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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

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

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. governments

1.02 All other governments

1.03 U.S. states, territories and possessions, etc. guaranteed

1.04 U.S. political subdivisions of states, territories, and possessions,
guaranteed

1.05 U.S. special revenue and special assessment obligations, etc. non-
guaranteed

1.06 Industrial and miscellaneous

1.07 Hybrid securities

1.08 Parent, subsidiaries and affiliates
1.09 SVO identified funds ...........ccociiiiiiiiiii
1.10 Unaffiliated bank loans
1.11 Unaffiliated certificates of deposit
1.12 Total long-term bonds
Preferred stocks (Schedule D, Part 2, Section 1):

2.01 Industrial and miscellaneous (Unaffiliated)

2.02 Parent, subsidiaries and affiliates ..............cccocooviiiiiiiii
2.03 Total preferred stocks
Common stocks (Schedule D, Part 2, Section 2):

3.01 Industrial and miscellaneous Publicly traded (Unaffiliated)

3.02 Industrial and miscellaneous Other (Unaffiliated)

3.03 Parent, subsidiaries and affiliates Publicly traded
3.04 Parent, subsidiaries and affiliates Other
3.05 Mutual funds
3.06 Unit investment trusts
3.07 Closed-end funds ...........ccooiiiiii e
3.08 Exchange traded funds

3.09 Total common stocks

Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....coveeuieiieeiieiieiee sttt ettt seeeaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial mortgages

4.04 Mezzanine real estate loans

4.05 Total valuation allowance ...
4.06 Total mortgage loans
Real estate (Schedule A):
5.01 Properties occupied by company

5.02 Properties held for production of iNCOME .........ccccoeeiriiiiiiiniienieneenen

5.03 Properties held for sale
5.04 Total real estate

Cash, cash equivalents and short-term investments:

6.01 Cash (Schedule E, Part 1)
6.02 Cash equivalents (Schedule E, Part 2)
6.03 Short-term investments (Schedule DA)

6.04 Total cash, cash equivalents and short-term investments

CONtraCt IOANS ...
Derivatives (Schedule DB)
Other invested assets (Schedule BA)

Receivables for securities

Securities Lending (Schedule DL, Part 1)..
Other invested assets (Page 2, Line 11)

Total invested assets

......... 9,942,561

........ 57,167,699
...... 276,296,245

................ 1,750

......... 9,942,562

........ 57,167,697
...... 276,296,241

................ 1,750

......... 9,942,562

........ 57,167,697
...... 276,296,241

................ 1,750

405,712,007

100.000

405,712,092

405,712,092

100.000

SI01




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE

S102



© ® N o

10.

1.
12.
13.

-

> e N

©® N o o

10.
1.
12.
13.

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ccuruiuiririiisietetetetetese ettt ettt et st se s s s se s st esese st ss s s esesesesese e sessesesesesesese e e s s esebesebenesanes <eesescssnesananas 1,971,232
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii ittt bbbt bbb b et aR e e s e s aeeaeeteebeeteeaesaesaease e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.oiiiiieieeeieececceeee ettt ese s seesesebebeeese e e nees 15,666 ......covvevn 15,666
Capitalized deferred interest and other:

B B ] = S =T i TR @0 10T o e OO

3.2 TOtals, Part 3, COIUMN T2 ...ttt bbb bbb oo b e e b e e b e bt e b e hd e b e b e e b e b e s e b e se e b e e ebe A0S E e RS AR e R e e b e R e e b e b e b e b et e b e s eabeseseseeesee et
FaNeTo (U= o) e =TotoTU o | OSSR
Unrealized valuation increase (decrease):

Lo I o] = S =T TR O 10 1o e PPN

5.2 TOtalS, Part 3, COIUMN O ..ottt bbbt bbb b oo b e e b e e b oo b h e e b b e e b e b e s e b e ee b et ebe A0S E e R e AR e R e AL e R e b b e b b et e R e s eabeseseseeeses et eas
Total gain (I0ss) 0N diSPOSAlS, Part 3, COIUMN T ... ..ttt bt b e bt e bt e bt e a bt e ae e ea e e sh e e eh e e eb e e Ee e bt e a bt ea bt eae e e e et eR e e AR e e ebeeeb e e ke anbeen Aoeemteeseeanteaasenaseesnnsenanes
Deduct amounts received on diSPoSals, Part 3, COIUMN 16 .........iiiiiiiiiiieieeie ettt sttt e st e et e e te e beetesseesseesbeesheesbe e beeabeesbeaaseaaseassesseesheesbeeabeesbeen Seseesaeesseessessaeesaeeanesaneans
Deduct amortization of PremMium ANA AEPIECIAtION ............ccccueveveveeceeeeteeeee e eeceeteteeeeeeseeeeeseses s asaesesesesssassesesesesssassesesesesssssassesasassssssesesesasssassesesassssansnsssas <etsesesesesessasaes 505,961
Total foreign exchange change in book/adjusted carrying value:

Lo B ] = =T i TR o1 10 1o e I APPSO

9.2 TOtalS, Part 3, COIUMN T4 ...ttt b b bbb b b e b e e b e bt e b h e e b bt s b b e e e eb e ee b e e e be A0S E SR e A E e R e e b e R e e b e b e b e b et e b e s Seabeseaseses et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb e bt bbbt b b s b b e e b e e b et b e bt e b b ea e R e S e R e b e b e b b et b e es

L0 e = e Ty A O o] [0 o T o W K O OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) .........cceeueriiriririririeieieiesiist sttt st se e e s ss st sebesen <eeseseasinesananas 1,480,937
[DI=o (W1 o) e=T Mo g E=Te (4 g 11 C=To IR= 10 Lo 0L OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.cuiuiiiiiiiiirieieteieteet sttt sttt sttt sese e sesessebeseseses e e sessesesebebesese s ssssssesesens 2eseesssseseananaes 1,480,937

