. | 04/11/2024.
219350 AR 6 |CORNING INC......ccovvimrrierieriirinisninenienierensnsssissnsensensssenssssssssnenes | nevenee | oo | evvvnrennn | 2A FEviiiiis | v 587,870 |...120.242 601,210 .500,000 545,133 (9,847) 12/14/2016. | 08/15/2036.
219350 AV 7 |CORNING INC....ouvimiiiriniieieeissiess e sees st esssesessssssssssssnes | seeenne ....720,288 |...134.670 821,487 .610,000 695,821 (4,618) 10/17/2016. | 08/15/2040.
219350  AX 3 [CORNING INC.....covviriririiirirnnisrsissiesssssseessssssesensssisssessesssssssssesssssses | seveees ....519,885 |...117.638 .588,190 .500,000 513,113 (865) 05/20/2014. | 03/15/2037.
219350  AX 3 |CORNING INC....oovorierierierieerssrinereniesiesessensssssssnssssesssssssssssesssnenss | nevenne | oo | eevverinens | 2A FEiiiinis | v 586,080 |...117.638 652,891 .555,000 575,681 (1,364) 07/01/2014. | 03/15/2037.
224044 BT 3 |COX COMMUNICATIONS INC.....cooririrrrvnireieierisiessesisisssesssssnssnsenes | svvees ...137.645 412,935 .300,000 331,085 (1,893) 09/30/2016. | 06/01/2038.
224044 BY 2 |COX COMMUNICATIONS INC SENIOR BD SER 144.........cccooevmevmmiirnnrnns | vevenne ...120.363 722,178 .600,000 580,606 927 06/12/2013. | 12/15/2042.
224044  CF 2 | COX COMMUNICATIONS INC......crvveerreimrreereeierisessesessisssnessesssnenees | cevens .. 117.669 588,345 .500,000 508,222 (653) 05/05/2015. | 02/01/2035.
224050 AE 4 |COXENTERPRISES INC......cccvireurimirierireirseesseisesiessessssessesssssssssenes | sevenne ...126.212 252,424 .200,000 197,630 431 06/28/2001. | 07/15/2027.
2253d4N  AA 6 |CREDIBILITY ASSET SECURITIZATION........ovvorrirrineenerierireeerseeissines | eoneees .....99.764 .997,640 1,000,000 999,862 36 06/11/2021. | 04/15/2026.
231021 AJ 5 |CUMMINS ENGINE INC.......ooomrririerierirsireessessessessesssssesssssssssssssnenes | seveene ...128.325 .384,975 .300,000 298,829 190 01/29/1999. | 03/01/2028.
23204H BM 9 | CUSTOMERS BANK......cootiiiiiiciiiiiieinsieienisieesesiessssiensssssensssiees | evines ...106.776 .533,880 .500,000 511,357 (893) 09/10/2020. | 06/26/2029.
233063 BS 4 |DEUTSCHE BANK COMMERCIAL MORTGAGE...........ccoooummmviimiiriniirinns [ o ...83.771 837,710 1,000,000 900,804 6,741 11/20/2020. | 09/15/2053.
23422T  AA 6 |DAKOTA FINANCIAL LLC.....coomiiriiieiieiineiiseisesesissiseesseesseisssssesienes | seveeee .98.946 | oo, 1,978,920 2,000,000 2,000,000 09/22/2021. | 09/30/2026.
244199 AU 9 | DEERE & COMPANY .....coomiiiiriieierirreseriesssesssesiessssssessessssensenssssinns | seveene .....99.991 .199,982 .200,000 200,000 144 05/05/1992. | 01/09/2022.
249174 ML 4 |DENVER COLO CITY & CNTY SCH DIST......oveureeiierineineerseiseisersenes | ceeenne e 1 ...102.171 408,684 .400,000 380,902 6,548 09/11/2014. | 12/01/2024.
25179M AL 7 | DEVON ENERGY CORP SENIOR BD.......ccovvuurrieirnnrienirrernniiensnsrsenies | vevnee | oo [ coveeiinn 2[2.CFE. i | o 544,145 |...125.432 627,160 .500,000 530,277 (1,594) [ ..ovvvvvvriveins | cerneeesicsirineiires | 2005600 {05146 [ | o 12,964 | e 28,000 | 06/10/2013. | 07/15/2041.
25323L  AA 8 | DICKINSON FINANCIAL CORP ....750,000 |.....99.399 745,493 .750,000 750,000 11/12/2020. | 11/15/2030.
254010 AA 9 |DIGNITY HEALTH SENIOR DEB ....398,528 |...101.747 406,988 .400,000 399,884 139 10/18/2012. | 11/01/2022.
254010 AA 9 |DIGNITY HEALTH SENIOR DEB ..101.747 543,329 .534,000 530,243 4,509 | oo | e | 0003125 10023394 [MNL | v 2,743 | 16,688 | 10/09/2013. | 11/01/2022.
257375 AF 2 |DOMINION GAS HOLDINGS LLC. .. 117.826 .589,130 .500,000 514,463 (678) 12/28/2016. | 11/01/2043.
257469 AJ 5 |DOMINION RESOURCES INC 2122199 | 1,221,990 1,000,000 1,090,041 (7,773) 04/23/2015. | 08/01/2033.
259561 PJ 1 |DOUGLAS CNTY WASH PUB UTIL DIST ..132.071 .330,178 .250,000 272,141 (1,186) 09/22/2014. | 09/01/2040.
259561 PT 9 |DOUGLAS CNTY WASH PUB UTIL DIST REV.... ...115.389 525,020 455,000 458,128 (361) 08/24/2010. | 09/01/2030.
260003 AF 5 |DOVER CORP......ccovvrrvrrmrrvirirrnnns ..125.533 .627,665 .500,000 552,634 (3,828) 09/25/2014. | 10/15/2035.
260543 BE 2 |DOW CHEMICAL CORP ...106.956 213912 .200,000 199,930 60 03/03/1993. | 03/01/2023.
260543 BE 2 |DOW CHEMICAL CORP ...106.956 .160,434 .150,000 149,976 21 06/17/1993. | 03/01/2023.
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260543 BJ 1 |DOW CHEMICAL CO................. ...133.887 401,661 .300,000 303,230 (A12) | cevereerrernernens e [ 7375 [l 7.091 ...22,125 | 03/20/2003. | 11/01/2029.
26138E AU 3 |DR PEPPER SNAPPLE GROUP INC ...103.160 .515,800 .500,000 470,976 6,219 03/09/2018. | 09/15/2026.
26146D AA 9 |DRAGONFLY ENERGY CORP ...100.000 | ..cvovrvrne 1,000,000 1,000,000 1,000,000 11/24/2021. | 11/15/2024.
263901 AD 2 |DUKE ENERGY INDIANA INC.....cocovviiiririiiierenisisiresiessssssiesssiseeessnsiees L A13.432 | 1,219,3%4 1,075,000 1,247,843 (3,006) 09/29/2021. | 03/15/2042.
264399 DK 9 |DUKE ENERGY CO SR NOTES ...123.291 .369,873 .300,000 298,073 279 10/17/2003. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SR NOTES ..123.291 .533,850 433,000 430,990 291 06/10/2009. | 12/01/2028.
264399 DK 9 |DUKE ENERGY CO SR NOTES ...123.291 616,455 .500,000 531,289 (4,524) 09/17/2013. | 12/01/2028.
26439X AH 6 |DUKE ENERGY FIELD SVCS LLC NTS 144A ...130.827 654,135 .500,000 554,252 (3,657) 12/13/2012. | 11/03/2036.
266233 AB 1 |DUQUESNE LIGHT HOLDINGS INC SENIOR BD........ccccvuvurererierrrinrninens | cereene ...125.070 625,350 .500,000 547,574 (3,502) 05/22/2013. | 08/15/2035.
26875P AN 1 [EOG RESOURCES INC......c.ovviriiriinrieiieniesisseessssissssssssessssesssssssinns | seveee 2113025 | e 1,130,250 1,000,000 1,157,917 (3,973) 09/07/2021. | 04/01/2035.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.........coccnnvvmiemnnrverinnns | cevene ...135.439 677,195 .500,000 541,724 (2,069) ...8,257 05/22/2013. | 03/15/2042.
26884T AE 2 |ERAC USA FINANCE LLC SENIOR BD SER 144A.........coocnneemeinneiicrinnes | cevene .. 135439 | i 1,015,793 .750,000 795,014 (2,232) 12,385 06/24/2013. | 03/15/2042.
270618 DX 6 |EAST BATON ROUGE LA SEW COMMN........ccoirummiimmiirienirresneienienens | ceveene ...108.078 .540,390 .500,000 503,792 (1,230) 03/26/2015. | 02/01/2029.
277432 AP 5 | EASTMAN CHEMICAL CO....ccourimriirimerierinsesseisesissssssssesssssessesssssnnes | sevenne ...118.365 591,825 .500,000 513,980 (628) 08/12/2016. | 10/15/2044.
278265 AD 5 |EATON VANCE CORP SENIOR NT....cooviuiiririiiierierinseiesisseseiiesienes | ceveene ...103.619 518,095 .500,000 496,610 2,393 09/13/2013. | 06/15/2023.
283734 TF 8 |EL PASO TEX REF TXBL....tuuuiriiiieiieieinesissiesisensssissessssssssssesssnsns | sevenne 2|1.CFE........ ....553,310 |...106.287 531,435 .500,000 512,598 (7,957) 01/22/2015. | 08/15/2034.
292480 AJ 9 |ENABLE MIDSTREAM PARTNERS L P......covvvviriririiiiieiscinniersnsssinenss | vevees 2|2.CFE.... .1,000,000 |...107.441 | ............. 1,074,410 1,000,000 1,000,000 08/27/2019. | 05/15/2044.
292480 AJ 9 |ENABLE MIDSTREAM PARTNERS L P.....ccovvvuiririeriinirerieeiieniesineens | veenne 2 ...107.441 839,114 .781,000 777,273 100 09/04/2019. | 05/15/2044.
292505 AK O [ENCANA CORP FGN SR BD......ccccvuirrivrnirrireinrisesesissisisssssssssssssssssnsnes | seveees 2 ..109.277 .546,385 .500,000 522,690 (1,174) 04/19/2013. | 11/15/2041.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD........cccnveenerrrernerienes [ weeees ...127.352 .318,380 .250,000 247,471 139 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD........cccovuumivmrmniirernninnes [ vrere ..127.352 .636,760 .500,000 497,146 157 09/13/2011. | 09/15/2040.
29250R AT 3 |ENBRIDGE ENERGY PARTNERS L P SENIOR BD.........cccnvvumirerernerirenes [ woeees ...127.352 636,760 .500,000 513,981 (770) 09/27/2016. | 09/15/2040.
29273R  AF 6 |ENERGY TRANSFER PARTNERS SENIOR NT......oovoummiemriierinnerieeeseenes [ coveens ...126.383 631,915 .500,000 560,140 (4,077) 04/24/2013. | 10/15/2036.
29273R AP 4 |ENERGY TRANSFER PARTNERS SENIOR NT.......cocmmrrmermerieniieirseennes [ woreees ...121.066 605,330 .500,000 503,236 (171) 09/22/2011.| 06/01/2041.
29273R AR 0 |ENERGY TRANSFER PARTNERS L P SENIOR BD.......ccccosvuuriemrineiirniins [ ereens .127.729 .319,323 .250,000 249,411 30 01/17/2012.| 02/01/2042.
29364D AT 7 |ENTERGY ARKANSAS INC......cooirierieririeiirinsrieriesiesesseessssssnsessenes | woveees ...109.030 545,150 .500,000 506,162 (2,113) 04/20/2016. | 12/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC......ovoiririierieiineieeiessiesiisesiesiseisessssisenes | eoeeens ...108.047 .702,306 .650,000 658,030 (3,212) 04/24/2015. | 07/15/2044.
29364W AT 5 |ENTERGY LOUISIANA LLC.......ccourvemirierierireereeississsisesiesesssesesssssinens. | weeees ...108.047 540,235 .500,000 508,712 (3,485) 10/12/2016. | 07/15/2044.
29365T AD 6 [ENTERGY TEXAS INC....oooiiuiririireiineineiiesiesiseesseissisessesssssssssssssines | seveee ...107.384 536,920 .500,000 513,064 (3,824) 08/18/2017. | 10/15/2044.
293791  AF 6 |ENTERPRISE PRODUCTS OPERATING LP.......cccovvvvermerreninrinnncnninenes | veveree [ oo | ervvnrinens [2AFEiiiiis | v 601,000 |...135.023 675,115 .500,000 563,791 (5,713) 34,375 | 08/17/2015. | 03/01/2033.
293791 AP 4 |ENTERPRISE PRODUCTS OPERATING LP SENIOR.......ccocostueirireirncriinns | eeenne ....558,835 |...135.317 676,585 .500,000 531,722 (2,488) 08/11/2011. | 10/15/2034.
29379V AG 8 |ENTERPRISE PRODS OPERATING LLC SENIOR NT......ooovvuerimrernierieins | cevee ...814,506 |...134.946 944,622 .700,000 776,315 (4,299) 06/19/2013. | 10/15/2039.
294429  AG 0 |EQUIFAXINC SENIOR NT.....coooimrimiirrinrinnireriseenensnsinsensenseseseesssnsonns | nevenne | oo | evvverines | 2B FEviiiins | v 569,855 |...141.062 .705,310 .500,000 541,459 (2,675) 35,000 |09/20/2011. | 07/01/2037.
294429 AL 9 [EQUIFAXINC. ..ottt essessssssnsensns | svsees ....458,100 |...105.218 .526,090 .500,000 477,106 5,184 05/16/2018. | 06/01/2026.
29444G  AJ 6 |EQUITABLE COS INC DEBS........coocuiririrrireeieineisesiessinessssssssssssssenes | savenne 98,450 |...125.644 125,644 .100,000 99,640 58 12/21/2001. | 04/01/2028.
29736R  AA 8 |ESTEE LAUDER COS INC......cooviviriirieiniiieriesienissreississsiesiesesssesssiens ...130.095 .260,190 .200,000 199,051 81 04/16/2004. | 10/15/2033.
29736R  AC 4 |ESTEE LAUDER CO INC SENIOR NT. ...141.135 783,299 .555,000 601,540 (3,035) 08/05/2013. | 05/15/2037.
29736R AR 1 |ESTEE LAUDER CO INC .....98.506 .985,060 1,000,000 987,204 814 04/20/2021.| 03/15/2031.
299808 AF 2 |EVEREST REINSURANCE HLDGS INC ...125.602 628,010 .500,000 502,202 (98) 01/10/2017. | 06/01/2044.
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299808 AF 2 |EVEREST REINSURANCE HLDGS INC 1.GFE. ...125.602 639,314 .509,000 571,795 (1,634) [ oo | cerereneessriesinines | 204868 | e 4.321 10/25/2019. | 06/01/2044.
30161M AG 8 |EXELON GENERATION CO LLC SENIOR BD. 2BFE. ..124.441 497,764 .400,000 447,430 (2,672) 01/24/2013. | 10/01/2039.
30161M AN 3 |EXELON GENERATION CO LLC SENIOR BD 2BFE ...117.596 .881,970 .750,000 788,469 (1,932) 06/11/2013. | 06/15/2042.
30231G  BF 8 |EXXON MOBIL CORPORATION 1.D FE. 17447 587,235 .500,000 508,190 (270) 03/20/2020. | 09/19/2039.
302491 AS 4 |FMC CORP SENIOR BD 2.BFE.. ...104.798 523,990 .500,000 501,572 (857) 01/28/2014. | 02/01/2024.
30251B  AD 0 [FMRLLC ...ttt LA21.783 | 1,217,830 1,000,000 1,048,975 (4,419) 05/18/2016. | 02/01/2033.
30251B  AE 8 |[FMRLLC SENIOR BD SER 144A.........ccoocomirimieiniieineiseeieniseessssissniens | cevees ...129.708 648,540 .500,000 519,395 (920) 05/15/2013. | 02/01/2043.
30259A  AA 0 [ FDF HELTD oo | s ...100.000 | ..oovvvornne 1,000,000 1,000,000 1,009,141 (7,109) 08/26/2019. | 10/25/2022.
30259J 1 [FNB CORP...couiitieiierierieeie ettt siesssenssenns | ceveees ...103.390 516,950 .500,000 494,141 1,641 06/12/2020. | 02/14/2029.
302635 AE 7 |FSKKR CAPITAL CORP......cocosiieririeieesssississesisssessssissssssssesisnsens | evenne ....500,965 |...104.570 522,850 .500,000 500,811 (154) 12/06/2019. | 02/01/2025.
30313R  AA 7 |FS KKR CAPITAL CORP Il...ccvuomvrmrreairrerierieriresersseiessssssessensssessensens | woeees . ...500,000 |...104.643 523,215 .500,000 500,000 02/11/2020. | 02/14/2025.
31331F  AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 CL.....ccovvvverermeinernreirnees [ eeveee | oo [ erverineens 2AFE... .....99.786 ....35,990 ....36,067 36,067 (1,755) 05/18/2009. | 01/15/2022.
315921 AL 0 |FIDELITY FEDERAL BANCORP........cccccosiviirimritieerinsiiesienisssisesiessinenes | ceveene 2|1.GFE........ .....99.753 748,148 .750,000 750,000 03/19/2021. | 03/30/2031.
316500 AB 3 |FIDUS INVESTMENT CORP......ccoitieurimrirerieireiserisssssessesssssesensssssnnes | evenne ...103.769 726,383 .700,000 700,000 12/16/2020. | 01/31/2026.
316500 AB 3 |FIDUS INVESTMENT CORP......cccostieirviiricriinireieerisssiessesisssesessessinnes | eveene ...103.769 .311,307 .300,000 304,582 (668) 12/16/2020. | 01/31/2026.
316500 AC 1 |FIDUS INVESTMENT CORP......ccouiiereeirertrneineisesisssssessensssessensssssnnes | eeenne ..100.443 | oo 1,004,430 1,000,000 999,962 2 10/08/2021. | 11/15/2026.
31738Q AB 2 |FINANCE AMERICA STRUCTURED SECS TR .....97.880 .964,648 .985,541 980,100 1,096 07/21/2021. | 07/25/2024.
31738Q AB 2 |FINANCE AMERICA STRUCTURED SECS TR .....97.880 95 97 97 09/27/2021. | 07/25/2024.
31738Q  AB 2 |FINANCE AMERICA STRUCTURED SECS TR.... .....97.880 153 157 157 11/26/2021. | 07/25/2024.
317390M  AB 0 | FINANCE AMERICA STRUCTURED SECS TR.... .....98.735 .910,082 921,742 918,165 106 04/22/2021. | 04/25/2051.
31739M  AB 0 |FINANCE AMERICA STRUCTURED SECS TR .....98.735 247 250 250 09/17/2021. | 04/25/2051.
317390M  AB 0 | FINANCE AMERICA STRUCTURED SECS TR.... . .....98.735 698 707 707 10/25/2021. | 04/25/2051.
31739M  AB 0 | FINANCE AMERICA STRUCTURED SECS TR........courveimvemnrrineneiseneiinns [ e ..161 |.....98.735 159 161 161 11/26/2021. | 04/25/2051.
31740C  AB 9 |FIN AMER STR SECS TR.....cccevvuvirrerirnreneensninernerinesisssseessssssssssessnenens | woneees | oo | vvvernerenne | 10 FEviiiis [ v 428,388 |...100.555 430,076 427,702 428,159 (234) 10/13/2020. | 03/25/2023.
31740C  AB 9 |FINAMER STRSECS TR....coooiriiiriiireiineiiseseissseiesssiesssiesssissssieens | ceveees 1,001 {...100.555 | ...coovvverriinns 1,007 | oo 1,001 1,001 .1 09/27/2021. | 03/25/2023.
31740C  AB 9 |FINAMER STR SECS TR.....ccoviviririrreiieissiseiiesiesesseessssisssrsesseseesens. | woneees ...477 |...100.555 479 477 477 10/26/2021. | 03/25/2023.
32050F  AA 6 [FIRST HELP FINANCIAL LLC.......ovvuriierierierirscirsneiseisessesiseissessssinnns | eeeeee | o [ eveeneeens 2BFE.s | v 1,000,000 |.....99.649 .996,490 1,000,000 1,000,000 11/03/2021. | 11/15/2026.
33738M  AB 7 |FIRST UN NATL BKNC......otveirierierirericenenisssisesiessssesssssssssessssensenens | ooveene ...121.061 484,244 .400,000 384,575 2,230 09/25/2000. | 12/01/2028.
337930 AD 3 | FLAGSTAR BANCORP INC......covumiiumiirrireirsiissiseissssesissessssisssssssssesens | sevenne ..104.314 521,570 .500,000 500,000 10/23/2020. | 11/01/2030.
341081 ES 2 |FLORIDA POWER & LIGHT CO....ccooouivirriririiiiierienieseiesissinsiisenienes | ceveene ...129.382 891,442 .689,000 781,585 (7,077) 09/08/2014. | 02/01/2035.
343498  AB 7 | FLOWERS FOODS INC.......oviirirriaerierineeiseesesssssssessessssessesssssssssssnes | seeenne ..107.174 535,870 .500,000 486,039 2,939 12/08/2016. | 10/01/2026.
345370  BY 5 |FORD MOTOR CO BONDS........cocovviiireiieriiesisseisssissssessesssssssssssssssnss | seveene ...120.250 120,250 .100,000 96,399 533 04/22/2002. | 10/01/2028.
345370 CA 6 |FORD MOTOR CO GLOBAL NOTES.......ccoosmiirireerneiseinneeiesesseissessssinns | sevenne ...134.753 .269,506 .200,000 198,348 174 10/12/2001. | 07/16/2031.
347471 AP 9 [FORT JAMES CORP DEBS........cocoomviieiiereieieeecieiesieee s | erees ...108.990 .217,980 .200,000 199,977 13 11/23/1993. | 11/15/2023.
347471 AP 9 |FORT JAMES CORP DEBS.........ocovveiieereeseeeseeesseesesessesesessseesseessssssesenens | cove ...108.990 .108,990 .100,000 100,000 01/13/1994. | 11/15/2023.
348609 AC 2 |FORT SAM HOUSTON FAMILY HSG L P....ccevvuriririricierierineiieriinins | eveene ...116.598 816,186 .700,000 743,623 (3,313) 04/16/2014. | 03/15/2035.
35137L AJ 4 |FOXCORP ...128.250 641,250 .500,000 554,223 (1,861) 04/03/2020. | 01/25/2039.
36158F AA 8 | GE GLOBAL INSURANCE HLDG CORP ..120.474 .602,370 .500,000 546,445 | ..o | e (11,374) [ oo 05/24/2018. | 02/15/2026.
370334 BJ 2 |GENERAL MILLS INC ...130.274 665,700 511,000 586,294 (4,088) 07/20/2017. | 06/15/2040.
370334 CF 9 |GENERAL MILLS INC ...107.373 .805,298 .750,000 749,997 1 04/20/2018. | 04/17/2025.
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372640 GL 0 |GEORGETOWN CNTY S C SCH DIST GO ...112.460 .562,300 .500,000 501,306 (A12) | cevereerrrinernens e 008375 [ 5.308 08/04/2010. | 03/01/2025.
3733IN AH 4 |GEORGIA-PACIFIC.... ..105.887 608,850 575,000 583,698 (2,982) 12114/2017. | 03/01/2025.
373384 2Y 1 |GEORGIA ST ...109.504 547,520 .500,000 501,727 (132) 06/11/2015. | 02/01/2035.
375558  AX 1 |GILEAD SCIENCES INC.... ...125.837 629,185 .500,000 534,820 (1,601) 05/04/2016. | 04/01/2044.
375558 BG 7 | GILEAD SCIENCES INC ..120.770 .603,850 .500,000 504,902 (372) 10/09/2015. | 09/01/2035.
376535 AC 4 | GLADSTONE CAP CORP.. ...105.000 .315,000 .300,000 300,000 12/08/2020. | 01/31/2026.
376535 AC 4 | GLADSTONE CAP CORP......ceoureiiieiieriseiseesesssssiests e sssssssessenes ...105.000 .735,000 .700,000 718,327 (2,673) 12/08/2020. | 01/31/2026.
376535 AD 2 | GLADSTONE CAPITAL CORP. ..100.242 | i 1,503,630 1,500,000 1,491,084 279 11/04/2021. | 05/01/2027.
377372 AB 3 | GLAXOSMITHKLINE CAPITAL INC......coouvvrrirrerremeresirierienssseseesensenes ..132.137 660,685 .500,000 557,134 (4,664) 09/30/2014. | 04/15/2034.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO......ovvuiemirierireirneisseiseisessesesseesssnsns | cevenne ....500,785 |...107.581 537,905 .500,000 500,730 (55) 10/24/2019. | 10/15/2029.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO.....ccovvvrieririirierierereeereeississersessesens | eveees ....500,000 |...107.581 537,905 .500,000 500,000 12/17/2019. | 10/15/2029.
37959G  AA 5 | GLOBAL ATLANTIC FINANCE CO......occnvrvnrinerrcrinrineessseissersensseniseenes | cevenne | on [ eevverinns [ 2.0 FEuvviiiii | v 459,765 |...107.581 537,905 .500,000 462,581 2,816 04/16/2020. | 10/15/2029.
38116F AA 5 | GOLDEN PEAR FUNDING HOLDCO LLC........cooimivriiininerirerieeiisiisnines | ceveene .2,000,000 |.....99.500 | .....ccooenee 1,990,000 2,000,000 2,000,000 12/22/2021. | 12/22/2026.
38141G  CU 6 | GOLDMAN SACHS GLOBAL BONDS.........ccovvemmrmrirrercnsssisseiesesienienens | saveene ....567,350 |...131.335 656,675 .500,000 553,003 (4,782) 12/27/2018. | 02/15/2033.
38379T 4W 6 | GOVERNMENT NATL MTG ASSN......coovrvmrinirinninerireninrennnissninnnineninenes | cvvvee | oo | eevivenivene | TAFE s | v 1,825,520 |...107.586 | .......oo..... 1,801,838 1,674,789 1,823,939 (1,615) 10/26/2021. | 08/20/2045.
384712 EK 7 | GRAHAM TEX TAXABLE..........oivieereemrieretecieseiesssesseesseessssssesssssssessssesnan | cenvens ...539,785 |...103.999 519,995 .500,000 521,929 (2,288) 07/09/2014. | 08/15/2031.
387883 UF 6 | GRANT CNTY WASH PUB UTIL DIST REV.......cciviieririneiieniinsiserssiieinns | vevees 2[1.DFE.... ....405,672 |...107.279 429,116 .400,000 401,311 (874) 08/29/2013. | 01/01/2043.
392684 DP 8 | GREEN BAY WIS REDEV AUTH......ccoviimiriiinnererieniseinnensssinsssnensnsennes | vevenee | oo | eeviesinens LFFEeins | v 106,418 |...106.189 .106,189 .100,000 103,177 (428) 09/11/2014. | 06/01/2029.
400524 GV 0 | GUADALUPE-BLANCO RIV AUTH TEX.....ccocrmrirervmreeerssereersienssseennninnns | woveene ...105.126 .525,630 .500,000 503,099 (2,479) 06/12/2014. | 04/15/2033.
402740 AE 4 |GULFSTREAM NATURAL GAS SYSTEM LLC.......vvvvrerereeriririerssrenisnens | ceveee ...131.950 659,750 .500,000 552,234 (2,247) 02/08/2017. | 10/15/2045.
404280 BB 4 [HSBC HOLDINGS PLC......coooirriieinriiireinsieissinsisissssssesssssessessssessenens | coveene L A110.201 | e 1,102,010 1,000,000 999,977 5 01/19/2017. | 05/25/2026.
406216 BJ 9 [HALLIBURTON CO....oocouriuiimerirerireeseesseissnsessesessessssssssssessenssssesssesans | seseees 117527 587,635 .500,000 501,275 (96) 03/30/2016. | 11/15/2035.
406216 BJ 9 [HALLIBURTON CO....cosvivimiririiiieiieeeisesisesisssiseesisssssessssesssissenins | s . 117.527 587,635 .500,000 514,007 (1,050) 09/13/2016. | 11/15/2035.
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC........cocovivmerimrieirrereeinerierienens | ceveene .....95.000 .190,000 .200,000 200,000 08/14/2019. | 08/15/2029.
40624Q AB 0 |HALLMARK FINANCIAL SERVICES INC.....ccvvurirmriiirererineieiinsieseresiernnes | cevees .....95.000 .285,000 .300,000 305,101 (392) 08/14/2019. | 08/15/2029.
41013M  TT 7 [JOHN HANCOCK LIFE INSURANCE CO'.......evvriririririerierereesseissrinens | cevene ...108.179 .324,537 .300,000 300,000 08/28/2003. | 08/15/2023.
41013M  UX 6 [JOHN HANCOCK LIFE INSURANCE CO......ccccovvuumrirrieirerisieesennenisnins | ceveee ...105.737 422,948 .400,000 400,000 09/18/2003. | 09/15/2023.
413707  AA 8 |HARRIMACK HOLDINGS LLC......ccoovevirerirrerrririensrienienesseesessesssssessenens | ceveene ...100.117 .934,425 .933,333 933,333 04/07/2021. | 04/01/2031.
413875 AN 5 [HARRIS CORP......cooouiiriiiieeiieiieese ittt | sriiees 141924 | 1,064,430 .750,000 844,256 (4,983) 10/22/2014. | 12/15/2040.
414009 HC 7 [HARRIS CNTY TEX CULTURAL ED FACS REV.......ccccovvemvrverrerrnrenneenns [ evcvene | [evverieen2 | TEFE i | i 500,000 |...103.375 516,875 .500,000 500,000 | ..evveerireririirnis o e e | 004000 |00.4.000 | D | e 1,644 | 20,000 | 03/25/2013. | 12/01/2031.
41652P AB 5 |HARTFORD HEALTHCARE CORP.........ccoovumirmerierirneernniseisnessesssessenens | wneees ...552,720 |...141.622 708,110 .500,000 546,456 (2,088) 12/07/2018. | 04/01/2044.
41652P AB 5 |HARTFORD HEALTHCARE CORP........c.cotvumiriirinreienienissineiiesiensenins | woveees e ...553,035 |...141.622 .708,110 .500,000 546,734 (2,100) 01/28/2019. | 04/01/2044.
418056  AH 0 [HASBRO INC.....ccoovvriirieierierinnieeisniseisesisssssssensssisssssessssssssssssessonne | evvenee | o [ eveennnnns | 200 FEuviveins | o 564,025 |...123.085 615,425 .500,000 523,740 (3,652) [ ..vuvererrreineris | weerveeresrisserineines | 0008600 {05851 [Jdeiiis | 115,279 | i 33,000 | 08/04/2011. | 07/15/2028.
422341 EU 7 |HEARTLAND CONSUMERS PWR DIST SYS SD....c.cevvrrrrrrernrirernnineerenens | v 1,024,243 |...113.256 .974,002 .860,000 1,015,118 (9,125) 07/10/2020. | 12/01/2031.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO.....ccovvvrmriermerierineerenissiseiiens | ovveene ...496,274 | ...130.546 652,730 .500,000 497,283 205 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO 11,000,972 {...130.546 | .............. 1,305,460 1,000,000 1,000,709 (54) 12/30/2016. | 10/15/2035.
42824C  AX 7 |HEWLETT PACKARD ENTERPRISE CO ...130.546 652,730 .500,000 540,005 (3,019) 06/23/2017. | 10/15/2035.
42824C AY 5 |HEWLETT PACKARD ENTERPRISE CO ...133.410 .333,525 .250,000 262,896 (555) 06/09/2017. | 10/15/2045.
431116 AC 6 |HIGHMARK INC SENIOR NT SER 144A..........ccccoonne. ..132.419 662,095 .500,000 519,646 (1,016) 09/28/2012. | 05/15/2041.
431116  AC 6 |HIGHMARK INC SENIOR NT SER 144A............c..oeee. ..132.419 662,095 .500,000 571,942 (3,721) 05/17/2019. | 05/15/2041.
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436106 AA 6 [HOLLYFRONTIER CORP.......ccosterriirmerierirneeseesssnisssssessesssesssssessessnes | seveees . |2.CFE. ...111.988 839,910 .750,000 780,577 (7,995) [ oo | e | e 5.875 |..... 5.505 04/16/2019. | 04/01/2026.
438670 T3 5 [HONOLULU HAWAIICITY & CNTY.. 1BFE.. ...106.710 1,024,416 .960,000 963,579 (954) 03/26/2015. | 10/01/2031.
440452 AF 7 |HORMEL FOODS CORP................... 1.F FE.. 97,773 977,730 1,000,000 977,556 1,556 04/20/2021. | 06/11/2030.
442435 4Y 6 [HOUSTON TEXUTIL SYS....coovvvvrvrvrrnnne 1.CFE........ ...101.030 .505,150 .500,000 500,089 (268) 04/03/2014. | 05/15/2022.
442435 5B 5 [HOUSTON TEX UTIL SYSTEM 1.C FE. 112210 .561,050 .500,000 508,869 (1,400) 09/12/2014. | 05/15/2028.
44329 AH 7 |HP COMMUNITIES LLC v [1.CFE..cc.ce. L7176 761,644 .650,000 702,252 (4,125) 07/20/2018. | 09/15/2034.
45665Q AF 0 |INFINITY PPTY & CASUALTY CORP SENIOR BD.......ccovvemrererenerierirenens | ceveene .. |2BFE......... ...102.686 .308,058 .300,000 301,686 (2,530) 11/05/2012. | 09/19/2022.
45665Q  AF 0 | INFINITY PPTY & CASUALTY CORP SENIOR BD.........ccocmmmveeririrrniiienns [ o . |2BFE........ ...539,750 |...102.686 513,430 .500,000 503,351 (5,026) 04/15/2013. | 09/19/2022.
458140 AN 0 [INTEL CORP........ccomririerrierieisneesesisssiessesssssessssessssssssessensssssssssiensss. | eoeees | o [ woveesnenens LEFE s | v 495,575 |...116.716 583,580 .500,000 497,628 217 12/11/2012. | 12/15/2032.
459200  HU 8 [IBM CORP.....ccoiiiiriiireiieitesiieitesie sttt | srieeee ...498,960 |...105.375 526,875 .500,000 499,799 97 02/12/2014. | 02/12/2024.
459200 KB 6 |INTERNATIONAL BUSINESS MACHS CORP........c.covvvemriirirerineeririscines | cevene ...496,370 |...115.025 575,125 .500,000 496,854 181 05/13/2019. | 05/15/2039.