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeeeeeeceeteteeeeeescaete et eeessesetetesesesssaesesesssesssessesesesensssssesasesensssesesesesnssastesassnsnssansesans seessscscseses 365,171,685
Cost of bonds and stocks aCqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiieeiteteetete ettt et e et et e e et eaeetese et ese st eae st ete et ese s e b e s et essetessasessssese st ese st ebe s ebeesetessabensssensasseneenenneseanas 107,357,706
ACCTUAI OF QISCOUNT .......cvviveeeectct et eeectete et ee e aet et et eeeessaeaetesesensssetetesesensesesesesesensssetesasesensss et sesessnsesetesasesensseetesesesnsnsntasasssnsnsetesasesnsnsnsetesansneren 285,085

Unrealized valuation increase (decrease):
4.1. Part 1, Column 12

4.2. Part 2, Sction 1, COIUMN 15 ...ttt
LRI o= Tq 2 Y=ot 1[0 1720 001U ]2/ Wt < TSR
4.4, Part 4, COIUMN T .ottt ettt b s ee bbb ee b e £ £ e 8L E b b€ o b EE £t E b E £ eE bbb e et b bbbttt n e et et nenn et 1,612,868
Total gain (105S) 0N diSPOSAIS, Part 4, COIUMN 19 ..........oiuiuiiiieececeete et eece et et eeeeescae et e s eesseaeteseseessssaesesesesssssaesesesessssssesesesessnsssetesesasssssesesasasensssnsesasanas febesesesatasaeseses (258,923)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccocuiuiiuiuieieeeeeee ettt e et et ettt et et et e s es e st ess et esssessaseeseseeneaeeneaen 61,221,230
DedUCt aMOTHZAtION OF PIEMIUM ........oiceceeeeeeiccececeete e eeeseeeteteeeseaeeete s s esssassesess s sssssesesessasssseses s s sssssesesesssssssssses s s ssasseses s s sssnsesesasssansesesessnsnansnsasas setstsesesetasanas 1,496,665

Total foreign exchange change in book/adjusted carrying value:

R ==V B TR 7o [¥T 1 o o e T PPN

8.2. Part 2, SECHON 1, COIUMN T ...t b bbb b bbb e e s SH0aReReaE e b e b et e e ettt

T o=V G2 Y=o oo 2 @70 (30 oo e I J PPN

8.4, Part 4, COIUMN 15 ..ottt b et b bbb £ oo b e e b e e b e b e He b h e b b e e h e b £ o4 b e e e b e e bt bt b a RS S RS ES R R e R e R E R e b b et e s esteseseseeesee ettt
Deduct current year’s other than temporary impairment recognized:

LB = G R o] VT T T PO PO TSP PO PEPOTEPPOTRPPPRTIONS

[ I o Vo G T=or oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...ttt bttt h et bbb e b et e e eS80 sReRess e b e a b e s e s st e et b e

LS =T I 7o ¥ 4o e OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ...........cccoiiiiiiiiiiiniiine s e 2,545
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......ceevereeeeruereeeeeeeeeceetetesesesecaesetesesesssaesesesesesssaesesesesesssassesasanas seesesscscaesens 401,453,071
(DTt [N Tet i (o) =TI gTeT g F=Te o Ty (=T o JR=T 4o USRS

Statement value at end of current period (LiN@ 11 MINUS LINE 12) .........ocrueiiieeeeceeeeteieeeeeceete et eeeessaete e s esessssete st esesssesaesesesensssssesesesensssssesasssensssssesesasanas feesesesesesnns 401,453,071
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 58,046,571 |.....ccccvvvnnne 50,130,262 |................ 55,110,520 |....cccon.... 52,029,000
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 58,046,571 50,130,262 55,110,520 52,029,000
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 9,942,561 9,597,060 9,807,211 9,965,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 57,167,699 50,470,598 57,254,473 58,143,226
Industrial and Miscellaneous, SVO 8. United States .....coeeeeeeeeeeeeeeeeeeeeee o 238,713,749 |....cocoe. 217,677,077 |................ 239,968,083 |................ 235,209,060
Identified FUUS’S' Unaffiligted Bank 9. Canada ...ooiiee e 10,612,714 |.ccerene 9,030,038 |................ 10,692,936 |........c........ 10,090,000
Loans, Unaffiliated Certificates of 10._ Other Countries 26,969,777 22,739,697 27,127,485 26,423,646
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 276,296,240 249,446,812 277,788,504 271,722,706
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 401,453,071 359,644,732 400,050,708 391,859,932
PREFERRED STOCKS 14, United States .....oovvveeeieeeieieeeeeeeee e e [
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks
COMMON STOCKS 20. United States
Industrial and Miscellaneous 21, Canada ........cccceeiiiieeee e
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals
Parent, Subsidiaries and Affiliates 24. Totals
25. Total Common Stocks
26. Total Stocks
27. Total Bonds and Stocks 401,453,071 359,644,732 400,050,708

Sl04
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

7

Total Current Year

1 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date
1. U.S. Governments
TANAIC T e 4,886,114 |............. 2,968,510 |............ 22,297,470 |............. 4,819,861

1.2NAIC2 ..

T3NAIC 3 e
TANAICA ..

1.5NAICS ..

TBNAICG ..o

1.7 Totals

8
Col. 7 as a % of
Line 12.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

58,046,571

............. 59,552,077

2. All Other Governments
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3NAIC 3 ..
3.4 NAIC 4
3.5 NAIC 5
3.6 NAIC 6
3.7 Totals

4. U.S. Political Subdivisions of States, Territories and

Possessions , Guaranteed

AANAICT (e

4.2NAIC2 ..

43NAIC3 ..o
4A4NAICA ..o

45NAICS ..

............... 2,982,135

.............. 6,210,426

.............. 9,942,562

............... 6,582,643

.............. 9,942,562

4B NAIC B ...
4.7 Totals 2,982,135 6,210,426 750,001 XXX 9,942,562 2.5 6,582,643 1.9 9,942,562
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e 3,532,564 |............. 12,842,353 |............. 24,907,649 |............. 10,355,443 |............... 3,388,542 |............ D9, 0. RN O 55,026,551 |...covoiiiiinne 137 | 42,865,795 55,026,551

5.2NAIC 2 ..
5.3 NAIC 3 ..
54 NAIC4 ..
5.5 NAIC 5
5.6 NAIC 6
5.7 Totals

..... 2,141,147 |....

22,141,147 |

... 2,180,562 |....

2,141,147 |

3,532,564

14,983,500

24,907,649

10,355,443

3,388,542

57,167,698

45,046,357

57,167,698




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)

6. Industrial & Miscellaneous (Unaffiliated)
6.1 NAIC 1 13,902,051 73,795,294 45,329,150 602,341 |.............. 1,021,222 134,650,058 . 132,834,118 . 66,643,188 68,006,870
6.2NAIC 2 .. ..4,863,178 |... ...50,264,605 |.... ..60,039,733 .23,715,045 |.. ..2,099,785 |... . " ...140,982,346 |.. L3911 ] .110,324,469 |.... 311 | .95,826,112 |.. ...45,156,234
6.3 NAIC 3
6.4 NAIC 4
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

90IS

8. Parent, Subsidiaries and Affiliates
BANAIC T e
B2NAIC 2 .
8.3 NAIC 3 ..
8.4 NAIC4 ..
8.5NAICS ..
B.BNAIC B ..o
8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
7

1 2 3 4 5 6 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e d) ...... 22,320,729 |............. 92,588,292 |............. 98,744,695 16,527,646 |............ 27,484,380 |.oooveeeeeeceeeies o 257,665,742 189,658,872 68,006,870

12.2NAIC 2 ... A@) e 4,863,178 |.............52,405,752 |.............60,039,733 .23,715,045 |.. ..2,099,785 |... ... 143,123,493 |.. .97,967,259 |.. ...45,156,234

123 NAIC 3 e (D) e [ e o [ e seene e neeseenes [eeeseenieeneesseesseesieens foeeneeenns XX e XXX e e
124ANAICH ... (D) et 130,066 o0 B33, 770 e o [ e [ 663,836 ... 002 | XXX e e XK e 663,836 |....c.coeveverereieiiine
125 NAICS oo (D) e [ e [ [ e [(c) JNRSSTRURSRRRRRR RURSRIRIRIRRINI RUITIIND. o, o, CRUNUINIY IUVISITINRD 0.0 ORI RO RO
12.6 NAIC6 ... . (c)

12.7 TOtalS .o 313,978 | 145,527,814 |........... 158,784,428 |............ 40,242,691 |............. 29,584,165 |.....coovveere (b) ....401,453,071 288,289,967 |........... 113,163,104
12.8 Line 12.7 as a % of Col. 7 6.8 36.3 39.6 10.0 7.4 100.0 71.8 28.2

13. Total Bonds Prior Year

13 ANAIC T e 34,979,480 |............. 95,807,496 |............. 73,451,542 |............. 15,070,326 |............. 22,525,789 241,834,633 |.......oevvee 68.1[......... 191,827,839 |............ 50,006,794
132 NAIC 2 et 900,133 |............ 60,497,279 |............. 34,483,843 |............ 15,310,787 |............... 1,312,989 112,505,031 |0 K I 74,221,222 |............ 38,283,809

13.3NAIC 3 ...
134 NAIC4 ...
13.5NAICS ...
13.6 NAICG ...
13.7 TOtAlS ..o e 35,997,971 |........... 157,018,434 |.......... 107,935,385 |............. 30,381,113 [.......c..e. 23,838,778

....385, 171,681 | 100.0 |......c.. 266,881,078

13.8 Line 13.7 as a % of Col. 9 10.1 44.2 30.4 8.6 6.7 100.0 XXX 75.1
14. Total Publicly Traded Bonds
TAANAIC T e 21,986,099 70,473,264 |............. 16,185,042 |............. 27,484,379 | [ 189,658,870 |.....ovcvcvrereenne 47.2 .. 191,827,839 |....oeoene 54.0 |.......... 189,658,870

14.2NAIC 2 ... .4,015,020 |... ..43,055,578 |.... .13,745,068 |.. 1,979,345 |... .97,967,261 |.. .97,967,261 |..

TA.3NAIC 3 et seies e sees [eeesee e feee e [ e e [eeeee e
T4A4ANAIC A oo 130,006 0033, 770 | 663,836
BT NN [ Tt O O O O O I S O EO S ASO ST OSSR
T4B NAIC B ..o
14.7 TOtalS .o e 26,131,185 113,528,842 |............ 29,930,110 |............. 29,463,724 |....oovveeeeeeeees o 288,289,967
14.8 Line 14.7as@ % Of COL 7 ..ocuveeveeeeeee foreeieccc 9.1 | 31,0 39.4 | 104 [ 10.2 | [ 100.0 oot XXX e XK e e XX o
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 6.5 22.2 28.3 7.5 7.3 71.8 XXX XXX XXX 71.8 XXX
15. Total Privately Placed Bonds
154 NAIC T e 334,630 |...ocevnne 39,058,206 |............. 28,271,431 | 342,604 |......cooeeee 1 68,006,872
15.2NAIC 2 ... ..16,984,155 ...9,969,977 |.. .120,440 |... ...45,156,232

15.3 NAIC 3
15.4 NAIC 4

15.5NAICS ...