460146 AP 8 [INTERNATIONAL PAPER CO......ceeomrrimrimeirnenineesersnissssessssssseessssennes. | eeveeee | o [evneevnnnens | 2B FEuvviiiis | o 194,420 |...109.729 .219,458 .200,000 199,704 161 08/28/1998. | 11/01/2023.
460146 AP 8 [INTERNATIONAL PAPER CO......coovviivmiriiriririierinsiinesienisssissssisssnees | covees ...109.729 219,458 .200,000 199,564 238 09/09/1998. | 11/01/2023.
460146 CM 3 [INTERNATIONAL PAPER CO... s | s ...123.553 617,765 .500,000 502,331 (177) 05/14/2015. | 09/15/2035.
46090R  AA 2 |INVESTCORP CREDIT MGMT BDC INC.......ccoevvmrererierinrinerreriimeenennne | vevene | oo [ ervverienn2 [ 2B FEiiiiiiis | v 497,265 |...102.039 510,195 .500,000 497,613 348 03/31/2021. | 04/01/2026.
46090R  AA 2 |INVESTCORP CREDIT MGMT BDC INC.......ccovverrererieirerierineesneersnins | oevenne 2|2BFE..... .1,006,250 |...102.039 1,020,390 1,000,000 1,005,455 (795) 06/17/2021. | 04/01/2026.
46090U  AA 5 |INVESTCO LLC....oiiiiieiieeissirssiisiise e isesssssssesssesssssssssssssssnsss | oevnne | oo | cvvonsennns 2.BFE.... .2,000,000 |.....97.712 1,954,240 2,000,000 2,000,000 08/13/2021. | 06/01/2026.
46132F  AC 4 |INVESCO FINANCE PLACE........coomireeneriirerinneessneessnsesssssssssssssssesssnns | eneee ...131.076 698,635 .533,000 613,776 (3,700) 10/13/2016. | 11/30/2043.
46592W  AD 8 | JP MORGAN MORTGAGE TRUST.......oviiiieriiiieiisisseresiessssseeesssnsees | evene ...97.715 .954,413 .976,731 955,523 118 11/02/2021. | 02/25/2052.
46625H JH 4 | JPMORGAN CHASE & CO.....oovvvurvrmrieireirerssssssessensssisssesesssssssensenens | nevenne ...102.692 513,460 .500,000 492,800 4,200 03/19/2020. | 01/25/2023.
46648K BA 3 | JPMDB COMMERCIAL MTG SECURITIES TRUST........occoniivriinirveiirenins [ .105.707 | e 1,585,605 1,500,000 1,658,494 (2,756) 07/12/2021. | 10/15/2050.
472319 AM 4 [JEFFERIES GROUP INC......ccovivmirririreineinerisiseseiessssisssssessesssssesssnsans | seveees ...137.551 687,755 .500,000 583,895 (2,330) 11/01/2019. | 01/20/2043.
472319 AM 4 |JEFFERIES GROUP INC... e | s ...137.551 687,755 .500,000 592,612 (2,573) 11/26/2019. | 01/20/2043.
472319 AM 4 [JEFFERIES GROUP INC......ccoovivmirrerireineinerisiseseiensssisssssessesssssesssesans | seveees ...137.551 687,755 .500,000 594,602 (2,628) 12/13/2019. | 01/20/2043.
478165 AG 8 [JOHNSON S C & SON INC........ccviiiiiiiiniiiciienissisissieseiesissisniins | ceiens ..126.119 630,595 .500,000 532,488 (1,740) 12/01/2014. | 09/01/2040.
478375 AJ 7 |JOHNSON CONTROLS INTERNATIONAL PLC........ovurrirrenrrirenrcriinins | ceveene ..127.145 635,725 .500,000 527,753 (1,448) 04/11/2019. | 03/01/2041.
478375  AK 4 [JOHNSON CONTROLS INTL PLC......oouirierirrieineeseiisssesesensssissinns | ceveee ...122.604 .306,510 .250,000 252,750 (138) 04/17/2019. | 12/01/2041.
478898 FF 1 |JOHNSON CNTY TEX TXBL SER 2015 [ESTERTRN PO ...110.037 550,185 .500,000 500,000 12/08/2015. | 02/15/2035.
48203R  AD 6 | JUNIPER NETWORKS INC SENIOR BD.......coovvurriimrireirniineesnensseenseiins | cevenne . ...130.950 654,750 .500,000 529,708 (1,550) 06/10/2013. | 03/15/2041.
48203R  AD 6 | JUNIPER NETWORKS INC SENIOR BD.......ccourvirrmirriirinirnerirenieninee | veveree [ oo [ ceveerinens 2BFE. s | o 320,535 |...130.950 .392,850 .300,000 319,928 (B07) | vereverrirrrnens [ rerenrirsricnnrnenes [ 0005.950 [ .....5.569 [MS...cc. | cevvee0rn.5,233 | e 17,850 | 06/11/2019. | 03/15/2041.
482480 AE 0 [KLA-TENCOR CORP ....520,900 |...108.322 541,610 .500,000 505,392 (2,087) 12/22/2014. | 11/01/2024.
482480 AF 7 |KLA-TENCOR CORP ....558,125 |...126.963 634,815 .500,000 537,307 (2,985) 04/01/2015. | 11/01/2034.
482480  AF 7 [KLA-TENCOR CORP.......cocrsiirirnrrinrinerieninniseesssnssssssssnsessssesssssassssnnees | eevenee | o | evneerneeend | 2 FE i | o 563,010 |...126.963 634,815 .500,000 543,757 (3,501) [ covvererrreineris | eeeveerisrisseiineiies | 2005650 | ......5.018 [MN...o.| v 4,644 | i 28,250 |08/23/2016. | 11/01/2034.
48249D AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE........ccovuvirerenrernernninins | cevees 2 ...131.444 .657,220 .500,000 507,819 (380) 05/02/2013. | 02/01/2043.
48249D  AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE........oocourerereenrvneerenins | reveene 2 ..131.444 .900,391 .685,000 650,932 1,655 07/24/2013.| 02/01/2043.
48249D  AA 9 |KKR GROUP FINANCE CO Il LLC SENIOR BD SE........cccoireeiremrrnirirenins | coveene 2 ..131.444 657,220 .500,000 517,180 (835) 04/06/2016. | 02/01/2043.
49151E  7C 1 |KENTUCKY ST PPTY & BLDGS COMMN. ...110.240 551,200 .500,000 520,045 (5,229) 06/09/2014. | 11/01/2025.
49337TW  AH 3 | KEYSPAN CORP......ooiiiririieireririsiesiseississsie s esesssssssssnsssssnnss | evenes ...116.997 .233,994 .200,000 224,013 (2,134) . ..2,929 02/18/2015. | 04/01/2033.
494550 AJ 5 |KINDER MORGAN INC 2133510 [ e 1,001,325 .750,000 806,303 (6,142) [ ..ooververvrivrins | cereeirseenvieniiines | w7400 | .....8.352 {MS.ciis | e 16,270 06/21/2011.| 03/15/2031.
494550 AW 6 |KINDER MORGAN ENERGY PARTNERS.... ..137.574 .632,840 .460,000 525,778 (2,398) | .oooveveriiernnnes [ erverernirecnininns [ 00008950 | 1008.053 [ Jdeiiis | v 14,803 03/12/2020. | 01/15/2038.
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494550 BM 7 |KINDER MORGAN ENERGY PARTNERS SENIOR BD ...102.118 510,590 .500,000 499,841 191 | e [ 2003450 [l 3.464 08/08/2012. | 02/15/2023.
496719 AA 3 |KINGSTONE COS INC ...100.282 .501,410 .500,000 501,620 (1,767) 04/09/2018. | 12/30/2022.
497266 AC 0 [KIRBY CORP........... ...107.668 538,340 .500,000 500,000 03/01/2018. | 03/01/2028.
50067H AW 7 |KORTH DIRECT MORTGAGE INC. 498,545 .500,000 500,000 07/29/2020. | 08/25/2025.
50067H BL 0 |KORTH DIRECT MORTGAGE INC 744,615 .750,000 750,000 01/08/2021. | 02/25/2026.
50067H BN 6 |KORTH DIRECT MORTGAGE INC. .1,000,000 |.....99.216 .992,160 1,000,000 1,000,000 10/28/2020. | 11/25/2025.
50067H CU 9 |KORTH DIRECT MTG INC .1,500,000 |...100.000 | .....cccovnee 1,500,000 1,500,000 1,500,000 10/29/2021. | 11/25/2026.
50155Q AC 4 | KYNDRYL HOLDINGS INC....c.cvvuiiuiriniireinerineiseesieeisseisessssissssssssneens ...986,610 |.....96.779 967,790 1,000,000 986,933 323 11/16/2021. | 10/15/2028.
50155Q AE 0 |KYNDRYL HOLDINGS INC.......coecoviurrrinirnnrierirenernenssenennsssensensssnessenssnnss | oneee | oo | vevevneriens | 2.8 FEuviiiiis | v 488,800 |.....96.011 480,055 .500,000 488,988 188 11/16/2021. | 10/15/2031.
50247V AB 5 [LYB INTERNATIONAL FINANCE B V.....ccosivirirrinerieriresireeissinesisseees ...588,061 |...127.939 669,121 .523,000 586,343 (1,719) 10/10/2019. | 07/15/2043.
50247V AC 3 [LYBINTERNATIONAL FINANCE B V.....cccosiviireirinerierirerereeissiserissienes ...549,900 |...122.990 614,950 .500,000 548,621 (1,279) 10/24/2019. | 03/15/2044.
50540R AU 6 |LABORATORY CORP OF AMERICA HOLDINGS........ccccoovumermmrnmeimennene | wvnres | oo | veverneeni2 | 2B B [ v 502,430 |...108.008 540,040 .500,000 501,399 (258) 08/16/2017.| 09/01/2027.
50587K  AA 9 [LAFARGEHOLCIM FINANCE US LLC........covvmriniiriinnrerirerineesssissiiens | cevens ...106.896 534,480 .500,000 489,893 2,166 03/08/2018. | 09/22/2026.
524660 AW 7 |LEGGETT & PLATT INC SENIOR NT.....ovvurirerirereemeresersnessenisseessninns | sevenne .22 ...100.967 252,418 .250,000 249,977 68 08/09/2012. | 08/15/2022.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ........ccccnuvurmremirvmnine | vervee oo [ cevrerinns 26 o [ s 116,387 ....99,643 06/01/2007. | 06/15/2027.
52517P  2S 9 |LEHMAN BROTHERS HLDS EURO MED TERM NTZ.......ocommeemmeenerrnnnns | eevnee [ oo [ cernerins 26 s ....310,876 .293,441 ... | 06/15/2007. | 06/15/2027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS.......cccovunrrmrrervirnrirerisnneines | coveene 216. ....333,415 .328,701 .1 07/13/2007. | 07/27/2027.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES........cc.coevuirenerenrreriesiessissnienns | evieens | [ rerriennns [T B 157,778 146,498 06/18/2004. | 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES........cccovrmiirernireirernsieeeniseinsens | wveene .|6.. 58,991 ....49,628 .| 06/18/2004. | 11/15/2017.
52519F  DJ 7 |LEHMAN BROS NOTES SERIES A.......ovviieirierrniiserieeineenneesssisensnens | seveee .. ....134,978 131,592 12/27/2004. | 12/14/2029.
5252M0  BZ 9 |LEHMAN BROS HOLDING INC MED TERM NOTE.........ccccoeviurermnrerenrnnns | veviene | oo | ervveirnnnns B. i | e 212,522 197,311 03/07/2008. | 01/24/2013.
53036L  AA 8 |LIBERTY COMMERCIAL FINANCE LLC......ccocosvverrerirmrirserierinensesirneeinns | eveene .1,000,000 |...100.057 | ....cccoornee 1,000,570 1,000,000 1,000,000 06/22/2021. | 06/30/2026.
531543 AC 0 |LIBERTY UNIVERSITY INC SENIOR DEB. OO I ..621,192 |...121.271 727,626 .600,000 614,790 (733) 06/17/2013. | 03/01/2042.
540424 AP 3 |LOEWS CORP SENIOR NT......eeuurrerrrerierierenerssesssnssensensssssssensssssnnnes | nevenee | oo | evvverninens | 1.6 FEuvviiins | v 773,465 |...132.955 .930,685 .700,000 743,984 (3,362) 06/21/2013. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIOR NT....oooooiiimiiireiieeiieesiesesiscesisssssesessesesienns | o ....587,870 |...132.955 664,775 .500,000 559,031 (4,512) 09/04/2015. | 02/01/2035.
540424 AP 3 |LOEWS CORP SENIOR NT.....cotvuurimirierirerireesseeaseseessensesessesesssnsssenes | seveene ...590,490 |...132.955 664,775 .500,000 571,035 (5,429) 06/01/2018. | 02/01/2035.
543190  AB 8 |LONGTRAIN LEASING HILLC.....coomrvrreircirneirnrissinenieeiseessesssssisnsnenns | oevnne | oo | evvvervnens | T FEviiiiiis | v 492,699 |....99.714 488,693 490,095 490,095 (1,432) 05/01/2018. | 01/15/2025.
543859 AH 5 |LORAL CORPORATION DEBENTURES.........cccovuvuerirrerierninirierienineens | ceveene 95,760 |...109.629 105,244 ....96,000 95,988 7 10/28/1993. | 09/15/2023.
543859 AH 5 |LORAL CORPORATION DEBENTURES........coccoviuumiirireirnniseinneiiesiesens | ceeenne ....537,685 |...109.629 548,145 .500,000 503,624 (2,174) 04/22/2009. | 09/15/2023.
546850 BY 3 |LOUISVILLE KY REGL ARPT AUTH......c.coccmvrimmrcmnrrerrerennensniserreninenne | vevenee | oo | evvvmrinens | T FEviiiiins | e 509,905 |...105.426 527,130 .500,000 502,399 (959) 09/12/2014.| 07/01/2024.
548661 CL 9 |LOWES COS INC....orvuuriirrneiireireiisseiesieesssisessesssssssssssesssssssssssssssnnes | sevenne ..129.175 645,875 .500,000 565,177 (4,419) 05/13/2019. | 10/15/2036.
54866N  BP 3 |LOWES COMPANIES..........cooomiriiriirierirriririesinssiessenisssesesisssssssenens | soeees ...124.842 124,842 .100,000 98,322 296 06/16/2000. | 09/01/2027.
55316F  AC 3 [MM FINISHED LOTS HLDGS..........cevoeeeieereereierieseesseseissssssisesiesssssienns | evieens | o [ oeerienins ...100.000 ....29,481 ....29,481 29,867 (257) 02/28/2020. | 01/31/2024.
55317H  AA 2 |MM FINISHED LOTS HLDGS 3 LLC.......cvvrrrerrrrrireierissiessesissesnsssisensnens [ vniee [ [ evereeenns ....99.323 102,278 102,975 102,975 11/13/2020. | 11/30/2025.
55336V AG 5 [MPLX L Puooiiiiieiieeisei ettt ssenssssssnsans | seveees 2 ...108.536 542,680 .500,000 496,093 1,465 09/29/2016. | 12/01/2024.
55336V AG 5 |[MPLXLP ...108.536 542,680 .500,000 500,801 (300) 09/29/2016. | 12/01/2024.
55336V AM 2 [MPLXLP L1719 670,314 .600,000 578,213 1,341 05/10/2019. | 04/15/2038.
55336V  AM 2 |[MPLXLP. L1719 446,876 .400,000 413,596 (488) 08/14/2019. | 04/15/2038.
559080 AF 3 | MAGELLAN MIDSTREAM PARTNERS L P......ccovvvuirevirrerienineeneeinssinens | vevenee | or | cevierinens ...103.544 621,264 .600,000 602,522 (70) 10/16/2019. | 12/01/2042.
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559080 AF 3 | MAGELLAN MIDSTREAM PARTNERS LP......cccocvvvivrnes ...103.544 802,466 .775,000 791,927 (A72) | coveeerreinernens e 0200 [ 4.108 10/15/2020. | 12/01/2042.
56045R DE 6 |MAINE STATE MUNI BOND BK . .. 112.071 448,284 .400,000 407,467 (1,948) 06/20/2014. | 11/01/2025.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD. ...136.500 409,500 .300,000 331,706 (1,699) 07/17/2013.| 03/01/2041.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD. ...136.500 .682,500 .500,000 572,931 (3,907) 12/01/2014. | 03/01/2041.
56585A AF 9 | MARATHON PETROLEUM CORP SENIOR BD. ...136.500 1,023,750 .750,000 829,703 (4,270) 07/24/2015. | 03/01/2041.
56607V AA 8 [MARBLE POINT LN FING LTD ....97.276 486,380 .500,000 500,000 11/16/2018. | 11/16/2025.
570535 AK 0 |MARKEL CORP SENIOR BD ...101.985 .509,925 .500,000 501,354 (2,709) 08/08/2012. | 07/01/2022.
57419R PG 4 |MARYLAND ST CMNTY DEV ADMIN DEPT.....cooriirrineireiineineerneeiseins | eveees . ....502,500 |...105.632 528,160 .500,000 500,737 (233) 09/12/2014. | 03/01/2025.
574218 NF 6 | MARYLAND ST HLTH & HGR EDL FACS REV......ccccvvvemremeririrneirnrrnenns | vevree oo | cevierinens LFFE e | v 496,250 |...120.002 .600,010 .500,000 497,684 160 05/21/2013. | 07/01/2036.
575898 CS 8 |MASSACHUSETTS ST PORT AUTH. ....oviuiieerneenerierieseseesssiseisessenes | sevenne ...117,000 |...116.366 .116,366 .100,000 109,471 (997) 09/12/2014.| 07/01/2031.
58278L  AA 4 |MCREIF SUBREIT LLC......cccosivierireeririeiinsiiesiesiseesesssesssessensesesssnies | eveene .1,000,000 |...100.000 | .....cccoene. 1,000,000 1,000,000 1,000,000 11/06/2020. | 11/06/2023.
58278L  AC 0 |MCREIF SUBREIT LLC......ccoomiurmrimeeneireieeeinesseesseessesssessssssessssissessne | evenne 198205 | i 1,374,870 1,400,000 1,400,000 10/13/2021. | 10/15/2026.
582839  AF 3 |MEAD JOHNSON NUTRITION CO.....cvvurrurrierirririiierisniinesiesisnsisesiens | ceveene ...141.658 .708,290 .500,000 543,770 (2,454) 08/26/2015. | 11/01/2039.
583928 AE 6 | MEDALLION FINANCIAL CORP......courrmmrerriierineissesersssssnessensssisssssees | sevenne .....95.000 475,000 .500,000 500,000 12/21/2020. | 12/30/2027.
583928 AE 6 | MEDALLION FINANCIAL CORP......ccovtiurimriieririrtiseriessinessensssnisnssinens | ceveene .....95.000 .950,000 1,000,000 1,000,000 04/19/2021. | 12/30/2027.
585055 BT 2 |MEDTRONIC INC....cooiiimiircirrineiieeieeiseisessssssessesssssisessssssssssnssnsns | evenne ...122.676 ...90,780 ....74,000 74,058 (65) 09/02/2015. | 03/15/2035.
585055 BT 2 |MEDTRONIC INC.....covomiriiririimiiieeiisesissssessssssssssssesssssssssessssesnes | cvven ...122.676 613,380 .500,000 513,180 (1,001) 09/02/2015. | 03/15/2035.
585055 BT 2 |MEDTRONIC INC.....cooiviriiriiiriirierieeieesessssssessesssesesessssssssssessssnsns | sevenne ...122.676 613,380 .500,000 502,134 (162) 09/02/2015. | 03/15/2035.
59151K  AJ 7 [METHANEX CORP.......coriirirriirsiiciesssissisesssisissssissssssenssssssesesssssnes | soneene .....99.852 499,260 .500,000 512,880 (575) 01/14/2015. | 12/01/2044.
59151K  AJ 7 [METHANEX CORP.......ccooireriiririnrinerieniesisseessssssssssessesessesssssssssssssenes | seveees .....99.852 499,260 .500,000 518,373 (820) 01/21/2015. | 12/01/2044.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM.......ccovuveviniirernnineerens | ceviene | oo | ervveirnnnns 1.DFE..... ..102.318 511,590 .500,000 499,977 23 01/10/2013. | 01/10/2023.
59217G  AX 7 |METROPOLITAN LIFE GLOBAL FDG | MED TERM........cccoucemmmvmmerrerireners | vevrne [ oo [ cevierinens 1.D FE........ ...102.318 511,590 .500,000 498,375 1,625 03/04/2014. ] 01/10/2023.
597839 CF 4 |MIDLOTHIAN TEX CMNTY DEV CORP.......ccosvvuiiririnniineiieriseisesissinns | eeenne 2|1.CFE........ ...109.383 426,594 .390,000 406,124 (6,047) 04/27/2015. | 09/01/2034.
60871R  AD 2 |MOLSON COORS BREWING CO SENIOR BD.......cccvvueerereeremmceiernneenns [ eovees | oo | vevernerins 2.CFE...... ...120.183 721,008 .600,000 613,049 (642) 06/11/2013. | 05/01/2042.
610335 AB 7 |MONROE CAPITAL CORP........ccoooomirririiiriieseisseiessisseissseissssinennes | o ...102.513 512,565 .500,000 497,559 349 01/25/2021. | 02/15/2026.
610335 AB 7 | MONROE CAPITAL CORP.........cccovverrerirmrinirieriereseesenssssssesiessesesssenes | seveene 2102513 | e 1,025,130 1,000,000 1,015,313 (2,188) 05/10/2021. | 02/15/2026.
614810 AB 5 |MONTPELIER RE HOLDINGS LTD FGN SR BD.......cccnsverrrrmrineriereneennes | vevenee [ oo [ crvierienns 1.GFE......... ...102.759 513,795 .500,000 500,635 (846) 01/29/2013. | 10/15/2022.
61746B  CY 0 [MORGAN STANLEY.....cocosiuririirinerierinreeesssissrsesiessessssessssssessessesens | seveees .. 119.147 595,735 .500,000 538,291 (8,354) 08/02/2018. | 08/09/2026.
61746B  EF 9 [MORGAN STANLEY.....cocosiiiiiiiineiieiiesincesssiseissssessesissessssisssssesssesens | seveee 210297 [ e 1,102,970 1,000,000 991,942 1,612 S 01/19/2017.| 01/20/2027.
61768H AV 8 | MORGAN STANLEY CAPITAL I TRUST.....ccocimiviiriirirmrimnrierienesenssseinenns | ovenen | oo | vevernenins 1.AFE...... ..108.439 | .ocovrinne 2,168,780 2,000,000 2,240,737 (3,325) [ ..o | ceerveevniienninernes | 000.3.806 {.....3.392 [MS...... | .........25,234 | ......... 25,373 | 08/27/2021. | 03/15/2052.
61945C  AD 5 |MOSAIC CO SENIOR BD.....ovvumrireiriirinneeieesssisseessesssssssssesssssessessnss | soeees 2|2.CFE........ ....584,200 |...123.479 617,395 .500,000 552,167 (4,603) 04/08/2015. | 05/15/2033.
61945C AD 5 |MOSAIC CO SENIOR BD.. s | s 2|2.CFE........ . ....566,320 |...123.479 617,395 .500,000 541,330 (3,647) R 05/01/2015. | 05/15/2033.
61945C  AE 3 [MOSAIC CO...occouvrvrirrrineireiserissiiessessssessssss s ssessss s ssssssessssesssnsns. | soneees 2|2.CFE s | v 545,770 |...131.993 659,965 .500,000 536,448 (1,708) [ .ooovereerreieerns | eeerveerserisserineiies | 0005625 {05153 [MN.....| v 3,545 | i 28,125 | 08/15/2016. | 11/15/2043.
61980A AD 5 |MOTIVAENTERPRISES LLC.... ..122.573 .612,865 .500,000 571,187 (3,955) 11/20/2016. | 01/15/2040.
61980A AD 5 [MOTIVAENTERPRISESLLC.... ..122.573 625,122 .510,000 590,430 (4,468) 04/22/2019. | 01/15/2040.
61980A AD 5 [MOTIVAENTERPRISES LLC......cccooeemivinircriniirerirninne ..122.573 612,865 .500,000 578,710 (4,373) 04/25/2019. | 01/15/2040.
628530 BC 0 |MYLANINC ...122.951 614,755 .500,000 518,149 (851) 05/04/2017. | 11/29/2043.
62946A AD 6 |NP SPEIILLC 2017-1 ...103.575 517,875 .500,000 498,666 317 07/26/2018. | 10/20/2027.
62947A AC 7 |NPRL 2019-2A A3 MTGE ...103.388 516,940 .500,000 503,737 (638) 11/20/2019. | 11/19/2049.
631103 AG 3 |NASDAQ INC.. ...108.668 .543,340 .500,000 490,430 2,167 05/10/2018. | 06/30/2026.
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63258L  AA 8 |NATIONAL BANCORP HOLDINGS INC ...100.000 .500,000 .500,000 500,000 [ voouevermeerrmmerrnns | ceveesnmesnnnesnnees | eevennnesnnnesnnnes | e | e 5.735 |..... 5.735 01/20/2021.| 01/30/2031.
636180 BM 2 |NATIONAL FUEL GAS CO. ...109.315 546,575 .500,000 501,565 (481) 06/26/2015. | 07/15/2025.
636180 BN 0 |NATIONAL FUEL GAS CO. ...105.857 529,285 .500,000 497,359 466 01/18/2018. | 09/15/2027.
636190 AA 8 |NATIONAL FUNDING INC . .....99.281 1,985,620 2,000,000 2,000,000 08/31/2021. | 08/31/2026.
637432 NX 9 |NATIONAL RURAL UTILS COOP FIN CORP... 1,445,520 |.....94.030 1,429,256 1,520,000 1,449,865 4,345 06/29/2021. | 06/15/2031.
637432 NX 9 |NATIONAL RURAL UTILS COOP FIN CORP... ....966,860 | .....94.030 .940,300 1,000,000 967,993 1,133 09/07/2021. | 06/15/2031.
63968A QQ 1 [NEBRASKA PUB PWRDIST. ....686,370 |...118.929 713,574 .600,000 645,927 (5,741) 03/26/2015. | 01/01/2030.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC ....550,316 |...102.980 552,761 .536,765 557,493 (3,015) 04/23/2014. | 12/15/2029.
647677  AJ 2 |NEW ORLEANS NAVY HSG LLC......ccccomrrmerirererneennrinernerinnseniseennnsnens | vevenee | oo | evvverinens | TE FEiiiiis | v 581,000 |...121.888 .609,440 .500,000 557,073 (3,374) 03/03/2015. | 12/15/2038.
647677 AJ 2 |NEW ORLEANS NAVY HSG LLC ...559,710 |...121.888 .609,440 .500,000 546,078 (2,724) 02/03/2017. | 12/15/2038.
649604 AG 0 |NEW YORK MORTGAGE TRUST INC .1,000,000 |.....99.121 .991,210 1,000,000 1,000,000 04/28/2021. | 04/30/2026.
649604 AG 0 |NEW YORK MORTGAGE TRUST INC.....ccoiiiimrirrirnrinriincriesiseissessseinns ....99.121 .991,210 1,000,000 1,016,957 (3,043) 06/17/2021. | 04/30/2026.
651639 AM 8 | NEWMONT MINING CORP SENIOR BD ...139.143 695,715 .500,000 524,793 (1,397) 06/03/2013. | 10/01/2039.
651639 AP 1 |NEWMONT MINING CORP BOND........cocoirimeririieerenircinersseisssssessnsens ..124.749 623,745 .500,000 474,586 1,292 05/03/2013. | 03/15/2042.
65342V AA 9 [NEXPOINT REAL ESTATE FIN INC......ccovvvmrrnirrerirmrirnennnninniservenineines | evvvene | oo [evverivenns | 2B FEuviiciis | v 795,680 |...102.617 .820,936 .800,000 796,193 513 04/20/2021. | 05/01/2026.
65342V AA 9 [NEXPOINT REAL ESTATE FIN INC ...513,790 |...102.617 513,085 .500,000 513,530 (260) 12/20/2021. | 05/01/2026.
65344M  AA 7 |NEXPOINT REAL ESTATE FIN OPER PRT L P...covvuerriciiercienseeninsienes | e . ....989,800 |.....87.890 .878,900 1,000,000 991,173 1,373 10/13/2020. | 10/15/2025.
65364U  AH 9 | NIAGARA MOHAWK POWER........coooerirererinrinerienisinseessssssssensensnees. | eennees | 0 | woneerenns 2 2AFE. i | s 499,995 |...112.369 561,845 .500,000 499,997 0 09/22/2014. | 10/01/2034.
656531 AD 2 |NORSK HYDRO ASA YANKEE DEB.........ccocovsvirieiinniiiesiesissseissiseseenns | sevenes ...120.263 601,315 .500,000 505,270 (1,375) 03/19/2009. | 11/15/2025.
665501  AK 8 | NORTHERN NATURAL GAS CO.......cvvurmrrrerimrenerierineesessssessesssssssssenes | sevenne ..114.073 570,365 .500,000 497,427 124 05/04/2016. | 09/15/2042.
665501 AK 8 |[NORTHERN NATURAL GAS CO....covvuirrmriiiirieierinsiesesissessssnsssssesssennns | nevens | oo | eevveenenns L14.073 1,140,730 1,000,000 997,083 141 05/18/2016. | 09/15/2042.
665789  AX 1 |NORTHERN STATES POWER CO.......evvriririrmerinrireesenississersesssssssenens | seveene 2 ...101.961 .509,805 .500,000 466,714 1,644 12/02/2014. | 10/01/2042.
667469 AA 8 |NORTHWEST FLORIDA TIMBER FIN LLC.......coovvvieiieirnerineineineeinseinnee | vevnee [ oo [ crvienienns ...103.577 310,731 .300,000 296,990 420 03/28/2019. | 03/04/2029.
669771  AS 6 |NOVA GAS TRANSMISSION LTD DEBS.........ccocvvmrierirneiseiesrisssssniienis | eeveee | oo | crrierienns ...108.078 .108,078 .100,000 100,000 06/16/1993. | 04/01/2023.
66982E  AA 0 [A10 CAPITALLLC. ...t essnssnisesssnnes | cviieee ...101.278 2,025,560 2,000,000 2,000,000 08/17/2021. | 08/17/2026.
67077TM AN 8 |NUTRIEN LTD..corvuurireririerieiseieriesieseeesseissessessensesessessssssssssssnsenes | coveene . L1311 1,131,110 1,000,000 1,003,712 (282) 04/12/2018. | 03/15/2035.
67078A  AD 5 [NVENT FINANCE SARL.....cccovvimiimriinrineinniinsenensneninseissesssssssssssenssseennee | evvenne | o [evnerinnenn2 | 2.0 FEuviveins | o 503,999 |...110.936 .554,680 .500,000 502,617 (436) 10/31/2018. | 04/15/2028.
67103B  AA 8 [OFS CAPITAL CORP......ccouivierireieetinisneriesiesseesesssssssessesssesessesssnsees | seveees .1,005,000 |...100.658 1,006,580 1,000,000 1,004,375 (625) 02/12/2021. | 02/10/2026.
67114Q  AA 2 |OWS CRE FUNDING I LLC....oooiieiiiiieiieeieeeiseseiseeiesiseeesesississnsens | eeeens SV .2,500,000 |...100.000 2,500,000 2,500,000 2,500,000 12/03/2021. | 09/15/2023.
67181D AE 1 |OAK STREET INVESTMENT GRADE NE.........ccoocumiirmirmirirerierennninnninnns | oveees | oo | veveneiins LFFE s | v 763,125 |...102.767 770,753 .750,000 762,864 (261) | ceverevrerrienienns [ reeenniinnieeiiiens [20003.390 |......3.332 |[MON... | ..ocoece. 2,090 | .o 25,425 | 11/20/2020. | 10/20/2050.
67420B  AA 4 [OASIS 2020-1 LLC....ooreruiruriunieieereeieiseesesssssssessss e ssesssssssessssssssenas | seveeee ....103,737 |...100.039 .104,038 .103,997 103,997 375 16,806 | 05/15/2020. | 10/15/2021.
67422C  AA 0 | OASIS SECURITISATION LTD....ccovvurmrirrrierirerirrissesniesesiesisenessessseses | woeees ...967,010 |.....99.811 .965,188 967,015 967,010 0 .2,303 | 11/05/2021. | 10/15/2033.
674599 BM 6 |OCCIDENTAL PETROLEUM CORP......ccoovveeirerimrineineniseesensssnisnsenenns | sevenne | oo | evvvervnens [ 3B FEiiiiins | v 196,500 |...117.000 .234,000 .200,000 199,313 110 | coveeeereeereens [ erveernensnnisenienns [ 000 7.200 [0.7.328 [AO.cies | e 3,590 | e 14,400 | 01/05/1999. | 04/01/2028.
674599 BM 6 |OCCIDENTAL PETROLEUM CORP........cooviviririerinrieiienisissnsessesssnssienes | sevees ....385,828 |...117.000 .468,000 .400,000 397,218 445 01/13/1999. | 04/01/2028.
674599 BM 6 |OCCIDENTAL PETROLEUM CORP.......ccovrimrinrierienisisseessesisssssesssnens | oveenne 97,250 |...117.000 .117,000 .100,000 99,460 86 . 1,795 02/03/1999. | 04/01/2028.
674599 DK 8 |OCCIDENTAL PETROLEUM CORP ...103.001 515,005 .500,000 505,264 (136) | ovevvvevrevnerivens [ ererevreeenivenvenes [ 4500 [0 4452 | e | v 10,418 10/08/2019. | 07/15/2044.
677050 AC 0 |OGLETHORPE POWER CORP BOND SER 2007 144A.. ...120.325 601,625 .500,000 543,249 (4,805) 01/23/2013.] 01/01/2031.
677050 AJ 5 |OGLETHORPE POWER CORP BOND SER A ...106.991 .534,955 .500,000 496,397 172 01/08/2013. | 12/01/2042.
677071  AB 8 | OHANA MILITARY COMNTYS LLC BOND SER A CL....coccovrvrrrrerirrirennns .. 119.719 .299,298 .250,000 265,901 (1,247) 09/05/2012. | 10/01/2034.
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677071  AF 9 | OHANA MILITARY COMMUNITIES LLC BOND SER. ...108.180 139,827 129,254 129,947 (RU£:)) [T BRRIRRRRINN B 5.675 |..... 5.564 04/26/2011.| 10/01/2026.
677071 AG 7 |OHANA MILITARY COMMUNITIES LLC ..121.922 .609,610 .500,000 563,748 (4,322) 03/27/2018. | 10/01/2036.
677071 AM 4 | OHANA MILITARY COMMUNITIES BND SER B 144. ...106.676 .364,237 .341,442 348,980 (1,897) 12/09/2009. | 10/01/2026.