15.6 NAIC6 ...

15.7 Totals ....ccooevrveirccee .10,312,581 |.. 120,441 |...
15.8 Line 15.7as@ % Of COL 7 w..ovveveveeeeeeeeenfoenenennneeeienne 10 o 497 [ 4000 | 9T o 0.1
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 0.3 14.0 11.3 2.6 0.0 28.2 XXX XXX XXX XXX 28.2
(@) Includes $  .ooereene 111,651,829 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $  cooeeeee current year of bonds with Z designations and $  ........cccceereinccncnne 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.
(c)Includes $ .o currentyear, $ ..o prior year of bonds with 5GI designations and $ ............cccooiiiciene currentyear, $ oo 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§ ......ccccviiiinne i NAIC2 § e i NAIC3 $iiiee i NAICA $oie i NAICS5 $iiie P NAICE $ e
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

djusted Carrying Values by Major Type and Subtype of Issues
6 7 8

Maturity Distribution of All Bon
2

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

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
1. U.S. Governments
.............. 4,886,114 |.............. 2,968,510 cereen. 4,819,861 |.............. 23,074,617 e 58,046,571

2. 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 Totals

3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

4. 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 Securities ...

............ 2,982,135

R 6,210,426 |..

............... 9,942,561

........................ 2.5

.............. 6,582,643

........................ 1.9

............... 9,942,562

4.05 Totals 2,982,135 6,210,426 750,000 XXX 9,942,561 2.5 6,582,643 1.9 9,942,562 (1)
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............ccccovveiiiiiiieiciciniiieies [ e 6,355,782 |............ 19,643,628 |.............. 5,116,285 [oovoveeciiieiieiiee [ e X% [ 31,115,695 |.oooveiiiiie, 7.8 [ 30,397,148 |..ooiiiieee 8.6 [ 31,115,695
5.02 Residential Mortgage-Backed Securities ... .. 8,627,718 |.. ..5,264,021 |.. 5,239,158 |... .26,052,002 |.. 14,649,210 |... ..26,052,002 |.
5.03 Commercial Mortgage-Backed Securities .......... [o.ccocooiiiiiiiiiiiins oo e o o e XK e e e o o
5.04 Other Loan-Backed and Structured Securities ...
5.05 Totals 3,532,564 14,983,500 24,907,649 10,355,443 3,388,541 XXX 57,167,697 14.2 45,046,358 12.7 57,167,697
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........ccccereeneenieiennieicniens oo 15,733,193 |............ 91,645,113 |...cocennee 79,048,872 |............. 23,974,779 |...oovenvnee. 3,121,007 |............ D, SRR N 213,522,964 |....coovveene 53.2 [ 188,887,061 |....cveveevenee 53.2 [ 150,336,525 |............. 63,186,439
6.02 Residential Mortgage-Backed Securities ... el 263,641 |.oooveiee 539,033 |.oveirieieieine A2 | [ USRS IR D,9,0 NN U 802,721 | 0.2 [, 1,256,230 [.ovoveeieiiees 0.4 [ 802,721 |
6.03 Commercial Mortgage-Backed Securities .......... [............. 2,029,684 |............. 6,844,492 |............. 20,661,839 | [ e, D,9,0 NN RUN 29,536,015 [...ooeiiciicis T4 | 23,777,008 |.cooeeeeieienne 6.7 [ 8,908,772 |............ 20,627,243
6.04 Other Loan-Backed and Structured Securities ... 868,777 25,565,031 5,658, 131 342,602 XXX 32,434,541 8.1 30,070,218 8.5 3,085,118 29,349,423
6.05 Totals 18,895,295 124,593,669 105,368,884 24,317,386 3,121,007 XXX 276,296,241 68.8 243,990,607 68.7 163, 133, 136 113,163, 105

7. 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 Totals

8. 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
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired XXX
10.03 Totals XXX
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccccveevrceineinciinneenns oo 20,619,307 |............. 103,951,540 |............. 127,200,3% |............. 34,660,925 |.............. 26,195,624 2.812,627,792 .o 7729 XXX [ XXX e 249,441,353 |.............. 63,186,439
12.02 Residential Mortgage-Backed Securities .......... [..ccccoeenne 3,796,205 |........oeee 9,166,751 |.cervenenene 5,264,063 |.......ocene 5,239,163 |...cocveuenene 3,388,541 26,854,723 |...oovvveiieeeeen6.7 [ D.9,0 SN XXX oovvireene e 26,854,723 ..o
12.03 Commercial Mortgage-Backed Securities ........ |...c.ccceue. 2,029,684 |................ 6,844,492 |.............. 20,661,839 29,536,015 ..o 7ol [t XK o XX oo 8,908,772 |...ccvcunnee 20,627,243
12.04 Other Loan-Backed and Structured Securities . |- .868,777 ..25,565,031 .5,658, 131 .. 32,434,541 |. 3,085,118 |[...ccveunnee 29,349,423

12.05 SVO Identified Funds
12.06 Affiliated Bank Loans
12.07 Unaffiliated Bank Loans
12.08 Unaffiliated Certificates of Deposit
12.09 Totals

12.10 Line 12.09 as a % of Col. 7 6.8 (’56.3 39.6 10.0 17.4 100.0 XXX XXX XXX 71.8 é8.2
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeeriiiieniininiiiiens foeeeeieeene 29,109,571 |............. 120,108,788 |.............. 83,766,741 |.....c.oe. 28,762,253 |.............. 283,671,576 |............ XXX.......... ...285,418,929 |....oooiiiii 8004 | 238,855,320 [..ceoeenenne 46,563,609

13.02 Residential Mortgage-Backed Securities
13.03 Commercial Mortgage-Backed Securities

13.04 Other Loan-Backed and Structured Securities . |.

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...
13.07 Unaffiliated Bank Loans

... 485,267

.3,940,684 |...
.2,462,449 |...

.2,869,018
15,577,193
.5,722,434
XXX..

. 15,905,440 |.
.23,777,098 |.
. 30,070,218 |.

. 15,685,504 |..