678331 DD 8 | OKANOGAN CNTY WASH PUB UTIL DIST REV.......ccovvuireririireriiirinnins ...142.842 464,237 .325,000 339,642 (774) 07/19/2013. | 12/01/2040.
67910H MS 6 | OKLAHOMA MUNIPWR SYS BABS ...145.601 604,244 415,000 448,620 (1,868) 02/14/2014.| 01/01/2040.
680223 AK 0 |OLD REPUBLIC INTL CORP.. ...108.221 541,105 .500,000 495,780 921 03/06/2018. | 08/26/2026.
68233D AR 8 |ONCOR ELECTRIC DELIVERY. ...104.011 .208,022 .200,000 199,588 619 12/17/2002. | 09/01/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT......cooovvrverrrirriieriieniinns ....506,250 |...102.713 513,565 .500,000 500,459 (551) 11/27/2012. | 11/09/2022.
68245) AB 6 | ONEBEACON US HOLDINGS INC SENIOR NT.......ovvevvenirrerirmreneeneninnne | vevenee oo [ evvvmrinens [ TG FEuiiiiins | v 508,150 |...102.713 513,565 .500,000 501,455 (1,746) 03/01/2018. | 11/09/2022.
68268N AC 7 |ONEOK PARTNERS ....609,250 |...130.630 653,150 .500,000 567,062 (4,547) 03/28/2013. | 10/01/2036.
68268N AG 8 |ONEOK PARTNERS LP SENIOR BD ....866,078 |...125.987 .944,903 .750,000 829,009 (4,252) 05/28/2013. | 02/01/2041.
68389X AV 7 [ORACLE CORP.......ostirrirrineiierineiseisenissisensensssissessssssssssenssssseenens | eevenee | o [ evnerrneeen | 2 FE v | o 502,500 |...110.684 553,420 .500,000 501,530 (127) 07/02/2014. | 07/08/2034.
68389X AV 7 [ORACLE CORP.. ...110.684 553,420 .500,000 502,212 (184) 07/15/2014.| 07/08/2034.
68389X BE 4 [ORACLE CORP.. . ...106.949 534,745 .500,000 494,934 395 05/05/2015. | 05/15/2035.
691205 AA 6 |OWL ROCK TECHNOLOGY FINANCE CORP........c.cooturmrinrrirerirerireririnens ...111.690 558,450 .500,000 523,490 (4,010) 07/22/2020. | 06/30/2025.
69121D AA 8 |OWL ROCK CAPITAL CORP Il .- . . 104.296 | ..o 1,042,960 1,000,000 1,018,051 (3,829) . 01/23/2020. | 10/25/2024.
69121K  AB 0 [OWL ROCK CAPITAL CORP.........cermririrmrieirirnrierssssiesssssssesessssisssesssnes | weneene ol ....498,090 |...103.954 519,770 .500,000 498,387 297 . 5,041 | ... 12/06/2019. | 03/30/2025.
69320N  AA 5 |PCAP HOLDINGS LP.......ovoriireriiineineeiesiseisesisssisssessssisssssssssesssenss. | soneees e | 2B FE i | i 1,500,000 |.....98.752 | ....ccoouunee 1,481,280 1,500,000 1,500,000 [ ...voureeerrerienine | veverneeisninenienis | vererseesssnisennens | vneesenensineninenes | 0008500 [ 10006.500 [ Wuveries | i 48,884 | ..o 07/08/2021. | 07/15/2028.
693506 BE 6 |PPG INDUSTRIES INC.....covviiriririireiriieinsisisisssiesssssssessessssssessessssesens | svvees . ...129.153 .645,765 .500,000 570,184 (3,727) 01/25/2017. | 11/15/2040.
702333  5E 1 | PASADENA TEX INDPT SCH DIST.....cooirirrereeineenerierisnsesensssesseesssssnees | sevenne . 2 ...100.359 .301,077 .300,000 300,047 (559) 06/05/2014. | 02/15/2030.
705322 AL 9 |PEDERNALES ELECTRIC COOP INC BOND SER 02.........ccoovvvivreriniiriens | vevees I ...102.649 .102,649 .100,000 100,458 (1,618) 07/12/12011. | 11/15/2022.
708062 AC 8 | PENNANTPARK INVESTMENT CORP.......ccovtvmirinerierieninceneriesssnessenens | seveene o ...99.174 495,870 .500,000 497,545 330 04/21/2021. | 05/01/2026.
708062 AD 6 | PENNANTPARK INVESTMENT CORP........ccooommrriemmriinriinneieeneiisseiennees | e I I .....99.255 .992,550 1,000,000 995,650 150 11/16/2021. | 11/01/2026.
70806T AG 0 [PENNANPARK CLO I LTD...cooivirieriermeinirieriersseesenssssssesssenssessseessnsanes | seveees I [ ...100.000 .500,000 .500,000 500,000 09/19/2019. | 10/15/2031.
70806U AG 7 |PENNANTPARK CLO PNTPK.......cooooiiiiiiiiiiiiinniciesiiesisneineissiciienes [ e o .....96.739 .967,390 1,000,000 1,000,000 12/24/2020. | 01/15/2032.
716442 AH 1 | SUNCOR ENERGY INC PETRO CANADA........cccomtvrrinirmerirereesesenisnianes | ceveene [ [ ...120.313 601,565 .500,000 553,154 (4,622) 04/22/2019. | 07/15/2033.
T1644E  AF 9 [PETRO CANADAL........ooiiiiiiiineierisete sttt sssssssisennes | criiees I [ ..128.118 .256,236 .200,000 197,951 300 03/08/1999. | 11/15/2028.
71644E  AG 7 |PETRO CANADA SENIOR NT.....occvuiriiiririnirierieriresesensssisssiessenssneenns | coveees o ...128.563 771,378 .600,000 651,314 (3,849) 06/19/2013. | 05/15/2035.
718172 AM 1 | PHILIP MORRIS INTERNATIONAL INC......cccvvvuiirerinrineireeiseisserissieens | ceeenne I [ L34 | 1,131,410 1,000,000 1,138,934 (4,086) 05/20/2021. | 11/15/2041.
718172 AU 3 |PHILIP MORRIS INTL INC.......cvviirireririiininrineiierienesssesseisssiessenesesenns | ceveene I [ ...107.223 536,115 .500,000 476,795 1127 | v | e | 0003875 | 112 [FAL| el 7,007 | 19,375 | 12/02/2016. | 08/21/2042.
718546 AH 7 |PHILLIPS B6........o.cveecveeeeieceeeeeecieeses s sissssesssssssssssssssssssenss | oenvane o ....555,820 |...136.811 684,055 .500,000 539,148 (1,925) 07/23/2013. | 05/01/2042.
718548 AH 7 |PHILLIPS B6..........cverurrermrercrersiesssessssssssesssssssssssssssssssssssssssnssssnns | cvvens o 1,140,750 |...136.811 | .ccovvrvrneee 1,368,110 1,000,000 1,103,819 (5,106) 11/13/2014. | 05/01/2042.
718549  AC 2 |PHILLIPS 66 PARTNERSLP........ ..117.238 879,285 .750,000 729,618 883 [ v [ e [ 104680 | 4.843 | FAL| 13,271 | s 35,100 | 07/19/2016. | 02/15/2045.
718549  AE 8 |PHILLIPS 66 PARTNERS LP.........cccovvvrivinrieisininens ..121.745 .992,222 .815,000 845,959 (745) 10/08/2020. | 04/01/2046.
718781 CE 5 |PHILOMATH ORE SCH DIST. ...112.591 .281,478 .250,000 266,617 (3,068) 06/09/2014. | 06/15/2027.
720186 AH 8 |PIEDMONT NATURAL GAS CO INC L1417 557,085 .500,000 499,460 44 09/15/2014. | 09/18/2034.
72018Q AD 3 |PIEDMONT NATURAL GAS CO INC MED TERM NT.. ...116.096 .580,480 .500,000 506,900 (1,840) 03/03/2009. | 10/03/2025.
72650R AR 3 | PLAINS ALL AMERICAN PIPELINE L P SENIOR ..128.317 .641,585 .500,000 533,366 (2,224) 10/08/2015. | 01/15/2037.
73358W HG 2 |PORTAUTHOFNY&NJ ...100.937 .504,685 .500,000 500,841 (3,364) 07/17/2014.| 04/01/2037.
73358W  TZ 7 |PORTAUTHNY &N J.. ...107.293 536,465 .500,000 500,000 10/07/2014. | 10/15/2034.
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737679 CY 4 |POTOMAC ELECTRIC POWER.........cocumerimriiercrinninnerierieseneesenssnnnens | vevenee | on | coveerenens 1.F FE.. ...120.155 .348,450 .290,000 289,557 36 | o | e | 2005750 [ i 5.772 09/16/2004. | 04/15/2034.
740189 AN 5 | PRECISION CASTPARTS CORP. 2|1.CFE. ...116.850 876,375 .750,000 747,526 192 06/04/2015. | 06/15/2035.
742404 AN 6 |PRINCETON THEOLOGICAL SEMINARY DEB.........ccocoomrermeernineneinnnnennns | vevenee [ or | cevierinnns 1.BFE......... ...109.507 547,535 .500,000 503,087 (686) 10/16/2013. | 07/01/2026.
74251V AH 5 | PRINCIPAL FINANCIAL GROUP INC SENIOR BD ...102.780 .513,900 .500,000 500,000 11/26/2012. | 05/15/2023.
74267C AC 0 |PROASSURANCE CORP SENIOR NT ...105.322 526,610 .500,000 501,816 (991) 11/25/2013. | 11/15/2023.
74267C AC 0 | PROASSURANCE CORP SENIOR NT ...105.322 526,610 .500,000 510,583 (5,773) 05/14/2018. | 11/15/2023.
743315 AJ 2 |PROGRESSIVE CORP. ..129.412 129,412 .100,000 98,622 192 04/15/2002. | 03/01/2029.
743755 AJ 9 |PROVIDENCE HEALTH & SVCS BOND ...515,650 |...104.920 .524,600 .500,000 502,514 (1,436) 10/09/2013. | 10/01/2023.
74432Q AC 9 | PRUDENTIAL FINANCIAL INC.......cccovvveirrmrinreneniininnrserirensneessensssnsnens | veveene | oo [ eevverinens | 1.6 FE it | v 190,250 |...129.695 .259,390 .200,000 196,279 324 12/19/2003. | 07/15/2033.
74432Q AC 9 |PRUDENTIAL FINANCIAL INC ....195,060 |...129.695 .259,390 .200,000 198,115 164 12/29/2003. | 07/15/2033.
74432Q  AC 9 |PRUDENTIAL FINANCIAL INC 98,250 |...129.695 129,695 .100,000 99,351 56 01/15/2004. | 07/15/2033.
74432Q AC 9 | PRUDENTIAL FINANCIAL INC......occorrirrrmrinrinenrnsniseeserssnissessensssnensnes | sevenne | oo [ eevvnnnnens [ TG FEuiiiiiins | vt 297,000 |...129.695 .389,085 .300,000 298,881 97 02/12/2004. | 07/15/2033.
74443D CK 5 |PUBLIC FIN AUTH WIS EDL FAC ...104.323 521,615 .500,000 544,467 (4,722) 05/08/2019. | 06/01/2031.
744430 DV 0 |PUBLIC FIN AUTH WIS EDL FAC . ...101.339 .506,695 .500,000 509,167 (833) 05/12/2020. | 06/01/2028.
744430 DW 8 |PUBLIC FIN AUTH WIS EDL FAC........ccouivmmrmerierinrennrsnrnernenienisennens | woneee | oo | veveveeriens | 2.8 FEuviiiiis | v, 510,000 |...101.186 .505,930 .500,000 509,167 (833) 05/12/2020. | 06/01/2028.
744573 AS 5 |PUBLIC SERVICE ENTERPRISE GROUP ....607,500 |...138.000 .690,000 .500,000 566,560 (7,196) 06/07/2016. | 04/15/2031.
745332 BL 9 |PUGET SOUND ENERGY INC MED TERM NT SER B......ccovvvvervrrnrrrnrinnes | veves ....538,655 |...125.109 .625,545 .500,000 513,819 (1,928) 08/07/2009. | 03/09/2029.
745332 BU 9 |PUGET SOUND ENERGY INC.......coocerirrreierinrrnrenenineeseessensssnnensenins | nevenne | oo | evvvnrinens | T FEviiiins | e 593,340 |...125.049 625,245 .500,000 568,731 (5,123) 04/11/2017.| 06/01/2035.
747525  AF 0 |QUALCOMM INC.....ooomrvirrrirerirennisssnissesssesssssssssssssssssssssssssssssssssnns | evvnne | oo | onnerennns ...106.344 531,720 .500,000 489,805 3,059 05/11/2018. | 05/20/2025.
747525  AJ 2 |QUALCOMM INC....coiimirmrirrireereeississesiesiesesseesssssssssesssensssssssssssssens | sesenne 2 ...123.556 617,780 .500,000 500,501 (39) 05/14/2015. | 05/20/2035.
747525  AJ 2 |QUALCOMM INC......oiiiiiiciieiiinissieiesiesisesssssiesiesis s nsissiiens | eniiae 2 ...123.556 617,780 .500,000 492,260 603 06/05/2015. | 05/20/2035.
747525  AJ 2 |QUALCOMM INC....couiimiririrerireereeissisesiesieesssessesssessessessssssssssssssnens | sevenne 2 ...123.556 617,780 .500,000 476,278 1,848 07/24/2015. | 05/20/2035.
74834L AN 0 | QUEST DIAGNOSTIC INC BOND.......ovuueirienrirneeieeiseisensssissesesnsenins | oevenne | oo | cevieeinnns ...136.940 .343,719 .251,000 282,368 (2,024) 06/17/2013. | 07/01/2037.
74834L  AQ 3 |QUEST DIAGNOSTICS INC.....ovvvurvuirierirerirneereesssssersessensssesssssssssnenes | vevenee | on | coveesenens ...125.029 875,203 .700,000 796,741 (5,374) 08/03/2016. | 01/30/2040.
749607  AC 1 |RLICORP SENIOR NT......oooiiiiiiiiriiineiieseiiessisessiseseesessssssssesssesens | e ...105.143 420,572 400,000 400,371 (223) 10/03/2013. | 09/15/2023.
75574U 40 8 |READY CAPITAL CORP......coomiiiirieririerteiserisesieniesessessessssssssenssensssseses | soeees ....400,000 |.....25.550 .102,200 .400,000 400,000 07/18/2019. | 07/30/2026.
755740 40 8 |READY CAPITAL CORP.....ccccoviimririiriscissriseieenisnsseisesssssesssessssnsnes | onnens | oo | oevevseniens | 2A FE s | v, 507,520 |.....25.550 127,750 .500,000 506,657 (863) 12/02/2019. | 07/30/2026.
755763  AC 3 | READYCAP HOLDINGS LLC......ootvieririeririieierierieseseesssisssiesiesessennns | seveene 11,500,000 |.....99.079 | ..cccovvrnen 1,486,185 1,500,000 1,500,000 10/20/2021. | 10/15/2026.
75972Y  AA 9 |RENAISSANCERE FINANCE INC ....490,450 |...106.085 530,425 .500,000 495,513 1,381 05/11/2018. | 04/01/2025.
75972Y  AA 9 |RENAISSANCERE FINANCE INC ...106.085 530,425 .500,000 495,808 1,290 06/29/2018. | 04/01/2025.
759911 5L 0 |REGIONAL TRANSN AUTH ILL 96949 | i 1,454,235 1,500,000 1,495,318 73 09/29/2021. | 06/01/2043.
761713 BB 1 |REYNOLDS AMERICAN INC ...121.048 605,240 .500,000 579,862 (2,018) 03/18/2021. | 08/15/2045.
763227 QB 4 |RICHARDSON TEX.....cooieereerereneeierseesseinessnsianns ...106.074 546,281 .515,000 516,097 (356) 03/27/2015. | 02/15/2035.
78390X AC 5 |SAICINC SENIOR BD SER 1 ..121.780 913,350 .750,000 806,403 (3,063) 04/18/2013. | 12/01/2040.
78413K AB 8 |SES GLOBAL AMERICAS HLDGS GROUP ..114.181 .570,905 .500,000 491,853 368 09/12/2017. | 03/25/2044.
78413K AB 8 |SES GLOBAL AMERICAS HLDGS GROUP ..114.181 570,905 .500,000 488,431 522 09/18/2017. | 03/25/2044.
78413K AB 8 |SES GLOBAL AMERICAS HLDGS GROUP ..114.181 570,905 .500,000 486,242 621 10/04/2017. | 03/25/2044.
78416E AE 3 |SFS ASSET SECURITIZATION LLC. .....99.991 499,955 .500,000 500,000 07/13/2020. | 06/10/2025.
78449A AA 0 [SLAMLLC .....98.036 .954,871 .974,000 974,000 (6,888) 08/04/2021. | 06/15/2046.
786005 PM 4 | SACRAMENTO CALIF MUN UTIL DIST REV... ...140.408 631,836 .450,000 482,024 (2,234) 08/13/2013. | 05/15/2036.
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791697 BX 2 |STLOUIS MO SPL ADMIN. BOARD . 117.397 .352,191 .300,000 308,920 (1,230) [ oo | cereeerneeneriinennes | w750 | i 4473 . 06/11/2014. | 04/01/2029.
795681 GM 1 |SALT LAKE CNTY UTAH MUN BLDG... ...122.800 .368,400 .300,000 329,152 (3,682) 09/12/2014. | 12/01/2029.
79588T AC 4 | SAMMONS FINANCIAL GROUP INC.... ...109.862 549,310 .500,000 502,714 (534) 05/09/2017. | 05/12/2027.
797355 L7 7 |SAN DIEGO CALIF UNI'SCH DIST......vviiieriiiiieiineiersieessiesensssesensnes ...114.582 492,703 .430,000 452,263 (4,048) 07/21/2014. | 07/01/2027.
798764  7F 7 | SAN MARCOS TEX.... ...106.157 530,785 .500,000 500,000 12/11/2014. | 02/15/2032.
80349A AD 1 |SARATOGA INVESTMENT CORP. 1,515,000 |...101.901 | ..ccoovvvennce 1,528,515 1,500,000 1,513,364 (1,636) 07/20/2021. | 02/28/2026.
80349A AD 1 [SARATOGA INVESTMENT CORP o 11,031,250 {...101.901 | .ccooovrvrneee 1,019,010 1,000,000 1,029,447 (1,803) 10/27/2021. | 02/28/2026.
808626 AE 5 | SCIENCE APPLICATIONS INTL CORP NOTE........cocovmmmriinriimereirereiirenens [ e ol ...607,150 |...133.244 666,220 .500,000 553,429 (5,088) 02/29/2012.| 07/01/2032.
812728 QQ 9 | SEATTLE WASH WTR SYS.....ccoiririieiirinnrieriesiseessessssssessessesesssenns | seveene o e [ TBFE i | i 594,500 |...125.430 627,150 .500,000 543,711 (6,640) 09/12/2014. | 08/01/2028.
816851 AP 4 | SEMPRA ENERGY SENIOR BD........cooumiireiimeieinerisiensesessssessesssssanees | seeenne ....591,350 |...137.089 685,445 .500,000 567,257 (3,789) 10/21/2015. | 10/15/2039.
822582 BE 1 | SHELL INTERNATIONAL FIN B V....ccoooiiiiioiriniierierieesneeisesisssssenienens | ceveene B [ ...694,162 |...116.499 815,493 .700,000 696,139 290 05/06/2015. | 05/11/2035.
824348  AQ 9 | SHERWIN-WILLIAMS CO.....covvumrimrimeiirirneireernsiseisessesiseessssssssssssenes | sevenne I [ 2BFE. s | o 482,600 |...113.551 567,755 .500,000 486,075 666 11/04/2016. | 12/15/2042.
833116 BT 2 | SNOHOMISH CNTY WASH PUB UTIL DIST......ccomivierirriririeiinerienienens | ceveene o ...110.337 .375,146 .340,000 354,447 (4,903) 04/17/2014. | 12/01/2025.
83417P  AA 5 [SOLARCITY LMC IV...ooiiiiriiiiirineinerieniesiseesssissssessesesssesssssssssssnsenes | aeveees o ...101.291 A21,171 119,626 119,626 99,374 01/16/2020. | 02/20/2021.
835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD I e [ 2B FE s | i 540,500 |...134.393 671,965 .500,000 534,935 (1,855) 01/17/2019. | 11/01/2040.
835495 AJ 1 |SONOCO PRODUCTS CO SENIOR BD I - o ...540,490 |...134.393 671,965 .500,000 534,927 (1,854) 01/18/2019. | 11/01/2040.
837004 CD 0 |SOUTH CAROLINA ELECTRIC & GAS CO.....ccovvvirrierrireirersrisseessssines | vvvees ol ....570,415 |...128.058 .640,290 .500,000 552,985 (2,957) 04/12/2016. | 12/15/2039.
842471  BY 9 | SOUTHERN CALIF PUB PWR AUTH.......covuriuirierireirnenissiseriesissennennas | seeenne wo e [ TCFEiins | i 215,223 |...105.814 201,047 .190,000 193,779 (2,988) 04/09/2014. | 07/01/2024.
84474Y  AA 4 |SOUTHWEST AIRLINES CO BOND SER 2007-1 CL.....oovvverevrriererisvirinies | voveene ..101.532 7,797 .116,020 117,194 (1,518) 07/08/2011. | 02/01/2024.
848580  AA 6 | SPIRIT AIRLINES INC......ovvirireiririnniseriessesiseessssssssessesssseesssssssssnens | seeees . ...102.093 404,169 .395,883 394,054 325 12/19/2018. | 04/01/2028.
850752  LP 9 [SPRINGFIELD MASS.......cosiiiiiitiniieiseissieienssiesenissiessesisiessesssnsnns | sevees . ...123.359 .123,359 .100,000 107,302 (1,348) 09/11/2014. | 06/01/2027.
858155 AE 4 | STEELCASE INC......iiiuiieriieieniieieeie st ssesssssssesssssssenssees | sevenns o 13007 [ e 1,130,070 1,000,000 998,194 258 01/17/2019. | 01/18/2029.
858568 AB 4 | STELLUS CAPITAL INVESTMENT CORP........cccostumriinerierinrireesseiisrienes | cevenne o ...103.265 .361,428 .350,000 350,000 01/14/2021. | 03/30/2026.
858568 AB 4 | STELLUS CAPITAL INVESTMENT CORP........cccovvvmrimerierirneeinensseriersinens | seveene . ...103.265 .361,428 .350,000 356,140 (860) 01/14/2021. | 03/30/2026.
86213D AA 1 |STORCENTRIC INC... | s N ...100.000 | ..ococvveneee 1,000,000 1,000,000 1,000,000 02/13/2020. | 02/19/2023.
863667 AG 6 | STRYKER CORP.......ccootiiirieririceieeissiiesiessesessesssssssssessenssssesssinnns | neveone o ...121.080 .605,400 .500,000 496,433 160 01/03/2017. | 05/15/2044.
863667 AH 4 | STRYKER CORP.......coostiiiieiieeineieiissies e sssissnianss | eeenne ...106.471 532,355 .500,000 489,327 2,784 12/18/2018. | 11/01/2025.
86765B AK 5 [SUNOCO LOGISTICS PTNRS OPERS LP SENIOR B........c.ccooomvvernienininns | cevee ..121.446 607,230 .500,000 554,800 (2,729) 01/24/2013. | 02/15/2042.
86765B AM 1 [SUNOCO LOGISTICS PTNRS OPERS LP SEN BND..........cocoonivveiveirniinns | crve - ...106.871 534,355 .500,000 512,020 (586) 05/03/2013. | 01/15/2043.
86765B AM 1 [SUNOCO LOGISTICS PTNRS OPERS LP SEN BND..........cocoviveriiriininns | covee . ...106.871 641,226 .600,000 593,818 302 09/06/2016. | 01/15/2043.
86944B  AG 8 [SUTTER HEALTH. ....ciiiiiiieiiciierinecteeiseie et ssessssesssnsas | srieeee o .....99.855 .998,550 1,000,000 1,001,470 (100) 04/20/2021. | 08/15/2030.
87168K AA 8 [SYNERGY ONE LENDING INC.......covvivirriririerinerierierisssrissinssienienens | cevens o .....99.436 .994,360 1,000,000 1,000,000 10/14/2021. | 10/14/2026.
872287 AF 4 | TCI COMMUNICATIONS INC DEBS.......cocourrumrirerineineiseriseisneessssssinss | oeeenne . ...124.407 124,407 .100,000 99,941 15 04/22/2002. | 02/15/2026.
87233Q  AC 2 |TCPIPELINES LP......oovoriieriineieiecieseiissisee s | oevinns o ...109.186 .545,930 .500,000 493,243 1,267 02/23/2018. | 05/25/2027.
87425E  AJ 2 | TALISMAN ENERGY INC SENIOR NT.....cooiririrerrieinernerieniseessensssines | sevene o ...116.482 582,410 .500,000 516,688 (1,106) 07/29/2013. | 02/01/2037.
87425E AN 3 [TALISMAN ENERGY INC FGN SR BD 113110 .508,995 .450,000 478,963 (1,460) 05/08/2013. | 05/15/2042.
874476 HD 9 | TALLAHASSEE FLA ENERGY SYS REV.. ..142.918 828,924 .580,000 626,984 (2,506) 07/29/2013. | 10/01/2040.
880162 DL 3 |TEMPLE TX UTIL SYSTEMS TXBL...... [RTRITRTORI RPN . ..110.074 .550,370 .500,000 500,000 03/19/2014. | 08/01/2044.
880162 DL 3 | TEMPLE TX UTIL SYSTEMS TXBL......ovverierrrmerieisineeienssenssessserseninenens | svveene . ..110.074 .550,370 .500,000 507,541 (2,919) 05/20/2014. | 08/01/2044.
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88163V AD 1 |TEVA PHARMACEUTICALS ...104.830 524,150 .500,000 542,540 (3,021) [ oo | cerererneriseriineines | 208,150 | i, 5.422 02/04/2014. | 02/01/2036.
88163V AD 1 |TEVA PHARMACEUTICALS ...104.830 524,150 .500,000 564,576 (4,585) 07/15/2014. | 02/01/2036.
882384 AC 4 | TEXAS EASTERN TRANSMISSION LP SENIOR NT. ...101.081 .505,405 .500,000 499,954 92 10/24/2012. | 10/15/2022.
88283L HU 3 |TEXAS ST TRANSN COMMN ..122.042 610,210 .500,000 545,653 (5,534) 09/12/2014. | 04/01/2030.
88315L AJ 7 | TEXTAINER MARINE CONTAINERS LIMITED.... ....99.293 .925,163 .931,750 891,460 1,017 04/06/2021. | 09/20/2045.
88315L AS 7 | TEXTAINER MARINE CONTAINERS 1 98.047 | i 1,431,486 1,460,000 1,436,514 240 10/28/2021. | 08/20/2046.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD ..109.048 | ........ccc... 1,090,480 1,000,000 969,272 1,475 05/28/2013. | 05/23/2043.
884903 BM 6 | THOMSON REUTERS CORP FGN SR BD . ....388,106 |...109.048 463,454 425,000 397,517 1,319 07/24/2013. | 05/23/2043.
89153V AB 5 | TOTAL CAPITAL INTL....oviuiririrrerieierieeerienteniseeseessessessenssessesessees . EFE s | i 336,737 |...100.290 .342,992 .342,000 341,953 568 02/24/2014. | 02/17/2022.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SR NT... ....581,685 |...135.302 676,510 .500,000 553,297 (3,384) . 01/07/2014. | 10/15/2037.
89352H AD 1 | TRANS-CANADA PIPELINES LTD FGN SRNT... [ [ ...523,427 |...135.302 .608,859 450,000 503,676 (3,408) [ ..ooevrreerrierins | ceererinerirerirenies | e 6.200 |...... 5.330 |AO...... . .5,886 | ..coonee 05/12/2016. | 10/15/2037.
89367T AA 4 | TRANSFORM LEASE OPCO LLC......ovvuiereirerireireriseiseeseesssisseesssiens . BFE s | v 2,000,000 |.....98.684 | ............. 1,973,680 2,000,000 2,000,000 | .ooourvrerierirneirnens [ e | e | e | e 6.125 | ..... 6.125 [MN......| woovrennee 20,137 | o 10/29/2021. | 11/01/2026.
893830 AF 6 | TRANSOCEAN SEDCO FOREX INC NOTE .....59.050 147,625 .250,000 250,000 | ............ 161,875 | coveoeerrivrivenins | e [ e [ e 7.500 |...... 6.494 |AO...... 02/01/2012. | 04/15/2031.
89642C AC 4 | TRINITAS CAPITAL MANAGEMENT LLC......ovvvirierierineescirerisnrierines 197,866 | oo 1,957,320 2,000,000 2,000,000 | .cooevvncrieriririens [ e [ e | e | s 6.000 |...... 6.000 |JJ....... 07/27/2021. | 07/30/2026.
896442 AG 5 | TRINITY CAPITAL INC.....cooiiiiriirierininreissiesiiesienisessssssssessesssenees 99761 | 1,995,220 2,000,000 2,000,000 | .ooouiveerirerirnrinnns [ e | e | | 4.375 |...... 4.375 |FA....... 08/24/2021. | 08/24/2026.
89657A  AB 2 |TRINITY RAILLEASING L.P....ccoooviririniineiicniens ....505,000 |...102.047 510,235 .500,000 497,202 (850) | veveernrrareinens [ ererereereriseienes [ e 4.620 |...... 4.574 |MON... 08/02/2018. | 06/17/2020.
89657B  AA 2 | TRINITY RAIL LEASING 2019 LLC... ....930,575 |...102.651 .910,842 .887,319 905,342 | ..o | e (25,536) [ ..vvvrevreeerereeins [ e [ e 3.820 |...... 3,642 [MON... | . 03/03/2020. | 04/17/2023.
89657B AC 8 [TRINITY RAIL LEASING 2019-2A A2 LLC ...100.634 503,170 .500,000 498,889 139 | oo [ e [ e 3.100 |...... 3.108 |MON... 15,500 | 12/02/2019. | 10/17/2020.
89678F AA 8 | TRISTATE CAPITAL HOLDINGS INC......ccovvrririrriersirinieierisiessessssinnens ...109.561 712,147 .650,000 660,631 (TA4) [ oo | e [ s 5.750 |...... 5.651 [MN...... 07/17/2020. | 05/15/2030.
89679E AC 6 | TRIUMPH BANCORP INC 94914 | 1,898,280 2,000,000 2,000,000 | .eoouevererirerireeriens [ e | e | e | e 3.500 |...... 3.500 |MS...... 08/26/2021. | 09/01/2031.
89680H AA 0 | TRITON CONTAINER FINANCE LLC......cooovriiiiiririieenicissieiesssiennes .....99.164 .928,423 .936,250 895,229 1,034 | i | s [ e 2110 |..... 2.209 [MS...... 04/06/2021. | 09/20/2045.
89680H AE 2 | TRITON CONTAINER FINANCE LLC... ...97.751 915,194 .936,250 920,526 388 | oo | e | e 1.860 |...... 1.893 [MS...... 03/30/2021. | 03/20/2046.
898735 SF 3 | TUCSON ARIZ COPS-T ...118.607 .593,035 .500,000 506,669 (889) | vvveeveeiriiens [ [ 4.506 |...... 4.386 | JJ....... 07/09/2014. | 07/01/2029.
902494 AT 0 | TYSON FOODS INC SENIOR BD......ovvumririemrmrimeriensseseseesessssssensneees ...100.696 .503,480 .500,000 500,141 (849) | evvvrerrrrrrrens [ e [ e 4.500 |...... 4421 |JD....... 08/02/2012. | 06/15/2022.
902754  AA 8 |UIRC-GSA HOLDINGS Il LLC......ouiieririirciscireiiesieeieeseesesissieseieees ...100.666 754,995 .750,000 750,000 [ oo v | e | e, | 4.250 |...... 4.250 |JD....... . 06/23/2020. | 06/30/2025.
90278W 30 3 |UIRC-GSA INTERNATIONAL LLC . [ [ 1,000.000 | ..overurenns 5,000,000 .500,000 500,000 [ ..ooverrirerereerrnies v | e | e | e 6.000 |...... 6.000 |QU...... . 10/28/2019. | 12/31/2024.
90345W  AD 6 |US AIRWAYS BOND SER 2012-2 CL Ao . BFE.is | v 193,725 |.....99.500 .188,570 189,517 189,413 (84 [ o | e | s 4625 |..... 4525 |JD....... 12/18/2013. | 12/01/2020.
904000 AB 2 |ULTRAMAR DIAMOND SHAMROCK CORP ..125.612 .942,090 .750,000 813,496 (4,032) [ oo | e | e 6.750 |...... 6.055 |AO...... 07/20/2016. | 10/15/2037.
905572 AD 5 |UNION CARBIDE CHEMS & PLST.......cc.coevvvnee ...108.053 .216,106 .200,000 199,847 123 | s [ e [ s 7875 |..... 7.995 |AO...... 02/24/2003. | 04/01/2023.
905572 AD 5 |UNION CARBIDE CHEMS & PLST.......cccostummrvmrrrerinrenieisninernsnenienenns | vevenne | oo | evvvnrinens [ 2B FEviiiis | v 525,000 |...108.053 .540,265 .500,000 501,384 (1,907) [ oo | e | e 7.875 |..... 7.500 {AO...... | weevrrene 9,817 | v 39,375 | 06/13/2003. | 04/01/2023.
905581 AR 5 | UNION CARBIDE CORP ...199,000 |...117.658 .235,316 .200,000 199,869 1< T SUTUUURRTRRTORN DRSO POV 7.500 |...... 7.538 | JD....... . ...15,000 | 01/15/2003. | 06/01/2025.
905581 AR 5 | UNION CARBIDE CORP [ [ ....300,000 |...117.658 .352,974 .300,000 300,000 [ oouverrirrirrerieie e | e | e | e 7.500 |...... 7.500 |JD....... . rerennnn22,500 | 02/10/2003. | 06/01/2025.
906437  AS 7 |UNION CNTY ORE SCH DIST 11-Tu..oiieiirrineirensseisseesesesssesessesisseenns . BFE.is | e 595,170 |...125.822 629,110 .500,000 546,001 (6,202) [ .oooernreerrenins | e | s 5.700 |...... 4.789 | Do | e 1,249 | .......... 28,500 |06/11/2014. | 06/15/2029.
906548 CT 7 |UNION ELECTRIC CO 1,002,770 |.....98.144 .981,440 1,000,000 1,002,616 (154) 06/30/2021. | 03/15/2032.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 TRUST ...121,377 | ...108.652 .125,598 115,597 115,597 45 01/25/2011.| 01/02/2029.
90915U  AA 6 |UNIQUIFY INC......cccovvvimrrreriririrnnnne .1,000,000 |.....99.672 .996,720 1,000,000 1,000,000 06/30/2021. | 06/15/2024.
90931C  AA 6 |UNITED AIR LINES INC ...108.467 444,420 409,728 410,532 (77) 02/11/2019. | 08/25/2033.
90931G  AA 7 |UNITED AIRLINES INC ...109.297 493,640 451,650 467,326 (1,285) 11/12/2020. | 04/15/2029.
90932P  AA 6 [UNITED AIR LINES INC ...104.066 .334,318 .321,255 322,049 (209) 03/25/2014. | 04/11/2026.
913017 BJ 7 |UNITED TECHNOLOGIES CORP ...129.094 645,470 .500,000 555,999 (4,200) 02/04/2016. | 05/01/2035.
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Annual Statement for the year 2021 of the FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANADA

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

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,

F NAIC

0 Designation Current Year's

r Modifier and Unrealized Other-Than- | Total Foreign Stated

ei iYe} 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
91359V AA 5 |UNIVERSAL INSURANCE HOLDINGS INC 1.F FE.. .2,000,000 |.....99.981 | ..cccovvrneee 1,999,620 2,000,000 2,000,000 | .coouveerirerirnrernns [ e | e | e | s 5.625 |...... 5.625 11/23/2021. | 11/30/2026.
91754R QD 2 |UTAH ST BRD REGENTS 1.C FE. ...126.475 126,475 .100,000 110,635 (1,239) 09/12/2014. | 08/01/2030.
91758P  AC 1 [UTB FINANCIAL HOLDING CO .. |2BFE........ 195246 | i 1,428,690 1,500,000 1,500,000 07/16/2021. | 09/30/2031.
918204 AR 9 |V F CORP BOND DTD 04/15/04 6.00%.........orrererenrrreererieereirensnniseseninenes | sevees . |2AFE. ..125.874 1,258,740 1,000,000 1,064,991 (5,531) 08/06/2013. | 10/15/2033.
91824) AA 9 |VCT HOLDINGS LLC 1.F FE.. ...100.000 1,500,000 1,500,000 1,500,000 . | 12/21/2021. | 12/30/2026.
91913Y AE 0 |VALERO ENERGY CORP BOND ... |2BFE.. ...137.489 343,723 .250,000 259,766 (953) 09/07/2010. | 04/15/2032.
91913Y AL 4 [VALERO ENERGY CORP NOTE........ccccosvvimmrrimeriernneiensenesssesessssssenes | seveees .. |2BFE......... 2134025 | e 1,005,188 .750,000 761,120 (721) 09/02/2010. | 06/15/2037.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT.....ccovrviimiiimiiimneisnreiieneiieneiiene | ceveees . |2BFE........ ...165.000 .825,000 .500,000 518,547 (1,030) 02/21/2012. | 01/26/2040.
91915W  AB 8 | VALIDUS HOLDINGS LTD SENIOR NT......coovivirriirierinnrinenienerneessenienens | woveee | oo | vevenneeins 2BFE. s | o 613,050 |...165.000 .825,000 .500,000 573,939 (4,108) 08/24/2012. | 01/26/2040.
920253  AF 8 | VALMONT INDUSTRIES INC......cootieuiimeirerieineisesissessessessssessessssssnnes | sevenne 2|2.CFE......... ....246,090 |...122.028 .305,070 .250,000 247,048 133 11/21/2014. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC......covtveurrrmiririrneneeierissssensesssssesesssssnens | seveene 2|2.CFE......... ...491,200 |...122.028 610,140 .500,000 492,932 318 08/03/2016. | 10/01/2044.
920253  AF 8 | VALMONT INDUSTRIES INC......cootieuremeirerieineeseniseessesseessseessessssssnnes | evenne 2|2.CFE s | v 233,503 |...122.028 .305,070 .250,000 236,510 606 02/01/2017.| 10/01/2044.
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER........ccccosvummvinirveriinirinis | ceveene ..113.239 .396,337 .350,000 350,000 07/12/2017.| 07/01/2037.
921814  AA 7 | VANDERBILT UNIVERSITY MEDICAL CENTER........coconsvemeinerieriinirneins | evenne ..113.239 566,195 .500,000 490,824 592 09/14/2018. | 07/01/2037.
92277G  AB 3 | VENTAS REALTY L P/CAP CORP.........cccovvumirvmrrimnrrerireninrinersnnsnennennse | veveene | oo [ evvverinens [ 2AFEiiiiis | v 795,750 |...133.464 | .............. 1,000,980 .750,000 794,523 (1,227) 06/02/2020. | 03/30/2043.
92343V DU 5 [VERIZON COMMUNICATIONS INC......cooovvemrrmerirerirnensneeseisenieseseessnins | cevene ....7191,145 | ...129.688 972,660 .750,000 781,273 (2,062) 04/18/2017.| 03/16/2037.
92343V DU 5 | VERIZON COMMUNICATIONS INC.......ovureriririrmriernnrsiersnsseeessssissesenens | wveene ....537,620 |...129.688 .648,440 .500,000 529,769 (1,963) 08/03/2017. | 03/16/2037.
92345Y  AE 6 [VERISKANALYTICS INC.....cooovrvmrrreerirrieinerrerinnenenssnsssissenssnsnnssnensnns | eeveeee | o [evneerneenn2 | 2B FEuvviiiis | o 547,685 |...134.117 670,585 .500,000 539,601 (1,728) 05/01/2017. | 06/15/2045.
925524 AV 2 [VIACOM INC......cooiiririiiieriieisnisie e sssssssnssssssssenss. | svvees ...124.384 .248,768 .200,000 195,956 357 04/13/2004. | 05/15/2033.
925524 AV 2 | VIACOM INC.....ouririiriermirieiieeiesineesessssiss st ssesssnssssnnes | evenne ...124.384 124,384 .100,000 97,696 203 04/14/2004. | 05/15/2033.
925524 AV 2 | VIACOM INC.....vioriririiriiesiisssiessiss i siessssssssssssnnes. | coves ...124.384 124,384 .100,000 98,300 150 10/19/2004. | 05/15/2033.
925524 AV 2 | VIACOM INC.....ovvorieriemmrimieneiiesiseeseesssissssssssessssessssssssssessesssssssnins | sesenne ...124.384 .248,768 .200,000 198,658 118 02/01/2005. | 05/15/2033.
925524 AV 2 |VIACOM INC.......oooiriiriiiriieseisseieseisss s sesssssssssssissnees | cevins ..124.384 248,768 .200,000 198,586 125 02/18/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC.....ovirieriernrimeineieeseeeeseesssssssssessessssess s ssessssssssnnns | sevenne ...124.384 373,152 .300,000 297,615 210 03/01/2005. | 05/15/2033.
925524 AV 2 | VIACOM INC.....oiimiiiiirniiseieieeeiee e | eninas ...124.384 .248,768 .200,000 193,276 593 03/28/2005. | 05/15/2033.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD.......covvirimrirrirerierierereesssissssesienes | eoeees ...134.907 674,535 .500,000 542,397 (2,811) 01/28/2014. | 02/27/2037.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD.......ccovuuriieineireiieiiesisneesseississssenes | eoneens ...134.907 674,535 .500,000 554,130 (3,589) 11/17/2014. | 02/27/2037.
92857W  AQ 3 | VODAFONE GROUP PLC FGN BD.......covvivimrirrererierinreneesseissrsenienes | eoeees ...134.907 674,535 .500,000 527,625 (1,832) 09/02/2015. | 02/27/2037.
931422 AK 5 |WALGREEN CO.....otrimiiiiiiicieiissies st essessssssenss | seeenns ...109.048 817,860 .750,000 686,959 3,050 05/17/2019. | 09/15/2042.
931427 AB 4 |WALGREENS BOOTS ALLIANCE.........ccccisivmivinrineriverrereneessnisnrserirenens | vevenee | oo | evvvnrinn2 [ 2B FEiiiiiis | v 805,305 |...113.520 .851,400 .750,000 785,188 (2,853) [ .oovervrrrienins | eeverieniinniisniiins | e0rni500 {14191 [MNL | 3,976 | e 33,750 | 03/24/2015. | 11/18/2034.
931427 AC 2 |WALGREENS BOOTS ALLIANCE INC......cootrereneereririneisnerissessensenens | oeeenne ....540,960 |...119.452 597,260 .500,000 539,917 (1,043) 03/22/2021.| 11/18/2044.
949746 SH 5 |WELLS FARGO & CO.....ovvvvmviiiiricriericeississiiesiesiesessssssssssssiessenens | ceveene ....463,275 | ...104.956 524,780 .500,000 479,067 4,407 06/12/2018. | 10/23/2026.
94974B  FY 1 |WELLS FARGO & CO....covvuurirrrieririrneerseiserseniesesseessssisssssssssssssssssssens | svvenee | oo | eonsennenns | 2B FEuoviiiiis | v, 1,007,700 |...111.435 | ..cccevvnneee 1,114,350 1,000,000 1,003,578 (810) | ceveveverrerrernens [ rererneernsrirnnrneees [ e 100 |10 4.069 [ID.eee | v 3,145 | i 41,000 |01/19/2017. | 06/03/2026.
95002X BG 9 |WELLS FARGO COMMERCIAL MTG TRUST......ccvvvrviirreierrieieierissirenns | cveene 1,713,750 [...109.902 | .............. 1,648,530 1,500,000 1,710,419 (3,331) 07/13/2021. | 08/15/2053.
959802 AM 1 |WESTERN UNION CO....covvrvrririreieinerierieseseesssissssessesssessssssssssnns | sevenne ...123.829 928,718 .750,000 777,466 (1,491) 04/11/2019. | 06/21/2040.
960413 AS 1 |WESTLAKE CHEMICAL CORP ...125.582 627,910 .500,000 501,313 (54) 04/26/2017. | 08/15/2046.
960413 AS 1 |WESTLAKE CHEMICAL CORP ...125.582 1,255,820 1,000,000 955,419 1,851 02/07/2019. | 08/15/2046.
962166 AS 3 |WEYERHAEUSER CO DEBS........ccocovviiiiririiniiesineisesisssesssssisessssnnns | sevines ...108.801 .108,801 .100,000 99,919 54 08/02/1993. | 07/15/2023.
962166 AS 3 |WEYERHAEUSER CO DEBS.......cooooveieeieeeeeeeeeeeseeseeseseessissseesssssessnes | eovee ...108.801 217,602 .200,000 200,668 (445) 04/09/2003. | 07/15/2023.
962166 BR 4 |WEYERHAEUSER CO... ...140.077 .280,154 .200,000 206,247 (614) 12/05/2003. | 03/15/2032.
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1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Designation,
F NAIC
0 Designation Current Year's
r Modifier and Unrealized Other-Than- | Total Foreign Stated
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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
962166 BT 0 | WEYERHAEUSER CO ...136.302 545,208 .400,000 407,577 (B36) | vvrevernrreernens [ ererereeneeinerienes [ e 6.875 |..... 6.553 | JD....... 12/23/2003. | 12/15/2033.
96332H CG 2 |WHIRLPOOL CORP MED TERM NT. ...123.954 743,724 .600,000 606,467 (306) 06/21/2013. | 03/01/2043.
96949L  AB 1 |WILLIAMS PARTNERS L P ...107.675 538,375 .500,000 496,600 03/24/2015. | 09/15/2015.
96950F  AF 1 |WILLIAMS PARTNERS L P SENIOR BD... ...134.684 673,420 .500,000 572,920 (3,996) 05/03/2013. | 04/15/2040.
96950F  AF 1 [WILLIAMS PARTNERS L P SENIOR B ...134.684 673,420 .500,000 556,338 (3,087) 06/03/2013. | 04/15/2040.
97064E  AA 6 |WILLIS ENGINE SECURITIZATION TR.... ...97.972 .393,167 401,306 401,280 (689) 08/23/2018. | 09/15/2043.
97064F  AA 3 |WILLIS ENGINE SECURITIZATION TRUST. . 97222 | 1,890,531 1,944,551 1,818,671 3,210 05/27/2021. | 03/15/2045.
97064G  AA 1 |WILLIS ENGINE SECURITIZATION TRUST. ...982,442 | .....98.609 .968,827 .982,493 982,443 1 05/17/2021. | 05/15/2046.
97064G  AA 1 |WILLIS ENGINE SECURITIZATION TRUST.......cccvvrvmerrerirenerneeneriennnnenne | veveene [ on [ ervverinens [ T FEviiiins | e 492,168 | .....98.609 484,413 491,247 492,146 (22) 05/17/2021. | 05/15/2046.
976656 BZ 0 |WISCONSIN ELECTRIC POWER CO......cevurrvrrrrerireirerieeiseisessssineenns o ....350,847 |...131.345 .394,035 .300,000 342,333 (2,838) 12/27/2018. | 12/01/2036.
98373X  AC 4 [ X-CALIBER FUNDING LLC......coovverieririnirierirerieenesissisesisesiesesssesssienes | ceveees o .1,200,000 |.....98.766 | .............. 1,185,192 1,200,000 1,200,000 09/23/2021. | 09/24/2024.
98373X  AM 2 | X-CALIBER FUNDING LLC....ccooooourierrriineeineeseseesseeesseesssesessseseessesessnas | neee . ...100.000 | ..coovrernee 2,000,000 2,000,000 1,999,438 63 12/03/2021. | 10/01/2022.
98417E AR 1 | GLENCORE FINANCE CANADA LTD.....coovvurivrriinirierienirresseisssinesienes | cevens ..125.812 629,060 .500,000 544,673 (2,153) 08/23/2017. | 10/25/2042.
98934K AB 6 [ZENECA WILMINGTON INC ceevierens [ s - ..111.209 556,045 .500,000 504,423 (2,413) 03/02/2009. | 11/15/2023.
98956P  AG 7 [ZIMMER HOLDINGS INC.......covvimirierirririeiirissieriesiesesssssesiessssensenens. | cevees . ...110.548 829,110 .750,000 766,405 (1,262) 03/24/2015. | 08/15/2035.
989822 AA 9 |ZURICH REINSURANCE SR NOTES... ...191,940 |...110.051 .220,102 .200,000 199,455 312 . 09/06/2001. | 10/15/2023.
989822 AA 9 |ZURICH REINSURANCE SR NOTES... .. . ....102,208 |...110.051 .110,051 .100,000 100,174 (99) . ..1,503 | ... 12/18/2003. | 10/15/2023.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations...........coovesevesiiisieinieenes SRR [P 439,108,365 XXX [ s 474,438,290 | .......... 421,826,944 | ......... 432,667,604 | ............ 161,875 | .ooeee. (776,528) | ..ovovvererinens 0 o0 | XXX [ XXX [ XXX [ e 5,386,554 | ....16,927,451 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........ouirreriiiriisiiiieississeerississessisssssssss s ssesensssssssensssssssassssssnssssenses | avessees 439,108,365 XXX | e 474,438,290 | .......... 421,826,944 | ......... 432,667,604 | ............ 161,875 | ......... (776,528) 0 [0 ] XXX | XXX | XXX | ... 5,386,554 | ....16,927,451 XXX XXX
Totals
7699999.  Total - ISSUET OBGAtIONS. . ... cvurreiesereiieeers sttt | anissneas 451,039,147 XXX | e 488,245,704 | .......... 433,485,929 | ......... 444,464,942 | ..........161875 | ......... (790,848) 0 0 XXX XXX XXX | . 5,612,762 |....17,636,129 XXX XXX
7799999. Total - Residential Mortgage-Backed Securities.. ...18,726,392 XXX 18,461,368 18,331,087 218,572,287 |0 | (147,097) 0 0 XXX XXX XXX | s 37,526 | ........ 505,653 XXX XXX
8399999. Grand Total - Bonds.................. 469,765,538 XXX ....506,707,072 ...451,817,016 463,037,230 | ............161,875 | ........ (937,945) 0 0 XXX XXX XXX | e 5,650,289 | ....18,141,782 XXX XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A .. 1B .. ....1,660,030 1C ........17,831,758 D ... 15,321,466 1E . 26,021,820 1F s 74,851,099 1G ....74,498,018
1B. 2A 28 . 114,580,862 2C 38,577,229
1C. 3A .. 3B . ....3,239,020
1D. 4A . 4B . .0
1E. 5A .