13.08 Unaffiliated Certificates of Deposi XXX

13.09 TOtAIS ..o [oeereeneeeens 35,997,971 [oooenee 157,018,435 |...ccvenene 107,935,386 |.............. 30,381,114 355,171,685 |.eoeeeeeeeeneen. 100.0 oo 266,881,080 |-.....c.eenvnn 88,290,605

13.10 Line 13.09 as a % of Col. 9 10.1 4.2 30.4 8.6 100.0 75.1 24.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ..........ccccooveeeieieeiieieieeeees e 19,771,148 | 73,357,3% |..coeenne 105,546,680 |........c..... 24,690,947 ....249,441,351 1. 238,855,320 |..ooviviieieienn B7.3 [ 249,441,351

14.02 Residential Mortgage-Backed Securities .3,796,205 |... ...9,166,751 |.. .5,264,063 5,239,163 |.. . . .. 26,854,723 |. . 15,685,594 |. . 26,854,723 |..

14.03 Commercial Mortgage-Backed Securities ........ | 2,029,684 |....ccvenenee. 4,327,362 |.occveeinn 2,551,726 oo e e D.9.0 ORI RUR 8,908,772 |vevveveiiiienenn 2.2 o 8,708,244 |..cooiiiiiiienn 2.5 |, 8,908,772

14.04 Other Loan-Backed and Structured Securities . |................... 534,148 | 2,384,597 | 166,375 [ oo [ D.9,9 TN RO 3,085,120 |.oveieiiiiieeee 008 o 3,631,922 oo 1.0 e 3,085,120

14.05 SVO Identified Funds XXX

14.06 Affiliated Bank Loans ...

14.07 Unaffiliated Bank Loans

14.08 Unaffiliated Certificates of Deposit

14.09 Totals ...coveeeiieieieeeeeeeees

14.10 Line 14.09 as a % of Col. 7 ....

14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12

15. Total Privately Placed Bonds
15.01 Issuer Obligations
15.02 Residential Mortgage-Backed Securities
15.03 Commercial Mortgage-Backed Securities

15.04 Other Loan-Backed and Structured Securities . |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ....ooeeeviiiiiciicicciecics
15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,
Section 12

.334,629

...... 2,517,130
. 23,180,434

................ 1,182,788

......................... 1.0

0.3

.... 120,444
.......... 0.1

0.0




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

Schedule DA - Verification - Short-Term Investments

NONE

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI10, SI11, SI12, SI13, SI14



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

Total

3
Money Market
Mutual funds

4

Other (a)

1.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

................. 52,138, 121

................ 562,089,439

2,776,334

................. 52,138,121

................ 562,089,439

2,776,334

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Qualified Cash pool

SI15




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE
Schedule B - Part 1 - Mortgage Loans Owned
NONE
Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made
NONE
Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid
NONE

EO01, EO2, EQ3, EO4, E05, EO6
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SCHEDULE BA - PART 1

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

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CusIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Name of Vendor strative Originally and Actual Fair Encum- Increase zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
Nationwide State Tax Credit Fund Ill RBC Tax
................ Credit Fund 104 LLC ........ccoooeevevvnnnnnneneenns | eeeeeeeen |Cleveland oooveiiiiiiivennnniiinnns foeeee o OH.eeen o | RBC Tax Credit LLC Lovvnivvvvvnnnniiiinnnnns Joneeeees ooeeeennnn [0, 10/30/2019 Loueveeennvennnfnll 01,748,752 ... 1,480,937 |........1,480,937 |..oovennnivinnnnnns Jooeeeen (B7,357)]eneniiiiinnns fovennniiiinnnnns fooennniiiinns [ [ [ 11,000
4199999. Non-Guaranteed State Low Income Ho 1,748,752 1,480,937 1,480,937 (87,357)
6099999. Total - Unaffiliated 1,748,752 1,480,937 1,480,937 (87,357)]
6199999. Total - Affiliated

6299999 - Totals

1,748,752

1,480,937

1,480,937

(87,357

)

‘ Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

P R TS




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City State or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
....................... Caritas Center LLC ......ocovviiiiiiiiiiiiiiiiiiiiiiiiiiiiiceccccccecececeeeceeeeeeeeeeeeeeeeeeeeeeeeees [RICHTOND oo feeeeeeen VAL | CARITAS Structure InC vuveevveeeeeeeeieiiieiieiiiiiiiiiiiiiiiesiieiinneeeenenennnenennenenes [020n04/09/2019 e o feeiiiiiiiiiiennnnnn 15,081 | ... 19700

2199999. Joint Venture Interests - Real Estate - Unaffiliated

....................... |Nationwide State Tax Credit Fund |11 RBC Tax Credit Fund 104 LLC ........eeveeennnnne...

4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated

6099999. Total - Unaffiliated

6199999. Total - Affiliated

803
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
Caritas Center LLC .... Richmond Fully Amortized . 04/09/2019 ..[. 12/31/2022 ..[............... U R R (15,981) ... 197
EC Riverwalk 3 LLC .... . |New Orleans .|Fully Amortized .. . |- 01/01/2018 ..|. 12/31/2022 . . 172,619 ... .(172,519))...
Mode| Tobacco Development Group LLC .. Vienna Fully Amortized . 10/27/2020 ..|. 12/31/2022 ..[....... 230,104 .. (230, 104)
2199999. Joint Venture Interests - Real Estate - Unaffiliated 402,623 (418,604) (418,604) 197
6099999. Total - Unaffiliated 402,623 (418,604) (418,604) 197
6199999. Total - Affiliated