1F. 6
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Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
05580M 79 3 |BRILEY FINANCIAL INC I 80,000.000 ...25.000 .25.170 2,013,600 2,000,000 0 . [ 12/03/2021.
40417L 20 5 |HC GOV REALTY TRUST. I 20,000.000 ..25.000 |.................500,000 |....... 25.000 500,000 500,000 35,000 0 08/06/2020.
52520E 20 0 |LEHMAN BROS HLDG CAP TRV SECS........ccccouvvrimmmmrriimnnriinnsssiisssiiinnes | oo I 16,000.000 0.010 160 0 04/02/2004.
52520X 20 8 |LEHMAN BROS HLDGS CAP TR VI 6.24%........cccoommmmncrrrreeeiemmmnmnesssssseiisnnes | coreeens N I 8,000.000 [ ..ooouvvevrurrinns | v [ s [ e 0.008 64 0 01/05/2005.
55025L 20 7 |LUMENT FINANCE TRUST INC.....covsvvvirrrerrernnrresssssssssessessssssssssssssssssnees | seveenes e 20,000.000 125,000 | ooorrrrvviinnns 500,000 |....... 24210 484,200 500,000 17,500 0 05/05/2021.
87266M 20 6 |TPG RE FINANCE TRUST INC. wor | +.....20,000.000 ...25.000 500,000 23.670 473,400 500,000 17,014 0 . | 06/14/2021.
90278W 40 2 |UIRC-GSA INTERNATIONAL........ccovuuuimmiiiiinriiisissnisissssisssssssssssssssssssssssss | coseanes N 750.000 Y 750,000 | ..1,000.000 750,000 750,000 21,135 0 04/30/2021.
8499999. Total - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 4,250,000 XXX 4,221,424 4,250,000 0 .90,649 0 0 0 0 0 0 XXX
8999999. Total - Preferred Stocks. 4,250,000 XXX 4,221,424 4,250,000 0 .90,649 0 0 0 0 0 0 XXX
Line Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. TA 0 1= SN 0 1C e 0 1D 0 1E i 0 L1 S 750,000 L LC T 500,000
1B. 2A 2,000,000 2B o 1,000,000 2C 0
1C. 3A 0 3B i 0 3C 0
1D. AA e 0 AB e 0 AC 0
1E. BA i 0 1= T 0 5C e 0
1F. [ E 0
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
NAIC
Designation,
NAIC
Current Year's Designation
F Rate per Unrealized Other-Than- Modifier and
or Share Used Nonadmitted Valuation Temporary Total Change in Total Foreign SVO
ei|  Number of Book/Adjusted to Obtain Declared but | Amount Received| Declared but Increase Impairment B/A.C.V. Exchange Change Date Administra-
CUSIP Identification Description Code |gn Shares Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB.JA.C.V. Acquired | tive Symbol
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......ccoiimiveriniirirnrieinninerensssssenenssneres | evvnnes | oee | vevreens 3,106.000 | ...cocvvvennee 310,600 |..... 100.000 310,600 ....310,600 25,115 10/29/2008. | ......ovvvreenee
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......ccccmerermrvmrererineennerisnrnensnensseesenns | eevvenee [ eoe | vereernn910.000 | i 91,000 | oo 100.000 | .cvovrerrcrirnens 91,000 91,000 .| 04/27/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccocoviirmrmivreinminerernenensniseesensnnennns | wovvnee | oor | verereei200.000 | eviiiiiiinnnnn 20,000 | ... 100.000 | ovvverrereirnenn 20,000 20,000 05/08/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......ccocoomurermrrmememirneernerirsernenisensseesnenis | cevvinee [ eoe | vereernni400.000 | oviiinicneeen40,000 | ... 100.000 | ..vvvnerrrirnens 40,000 40,000 ... | 05/28/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......ccccovvimiimniiniinrinnicnsissivenisnisniies | cevieee [ | eeeer:400.000 | occccec.....40,000 | ... 100.000 | .covvriieiirans 40,000 40,000 .| 07/10/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......ccocomeremrrmemremiseerneremennensensseesnenis | cevvenee [ eoe | vereernni400.000 | coviiinicneeen40,000 | ... 100.000 | .ovvvnvrrrirnens 40,000 40,000 11/06/2009.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cocomvremrimrirneineirnerinssesenssensseesenns | cevvinne [ e | eereerern507.000 | coviiiiiinnnn50,700 | e 100.000 | .coovviieiiranes 50,700 50,700 ... | 03/26/2010.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cccosiremrrmmmeninnencrissrnennenisrenenns | cevvenee [ eoe | vereeereni399.000 | oo 39,900 | o 100.000 | .cvvvvrrerirnens 39,900 39,900 .| 10/14/2010.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cccoosvrvmrimmermmineerserennsenesssensseisenis | cevinee | e | 20000 1,000.000 | ... 100,000 | ... 100.000 100,000 ....100,000 01/21/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cccoveremrvmemenincenerinsnrnenseniseenenees | cevvenee [ eoe | vereeernni200.000 | oo 20,000 | oo 100.000 | .cvvvvvrrcrirnens 20,000 20,000 ... | 02/11/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cocoomeremrvmmirneineinerinssisenssenisseisenis | cevinne [ oe | eereerern:400.000 | ovecencecee..40,000 | ... 100.000 | .cvevrernerinnens 40,000 40,000 .| 03/18/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......ccccoovtrirmmrmmmeninrinnrirnnrnerienienennnies | cevvenee [ woe | ereees1,363.000 | oovicececeee.. 136,300 | ... 100.000 136,300 ....136,300 04/28/2011.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cocomeremrimrererineeserisseneessensseesenns | cevvinee e | vereereen193.000 | o 19,300 e 100.000 | .oveorererrnnens 19,300 19,300 ... | 04/12/2012.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL......coocsiirmrmmrrrirnmrnerrerseneneniseessnsnnsnnns | wvvveree | oor | ererereene 799,000 | v 79,900 | oo 100.000 | oeoverrivriininen 79,900 79,900 ... | 04/24/2012.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATI. vererneenn137.000 | oo 73,700 | e 100.000 | .oveorererinnens 73,700 73,700 .| 01/24/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL....ccoviirrieernrireernisennrsismsssssensnssnenes | evnnnee | oer | cvvvvernnns 376.000 | ...................37,600 |..... 100.000 | oeoverrivriininen 37,600 37,600 (0 RO 04/04/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cocorrurrvreerermmeesenisesisessensssessennns | cervens ....306.000 | .....cccoonee..r.30,600 | ... 100.000 | .cvvvncerrerinnens 30,600 30,600 0 ... | 04/08/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccovviiuirmririiininnierneierenissiensenseeenes | cneees e 1,999.000 | ... 199,900 . 100.000 199,900 ...199,900 0 .| 04/08/2013.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....coceuivmmienrmrenmenireeserssssssensenssenens | servenes | e | evererenns 465.000 | .......cocer.....46,500 | ..... 100.000 | .vevnerrrrrnens 46,500 46,500 (1 RN 04/10/2014.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccoccviirmrmirreinmierrerneiensneseisensnnennns | wvvvenee | oor | verernni208.000 | v 20,600 | ... 100.000 | .oeovevirriiiaee 20,600 20,600 0 ...| 03/19/2015.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cccomeremmvmemremineeneressrnenisenssnesnenis | cevvenee e | ereeens1,386.000 | covvineccnee.. 138,600 | ... 100.000 138,600 ....138,600 0 .| 04/04/2016.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......ccccovvimiimniinninninnicnnisciirenieninniies | ceviene [ e | eereeenen 187,000 | i 18,700 e 100.000 | ..o 18,700 18,700 (1 RN 04/06/2017.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......ccccmiremrrmermemineerseressrnenssensneessenns | cevvinee [ eoe | vereeren163.000 | oo 16,300 oo 100.000 | .ovvvcerrerirnens 16,300 16,300 0 ... | 03/20/2018.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.....ccocvniirmrmireiimierenseiensniseerennnnennns | wonvenee | oor | veererenni235.000 | v 23,500 | .o 100.000 | .ovvverreiernenn 23,500 23,500 0 .| 04/08/2019.
000000 00 3 |FEDERAL HOME LOAN BANK OF CINCINNATL.......cccovtremrrmmmmenineererisernenieniseesnenis | cevvenee [ eoe | cereeerrnc468.000 | coviiinicnnee. 46,800 | ... 100.000 | ..vvvnerrerirnens 46,800 46,800 8,472 (U TN 05/07/2020.
25271C 20 1 | DIAMOND OFFSHORE DRILLING INC........coouririimeineiiniineeseesseesseesssesssssessssessenses | vsvense | e | aeene 17,403.000 65,261 | ........ 3750 | v 65,261 ..2,262 62,999 62,999 .| 04/30/2021.
446150 10 4 |HUNTINGTON BANCSHARES INC......cooiiiiiierimiimininssissnssesesssnssnssssnssenssssessensssssssnnsss | oesenee | oo | evrenens 3,000.000 | .. .46,260 | ... 15420 [ v 46,260 51,630 1,800 8,370 8,370 ... | 10/26/2007.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded..........coiiiinins i | connnsienis 1,792,021 XXX 1,792,021 1,734,392 35,387 0 71,369 | coovernd 71,369 0 XXX
C on Stocks - Parent, Subsidiaries and Affiliates Other
47235* 10 8 |JEDNOTAINC I ........ ‘ | ............. 86.000 | .oovriiriinniis 9,958 |..... 115791 | s 9,958 ..9,958 [0 RN 09/29/1986. | ...vvivreniinnns
9399999. Total - Common Stocks - Parent, Subsidiaries and Affiliates Other..................cceieviiiieiiieiieiciiciiies ceveiesiesessieeesssesesiesiessnes | coevessnsissesieneens 9,958 XXX [, 9,958 ..9,958 0 0 (U - 0 0 XXX XXX
Common Stocks - Mutual Funds
024071 10 2 | AMERICAN BALANCED FD-A.......oviiiriniiiinirnnisiseisierssssessessssssssessssssssesssenssssssssenss | avvesene | one | oevnens 7,336.080 | ..ooovericennne 194,626 | ...... 26.530 194,626 ....206,144 (26,924) (26,924) | ..o 07/07/2020. | ....ovvovvrnne.
140193 10 3 |CAPITAL INCOME BUILDER FD-A.......cocovviiuirieererisnsnsesensssissessssssssssessssssssnsssssnns | evnnnen | oer | eeeeens 1,847.650 | ...coovvvririnne 109,547 | ...... 59.290 109,547 ....107,090 (6,874) (6,874) | oo 07/07/2020. | .oveonverirnnee
140193 40 0 [CAPITAL INCOME BUILDER -F1 FD....ccooviririiiirissiisnisnissisnississssnsssssssssssssnssnsssssesssnsssens | onnrenns | ane | connrnnronnsne 7150 | o425 | L 59.460 425 414 (25) (V45)] 07/07/2020. | ....ocvovvrrinee
9499999. Total - Common Stocks - Mutual FUNAS.........eveieririiisiisissi i . 304,598 XXX 304,598 ....313,648 0 0 (33,823) | ..vveeriirins (33,823) 0 XXX XXX
9799999, Total = COMMON STOCK..........ouoveiveieiiieririieieciciiesie ettt sttt s s ess et sssessess svsessssssssssensesssssssessssnssssaness | dorsersessesann 2,106,577 XXX 2,106,577 2,057,998 35,387 0 37,546 | oo 37,546 0 XXX XXX
9899999. Total COMMON &N PrefErTEA SHOCK...........uervuurirrireeiiierieriee sttt ssesnns fesssssssssssssssessssessenssssssssins | eessssessessan 6,356,577 XXX 6,328,001 6,307,998 126,036 0 37,546 | ..o 37,546 0 XXX XXX
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Bonds - Industrial and Miscell
00489Q  AA 0 |ACRES COMMERCIAL REALTY.......ovvirremrienrinniienirenissesniieniens 08/16/2021........ KEYBANK NA 1,500,000 | ...oooevireees 1,500,000
00489Q AA 0 |ACRES COMMERCIAL REALTY 08/26/2021 KEYBANK NA.... 506,250 500,000
00726L  AA 4 | ADOMNI INC 10/26/2021 KEYBANK NA.... 1,000,000 | .... ...1,000,000
01861E  AA 3 | ALLIANCE FUNDING GROUP........cocovrvirrirnrrne 03/19/2021........ KEYBANK NA 750,000 | ..o 750,000
02209S AQ 6 |ALTRIA GROUP INC.. 03/18/2021 KEYBANK NA.... 1,045,560 ...1,000,000
02209S AR 4 |ALTRIA GROUP INC.. 10/25/2021 KEYBANK NA.... 1,753,200 ...1,500,000
03237N AA 6 | AMUR EQUIPMENT FINANCE INC........ooviiiiireriiiieienieisiesie s sesssssessssssesessssssssessesssens | avsnessssnnies 03/04/2021 KEYBANK NA.... 750,000 750,000
03290A  AA 8 | ANCHORAGE CREDIT FUNDING LTD... 07/07/2021.. KEYBANK NA 1,000,000 1,000,000
038923 AU 2 |ARBOR REALTY TRUST INC 04/30/2021 KEYBANK NA.... 1,000,000 ...1,000,000
05552A  BF 4 |BBCMS MORTGAGE TRUST. 07/09/2021 KEYBANK NA.... 1,598,555 ...1,500,000
05790B  AA 6 | BALBOA CAPITAL CORP 05/28/2021.. KEYBANK NA... 1,000,000 1,000,000
09261B  AD 2 |BLACKSTONE HOLDINGS FINANCE LLC 08/05/2021 INSTITUTIONAL SALES DALLAS 807,416 810,000
09345B  AA 8 |BLAST MOTION INC 01/22/2021 KEYBANK NA.... 1,000,000 ...1,000,000
09857L AR 9 |BOOKING HOLDINGS INC.... . 04/20/2021.. KEYBANK NA 1,181,040 1,000,000
11042C  AA 8 | BRITISH AIRWAYS 07/28/2021 KEYBANK NA.... 1,016,250 ...1,000,000
11135B  AA 8 |BROADMARK REALTY CAPITAL INC 11/12/2021 KEYBANK NA.... 2,000,000 ...2,000,000
117043 AT 6 | BRUNSWICK CORP.. . 08/31/2021.. KEYBANK NA 2,467,175 2,500,000
125650  AJ 2 [CLNC 2019-FLT LTD...ouciiiiiiciiieieisirisi st sssssnssenss | ovsnsannsnine 12/09/2021 KEYBANK NA.... 995,625 ...1,000,000
12575A  AB 3 | CMFT NET LEASE MASTER ISSUER LLC 09/02/2021 KEYBANK NA.... 1,540,406 ...1,500,000
12575A  AE 7 |CMFT NET LEASE MASTER ISSUER LLC 08/05/2021 KEYBANK NA.... 1,030,000 | .... ...1,000,000
12656V AA 1 |C3NANOINC 02/22/2021........ KEYBANK NA 500,000 | ..o 500,000
14017R AE 2 | CAPITAL FUNDING BANCORP INC......coovviririrriiiiniresieisisssiessssssisessesssesesssssssssesssssssssssssessens | rossesnnsonens 05/10/2021 KEYBANK NA ...ttt 1,066,212 ...1,000,000
140501  AC 1 |CAPITAL SOUTHWEST CORP.......cccovverirerrrireririrnns 08/27/2021 RAYMOND JAMES INSTITIONAL 1,988,360 | .... ...2,000,000
144523  AC 1 |CARRINGTON HOLDING CO LLC 02/26/2021........ KEYBANK NA. 1,000,000 | ..o 1,000,000
144523  AC 1 |CARRINGTON HOLDING CO LLC 06/29/2021 KEYBANK NA.... 1,012,800 ...1,000,000
14856G ~ AA 8 | CASTLELAKE AIRCRAFT SECURITIZATION TRUST.......ccovrmrrmrrririrrnnns 07/30/2021 KEYBANK NA.... 1,008,261 | .... 972,990
149123  CK 5 |CATERPILLAR INC 04/20/2021........ KEYBANK NA 983,900 | oo 1,000,000
15912A° AA 0 |CHANGE CO CDFILLC 03/31/2021 KEYBANK NA.... 1,000,000 ...1,000,000
15912A  AC 6 |CHANGE CO CDFILLC 09/24/2021 KEYBANK NA.... 1,000,000 | .... ...1,000,000
166756 AM 8 | CHEVRON USA INC 01/06/2021........ KEYBANK NA. 117,395 | oo 100,000
18469L  AA 7 |CLEAR STREET HOLDINGS LLC 05/06/2021 KEYBANK NA.... 1,000,000 ...1,000,000
18469L  AA 7 |CLEAR STREET HOLDINGS LLC 11/03/2021 KEYBANK NA.... 522,500 | .... 500,000
195869 AN 2 | COLONIAL PIPELINE CO 05/17/2021........ KEYBANK NA 1,096,880 | ..o 1,000,000
20161D  AA 2 | COMMERCIAL CREDIT GROUP INC 05/19/2021 KEYBANK NA.... 1,000,000 ...1,000,000
22534N  AA 6 | CREDIBILITY ASSET SECURITIZATION........cccovurmrnrierninrirerinnns 06/11/2021 KEYBANK NA.... 999,826 | .... ...1,000,000
23422T  AA 6 | DAKOTA FINANCIAL LLC 09/22/2021........ KEYBANK NA. ...ttt 2,000,000 | wooveererriererieierieieeenenn 2,000,000
26146D  AA 9 | DRAGONFLY ENERGY CORP 11/24/2021 KEYBANK NA 1,000,000 ...1,000,000
263901  AD 2 | DUKE ENERGY INDIANA INC.....ccoviiriiiirerierintirerinsisiesisesessesisesessssssessesissssessssssssensesssssensens. | sonsisessessees 09/29/2021 FTN FIN SECURITIES CORP.. 1,250,849 | .... ..1,075,000 | ....
26875P AN 1 [EOG RESOURCES INC.......coivuuiieiiiriiiciieissiie st sessssssiesssiessesssesesssssssssssssessesssssesnee | woesssnseseees 09/07/2021........ KEYBANK NA ...t 1,161,890 | oo 1,000,000 | ..o 16,900
29736R AR 1 |ESTEE LAUDER CO INC........ciiiiiiiiicierieinessiere s sssessesssssensens | avenessessnsine 04/20/2021 KEYBANK NA.... 986,390 | .... ...1,000,000
315921 AL 0 |FIDELITY FEDERAL BANCORP. 03/19/2021 KEYBANK NA.... 750,000 | ... 750,000
316500 AC 1 |FIDUS INVESTMENT CORP........c.ccccou.... 10/08/2021........ KEYBANK NA 999,960 | ..o 1,000,000 | oo s
31738Q  AB 2 | FINANCE AMERICA STRUCTURED SECS TR... 07/21/2021 KEYBANK NA.... 993,375
31738Q  AB 2 | FINANCE AMERICA STRUCTURED SECS TR... 09/27/2021 KEYBANK NA.... 98
31738Q  AB 2 |FINANCE AMERICA STRUCTURED SECS TR... 11/26/2021........ KEYBANK NA. ...ttt siens | chtbesbe bbbttt bbb s et niens | ebbebtbes bbb bbb 157
31739M  AB 0 |FINANCE AMERICA STRUCTURED SECS TR... 04/22/2021........ KEYBANK NA. ...ttt 993,592
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31739M  AB 0 |FINANCE AMERICA STRUCTURED SECS TR... 09/17/2021........ KEYBANK NA
317390M  AB 0 | FINANCE AMERICA STRUCTURED SECS TR... 10/25/2021........ KEYBANK NA
31739M  AB 0 |FINANCE AMERICA STRUCTURED SECS TR... 11/26/2021 KEYBANK NA....
31740C  AB 9 |FIN AMER STR SECS TR 09/27/2021 KEYBANK NA....
31740C  AB 9 |FIN AMER STR SECS TR 10/26/2021........ KEYBANK NA
32050F AA 6 |FIRST HELP FINANCIAL LLC. 11/03/2021 KEYBANK NA.... 1,000,000
376535 AD 2 | GLADSTONE CAPITAL CORP 11/04/2021 KEYBANK NA.... 1,490,805
38116F  AA 5 | GOLDEN PEAR FUNDING HOLDCO LLC 12/22/2021 KEYBANK NA.... 2,000,000
38379T 4W 6 | GOVERNMENT NATL MTG ASSN 10/26/2021.. KEYBANK NA 1,906,040
413707  AA 8 |HARRIMACK HOLDINGS LLC.....covvvrirerrrieireriiicirsnieieiieines 04/07/2021 KEYBANK NA.... 1,000,000
440452  AF 7 |HORMEL FOODS CORP............ 04/20/2021 KEYBANK NA 976,000
46090R  AA 2 |INVESTCORP CREDIT MGMT BDC INC. 03/31/2021.. RAYMOND JAMES INSTITIONAL 497,265
46090R  AA 2 |INVESTCORP CREDIT MGMT BDC INC. 06/17/2021 KEYBANK NA 1,006,250
46090U  AA 5 [INVESTCO LLC......ciiiiiiicieiieciecieeiieieieenini 08/13/2021 KEYBANK NA.... 2,000,000
46592W  AD 8 | JP MORGAN MORTGAGE TRUST 11/02/2021.. KEYBANK NA 978,166
46648K BA 3 | JPMDB COMMERCIAL MTG SECURITIES TRUST......cotiiriireireieieriseieniesiseisesissscesssissensssins | aeeneeerensines 07/12/2021 KEYBANK NA.... 1,661,250
50067H  BL 0 |KORTH DIRECT MORTGAGE INC 01/08/2021 KEYBANK NA.... 750,000
50067H CU 9 |KORTH DIRECT MTG INC 10/29/2021.. KEYBANK NA 1,500,000 1,500,000
50155Q  AC 4 |KYNDRYL HOLDINGS INC.......ccceoovmiiiirinrieinisrieisiesiessssissie i 11/16/2021 KEYBANK NA.... 986,610 ...1,000,000
50155Q  AE 0 | KYNDRYL HOLDINGS INC......c.ovuiiiiiriiniirerierieierieseessseesesissesenssenees 11/16/2021 KEYBANK NA.... 488,800 500,000
53036L  AA 8 |LIBERTY COMMERCIAL FINANCE LLC 06/22/2021 KEYBANK NA.... 1,000,000 1,000,000
58278L  AC 0 |MCREIF SUBREIT LLC......ccovvmrirerrrrrierirnins 10/13/2021........ KEYBANK NA 1,400,000 | .oocorevecierieieeeenis 1,400,000
583928 AE 6 | MEDALLION FINANCIAL CORP 04/19/2021 KEYBANK NA.... 1,000,000 ...1,000,000
610335 AB 7 | MONROE CAPITAL CORP. 01/25/2021 KEYBANK NA.... 497,210 500,000
610335 AB 7 |MONROE CAPITAL CORP. 05/10/2021........ KEYBANK NA. 1,017,500 | oo 1,000,000 | oo 13,854
61768H AV 8 | MORGAN STANLEY CAPITAL | TRUST. 08/27/2021 KEYBANK NA.... 2,244,063 ...2,000,000
63258L  AA 8 |NATIONAL BANCORP HOLDINGS INC.......cvuiriirrireireierissiseisssisesesssssissnsssssssssessesssssessessns | sonseessessnes 01/20/2021 KEYBANK NA.... 500,000 500,000
636190  AA 8 |NATIONAL FUNDING INC 08/31/2021........ KEYBANK NA ...ttt 2,000,000 | oo 2,000,000
637432 NX 9 |NATIONAL RURAL UTILS COOP FIN CORP... 06/29/2021 KEYBANK NA.... 1,445,520 ...1,520,000
637432 NX 9 |NATIONAL RURAL UTILS COOP FIN CORP... . 09/07/2021 KEYBANK NA.... 966,860 ...1,000,000
649604 AG 0 |NEW YORK MORTGAGE TRUST INC.......coviuiiiririiiiirerisisisnsieisssssiessesssiessssssssssssssssssssssessens | sonseessessnes 04/28/2021........ KEYBANK NA. 1,000,000 | .oooorvriirieieees 1,000,000
649604 AG 0 |NEW YORK MORTGAGE TRUST INC. .| 06/17/2021 KEYBANK NA.... 1,020,000 ...1,000,000
65342V AA 9 |NEXPOINT REAL ESTATE FIN INC . | 04/20/2021 KEYBANK NA.... 795,680 800,000
65342V AA 9 |NEXPOINT REAL ESTATE FIN INC 12/20/2021........ KEYBANK NA 513,790 | oo 500,000
66982E  AA 0 [A10 CAPITALLLC......oviiiieriiceeieeesieesseiee s 08/17/2021 PIPER JAFFRAY INC 2,000,000 ...2,000,000
67103B  AA 8 | OFS CAPITAL CORP 02/12/2021 RAYMOND JAMES INSTITIONAL 1,005,000 ...1,000,000
67114Q  AA 2 |OWS CRE FUNDING [ LLC......couiiiiiiicieiiiriee et 12/03/2021........ KEYBANK NA 2,500,000 | oo 2,500,000
67422C  AA 0 | OASIS SECURITISATION LTD....couriumiirrirririesiiesssiesiesisesessesssssesssssssesssesssssssssssssssnsssessses | coeesenssnneen 11/05/2021 KEYBANK NA.... 999,995 ...1,000,000
69320N  AA 5 |PCAP HOLDINGS LP........... 07/08/2021 KEYBANK NA.... 1,500,000 ...1,500,000
708062 AC 8 | PENNANTPARK INVESTMENT CORP. 04/21/2021........ KEYBANK NA 497,215 | oo 500,000
708062 AD 6 |PENNANTPARK INVESTMENT CORP 11/16/2021 KEYBANK NA.... 995,500 ...1,000,000
718172 AM 1 | PHILIP MORRIS INTERNATIONAL INC.....coovviiriireiniieierissisisesssssissssssssssssessessssesessessssssnsonss | soeseessessnes 05/20/2021 KEYBANK NA.... 1,143,020 ...1,000,000
755763  AC 3 |READYCAP HOLDINGS LLC 10/20/2021........ KEYBANK NA 1,500,000 | .o 1,500,000
759911 5L 0 |REGIONAL TRANSN AUTH ILL 09/29/2021 KEYBANK NA. 1,495,245 ...1,500,000
761713 BB 1 |REYNOLDS AMERICAN INC......ooiiiiiiiiiireriniistierissieiesieiessesi s esssissesesssssssssenssssssssensens. | sonsisessessnees 03/18/2021 FTN FIN SECURITIES CORP.. 581,880 500,000
78449A AA 0 |SLAMLLC 08/04/2021........ KEYBANK NA ...ttt 1,006,924 | ....coovis 1,000,000
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80349A AD 1 |SARATOGA INVESTMENT CORP. 07/20/2021........ KEYBANK NA 1,515,000 | cooocorveieriereeeeris 1,500,000 | ..ooovereieriieericeenines 23,698
80349A  AD 1 | SARATOGA INVESTMENT CORP 10/27/2021........ KEYBANK NA 1,031,250 | oo 1,000,000 | ..o 7,170
858568 AB 4 | STELLUS CAPITAL INVESTMENT CORP. 01/14/2021 KEYBANK NA.... 350,000 ..350,000
858568 AB 4 | STELLUS CAPITAL INVESTMENT CORP. 01/14/2021 KEYBANK NA.... 357,000 | ... ..350,000
86944B  AG 8 |SUTTER HEALTH 04/20/2021........ KEYBANK NA 1,001,570 | oo 1,000,000
87168K  AA 8 | SYNERGY ONE LENDING INC 10/14/2021 KEYBANK NA.... 1,000,000 ...1,000,000
88315L  AJ 7 | TEXTAINER MARINE CONTAINERS LIMITED.......ccccvvmririrririirerins 04/06/2021 KEYBANK NA.... 955,693 ...1,000,000
88315L  AS 7 | TEXTAINER MARINE CONTAINERS 10/28/2021 KEYBANK NA.... 1,455,950 ...1,480,000
89367T AA 4 | TRANSFORM LEASE OPCO LLC. . 10/29/2021.. KEYBANK NA 2,000,000 2,000,000
89642C  AC 4 | TRINITAS CAPITAL MANAGEMENT LLC . 07/27/2021 KEYBANK NA.... 2,000,000 ...2,000,000
896442  AG 5 | TRINITY CAPITAL INC.....cooiiviiiiieeiirseeeie e eseesseneenes 08/24/2021 KEYBANK NA.... 2,000,000 ...2,000,000
89679E  AC 6 | TRIUMPH BANCORP INC . 08/26/2021.. KEYBANK NA 2,000,000 2,000,000
89680H AA 0 | TRITON CONTAINER FINANCE LLC 04/06/2021 KEYBANK NA.... 955,106 ...1,000,000
89680H AE 2 | TRITON CONTAINER FINANCE LLC, 03/30/2021 RAYMOND JAMES INSTITIONAL 982,800 ...1,000,000
906548  CT 7 |UNION ELECTRIC CO .. . 06/30/2021.. KEYBANK NA 1,002,770 1,000,000
90915U  AA 6 |UNIQUIFY INC........cccovvunee. 06/30/2021 KEYBANK NA.... 1,000,000 ...1,000,000
91359V AA 5 |UNIVERSAL INSURANCE HOLDINGS INC 11/23/2021 KEYBANK NA.... 2,000,000 ...2,000,000
91758P  AC 1 |UTB FINANCIAL HOLDING CO.... 07/16/2021.. KEYBANK NA 1,500,000 1,500,000
91824)  AA 9 |VCTHOLDINGSLLC................ 12/21/2021 KEYBANK NA.... 1,500,000 ...1,500,000
931427  AC 2 | WALGREENS BOOTS ALLIANCE INC........ 03/22/2021 FTN FIN SECURITIES CORP.. 540,960 500,000
95002X BG 9 |WELLS FARGO COMMERCIAL MTG TRUST. 07/13/2021 KEYBANK NA 1,713,750 | .... 1,500,000
97064F  AA 3 | WILLIS ENGINE SECURITIZATION TRUST......cccovrirererniines 05/27/2021........ KEYBANK NA. ...ttt 1,867,271 | oo 2,000,000
97064G  AA 1 |WILLIS ENGINE SECURITIZATION TRUST.... 05/17/2021 KEYBANK NA.... 999,948 ...1,000,000
97064G  AA 1 |WILLIS ENGINE SECURITIZATION TRUST.... . 05/17/2021 KEYBANK NA.... 500,938 | .... 500,000
98373X  AC 4 | X-CALIBER FUNDING LLC 09/23/2021........ KEYBANK NA. ...ttt 1,200,000 | cooocorvrrireeieieees 1,200,000
98373X  AM 2 | X-CALIBER FUNDING LLC 12/03/2021........ KEYBANK NA. ... 1,999,375 2,000,000
3899999. Total - Bonds - INAUSHTIAl BNA MISCEIAMEOUS..........veieiit ittt eh et eh et se foehethees e eh b o8 eheheEE e e s 8 h 484018 eh oL E e L8 LE e heeE 8o h o h oL EEE e £E 64 oL 888 oEh oL EeE e EE e 80 eh b o0 1 £ EEE oL E o080 b 4L h 01 h oL b oL s b0 E o0 heE oL b oL s e b et bt b etbs | 41ehetbenseh b sebees et b enben b tbsnb et st sebeniente | tbsebitbsnsessenssesnsensenennes 130,672,511 | ... ...128,809,527 | ... ..
8399997, TOtAI = BONGAS = P 3.ttt E e R e R e s €feEfEEE R e E SR E oL LR EEE e E e £ E SR EE SRR E SRR £EE LR SRR LR EE e R E L E e EE SRR hE e enE e fhsensenEer et ettt | ereneen et 130,672,511 | oo 128,809,527 | .oooveeviiiennsen e 271,723
8399998. Total - Bonds - Summary Item from Part 5 1,500,000 1,500,000
8399999, TOAl = BONGS. ...ttt E 808 E e e E R R f e EeeEEeEEEEE R E SR E e R EE LR R EE SRR £EE LR eE R E LR R HE e E e H LR E et SheeesenE e n et sttt | eninien et 132,172,511 ...130,309,527
Preferred Stocks - Industrial and Miscell; Perpetual Preferred
05580M 79 3 |BRILEY FINANCIAL INC . | 12/03/2021 KEYBANK NA.... 80,000.000 2,000,000
55025L 20 7 |LUMENT FINANCE TRUST INC . . . | 05/05/2021 KEYBANK NA.... 20,000.000 500,000
87266M 20 6 | TPG RE FINANCE TRUSTINC......ccoovvvivriirriinens 06/14/2021........ KEYBANK NA ...ttt essenes | siesisesisss s sasneas 20,000.000 500,000
90278W 40 2 |UIRC-GSA INTERNATIONAL 04/30/2021........ KEYBANK NA 750.000 750,000
8499999. Total - Preferred Stocks - Industrial and Miscellaneous Perpetual Preferred 3,750,000
8999997. Total - Preferred Stocks - Part 3....................... 3,750,000
8999999.  Total - Preferred SIOCKS. ... ..ottt stis st 3,750,000
Common Stocks - Industrial and Miscell (Unaffiliated) Publicly Traded
25271C 20 1 [DIAMOND OFFSHORE DRILLING INC.......coovniiiimiiiinninniinesienisneens | ‘ 04/30/2021........ EXCHANGE ...t | erssens st 17,403.000 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded............ XXX
9799997. Total - Common Stocks - Part 3.. XXX
9799999. Total - Common Stocks.........covwrrence XXX
9899999. Total - Preferred and Common Stocks 3,752,262 XXX
9999999. Total - Bonds, Preferred and Common Stocks.............ccc.ce.e. OO OO PP PPT PSP OPOPPOO L PPPOPPOPPOPRTOTRPORTROON 135,924,773 XXX
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Bonds - U.S. Government
312906 2P 4 | FHLMC REMIC SERIES 1136-H........ccoovvvvirrins | 10/31/2021. | PRINCIPAL 16 16 15 1 0 LK DN DO 3 — - P 0 |09/15/2021.
3136A9 HB 7 |FNMA CMO 2012-111 HS INV FLT.... . [12/31/2021. | PRINCIPAL 54,663 54,663 52,477 53,939 0 53,939 10/25/2042.
3136A9 PC 6 |FNMA CMO 2012-128 HS INV FLT.... .. | .. | 12131/2021. | PRINCIPAL 407,729 407,729 0 407,729 11/25/2042.
3136AA  6G 5 |FNMA CMO 2012-151 SBINV FLT........cooccvceee. [ 12/31/2021. | PRINCIPAL 126,468 . . 125,343 0 125,343 01/25/2043.
3136AA BP9 |FNMA CMO 2012-131BS .. [ 12/31/2021. | PRINCIPAL 205,319 205,319 | oo, 196,641 204,085 0 204,085 | ..ovoerrerrrens | v 1,234 | e 1,234 | ... 3,125 | 12/25/2042.
3136AB AK 9 |FNMA CMO 2012-150 CS INV FLT. oo [+ [ 0613012021, | PRINCIPAL .o | 163,240 | ......... 163,240 | ......... 163,036 163,146 6 6 163,152 01/25/2043.
3136AC  AF 8 |FNMA CMO 2013-10 HS INV FLT...........occrrreeee. .| 12/31/2021. | PRINCIPAL 290,686 290,686 285.028 288.622 0 288,622 2,064 |. 02/25/2043.
3136AL VF 5 |FANNIE MAE .| 122712021 | PRINCIPAL 953,139 953,139 | ..oooo.... 964,159 964,101 0 964,101 | ..ccooervvvrcceenns | 100i(10,963) | ... (10,963) | ......... 8,444 | 06/25/2040.
3136B1 3P 7 [FANNIEMAE.........ccoimmmrmrriiiisssnsnssssssinnsnns - | 1203172021, | PRINCIPAL.......ooovvvvvvvvvvvvvmvvvvnnnvsvnninennn | 1,327,230 | ....... 1,327,230 | ....... 1,355,226 | ........... 1,355,226 | covvvvevececreeiens | e (8,787) (570 ) IR I 1,346,439 06/25/2044.
3137AQ Z7 6 |FHLMC CMO 4064 TS INV FLT.....ccooorvrriirrrianns .. [ 12/31/2021. | PRINCIPAL 83,167 83,167 84,207 83,185 0 83,185 06/15/2042.
3137AR  CX 2 |FHLMC CMO 4061 SL INV FLT.. o [ 1213112021, | PRINCIPAL ... |, 162,652 | .oooo. 162,652 | w.oooe. 166,312 162,652 0 162,652 06/15/2042.
3137AU SR 1 |FHR CMO 4114 YS INV. . |..| 04/30/2021. | PRINCIPAL 205,092 205,092 205,220 205,096 (1) ) 205,095 10/15/2042.
3137AU  TY 5 |FHRCMO 4117 SCINV FLT.ooooiiiinrs o [ 1213112021, | PRINCIPAL ..o |, 180,733 | . 180,733 | oo 187,294 180,710 0 180,710 10/15/2042.
3137AV DC 8 |FHLMC CMO 4120 HS INV FLT.. .| 12/31/2021. | PRINCIPAL 323661 323 661 393.256 303454 0 323,454 10/15/2042.
3137B4 GG 5 |FHLMC CMO 4238 YS INV FLT.. ... | .. 03/31/2021. | PRINCIPAL 29 731 29731 20674 22731 0 22731 12/15/2040.
3137BH KR 7 |FREDDIE MAC 4461 JAMTGE.........cooooroceccccee .| 01/29/2021. | PRINCIPAL 37675 37,675 38.238 38,238 0 38238 08/31/2021.
31378Q LJ 4 |FREDDIE MAC . [12/31/2021. | PRINCIPAL 337,811 337,811 | o 343512 338,645 0 338,645 05/15/2033.
3137BR  ZF 5 |FREDDIE MAC .| 12131/2021. | PRINCIPAL 881,126 881,126 900,951 898,410 0 898,410 02/15/2046.
3137BS WH 2 |FREDDIE MAC | 1211812021 | PRINCIPAL ..o | 556,800 | ......... 556,800 | .........574,896 574,813 0 574,813 02/15/2044.
3137BT 4T 5 |FREDDIE MAC.... [ 071512021 | PRINGIPAL ... | 1,504,225 | ....... 1,504,225 | ....... 1,515,037 | coove... 1,515,037 ®3) (<)) S 1,515,034 10/15/2040.
3137FC DA 9 |FREDDIE MAC.... o+ | 09030/2021. | PRINCIPAL ..o | 1,190,747 | ...... 1,190,747 | ..... 1,210,468 | ........... 1,210,468 | oo | e (4,509) (4,509) [ oo | e 1,205,959 02/15/2043.
31395W JS 7 |FHLMC CMO 3005 SW INV FLT. .| 12131/2021. | PRINCIPAL 278 278 303 287 0 287 07/15/2035.
31397N. UG 8 |FNMA CMO 2009-19 TD. o | 128172021 | PRINCIPAL ..o | 41,360 | ... 41,360 | ... 41,866 41,400 0 41,400 08/25/2036.
31398R AP 0 |FNMA CMO 2010-43 UQ .| 01/29/2021. | PRINCIPAL 28,823 28,823 25,263 25,928 0 25,928 05/25/2040.
36202E V9 7 |GNMA CMO 2 MJM 4240 [ 12/31/2021. | PRINCIPAL 8612 9256 L8614 0 8,614 09/20/2038.
38373M B8 2 | GNMA CMO PAC 2007-16 PS INV FLT.. .| 12131/2021. | PRINCIPAL 14,548 | oo 9,768 0 9,768 04/20/2037.
38374U BP 5 |GNMA CMO 2009-32 AB [ 12/31/2021. | PRINCIPAL 19,664 18,650 0 18,650 05/16/2039.
383740 CJ 8 [GNMA CMO PAC 2009-32 AP... .| 12/31/2021. | PRINCIPAL o ..19,125 18,105 0 18,105 05/16/2039.
38375Y NF 5 |GNMA CMO PAC 2008-79 CS o | 12812021 | PRINCIPAL .o |, 18,216 | oo 18,216 | oo 18,457 18,233 0 18,233 06/20/2035.
38377N. G7 3 | GNMA CMO 2010-157 SH .| 12/31/2021. | PRINCIPAL 37375 37,375 38,403 37,515 0 37,515 12/20/2040.
38378E PZ 0 |GNMA CMO 2012-69 HA... | 012872021, | PRINCIPAL ..oovevrrrvnssrsisessinsiines | | 5,304 5304 5991 5,296 0 5296 05/16/2042.
38378F S92 | GNMA CMO 2013-18 CB. - 08/31/2021. | PRINCIPAL 1,373,000 | ... 1,373,000 | ... 1,330,094 | oo, 1,348,690 M KT DT B 1,349,600 02/20/2043.
38378G SG 4 |GNMA CMO PAC-2 2012-143 DE.. .| 01/29/2021. | PRINCIPAL 153,865 153,866 152,567 153,866 0 153,866 12/20/2042.
38378G TC 2 |GNMA CMO PAC 2012-143 ED.. .| 01/29/2021. | PRINCIPAL 47,936 L.A47,038 47,609 0 47,609 12120/2042.
38378) T4 4 |GNMA CMO 2013-41 CB. .| 12/31/2021. | PRINCIPAL 476,554 483,904 2,025 2,025 485,930 03/20/2043.
38378M ST 3 | GNMA CMO 2013-51 SC INV FLT.. .| 11/30/2021. | PRINCIPAL 132,033 130,959 0 130,959 04/20/2043.
38378M TU 9 | GNMA CMO 2013-51 C .| 11/30/2021. | PRINCIPAL 265,192 262,380 0 262,380 ..688 | .. . 04/20/2043.
38379X Q6 0 | GOVERNMENT NATL MTG ASSN. [ 1212012021, [ PRINCIPAL.....coosenvmsscesseen | 2,417,667 | ....... 2,417,667 | ....... 2,444 866 2,444,775 0 2,444,775 27,108)| ........ (27,108) 02/20/2045.
38380K 3Z 6 [ 122012021 | PRINGIPAL. ... | 1,307,630 | ....... 1,307,630 | ... 1,322,340 | ..oooo... 1,322,332 (0 RSSO 1,322,332 (14,702) | ........ (14,702) 03/20/2044.
38380K UN 3 < [ 1212012021, | PRINCIPAL.....cocccccccvvvvvnnnnssssssisinnens | L 1,806,838 | ....... 1,806,838 | ...... 1,850,879 | oo 1,850,766 0 [ s | s 1,850,766 | ..o | oo (43,928) | ........ (43,928) 10/20/2047.
38380N 5B 1 . [ 12/31/2021. | PRINCIPAL 890,878 890,878 | .......... 934,865 934,244 0 934,244 | ..ovvvoveercei | e, (43,366)| ....... (43,366) 10/16/2061.
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38380P SW 5 | GOVERNMENT NATL MTG ASSN........ccocccccces | 1203172021 | PRINCIPAL ..o | 168,291 | ..oooo. 168,291 | ..oooo. 170,816 170,791 0 170,791 (2,499) 1,357 | 02/16/2062.
38380P VF 8 | GOVERNMENT NATL MTG ASSN......ocooccoovvvrrrn [ 1203112021 | PRINGIPAL ... | 1,046,737 | ... 1,046,737 | ...... 1,075,522 | cooooo.. 1,062,268 (0N RN O 1,062,268 (15,532) 8,381 | 05/16/2061.
38380T B7 0 | GOVERNMENT NATIONAL MORT GNR 2017- .1 12/31/2021. | PRINCIPAL
T e 1,082,330 | ......1,082,330 | ......1,097,043 | oo 1,088,898 0 | | o 1,088,898 (6,568) | ........(6,568) | ......19,786 | 01/20/2047.
38380V AB 7 | GOVERNMENT NATL MTG ASSN.......coocccccrnces | 083172021, [ PRINCIPAL ..o | 374677 | ... 374677 | ... 375,965 375,965 0 375,965 (1,288) | ...ovre..(1,288) | ..o 1,471 | 04/20/2044.
38382C RB 9 | GOVERNMENT NATL MTG ASSN .| 0772012021, | PRINCIPAL.......oooovrevinmsennisssssssiissnns | 4,546,488 | ....... 4,546,488 | ....... 4,687,145 | ........... 4,687,145 (272) (V7)) [ IS 4,686,873 | ..ooovevrvnenns ...(140,385) | ...... (140,385) | ....... 73,413 | 10/20/2043.
38382C RC 7 | GOVERNMENT NATL MTG ASSN cee [ [ 10172020 | PRINCIPAL e | 4414339 | ....... 4414339 | ....... 4,572,979 | oo 4,572,979 | ooveveeeeeeeeeci | e (1,431) (1431 | oo | e 4,571,548 ...(157,209) | .....(157,209) | ....... 95,189 | 09/20/2045.
38382C VL 2 [GOVERNMENT NATL MTG ASSN......ccccovrvvrurnn .. | 07/31/2021. | PRINCIPAL 654,282 654,282 653,771 653,771 2 2 653,773 10/20/2043.
0599999. Total - Bonds - U.S. GOVEMMENL........oovmvereiimnierssiinicesssimnscesssmiseniss o || 30,372,914 | ... 30,372,914 | .... 30,905,984 | ......... 30,890,780 | .oooovovov 0]..... (12,059) | ..o [ (12,059) | oo 0. 30,878,721 XXX
Bonds - All Other Government
38373V NM 8 | GNMA 2002-63 CL NU [ 1213172021 | PRINCIPAL ... | 10,335 | oo 10,335 | oo 10,657 10,357 0 10,357 09/20/2032.
38374T RK 2 | GNMA CMO TAC 2009-22 JL.. <[ 1203172021, | PRINCIPAL . oevonssvsssssnssssssssssenss | i e, 15,888 | ........... 15,888 | ........... 16,113 15,905 0 15,905 04/20/2039.
1099999. Total - Bonds - All Other Government............ccocvevreererinirieniirernsesninenns 26,222 26,222 26,770 26,262 0 0 0 0 0 26,262 XXX
Bonds - U.S. Special Revenue and Special Assessment
165329 DG 5 |CHESAPEAKE VAWTR & SWR SYS REV .| 08/26/2021. | FHLB CINCINNATI 500,000 0 500,000 07/01/2026.
165329 DH 3 |CHESAPEAKE VAWTR & SWR SYSREV.... . | 08/26/2021. | FHLB CINCINNATI... . " . 500,000 0 500,000 07/01/2030.
259226 BQ 0 |DOUGLAS CNTY NE......oocoosirrreee .| 09/10/2021. | MAKE WHOLE CALL.... 200,000 200,000 200,000 200,000 0 200,000 07/01/2028.
259226 BQ 0 |DOUGLAS CNTY NE.......ccccouvvvmrians . 107/01/2021. | MAKE WHOLE CALL... 25,000 25,000 25,000 25,000 0 25,000 ...107/01/2028.
442331 QM 9 |HOUSTON TEX GO 01/08/09 6.29% DUE 03/01/... .. | 03/01/2021. | PARTIAL CALLED SECURITY. 50,000 50,000 61,670 56,540 0 56,540 .| 03101/2032.
542690 W4 0 |LONG ISLAND PWR AUTHNY ELEC REV.. .1 05/03/2021. | MATURED........ccvvvvvnerviisnnnviissssisiisns | | 300,000 | .......... 300,000 300,000 300,000 0 300,000 05/01/2021.
60534Q UE 9 |MISSISSIPPI DEV BANK SPL OBLG GO... .1 10/01/2021. | PRINCIPAL 25,000 25,000 24,072 25,000 0 25,000 10/01/2036.
63165T BR 5 [NASSAUCNTYNY SERIGO cooe |+ [ 03119/2021. | CALLED...coovvivrriviinnisssscennssssnas 500,000 500,000 .501,770 500,000 (0) (0) 500,000 10/01/2029.
665250 BX 3 |NORTHERN ILL MUN PWR AGY........cccccoovvvinnens .. | 01/04/2021. | PARTIAL CALLED SECURITY. 35,000 35,000 35,000 35,000 0 35,000 01/01/2030.
744533 BL 3 |PUBLIC SERVICE CO OKLA SENIOR NT SERI.. |.. [ 02/01/2021. | MATURED 250,000 250.000 | ... 248,115 249,989 11 1 250,000 02/01/2021.
79765R  SU 4 |SAN FRANCISCO CALIF CITY & CNTY REV....... ..| 11/01/2021. | PARTIAL CALLED SECURITY.......ccooeuce. 90,000 90,000 90,000 90,000 0 90,000 11/01/2025.
958792 CD 3 |WESTERN NASSAU CNTY N'Y WTR AUTH REV | .. | 04/01/2021. | CALLED........oovvvvvevemssssnnnennvcesssssssneens [ 75,000 | oo, 75,000 | oo, 77,339 75,000 0 75,000 04/01/2025.
3199999. Total - Bonds - U.S. Special Revenue and Special A MENES....ooiiirs s | 2,550,000 | ....... 2,550,000 | ....... 2,562,966 2,556,528 0 11 0 11 0 2,556,540 XXX
Bonds - Industrial and Miscellaneous
00085C AE 1 |ABPCIDIRECT LENDING FUND CLO LTD 1061072021, [CALLED - oo ] 500,000 | ... 500,000 | ... 500,000 500,000 0 500,000 04/20/2031.
00214M  AA 1 |ARL SECOND LLC we | [ 07/15/2021. | PRINCIPAL PAYMENT. 583.814 583.814 569,401 569,401 400 400 569,802 06/15/2024.
00214M  AA 1 |ARLSECOND LLC......ccoooiirriimriiirriiiniiecnis .. | 071152021, | PRINCIPAL PAYMENT........coovvvvmsmmmnnns [l 504,739 | oo 504,739 493,383 493,383 315 315 493,698 06/15/2024.
00214M  AA 1 |ARL SECOND LLC.. .1 01/15/2021. | PRINCIPAL PAYMENT.... 30,387 30,387 29,637 29,637 0 29,637 06/15/2024.
00214M  AA 1 |ARL SECOND LLC.. .| 02/16/2021. | PRINCIPAL PAYMENT.... 29,946 29,946 29,207 29,207 0 29,207 ...| 06/15/2024.
00214M  AA 1 |ARL SECOND LLC .| 03/15/2021. | PRINCIPAL PAYMENT 30,578 30,578 29,823 29,823 0 29,823 .| 06/15/2024.
00214M AA 1 |ARL SECOND LLC.. .| 04/15/2021. | PRINCIPAL PAYMENT.... 31469 31,469 30,692 30,692 0 30,692 06/15/2024.
00214M  AA 1 |ARL SECOND LLC.. woe | . | 05/17/2021. | PRINCIPAL PAYMENT.... 29,387 29,387 28,661 28,661 0 28,661 ... | 06/15/2024.
00214M  AA 1 |ARL SECOND LLC......covvvimriririreriririerinniiens .. | 06/15/2021. | PRINCIPAL PAYMENT............ccoovvviinnnnnas 28,954 28,954 28,239 28,239 0 28,239 .| 06/15/2024.
006346 AS 9 | ADAMS OUTDOOR ADVERTISING LP.. 1211512021, | PRINCIPAL ..o | | 19478 | o 19478 | oo 19,370 19,201 0 19,291 11/15/2048.
009089 AA 1 |AIR CANADA 2013-1APTT .| | 05/17/2021. | PRINCIPAL PAYMENT 15,262 .. 15,262 15316 15,286 0 15,286 .| 11/26/2023.
009089 AA 1 |AIR CANADA 2013-1APTT.ccooorococcerescereressseen .| 11115/2021. | PRINCIPAL PAYMENT 15262 | 45262 | oo 45,316 15,281 0 15,281 | 11/26/2023.
009090 AA 9 [AIR CANADA... - 03/16/2021. | PRINCIPAL PAYMENT.... 12,062 | oo 12,062 | oo 11,639 11,756 0 11,756 03/15/2027.
009090 AA 9 |AIR CANADA... .| 09/15/2021. | PRINCIPAL PAYMENT.... 12,062 | oo 12,062 | oo 11,639 11,784 0 11,784 03/15/2027.
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009158 AR 7 |AIR PRODUCTS & CHEMICALS INC.................... . [ 11/03/2021. | KEYBANK NA.........ccoovvrinriininninas 500,000 500,000 500,000 499,400 600 600 500,000 11/03/2021.
011842 SH 5 |ALASKA STINTL ARPTS REV.....oocccosricrricns .| 08/31/2021. | PRINCIPAL e 00,000 | .........400,000 | ......... 407,276 400,000 0 0 400,000 10/01/2035.
01877Z AD 2 | ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 |.. | 12/10/2021. | MAKE WHOLE CALL....cccocosvvmssvmsenn | 35,303 | oo 113,689 | ......... 127,181 116,081 [ oo | oo (1,065) (1,065) 115,016 12/31/2023.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 | .. | 01/04/2021. | MAKE WHOLE CALL.... . 23,043 23,043 25,778 23,509 0 23,509 12/31/2023.
01877Z AD 2 |ALLIANCE PIPELINE L P FGN SR BD SEDOL 29 | .. | 06/30/2021. | MAKE WHOLE CALL.....ccccnvicviisimen | | yeeqel 16,676 | oo 18,655 16,919 0 16,919 12/31/2023.
02376A  AA 7 |AMERICAN AIRLINES GROUP INC... .. | 04/15/2021. | PRINCIPAL PAYMENT.... 6,765 6.808 ...5,796 0 6,796 10/15/2029.
02376A AA 7 |AMERICAN AIRLINES GROUP INC... «r| .| 10/15/2021. | PRINCIPAL PAYMENT.... 6,765 6.808 ..6,794 0 6,794 ... | 10/15/2029.
023771 S2 5 |AMERICAN AIRLINES......ooorsceeeeersescreesessseee | 04/15/2021. | PRINCIPAL PAYMENT....ooovvvvcsvimee | | oy | 12,430 | oo 11,548 11,719 0 11,719 .| 10115/2028.
023771 S2 5 | AMERICAN AIRLINES | 10/15/2021. | PRINCIPAL PAYMENT.....covovivvivvieen | | yogog | 12,828 | o 12212 12,424 0 12,424 10/15/2028.
02377C AA 2 |AMERICAN AIRLINES INC. ... | .. | 04/15/2021. | PRINCIPAL PAYMENT.... N 6,765 6,765 6.818 ...5,803 0 6,803 ... | 10/15/2029.
02377C  AA 2 |AMERICAN AIRLINES INC.......covvrverrrrirrriirneenns .. [ 10/15/2021. | PRINCIPAL PAYMENT......cc.ooovvrriirnnnna. . 6,765 6,765 6.818 ...6,800 0 6,800 .| 10/15/2029.
03331X AB 7 |ANCHORAGE CREDIT FUNDING LTD.. .| 07/26/2021. | PRINCIPAL PAYMENT....occoovvves | | 500,000 | oo 500,000 | oo 500,000 500,000 0 500,000 07/25/2037.
04248N  AA 1 |ARMY HAWAII FAMILY HSG ... | .. | 06/16/2021. | PRINCIPAL PAYMENT.... . 2,536 2536 2835 ...2,780 0 2,780 06/15/2050.
04248N AA 1 |ARMY HAWAII FAMILY HSG...ooccooooesrer o .| 12/15/2021. | PRINCIPAL PAYMENT..........0.covrrrirrr.. . 2,608 2608 2915 ..2,854 0 2,854 06/15/2050.
04273W  AB 7 |ARROW ELECTRONICS INC SENIOR BD | 080172021 MATURED. ..o | 500,000 | ......... 500,000 | ......... 504,500 500,068 (68) (68) 500,000 03/01/2021.
04621X AF 5 | ASSURANT INC SENIOR NT | 07112/2021. | MAKE WHOLE CALL.....occocoviiiiia | | 500,000 | ... 500,000 501,860 500,368 (85) (85) 500,283 03/15/2023.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC .1 06/01/2021. | PRINCIPAL PAYMENT......c..ccoivirirnriniinns
BONDSE L 3,730 3,730 3,975 3,921 0 3,921 12/01/2050.
048677 AB 4 | ATLANTIC MARINE CORPS CMNTYS LLC .1 12/01/2021. | PRINCIPAL PAYMENT.......ccvivirernriniinne
BONDSE i 3,969 3,969 4,230 4169 0 4,169 12101/2050.
05178T AA 9 |AURORAMILITARY HSG Il LLC.....rvsccrre... .| 01/15/2021. | PRINCIPAL PAYMENT......cco.ccoorrrce.. 11,490 11490 12,680 0 12,680 .| 071512034
05178T AA 9 |AURORAMILITARY HSG Il LLC.....cocevrrrvreee .| 07/15/2021. | PRINCIPAL PAYMENT.....ooccorrrrre .. 14.189 14189 ) 15,602 0 15,602 | 0711512034,
05352G  AA 5 |AVANA BONHON LLC.... .. | 12/16/2021. | CALLED 288 462 288 462 288,462 288 462 0 288,462 09/15/2024.
053526 AA 5 |AVANABONHONLLC.... .. | .. | 05/12/2021. | PRINCIPAL PAYMENT. 211538 211538 211538 0 211,538 09/15/2024.
05565E  AF 2 |BMW US CAPITAL LLC...oococooreereseresrerroreoe .| 04112/2021. [KEYBANK NA.....occcoeererersreserrere 500,000 489,000 0 489,000 04/11/2021.
11042C AA 8 |BRITISH AIRWAYS .. | 12115/2021. | PRINCIPAL PAYMENT.... 97 0 97 09/15/2036.
12200B AA 6 |BURLINGTON NORTHERN SANTA FE 04-1 .1 01/15/2021. | PRINCIPAL PAYMENT....
TRUST L | A 1810 | 1,809 | v 13,064 11,809 0 11,809 011512021,
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 01/15/2021. | PRINCIPAL PAYMENT. 7,280 7,316 ...1,316 0 7,316 .107/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 02/16/2021. | PRINCIPAL PAYMENT.... 6,927 6.962 ...6,962 0 6,962 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 03/15/2021. | PRINCIPAL PAYMENT.... 6,848 6.882 ..6,882 0 6,882 ... | 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 04/15/2021. | PRINCIPAL PAYMENT. 7,154 7,190 AL 0 7,190 .107/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 05/17/2021. | PRINCIPAL PAYMENT.... 6,716 6.750 ....8,750 0 6,750 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 06/15/2021. | PRINCIPAL PAYMENT.... 81,758 82,166 82,166 0 82,166 ... | 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 07/15/2021. | PRINCIPAL PAYMENT. 58,471 58,763 58,748 0 58,748 ... | 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 08/16/2021. | PRINCIPAL PAYMENT.... 6,128 6.158 ....6,155 0 6,155 .107/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. .. | 09/15/2021. | PRINCIPAL PAYMENT.... 5,021 5046 ..5,042 0 5,042 07/15/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC. we| .| 10/15/2021. | PRINCIPAL PAYMENT.... . 37,895 37,895 2,498 38,044 0 38,044 ...| 07/15/2034.
123260 AA 2 |BUSINESS JET SECURITIES LLC........ooorecrvee. .| 11715/2021. | PRINCIPAL PAYMENT............covrvrrrr.. 33,684 33,684 36,073 33.808 0 33.808 | 0715/2034.
12326Q AA 2 |BUSINESS JET SECURITIES LLC .| 12/15/2021. | PRINCIPAL PAYMENT......c...0ocoorvrore.. 39,765 39,765 | oo 42,585 39,901 0 39,901 07/15/2034.
12575A  AB 3 | CMFT NET LEASE MASTER ISSUER LLC........... | .| 12/20/2021. | PRINCIPAL....oovovorsomsvenssvvmssseess | 10,574 | oo 10,574 | oo 10,878 10,876 0 10,876 07/20/2051.
12626P AL 7 |CRH AMERICA INC SENIOR BD.......c.ccoovvverrienae .. | 01/15/2021. | WELLS FARGO ADVISORS.................... 250,000 250,000 264,780 250,000 0 250,000 01/15/2021.
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126650 AA 2 | CVS PASS-THROUGH TRUST......oovvcvrrirrrce o+ | 121072021, | PRINCIPAL ..o | 18,395 | oo LEJC L — 18,410 18,375 0 18,375 1,014 | 01/10/2036.
12665U AA 2 |CVS PASS-THROUGH TRUST.............coocmrereccree. .| 12110/2021. | PRINCIPAL 22,780 22,780 23,568 23,547 0 23,547 01/10/2036.
140501 AA 5 |CAPITAL SOUTHWEST CORP.. .. | 09/24/2021. | MAKE WHOLE CALL.........ooovmvmvviimmrnns |l 500,000 | ......... 500,000 500.000 500,000 0 500,000 | .oovveerrerrirens | erereeieniienns | eevreeieeienns (V] 87,660 | 10/01/2024.
140501 AA 5 | CAPITAL SOUTHWEST CORP.. | 0972472021, | MAKE WHOLE CALL....coovcsvscescn | 500,000 | .......... 500,000 | ...... 500,000 500,000 0 500,000 | coocvoevrsoe [ corsvnsienins | v 0| 86,615 | 10/01/2024.
143090 AA 0 |CARLYLE HOLDINGS FINANCE SENIOR BD .| 1172212021, | MAKE WHOLE CALL......cccccccoccrcrrrrrn,
SERT i 500,000 | ... 500,000 | oo 505,000 500,911 (364) (364) 500,546 | oo | o (546) | v (546) | ......45,044 | 02101/2023.
14856G  AA 8 | CASTLELAKE AIRCRAFT SECURITIZATION .| 12/15/2021. | PRINCIPAL
TRUST L e 135,086 | ... 135,086 | ... 139,983 139,987 0 139,987 [ oo o 901) | s sd,901) | o 1,287 | 01/15/2046.
181059 QF 6 |CLARK CNTY NEV SCHDIST....ccccoccoocrvrerrrens .| 06/15/2021. | PARTIAL CALLED SECURITY............ 90,000 90,000 29,903 93318 0 93,318 .| 06/15/2024.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- |.. | 04/12/2021. | PRINCIPAL PAYMENT.........ccc0ceoccrcrcccer 12,305 | oo 12,243 12,291 0 12,291 | 04111/2024.
210795 PZ 7 |CONTINENTAL AIRLINES INC BOND SER 2012- | ... | 10/12/2021. | PRINCIPAL PAYMENT.....oocccovmvec |k yoage | qosos | 12,243 12,294 0 12298 | oo e A A 04/11/2024.
21079V AA 1 | CONTINENTAL AIRLINES INC BOND SER 2010- | .. | 05/31/2021. | PRINCIPAL ) 195446 | ... 190,560 195,505 0 195505 | .ooorroeoeere | eoerrreeecca(B9) | ovrerercnn(59) | e 4,642 | 01/12/2021.
220038 AK 2 |CORPORATE OFFICE PROPERTIESLP........... .| 11/19/2021. | MAKE WHOLE CALL.....occccccocrrrccrrrrrre. 500,000 | ... 500,000 530565 517,931 (3516) (3,516) 514,415 5259 | 07/01/2025.
22530C AA 4 |CREDIBLY ASSET SECURITIZATIONLLC.......... < | 0411512021 | PRINCIPAL o ovsvvvvsvsvvsvssvsssssvss | | 1,000,000 | ....... 1,000,000 | ....... 1,001,250 | oo 1,001,250 V1 SRS I 1,001,250 | oo [ (1,250 | ovrens(1,250) | e 16,000 | 11/15/2023.
23311R  AE 6 |DCP MIDSTREAM LLC SENIOR BD SER 144A.... .. | 06/30/2021. | CALLED.........coooeererrvssmerersssserrrsssneen 750,000 752,580 (2,580) (2,580) 750,000 | ..ooovvveeereeeec | orveeerereend(0) | coeeeensenns(0) | e 26,719 | 09/30/2021.
23355L AD 8 |DXC TECHNOLOGY CO...ooooooocievoverrreersessssninns .| 09/20/2021. | MAKE WHOLE CALL....cc.cccc0rcrccrrrrrrrrs 685,000 | ........685,000 | ... 706,402 (2,283) (2,283) 704119 | oo | o (19,419 | o (19.119) | ... 163,993 | 04/15/2027.
23355L  AD 8 | DXC TECHNOLOGY CO | 09/20/2021. | MAKE WHOLE CALL....cooocsvsscsscn | 750,000 | ....... 750,000 | ...... 717,075 725,057 2,661 2,661 721,718 | oo | 0000022,282 | .....00. 22,282 | ... 165,385 | 04/15/2027.
25271C  AM 4 | DIAMOND OFFSHORE DRILLING INC.. | 0413012021 | EXCHANGE......oooooorsvnsvcnscvnssiens | 2,262 150,000 | ...ooooe. 145278 | woovvee.. 150,000 | ....... Tk 10 T BN B 86,930 | oo | e 150,000 11/01/2023.
257559 AJ 3 |DOMTAR CORP .| 09/29/2021. | KEYBANK NA.......ooorreeececrereeeeeeesessens 512.431 | ........500,000 539119 539,585 (466) (466) 539,119 1,250 | 09/01/2042.
257559 AJ 3 | DOMTAR CORP -+ 0972972021, | KEYBANK NA. oo | L 51243 | o 500,000 | ......... 547,732 548,300 (568) (568) 547,732 | covveerscrerrs | ernn(35,301) | ........(35,301) | .o 31,250 | 09/01/2042.
257559  AJ 3 | DOMTAR CORP - | 09/29/2021. | KEYBANK NA... 551,121 551,730 (609) (609) 551,121 31,250 | 09/01/2042.
259561 PT 9 |DOUGLAS CNTY WASH PUB UTIL DIST REV..... | .. | 09/16/2021. | PARTIAL CALLED SECURITY oo | b 4e000 | o 25000 | o 45,675 45,000 0 45,000 09/01/2030.
31331F AX 9 |FEDERAL EXPRESS CORP BOND SER 1998-1 |..|07/15/2021. | PRINCIPAL
cL 122,278 122,278 122,350 0 122,350 01/15/2022.
31738Q AB 2 |FINANCE AMERICA STRUCTURED SECS TR.... |.. | 12/27/2021. | PRINCIPAL 14,459 14459 14,371 0 14,371 07/25/2024.
31738Q AB 2 |FINANCE AMERICA STRUCTURED SECS TR.... |.. | 12/27/2021. | PRINCIPAL 1 1 1 1 0 1 .| 07125/2024.
31738Q AB 2 |FINANCE AMERICA STRUCTURED SECS TR.... | .. | 12/27/2021. | PRINCIPAL 1 1 1 1 0 1 .| 07125/2024.
31739M AB 0 |FINANCE AMERICA STRUCTURED SECS TR.... |.. | 12/27/2021. | PRINCIPAL...ooovoovrsomssveessvesiseessnn | 78,258 | ..oo..... 78,258 | ... 75,530 75,533 0 75,533 04/25/2051.
317390M  AB 0 |FINANCE AMERICA STRUCTURED SECS TR.... |.. | 12/27/2021. | PRINCIPAL 6 6 6 6 0 6 | 04/25/2051.
31739M AB 0 |FINANCE AMERICA STRUCTURED SECS TR.... |.. | 12/27/2021. | PRINCIPAL 15 15 15 15 0 15 04/25/2051.
317390M  AB 0 |FINANCE AMERICA STRUCTURED SECS TR.... |.. | 12/27/2021. | PRINCIPAL 3 3 3 3 0 3 ... | 04/25/2051.
31740C AB 9 |FIN AMER STR SECS TR... .| 01/25/2021. | PRINCIPAL PAYMENT.... 11,980 | o 11,980 | o 11,999 11,999 0 11,999 (19)] .. .| 03/25/2023.
31740C AB 9 |FIN AMER STR SECS TR... .| 02/25/2021. | PRINCIPAL PAYMENT.... 4,993 5001 5,001 0 5,001 (8. 03/25/2023.
31740C AB 9 |FIN AMER STR SECS TR... .| 03/25/2021. | PRINCIPAL PAYMENT.... 365 366 366 0 366 M. ...| 03125/2023.
31740C AB 9 |FIN AMER STR SECS TR | 05/26/2021. | PRINCIPAL PAYMENT ..oovvvvvccvmene | | g | 13,775 | oo 13,797 13,797 0 13,797 )] . .| 03125/2023.
31740C AB 9 |FIN AMER STR SECS TR... .| 06/25/2021. | PRINCIPAL PAYMENT.... 6,257 6,267 ...5,267 0 6,267 (10)] .. .| 03/25/2023.
31740C AB 9 |FIN AMER STR SECS TR... .| 07/26/2021. | PRINCIPAL PAYMENT.... 8539 8552 ..8.552 0 X7 2 O I (13) 03/25/2023.
31740C AB 9 |FIN AMER STR SECS TR... .| 08/25/2021. | PRINCIPAL PAYMENT.... 207 207 207 0 207 ) 03/25/2023.
31740C  AB 9 |FIN AMER STR SECS TRu......oovoroccversssorerees .| 09/27/2021. | PRINCIPAL PAYMENT 1771 1774 L1774 0 1,774 ) 03/25/2023.
31740C AB 9 |FIN AMER STR SECS TR... .| 10/15/2021. | PRINCIPAL PAYMENT.... 910 912 911 0 911 ) 03/25/2023.
31740C  AB 9 |FIN AMER STR SECS TR... .| 11/26/2021. | PRINCIPAL PAYMENT.... 4,921 4929 4927 0 4927 6. .| 03/25/2023.
31740C AB 9 [FIN AMER STR SECS TR.....oovvemrreeecccccrrrereereee .| 1212712021, | PRINCIPAL PAYMENT 4,216 4223 4221 0 4221 (). | 03/25/2023.
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345397 VR 1 |FORD MOTOR CREDIT COLLC ..., . [02/0172021. [MATURED......oorsss oo 500,000 | oo 510,260 500410 (410) #10) 500,000 14,375 | 02/01/2021.
38379T 4W 6 |GOVERNMENT NATLMTG ASSN.......cosvvvirriinnns .. [ 12/20/2021. | PRINCIPAL ..73,872 80,520 80,486 0 80,486 08/20/2045.
413707 AA 8 |HARRIMACK HOLDINGS LLC.... .. | 05/07/2021. | PRINCIPAL PAYMENT.... 8,333 8.333 ...8,333 0 8,333 04/01/2031.
413707 AA 8 |HARRIMACK HOLDINGSLLC.... .. | 06/07/2021. | PRINCIPAL PAYMENT.... 8,333 8.333 ..8,333 0 8,333 ...| 04/01/2031.
413707 AA 8 |HARRIMACK HOLDINGS LLC .| 07/07/2021. | PRINCIPAL PAYMENT 8,333 8,333 ....8,333 0 8,333 .| 04/01/2031.
413707 AA 8 |HARRIMACK HOLDINGSLLC.... .. | 08/09/2021. | PRINCIPAL PAYMENT.... 8,333 8.333 ..8,333 0 8,333 04/01/2031.
413707 AA 8 |HARRIMACK HOLDINGS LLC.... ... | -1 09/10/2021. | PRINCIPAL PAYMENT.... 8,333 8,333 ....8,333 0 8,333 ...| 04/01/2031.
413707 AA 8 |HARRIMACK HOLDINGS LLC......ocoovrvvrrrrerneenns .. [ 10/13/2021. | PRINCIPAL PAYMENT 8,333 8.333 ..8,333 0 8,333 .| 04/01/2031.
413707 AA 8 |HARRIMACK HOLDINGS LLC.... .. | 11/09/2021. | PRINCIPAL PAYMENT.... 8,333 8,333 ....8,333 0 8,333 04/01/2031.
413707 AA 8 |HARRIMACK HOLDINGSLLC.... w. | .- | 12/09/2021. | PRINCIPAL PAYMENT.... o 8,333 8333 ..8,333 0 8,333 04/01/2031.
42217K BA 3 |HEALTH CARE REITINC....coooovirvimrriiirrierriinae .. | 04/16/2021. | MAKE WHOLE CALL........ccooovermrrrirrrrenne. 500,000 | 500,000 | .......... 498,155 499,647 46 46 499,693 03/15/2023.
431116 AB 8 |HIGHMARKINC .. | 051712021, | MATURED.........cevvvveemsnrmversmnmssisssneeeens || 500.000 | oo 500,000 | ......... 500,000 500,502 (502) (502) 500,000 05/15/2021.
46592W AD 8 |JP MORGAN MORTGAGE TRUST. .. [ 11/26/2021. | PRINCIPAL PAYMENT. Ao ..12,498 ..12,498 12,225 0 12,225 .| 02/25/2052.
46592W AD 8 |JP MORGAN MORTGAGE TRUST.....cccoconvvrernrner .. [12/27/2021. | PRINCIPAL PAYMENT......ooooomnirirrnrnnnns 077 | 10,771 10,536 0 10,536 02/25/2052.
48203R  AG 9 |JUNIPER NETWORKS INC | 01/01/2021. | MAKE WHOLE CALL...oosvsvsvesnsen | 500,000 | .......... 500,000 | .......... 518,895 506,165 0 506,165 03/15/2024.
51817T AB 8 |LATAMAIRLINES GROUP SA.. ore |+ | 0710112020, | PRINCIPAL .o | | 459,102 | .......... 459,102 | .......... 478,843 478,843 (176) (176) 478,668 11/15/2027.
52517P  2S  9 |LEHMAN BROTHERS HLDS EURO MED TERM |.. | 04/01/2021. [ KEYBANK NA........ccooomrrierriimneiireneiienes