6299999 - Totals

402,623 (418,604) (418,604)
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 11 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
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-EQ-7 ..... U S Treasury Bd L SD [ e | s TA i 4,746,443 |. 100.7770 |.eevevvennnnn 3,854,732 |..covvinnnnnns 3,825,000 |...ccvvvennnns 3,881,288 [.....ccvvvnviiiinn Jovvnnnnns (87,841) [cevvvvvvviviiiinns foeeeeeieiiiiiieees 0000062250 [onnis 3.831[FA ...... 239,063 |....12/15/2010 ...|....08/15/2023 ...
912810-QD-3 ..... U S Treasury Bd .. SD.. 1.A ... . 104.8910 |..ccevnnnnnnns 3,885,148 |.... .3,704,000 |.. ....4,819,861 o (53,975) |oeeeenieeeeeins e | 4375 | 2224 |\N ...... .. 162,050 |....01/09/2020 ...|....11/15/2039 ...
912810-RL-4 ..... U S Treasury 02/15/2045 TIPS .. 1.A ... . 102.1550 |... ....18,898,656 |.... 18,500,000 |.. ...23,074,617 L TL87 s [ 000750 0.821|FA ...... .. 168,659 |....12/11/2017 ...|....02/15/2045 ...
912828-45-6 ..... U S Treasury Nt 1.A ... ...99.2270 |... .1,000,000 |.. ....1,004,825 e (11,589) | e el 2.750 . 1.570 |WN ...... ... 27,500 |....01/15/2020 ...|....05/31/2023 ...
912828-4V-9 ..... U S Treasury Nt 1.A ... ...94.3520 |... ..6,604,612 |.... .7,000,000 |.. 6,969,452 | e 4,925 | e [ 2,875 [l 2.960 [FA ...... .. 201,250 |....09/12/2018 ...|....08/15/2028 ...
912828-G3-8 ..... U S Treasury Nt 1.A ... ...96.0780 |...cevvnnnnnns 2,882,343 |.... ....3,000,000 |.. ....2,968,510 e 16,177 s o 02,250 . 2.830 [MN ...... ... 67,500 [....07/10/2018 ...|....11/15/2024 ...
912828-Y8-3 ..... U S Treasury Nt 1.A ... ...87.4220 |.....counnnnns 8,742,190 |.... .. 10,000,000 |.. ...10,066,988 e (9,137) [ i [ 1750 1.646 |WN ...... .. 175,000 |....02/05/2020 ... |....11/15/2029 ...
912828-79-4 ..... U S Treasury Nt 1.A .. ...85.4060 |.............. 4,270,315 [..covnnnnnnnns 5,000,000 |.eeveunnnnns 5,261,080 fooiiiiiiiiiiiiiins Joeeennnns (835,555) [.oeeeevmnnnneennn Joeninnieennnnes oo 1.500 ot 0.746 |FA ooooe |ovnnaeneeenn. 28,329 [ooiiiiinnnnns 75,000 |[....04/08/2020 ...|....02/15/2030 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 55,110,520 | XXX 50,130,262 52,029,000 58,046,571 1,660,046 (165,508) XXX XXX 315,911 1,116,022 XXX XXX
0109999999. Total - U.S. Government Bonds 55,110,520 [ XXX 50, 130,262 52,029,000 58,046,571 1,660,046 (165,508) XXX XXX 315,911 1,116,022 XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds XXX XXX XXX
111746-JE-4 ..... Brockton MA Txbl evvvveiiiiiiiiiiiiiiiieecceeees foee e e | LLEFE L 855,000 |...81.6630 |.................698,219 [.....cccennnnnnns 855,000 ....10/21/2021 ...|....11/01/2030 ...
11746-JF-1 ... Brockton MA Txbl ... |- 1L.EFE ... ..750,000 |...80.4370 |... ... 750,000 |.. ....10/21/2021 ...|....11/01/2031 ...
111746-J6-9 ..... Brockton MA Txbl ... |- TEFE L 1,250,000 |...79.4490 |... .1,250,000 |.. ....10/21/2021 ...|....11/01/2032 ...
111746-0H-7 ... Brockton MA Txbl oo |- 1LEFE ). ..750,000 |...78.7280 |... ... 750,000 |.. 750,000 ...10/21/2021 ...|....11/01/2033 ...
686053-BN-8 ..... Oregon St Sch Brds Assn GO Txbl Pension Ser B ... U ... 1.CFE ..|... 3,355,061 [. 101.8430 |... s .. ... 3,355,426 ....11/07/2022 ...|....06/30/2028 ...
797355-1K-6 ..... San Diego CA Uni Sch Dist GO Ref 1998 Ser E-2 ..... LSD | s P O O A 2,937,150 . 109.6690 {.............. 3,290,070 |.............. 3,000,000 |.eevuunaanens 2,982,135 , ...12/10/2008 ...|....07/01/2026 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 9,807,211 | XXX 9,597,060 9,965,000 9,942,561 XXX XXX 98,862 348,546 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 9,807,211 XXX 9,597,060 9,965,000 9,942,561 XXX XXX 98,862 348,546 XXX XXX
010268-CX-6 ..... Alabama Fed Aid HW Fin AuthRev Txbl Ser B ..........ofeee ] vunnnns 2 i L ACFE e 1,450,000 |...74.3130 [oeeerinnnn 1,077,544 |............e. 1,450,000 |..covvvnennnns 1,450,000 |ooevvvveniinrinnnn fovveenrnviinninns foovveviiins e [00.2.650 ...l 2.650 [MS ... [eeeiiiiinns 12,808 [.oovvvveennnnns 33,835 |....10/07/2021 ...|....09/01/2037 ...
Central TX Regional Mob Auth Txbl Ref Senior Ser E
165498-ML-9 ... | ceveeeeeeeeeie e [ e 2 i L 1GFE e 800,000 [...79.2230 |eevuuririirnnnnn 633,787 |oeeveieiiiinnnn 800,000 |..evvvunnnennns R0V 000 Y AR R AR RN 2.674 |...... 2674 [ coeiiis i 10,696 |[....ccevvnnnnns 14,558 |....10/07/2021 ...|....01/01/2033 ...
Central TX Regional Mob Auth Txbl Ref Senior Lien
165498-MM-7 ..... R IR RN [ I 1TGFE |t 850,000 |...78.5620 |........coeeennns 667,775 [.ooeeevirnnnnnns 850,000 |.eevvvuenninnnns 15TV 000 Y AR R AR RN 2.774 |...... PAYALN [N R R 11,790 [oooviiiinnnnnns 16,047 |....10/07/2021 ... |[....01/01/2034 ...
Chicago IL O'Hare Int Arpt Rev Txb-Ref-Gen-Senior
167593-T4-4 ..... Lien-Ser D | LEFE L .. 629,820 |...83.2920 |... 633,018 |.... ... 760,000 |.. 631,735 [coveieiiiiiiiiines v 1,915 o [ e 2.346 |...... 5.259 ....11/14/2022 ...|....01/01/2030 ...
167593-WK-4 ..... Chicago IL 0'Hare Int Arpt Rev Sr Lien Ser D .. 1.EFE ..|... 1,108,920 |. 108.9240 |... .. 1,089,235 |.... .1,000,000 |.. e 1,048,787 e e (11,088) [ o e 5.250 |...... 3.920 ...12/01/2016 ...|....01/01/2033 ...
Dallas-Ft Worth Intl Arpt Rev Txbl Ref Ft lWorth
235036-8J-2 ... Intl AirSerC .. 1.EFE ..|... .. 1,095,000 |...78.1420 |... 855,653 |.... 1,095,000 |.. 001,095,000 [.eenieeeinniiieee fereerriiieeeeene e e e 2.691 |...... 2.691 ....10/28/2021 ...|....11/01/2034 ...
305734-AB-1 ..... Fairview Health Services Sr Nt ... | 1.GFE L ...2,184,332 |...76.7790 |... ..1,689,136 |.... .2,200,000 |.. 2,185,983 [ e 1,368 [ e e 2.558 |...... 2.639 ....10/22/2021 ...|....11/15/2031 ...
3133EL-BN-3 ..... Federal Farm Credit Bank Nt ........coovmiieeeemminnfoen v | s L AFE e 5,306,710 |...85.2670 |.............. 4,263,340 |...ccvvnnnnnns 5,000,000 |eeveunnannns 5,224,264 |.coovneeieeeins e (30,894) e e e 1.950 |...... 1.269 ...04/20/2020 ...|....11/27/2029 ...
Hillsborough Cnty FI Aviation Txbl Tampa Intl Arpt
432308-T4-6 ..... LA ST PPRRRRPPPPPRRR RN B, 1T |- TEFE | 3,440,000 |...87.3380 |[....ccvvunnnns 3,004,410 |orieeennnnn 3,440,000 |...ccevnennnns 3,440,000 [.oeeeemnniiiieenn Jeemenieeeeeennes foreeeees s et 2.763 |...... 2.763 ...02/24/2022 ...|....10/01/2028 ...
Hillsborough Cnty FI Aviation Txbl Tampa Intl Arpt
432308-T5-3 ... - Ser A 1.EFE . 1,540,000 |...85.8200 |... ..1,321,634 |.... . 1,540,000 |.. e 1,540,000 [..eneeeeieiiiiees feeeeeriieeeeene e e e 2.883 |...... 2.883 ...02/24/2022 ...|....10/01/2029 ...
478115-AH-1 ... Johns Hopkins University Sr Nt 1.CFE. ..616,000 |...99.2910 |... 611,632 |.... ... 616,000 |.. (S (000 Y AR R AR RN 4.705 |...... 4.705 ... 11/16/2022 ...|....07/01/2032 ...
Los Angeles CA Dep of Arpt Rev Amt Sub LA Intl
544445-BY-8 ..... Arpt Ser B i foe e | s 2 i 1.DFE. . 104.6530 |................. 109,885 |................ 105,000 |.......00vrnnns 110,336 |ooovvvviiiiiiinn e (1471 [ i o 5.000 |...... 3.391 ...01/06/2017 ...|....05/15/2032 ...
Michigan St Fin Auth Rev Ref Henry Ford Health
59447T-MK-6 ..... SYSTEM ovviiiiiii i [ FFE ... . 104.5400 |... ... 2,458,420 P < 0 ) N PR AR RN 5.000 |...... 3.830 ...01/2772017 ...|....11/15/2034 ...
64985T-DK-4 . NY ST Urban Dev Corp Txb-Ref-Bidding Grp 2-Ser B B FE . ...78.0970 |. .355,500 |.. .992 | .2.500 |......5.429 ... 11/14/2022 .. 03/15/2033
667274-AB-0 ..... Northwel | Healthcare Inc Sr Nt ... .G FE . ...91.3110 |. .597,002 |.. .3.391 |......5.324 ....11/16/2022 .. 11/01/2027
76116E-GR-5 ..... Resolution Funding Corp Strips A FE .. ...72.2120 |. .234,862 |.. .0.000 |......2.768 ....05/23/2019 .. 01/15/2030 ...
76116F-AB-3 ..... Resolution Funding Corp Strips ... AFE L. ...73.4680 |... .2,311,000 |.. 904,768 oveeiiiiiiiinnns e 51,602 i o el 0.000 |...... 2.765 ...06/23/2019 ...|....01/15/2030 ...
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Rhode Island HIth&Ed Bldg Rev Ref Hosp Fing
762244-FK-2 ..... Lifespan 0blig ..ooveeeeeeneeieeiniiieeeeeeeieeeeeeenes oo e | s 2 e L 2AFE e 2,375,320 |. 101.7580 |...eeeeeennnn 2,035,154 |..covvrnnnnnns 2,000,000 |eeveunnaaens 2,140,147 [ et (39,415) |-veeeeeeeeeiiees foeeeeeees s 5.000 |...... 2791 [MN oo o 12,778 [oeeeeeeennnnns 100,000 |....07/28/2016 ...|....05/15/2032 ...