Nz | 1716 0 06/152027.
52517P  2S  9 |LEHMAN BROTHERS HLDS EURO MED TERM | .. | 10/01/2021. [ KEYBANK NA........ccocoomrriimreiianeirareiines
NTZ a7 0 06/15/2027.

52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS...... .| 04101/2021. | KEYBANK NA.........ovvvoveivesmmmmmmnicierns | | 1,420 0 .| 0712712027.
52517P  3Y 5 |LEHMAN BROS HOLDINGS MED TERM NTS...... .. 110/01/2021. [ KEYBANK NA.........ooirmririririiinireniennns 390 0 .1 07/27/2027.
52517P SZ 5 |LEHMAN BROTHERS HOLDING NOTES.. .. | 04/01/2021. | KEYBANK NA... 861 0 11/15/2017.
52517P  SZ 5 |LEHMAN BROTHERS HOLDING NOTES.. .| 10/01/2021. | KEYBANK NA... 236 0 11/15/2017.
52519F DJ 7 |LEHMAN BROS NOTES SERIES A........cccocvennnees .. | 04/01/2021. | KEYBANK NA. 566 0 12/14/2029.
52519F DJ 7 |LEHMAN BROS NOTES SERIES A........c.cccvvvnnc. .| 10/01/2021. | KEYBANK NA... 155 155 159 0 12/14/2029.
5252M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM .. | 04/01/2021. | KEYBANK NA... . 852 0 ...| 01/24/2013.
5250M0 BZ 9 |LEHMAN BROS HOLDING INC MED TERM | 1010112021, [ KEYBANK NA. ..o 234 0 .| 0112412013,
55316F AC 3 | MM FINISHED LOTS HLDGS .. | 01/31/2021. | KEYBANK NA. 37,240 37,240 | oo 40,489 37,869 0 37,869 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS <o | .- | 02/02/2021. | PRINCIPAL PAYMENT. 40,242 40,242 | oo 43753 40,922 0 40,922 ... | 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS........oevvverrrrerrrrirns .. | 03/02/2021. | PRINCIPAL PAYMENT 21,177 19,807 0 19,807 .1 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS .. | 04/07/2021. | PRINCIPAL PAYMENT.......ooommmmmmcceena [ 18108 | 18108 | 19,687 18,414 0 18,414 01/31/2024.
55316F AC 3 | MM FINISHED LOTS HLDGS. <.er | .. | 05/04/2021. | PRINCIPAL PAYMENT.... 20,428 19,106 0 19,106 ...| 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS........coovvverrrverrrrern .| 06/03/2021. | PRINCIPAL PAYMENT.......ommmmmmcceena [ 47237 | o 7.237 | 18,741 17,528 0 17,528 .| 01/31/2024.
55316F AC 3 | MM FINISHED LOTS HLDGS. .. | 07/02/2021. | PRINCIPAL PAYMENT.... 31,063 29,038 0 29,038 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS .. | 08/04/2021. | PRINCIPAL PAYMENT.... L7817 0 7,617 ... | 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS .. | 09/02/2021. | PRINCIPAL PAYMENT.... ..7,700 0 7,700 ...101/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS. .. [10/01/2021. | PRINCIPAL PAYMENT. 10,014 0 10,014 .| 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS .. | 11/02/12021. | PRINCIPAL PAYMENT.... 17,380 0 17,380 01/31/2024.
55316F AC 3 |MM FINISHED LOTS HLDGS .. [ 12/02/2021. | PRINCIPAL PAYMENT ..12,358 ..12,358 .. 13,436 12,527 0 12,527 .1 01/31/2024.
55317H AA 2 |MMFINISHED LOTS HLDGS 3 LLC.. .. | 12114/2021. | PRINCIPAL 353.371 353.371 353.371 353 371 0 353,371 11/30/2025.
56585A AD 4 |MARATHON PETROLEUM CORP .1 03/01/2021. | MATURED.......oovvrvvvrmnniisnsnnissnesninnns 500,000 500,000 491,505 491,505 0 491,505 03/01/2021.
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647677 AF 0 |NEW ORLEANS NAVY HSGLLC.....rroccooorn.... | 01/17/2021. | NATIONAL ALLIANCE SECURITIES C....| _ 1 5,000 5126 5181 0 5181 (181) ] o (181) .| 12115/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC.........ccoovmrrrvrerenne .. 02/16/2021. | PRINCIPAL PAYMENT........coocvveeercrrrenns ] 45,000 | 15,000 15,535 0 15,535 .| 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC... | 03/15/2021. | PARTIAL CALLED SECURITY coooviece| | 15,000 | o 15,000 15,529 0 15,529 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC... .. | 04/15/2021. | CALLED e | 15,000 ...15,000 15,000 0 15,000 ... | 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC .| 05/17/2021. | PARTIAL CALLED SECURITY. ol 15,000 | o 45,000 15,000 0 15,000 [ 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC... ..| 06/15/2021. | PARTIAL CALLED SECURITY. 10,000 | .vvoooene 10,000 10,000 0 10,000 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC... <. || 07/15/2021. | PARTIAL CALLED SECURITY. 15,000 | oo 15,000 15,536 0 15,536 .| 12115/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC..........ccoomrvrvrernnn. .. | 08/16/2021. | PARTIAL CALLED SECURITY..........c....cc 20,000 20,000 20,000 0 20,000 .| 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC... | 09/15/2021. | PARTIAL CALLED SECURITY oo | | 15,000 | o 15,000 15,000 0 15,000 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC... «..r | .- [ 10/15/2021. | PARTIAL CALLED SECURITY. .15,000 ...15,000 15,000 0 15,000 ... | 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSG LLC......cocoormurrrrverenne .. | 11/15/2021. | PARTIAL CALLED SECURITY....cocccvvveveee 15,000 0 15,000 .| 12/15/2029.
647677 AF 0 |NEW ORLEANS NAVY HSGLLC .. | 12/115/2021. | PARTIAL CALLED SECURITY ..ooovvvvveec | L 15000 | 15,000 15,000 0 15,000 12/15/2029.
64972B VT 9 |NEW YORKN Y CITY HSG DEV CORP. ... | .. | 11/01/2021. | CALLED 500,000 500,000 0 500,000 11/01/2032.
65334H AE 2 [NEXENINC FGN SRBD........cccoovvimmviiirriiiiniiins . [01715/2021. | KEYBANK NA........oovvviiriininiiinns R 850,000 | oo 695,418 0 695,418 03/10/2035.
65334H AG 7 |NEXENINC FGNBD | 01/12/2021. | RAYMOND JAMES INSTITIONAL....ooccce || 933494 | ......... 700,000 | ......... 835,835 791,889 0 791,889 05/15/2037.
654894 AE 4 |NOBLE AFFILIATES INC. SR. NOTE o] - | 01/06/2021. | MORGAN KEEGAN & CO....oovcocvivine | | 17,395 | o 100,000 98,793 99,900 0 99,900 10/15/2023.
664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR |.. [ 09/15/2021. | KEYBANK NA.........ommirreverernririrererirenns
BDSE L e 500,000 | .......... 500,000 500,000 505,107 | .oveorerrrerrnnes | cevevirens (5,107) (5,107) 500,000 [ cvveormurererens | cevererirerrnreees | erererneeeiens 0 [ 37,500 | 09/15/2021.
664787 AD 0 |NORTHERN BORDER PIPELINE CO SENIOR .. [ 09/15/2021. | KEYBANK NA.........ommmrrevererrririrereierenns
BDSE L | 500,000 | .......... 500,000 | .......... 500,000 505,887 | ...coovverrrernnes | werrrinenn (5,887) (5,887) 500,000 | covoormervrerens | covererirerrnneees | ereeereeneienns 0 [ 34,167 | 09/15/2021.
674208 AA 4 |OASIS 2020-1 LLC..rvvvorveen. .. | 01/15/2021. | PRINCIPAL PAYMENT........coovvveeermerrrenns | o 17,546 .. 17,546 17,502 0 17,502 ... | 10/15/2021.
674208 AA 4 |OASIS 2020-1 LLC......occcoco.c.. .| 02/16/2021. | PRINCIPAL PAYMENT...........cc0c00cormre.. ol 16435 | o 16135 16,094 0 16,004 1011512021
674208 AA 4 |OASIS 2020-1 LLC.......conmeerrreens .. [ 03/15/2021. | PRINCIPAL PAYMENT ....oovovviirieneee | 12965 | 12,965 12,933 0 12,933 10/15/2021.
674208 AA 4 |OASIS 2020-1 LLC......occooco.crn. .| 04/15/2021. | PRINCIPAL PAYMENT.... 17,353 17,310 0 17,310 .| 1011512021
674208 AA 4 |OASIS 2020-1 LLC.......ccooeevrrreene .. | 05/17/2021. | PRINCIPAL PAYMENT 11,607 11,578 0 11,578 .| 10/15/2021.
674208 AA 4 |OASIS 2020-1 LLC......occoocorcn. | 06/15/2021. | PRINCIPAL PAYMENT ....oovovivvviimene | | gppae | 12,236 12,206 0 12,206 10/15/2021.
674208 AA 4 |OASIS 2020-1 LLC.......ccooeevrrreene .. | 07/15/2021. | PRINCIPAL PAYMENT.... ...14,437 14,410 0 14,410 ...| 10/15/2021.
67420B AA 4 |OASIS 2020-1 LLC.......ccoovvvr. .. | 08/16/2021. | PRINCIPAL PAYMENT ..11,970 11,955 0 11,955 .| 10/15/2021.
674208  AA 4 |OASIS 2020-1 LLC.......cccoeevrrrcene ..| 09/15/2021. | PRINCIPAL PAYMENT.... 8,440 ....8,435 0 8,435 10/15/2021.
674208 AA 4 |OASIS 2020-1 LLC......cccorvecrrrenns .. | 10/15/2021. | PRINCIPAL PAYMENT.... ..10,341 10,341 0 10,341 ... 10/15/2021.
674208 AA 4 |OASIS 2020-1 LLC.......cccoeeurrrcene .. | 11115/2021. | PRINCIPAL PAYMENT ..11,378 11,378 0 11,378 .1 10/15/2021.
674208 AA 4 |OASIS 2020-1 LLC.......cconuecrrreens .. [ 12/15/2021. | PRINCIPAL PAYMENT 8.278 ..8.278 0 8,278 10/15/2021.
67422C  AA 0 |OASIS SECURITISATION LTD......oocoommmrvrirrnrnnens .. | 12/15/2021. | PRINCIPAL 32 085 32 985 32085 32085 0 32,985 10/15/2033.
675232 AA 0 |OCEANEERING INTL INC....ocooerrrivmrrrrieriecnriens .. 03/11/2021. | RAYMOND JAMES INSTITIONAL....ccco. | | 503,742 | oo 500,000 | .......... 498,845 499,607 18 18 499,625 11/15/2024.
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND |.. [ 04/01/2021. | PRINCIPAL PAYMENT.......covvovvnrrviiernnns
SR 10,668 | .. 10,668 | .. 10,881 10,735 0 10,735 | s | s 7 — ) —— 10/01/2026.
677071 AF 9 | OHANA MILITARY COMMUNITIES LLC BOND .. [ 10/01/2021. | PRINCIPAL PAYMENT........coovovmmrrreiaranns
SR 10,003 | v 10,003 | v 11,121 10,965 0 10,965 | v | s Y — ) —— 10/01/2026.
677071  AM 4 | OHANA MILITARY COMMUNITIES BND SERB | .. | 04/01/2021. | PRINCIPAL PAYMENT.........ccccovvverirnrirnns
144 28,522 28,522 30,664 29,257 0 29,257 | oo | e S — 5 p— 10/01/2026.
677071  AM 4 | OHANA MILITARY COMMUNITIES BND SERB | .. | 10/01/2021. | PRINCIPAL PAYMENT.........ccovvvrvrrnrinnns
144 29,279 29,279 31,478 29,960 0 29,960 | oo | o (680) | oo (G| P— 10/01/2026.
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69362B AY 8 |PSEG POWER LLC SRNT...ccocovmvrvimrririrriririnnne .. 06/15/2021. | CALLED........osvvvvvvenrvvvissnnsvsssssssissenns | 500,000 | ......... 500,000 528,270 LTORT0 [ T (1,006) (1,006) 500,000 [ ..oovvreerrrrens | e [(0) ] [p— (0)] oo 15,563 | 09/15/2021.
705322 AL 9 |PEDERNALES ELECTRIC COOP INC BOND .| 11/15/2021. | PARTIAL CALLED SECURITY......cccceveuce
SEROz L | 100,000 | ... 100,000 | ... 110,750 100,000 0 100,000 | v | s | e L 111512022.
755763 AA 7 |READYCAP HOLDINGS LLC.......oovvvvrrrrrrririrens .. [10/22/2021. | MAKE WHOLE CALL.......ooovovvievrvaneaee | 500,000 | .......... 500,000 537,760 XY O I (30,208) | ovovvvvireinns [ v (30,208) | ovvvverreriies | s 507,552 | .oovveeerrnernnns | cevres (7,552) | .ovvene (7,552) | ....... 46,780 | 02/15/2022.
759351 AJ 8 |REINSURANCE GROUP OF AMERICA INC .1 06/01/2021. | MATURED........ovevvereiririsieireiesie e
SEMOR i 750,000 | oo 750,000 835,298 753,576 | coovvcvrverees | v (3,576) (3,576) LUV PRRRRTREINY PRFRETRTREIN 0] 18,750 | 06/01/2021.
759351 AJ 8 |REINSURANCE GROUP OF AMERICA INC .1 06/01/2021. | MATURED. .......cvovveirrriieiereiece e
SENIOR L | 500,000 | ........ 500,000 554,035 501,883 | oo | o (1,883) (1,883) 500,000 06/01/2021.
78449A  AA 0 |SLAMLLC ..o .. | 12/115/2021. | PRINCIPAL 26,000 26,000 26,180 26,036 0 26,036 06/15/2046.
832696 AB 4 |SMUCKERJMCO - [ 1071572021, | MATURED. ..o | L 500,000 | ........ 500,000 | ......... 500,000 501,181 | covvevevevevererenes | e (1,181) (1,181) 500,000 10/15/2021.
833096 HH 6 | SNOHOMISH CNTY WASH PUB HOSP GO......... o | 0712212021 | CALLED ..o | 490,000 | ......... 490,000 | ......... 490,000 490,000 0 490,000 12/01/2030.
833116 BT 2 | SNOHOMISH CNTY WASH PUB UTIL DIST.........| .. | 12/31/2021. | PARTIAL CALLED SECURITY. 80,000 80,000 91,272 83,472 0 83,472 ... | 12/01/2025.
83417P  AA 5 |SOLARCITY LMC IV...ooooooeosesoeecoesersoes .| 02122/2021. | PRINCIPAL PAYMENT....coocoovovvvn || 49.992 | oo 49.992 | oo 44,506 44506 0 44506 | 0212012021,
83417P  AA 5 |SOLARCITY LMC IV... -+ | 0812012021, | PRINCIPAL PAYMENT.....coosvessvcssnns | 46,813 | ..oovo.. 46,813 | ..oooo. 41,676 46,813 0 46,813 02/20/2021.
83417P  AA 5 [SOLARCITY LMC IV... ... | .| 10/18/2021. | PRINCIPAL PAYMENT.... 658,142 739,254 0 739,254 02/20/2021.
83417P  AB 3 | SOLARCITY LMC IV....ooooroeeooreccccrereseccceeens | 1011812021, | PRINCIPAL PAYMENT...coccoovvvvmne | | 50000 | o 500.000 | ... 490,000 490,000 | oo | 6,667 6.667 496,667 02/20/2021.
83417P AB 3 |SOLARCITY LMC IV .| 10118/2021. | PRINCIPAL PAYMENT....ooccoovvvvcmcoe | | 500000 | o 500,000 | ... 490,000 490,000 6.667 6667 496,667 02/20/2021.
842471 BY 9 |SOUTHERN CALIF PUB PWR AUTH. . | .. |07/01/2021. | PARTIAL CALLED SECURITY v | | 70,000 | oo 70,000 | o 79,203 71671 0 71,671 07/01/2024.
84474Y 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 |.. | 02/01/2021. | PRINCIPAL PAYMENT........cccovvrermrnenrns
cL 52,656 52,656 57,922 53,620 0 53,620 02/01/2024.
84474Y 4 | SOUTHWEST AIRLINES CO BOND SER 2007-1 |.. | 08/02/2021. | PRINCIPAL PAYMENT........cccovvurermrinrnrns
cL 54,899 54,899 60,389 55,566 0 55,566 02/01/2024.
84858D AA 6 |SPIRIT AIRLINES INC......cccooiriiirrieriiieceiennns .. | 04/01/2021. | PRINCIPAL PAYMENT.......c.ooovvrriirnnnne. ..14,486 ..14,486 14,410 0 14,410 .| 04/01/2028.
84858D AA 6 [SPIRITAIRLINES INC......cccoovimviirrienriiccnnns .. | 10/15/2021. | PRINCIPAL PAYMENT.......cccocovvvrmnrrrinns 14,486 | ... 14,486 14,416 0 14,416 04/01/2028.
848712 NY 7 | SPOKANE CNTY WASH SCH DIST........oroco... .| 0412812021, [PRINCIPAL.....ooccooororrrcsisis || 500,000 | ... 500,000 558,455 500,000 ) ) 500,000 12/01/2029.
88315L AJ 7 | TEXTAINER MARINE CONTAINERS LIMITED..... .. | 12/20/2021. | PRINCIPAL 68.250 68.250 65,226 65,250 0 65,250 09/20/2045.
88315L AS 7 | TEXTAINER MARINE CONTAINERS..........cccceeene .. | 12/120/2021. | PRINCIPAL 20,000 20,000 | .oooerenne 19,675 19,677 0 19,677 08/20/2046.
89642C AA 8 |TRINITAS CAPITAL MANAGEMENT LLC.. .. | 07/28/2021. | CALLED.... 520000 500,000 0 500,000 06/15/2023.
89642C AA 8 | TRINITAS CAPITAL MANAGEMENT LLC.. | 07128/2021. | CALLED.... ..1,040,000 | .......1,000,000 | .......1,027,500 | ........... 1,027,500 | coooveeererene | e (1,146) TR TE:)] U B 1,026,354 06/15/2023.
89657B AA 2 | TRINITY RAIL LEASING 2019 LLC......ccoooeorrrc.e .| 1211712021, | PRINCIPAL 2219 | o A02T8 43,975 0 43,975 04/17/2023.
89680H AA 0 | TRITON CONTAINER FINANCELLC.... o | 1212012021, | PRINCIPAL....ooooovesvessvsnsisessssensn | 63,750 | voov..... 63,750 | voov..... 60,888 60,911 0 60,911 09/20/2045.
89680H AE 2 | TRITON CONTAINER FINANCE LLC.... .. | 12/120/2021. | PRINCIPAL 63,750 63,750 62,654 62,662 0 62,662 03/20/2046.
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC.. | 06712021 | CALLED....oosrvcnscensvcsssens | 442,89 | .......... 439,338 | .......... 463,913 463,912 0 463,912 07/15/2021.
89690E AC 1 |TRIP RAIL MASTER FUNDING LLC.. .| 06/17/2021. | CALLED.... 500,000 500,000 521,401 521,401 0 521,401 07/15/2021.
90345W AD 6 |US AIRWAYS BOND SER 2012-2 CL A. ... | .. | 06/03/2021. | PRINCIPAL PAYMENT. .. 11,815 12,077 11,808 0 11,808 12/01/2020.
90345W AD 6 |US AIRWAYS BOND SER 2012-2 CLA................ .. | 12/03/2021. | PRINCIPAL PAYMENT.......cviviniiiririrns 9,164 9,367 ...9,159 0 9,159 .112/01/2020.
90783V AA 3 |UNION PACIFIC RAILROAD BOND 2005-1 .| 07/02/2021. | PRINCIPAL
TRUST e | 40,056 | oo 40,056 | .o 42,059 40,041 0 40,041 01/02/2029.
90931C  AA 6 |UNITED AIRLINES INC.. | 02/25/2021. | PRINCIPAL PAYMENT ..o |, 11,562 | oo 11,562 | oo 11,591 11,587 0 11,587 08/25/2033.
90931C  AA 6 |[UNITED AIR LINES INC.. «.. | .. | 08/25/2021. | PRINCIPAL PAYMENT.... 11,562 11,562 | cooveeee 11,591 11,586 0 11,586 08/25/2033.
90931G  AA 7 |UNITED AIRLINES INC......cccovvvreriirinrirerinrinens .. | 10/15/2021. | PRINCIPAL 48,350 48,350 50,163 50,139 0 50,139 04/15/2029.
90932P AA 6 |UNITED AIRLINES INC.......cooovvorrrerirrerieceens .. | 04/112/2021. | PRINCIPAL PAYMENT......oovvvvvvammmnns | o, 13,547 | oo, 13,547 | oo, 13,649 13,587 0 13,587 04/11/2026.
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90932P AA 6 [UNITED AIRLINESINC......cooverrririereiererienaes .. 110/12/2021. | PRINCIPAL PAYMENT.....ooovvvvcivmvmneena | L 13547 | o A35A7 | 13,618 13,552 0 13,552 04/11/2026.
92812Q V3 8 |[VIRGINA STHSGDEV AUTH.......ccceevvieriiree .. 107/01/2021. | CALLED.......cooveveiecreeeceeieeve e . 500,000 X 534,425 505,001 | vvovoveveeeeeeeeenee | o (5,001) (5,001) 500,000 01/01/2039.
97064E AA 6 |WILLIS ENGINE SECURITIZATION TR.........c...... .. | 12/115/2021. | PRINCIPAL 23,290 23,290 23,588 23,294 0 23,204 09/15/2043.
97064F AA 3 |WILLIS ENGINE SECURITIZATION TRUST........ .| 1211512021, | PRINCIPAL 55,449 55,449 51,770 51,810 0 51,810 03/15/2045.
97064G AA 1 |WILLIS ENGINE SECURITIZATION TRUST......... 1211512021 [ PRINCIPAL ..o | | g | 17507 | o 17,506 17,506 0 17,506 05/15/2046.
97064G AA 1 |WILLIS ENGINE SECURITIZATION TRUST........ .| 1211512021, | PRINCIPAL 3 8753 8.770 L8770 0 8.770 05/15/2046.
983919  AH 4 | XILINXINC......coovoriiicrinnicciecscssseieis .. 1 03/15/2021. | MATURED........ccoovuviiririnriniienicciies . 500,000 | .......... 500,000 | ......... 495,845 499,921 79 79 500,000 03/15/2021.
98417E  AK 6 | XSTRATA FINANCE CANADALTD FGN SRNT |.. | 11/15/2021. | KEYBANK NA.........coriiieinrerrcincreieens

A L s ) 750,000 | .......... 750,000 | .......... 750,000 753,843 (3,843) (3,843) 750,000 | .o [ | e 0 [ 37,125 | 11/15/2021.

3899999. Total - Bonds - Industrial and MISCElIANEOUS..........oooccovrrrsirrrssvriniss s | 32,304,850 | .....31,992,499 | ....32,727,354 | ... 32,403,487 | ....... 86,930 | ........ (54,076) 0 32,854 0 32,349411 | .o 0 ... (44,561) | ........ (44,561)] 1,638,996 | XXX
8399997. Total - BONS - PAM 4. oot s s | 65,253,986 | .....64,941,636 | .....66,223,074 | ........ 65,877,057 | ........ 86,930 | ....... (66,123) 0 20,807 0 65,810,933 ..(556,947) | ......(556,947) | ..2,218,430 | XXX
8399998. Total - Bonds - Summary tem from Pa 5........ccvisvssimsinsiinssiisssis it | 1,500,000 | ....... 1,500,000 | ....... 1,500,000 ) S 1,500,000 | oo | | | oo 6,729 | XXX
8399999, OB - BONMS. - e | 66,753,986 | .....66,441,636 | .....67,723,074 | ........ 65,877,057 | ........ 86,930 | ....... (66,123) 0 20,807 [ 67,310,933 00 | .. (556,947) | .....(556,947) | 2,225,159 | XXX
9999999. Total - Bonds, Preferred and COMMON StOCKS..........oovvsvvsivsivrsvniss vt | 66,753,986 XXX | 67,723,074 | ........ 65,877,057 | ... 86,930 | ........ (66,123) 0 20,807 0 67,310,933 .0 | ....(556,947)| ......(556,947) | 2,225,159 | XXX
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50067H CQ 8 |KORTHDIRECT MTGINC.........ccoooeuuenae | ‘ 09/10/2021 | PRINCIPAL PAYMENT.........cccoooviiiinannns 10/14/2021 | PRINCIPAL PAYMENT........ccoocoooniivinicns | conans 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 {0 RTINS O
3899999. Total - Bonds - INAUSHIial AN MISCEIIANEOUS..........c.iuiiiiiiiiiiiiis ottt stttk ensensenens | ereiinias 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ..ocovvvrnnee 0 [ (U 0 0 0 0
8399998. TORAL = BOMAS...... s eeE e | i 1,500,000 | ......... 1,500,000 | ......... 1,500,000 | ......... 1,500,000 0 0 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS. .........ccviiiiriiies  oveevireesesseesessssesessessssessssessassesessessssasesesessassetesesssesasesesessassetesesssssssssesessassetanesesesesssesassessetenesssasanssesansansetenssnsesssssesansnssnsas | everens 1,500,000 | ......... 1,500,000 | ......... 1,500,000 0 0 0
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1 2 3 4 5 6 7 8 Stock of Such Company
Owned by Insurer on Statement Date
10 11
Total Amount of Goodwill
Description NAIC Company Book/Adjusted Carrying | Included in Book/Adjusted
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number NAIC Valuation Method Value Carrying Value Nonadmitted Amount Number of Shares % of Outstanding
Common Stocks - Other Affiliates
47235 10 8 |JEDNOTAINC. | ............ 9,958 | i | e | s 86.000 | oo 100.0

1799999, Total - COMMON SLOCKS = ONET ATfIlIELES. .. .v.vreveveeesereeeeseerseseeeseeesesesesssesessseeessessesessessesssesesessessesessessesseesesessessesessessesseeesessessesessessesanessassessesessessesesesseassenne 9,958 (O OO 0 XXX XXX

1899999. Total - Common Stocks 9,958 0 | o 0 XXX XXX

1999999. Total - Preferred and Common Stock......... 9,958 (0 O 0 XXX XXX

1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Goodwill Included
Name of Company Listed in Section 1 in Amount Shown in Column 8,

CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding
Common Stocks

000000 00 O |JEDNOTA GENERAL INC.......oovomiimiiiireiineiseirsesissiesseneees UEDINOTA INC. oottt s8££ 8888 s £k bbbt | Hhbane bbb b e b s bbb bbb baees | Hbseetsee bbbt 6.000 | v 100.0

000000 00 0 |JEDNOTA PROPERTIES INC JEDINOTA INC ..ttt E R0tk | £hbeeeE oL et e bRttt ns | Hbens et 6.000 | v 100.0
0299999. Total - Common Stock: 0 XXX XXX
0399999. Total - Preferred and Common Stock 0 XXX XXX
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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

E17, E18, E19, E20, E21, E22, E23, E24, E25, E26
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FIRST CATHOLIC SLOVAK UNION OF THE UNITED STATES OF AMERICA & CANAIL

SCHEDULE E - PART 1 - CASH

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
KEY BANK - General Accnt CLEVELAND OH...coooviivvvimereiemmnrneessesssissssssssssessesssessssssssssssssssssssnssnes | sossenees 7,928,073 | XXX
KEY BANK - FCSU Corp Center. CLEVELAND OH . 191,476 | XXX
KEY BANK Investment Sweep. CLEVELAND OH.....ocviumriirriirneiserisseeisessissessesssssssssesssssssssssssssssssssssens | sensenes | svenend 0.10 5,012 3,737,585 | XXX
KEY BANK - Jednota Youth Building Fund CLEVELAND OH......ccoouiiiiiiieriiieiiesiies e | woesiens 3.00 9,001 369,061 | XXX
FHLB CINCINNATI OH..vvorviiriirceisesiieeesieseisesssessessssssssssssssesssssssssessssssenes | seenenes | sveneend 0.02 1,663 2,359,682 | XXX
BANK OF MONTREAL TORONTO ONTARIO CANADA........ccoomvriimiririiineisiessiisssisssessssssnses | cevvii 7,740 | XXX
KEY BANK - CANADIAN FOREIGN CURRENCY UTS......c..covvvermerrirnirirennens CLEVELAND OH.....oviumriiriireisenisresessessssssssesssssesssesssssssssessssssssssssssnns. | seeeeens 923,416 | XXX
PETTY CASH CLEVELAND OH....ooorriimmmmrriesmcreisserssissesssssseessesssessssssessssssssssessssnnns | conseenes 500 | XXX
US BANK - NORTH CAROLINA DEPOSIT. MINNEAPOLIS MN.....cooovermrvemmresmenesmerssesesnesessesesssessessssssssesssesesssneseses | eeeeens 5,000 | XXX
UBS CASH ACCOUNT CLEVELAND OH.....ciiiiiiiiniiriiiesiiesiieneiiesissesiesssssssssssssssssssssses | sosnnies | sveend 0.01 32 423,090 | XXX
0199999. Total - Open Depositorie XXX XXX 15,708 0 15,945,623 | XXX
0399999. Total Cash on Deposit. XXX XXX 15,708 0 15,945,623 | XXX
0599999. Total Cash XXX XXX 15,708 0 15,945,623 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 44,698,108 | 4. April 51,011,212 | 7. July. 57,184,721 | 10. October. 34,348,085
2. February. 52,761,435 | 5. May. 50,047,653 |8. August. 41,567,552 | 11. November. 28,461,410
3. March 56,659,824 | 6. June. 54,810,008 | 9. September. 42,817,651 | 12. December. 15,945,623
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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|
Line Nuber Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
1A. 1A 0 {1 T 1C s 1D e 0
1E 0
1B. 2A 0
1C. 3A 0
1D. 4A 0
1E. 5A 0
1F. 6 0
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POSITS

SCHEDULE E - PART 3 - SPECIAL DE

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1o AIBDAMA. ..o dAL | i | e | esteei et | eriens ettt | e eneenes | cos
2. Alaska
3. ANZONA......
4. ATKANSAS.......cvvvriricrriierernene AR | it e | seiebte e | ettt | etaenet e | e
5. California...
6. Colorado....
To CONNECHCUL. ..o O s | ettt | Hoesietesessessnesenssensnsnnene | coanesensessnns e senssnsestenes | sesessesseseessensseaenseenenns | e
8. Delaware
9. District of Columbia .
10, FIOMA. v FL | s | o | ebtt ettt ens | ehete bbbt nes | ettt
1. Georgia.......ccoeewenee GA B.... | STATUTORY SECURITY DEPOSIT... 35,000 35,000
12, Hawaii HE| coiieriiee | oottt | ersinsiiens
13.  Idaho. ID [ oot [ et | Hient ettt | seebene sttt | crieest e entenes | e
14, lllinois
15.  Indiana...
16, JOWAL oo A | it | e bens | ebtte bt ettt ens | bttt et etnns | ettt
17.  Kansas...
18.  Kentucky.
19, LouiSiana.......cccvevererereriniirinend LA | ooiiiie | ottt | Heesiene e eni e | seneieni et ent s | aetes e | e
20.  Maine ME |..
21, Maryland.......coooornininnnrnnd MD |..
22.  Massachusetts...........coocvureicnnee A | s | bbbt | ettena ettt | eeeb et e | ettt
23.  Michigan....
24, Minnesota..
25. M IDDIceeereeerenenrerenees et MIS [ ittt [ et | sttt | seebsnes et | serneet st entenes | e
26.  Missouri.
27.  Montana .
28, NEDIASKA. ..o NE | i | et | Hteeb e b et | eereb bbbt ans | et bbb
29.  Nevada
30.  New Hampshire.
310 INBW JBISEY..oeciiricreeeee N e | ettt sttt enns | fetntentesset st st essesntents | essetestentesansntestentesntns | enrernsentesaesesententenaetnes | con
32.  New Mexico...
33.  New York e .
34, North Carolina........ccceecrevrveeen.NC | ST.. | STATUTORY CASH DEPOSIT......ccvvirriiiierrisiesisisssssiesssssessesseessesesssssanes 5,000 5,000
35.  North Dakota.
36.
37.  Oklahoma..
38.  Oregon...
39.  Pennsylvania.
40.  Rhode Island
41, South Carolina 125,000 125,000
42.  South Dakota
43, Tennessee.........covrrrerernernns
44,  Texas
45,
46.
47.
48.
49.  West Virginia..
50.  Wisconsin..
51.  Wyoming....
52.
53.
54, PUBHO RICO......oiiciiirieieeesd PR s | e | st | s | s | e
55.  US Virgin Islands
56.  Northern Mariana Islands.. .
57, €aANAAA. ..o dOAN | it | ettt | feti bbbttt | ettt | ceteeb et
58.  Aggregate Alien and Other. XXX XXX 0 0
59.  Total..cooorene. XXX XXX 165,000 165,000 0
DETAILS OF WRITE-INS
BBOT. ittt ennees | sirniieie | st s RSttt | Hieebt sttt | seeieeeb et | Sereet et
5802, s
5803, e
5898. Summary of remaining write-ins for
line 58 from overflow page............... XXX XXX 0 0 (1 I R
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 aboVe)........cvrvirieririrerinens XXX XXX e 0 0 {1 RO
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