South Carolina Pub Svc AuthRev Txbl Santee Cooper
837151-X2-0 ..... T S PPN UUPPTRTPRPPPPPRRRUP RN R [N L 1EFE e 1,100,000 |. 101.5430 |.............. 1,116,971 oot 1,100,000 |....oeeeennnnn 1,100,000 -eeeneeeemnnineee forreemmmiieeeeie o oo e 6.136 |...... 6.136 | D wevvenn Joeeneeeeennn 8,624 [ ...11/09/2022 ...|....12/01/2030 ...
South Carolina Pub Svc AuthRev Txbl Santee Cooper
837151-X3-8 ..... T S PPN UUPPTRRPRPPPPPRRRUP RN NN [N L 1EFE e 1,050,000 |. 101.9570 |....ceeeeenen 1,070,546 |.......cc..... 1,050,000 [....oeeeennnnn 1,050,000 |-eeeneeeeemmnnnee foeeeemmmiieeieene e oo e 6.186 |...... 6.186 | D .eovven |oenneeeeennnnnn8,800 [ ....11/09/2022 ...|....12/01/2031 ...
88059E-5G-5 ..... Tenn Val Auth Cpn Strip Strips ... LA .. 508,009 |...67.9670 |... . 701,000 |.. 556,614 | e 15,827 L e e 0.000 |...... 2.831 ....06/23/2019 ...|....03/15/2031 ...
88059E-5N-0 ..... Tenn Val Auth Cpn Strip Strips ... LA .. 431,066 |...58.5940 |... . 680,000 |.. 81,623 o e 14800 | [ e 0.000 |...... 3.102 ....05/23/2019 ...|....03/15/2034 ...
88059E-U7-7 ..... Tenn Val Auth Cpn Strip Strips ... LA .. 334,698 |...72.0830 |... ..449,000 |.. 369,991 |evniniiiiiiins et 10,183 | e e 0.000 |...... 2.802 ....06/23/2019 ...|....12/15/2029 ...
88059E-U8-5 ..... Tenn Val Auth Cpn Strip Strips ... LA .. 307,866 |...70.3850 |... ..422,000 |.. e BBLATT s 90592 | e e 0.000 |...... 2.872 ....05/23/2019 ...|....06/15/2030 ...
88059E-V2-7 ..... Tenn Val Auth Cpn Strip Strips ... LA .. 404,950 |...67.0730 |... 8,265 i feee 12,467 | e 0.000 |...... 2.841 ....06/23/2019 ...|....06/15/2031 ...
88059E-V9-2 ..... Tenn Val Auth Cpn Strip Strips ... oo @ [ | e [ 1AL ... 74,885 |...56.4700 |... .. . 124,000 Jeevennnineeeenn 84,161 | e 2,684 | e e 0.000 |...... 3.268 voo [--..05/23/2019 ...|....12/15/2034 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 31,192,985 | XXX 27,450,518 32,017,000 31,115,695 XXX XXX 596,250 XXX XXX
313200-AU-8 ..... FHLMC Pool #B0019 e LA e 1,353,319 [...96.7060 |[.............. 1,261,820 [.coeeeeeennnnn 1,304,796 |.ocovvnnnnnnns 1,350,345 [oeeeciiiiieeee oeeemneeee e (979) | oo e 3.500 |...... 1.553 ....10/24/2019 ...|....06/25/2034 ...
313205-6D-9 ..... FHLMC Pool #SB806S .... LA ...3,223,967 |...86.9200 |.............. 2,740,008 |.... 3,217,883 [ e (2,721) [ e e 1.500 |...... 0.883 ....08/19/2020 ...|....10/25/2035 ...
313200-BC-6 ..... FHLMC Pool #SD8135 ... LA .. 1,578,657 |...85.3760 |.............. 1,294,285 |.... ceee 1,576,807 [eeeeeieiiieeee e (483) [ e e 2.500 |...... 1.506 ...03/02/2021 ...|....08/25/2051 ...
313200-DD-2 ..... FHLMC Pool #8D8200 ... LA ...2,795,289 |...84.8210 |.....oonnnnnns 2,419,772 |.... i 2,796,306 [oenniiiiiiinnnns v 1,017 Lo e e 2.500 |...... 2.706 ....03/09/2022 ...]|....03/25/2052 ...
3132D-DK-6 . FHLMC Pool #SD8206 . LA 2,881,211 |...87.8960 |. .2,880,932 |.. .3.000 |......2.975 ...08/09/2022 ..
313200-ET-6 ..... FHLMC Pool# SD8246 ... . LA ...98.6130 |. 1,027,604 |.. .5.000 |......5.186 ...10/05/2022 ..
3133TC-6P-8 ..... FHLMC Structured Ser 2008 M . 4 1.A .. . 103.4600 |. ...4,515 |.. .7.000 |......6.133 ....10/24/2001 .. .
3138YY-DT-7 ..... FNVA Pool i L LA ...89.9090 |... 262,203 e e (82) e e e 3.000 |...... 2.552 ....10/27/2015 ...|....11/25/2045 ...
3140GV-2Y-4 ..... FNVA Pool N LA .. 424,212 ]...92.5630 |... . . e B28.288 s e B e e s 3.500 |...... 3.672 ...05/03/2018 ...|....12/25/2047 ...
3140H5-JNi-2 ... FNVA Pool i L LA .. 839,589 |...89.8510 |... . 866,567 |.. 880,547 s e 149 L e e 3.000 |...... 3.898 ....02/28/2018 ...|....01/25/2048 ...
3140KD-G4-6 ..... FNVA Pool N LA .. 742,468 |...85.5930 |... ..713,857 |.. e TALT88 e e (188) e [ s 2.500 |...... 1.415 ...06/18/2020 ...|....06/25/2050 ...
31400D-6N-9 ... FNVA Pool i L LA ...82.1370 |... ..497,229 |.. 508,156 |ovvveiieiiiiins e (181) e e e 2.000 |...... 1.571 ....06/18/2020 ...|....07/25/2050 ...
3140X9-6Y-6 ..... FNVA Pool LA ...85.4380 |... ..795,407 |.. 828,502 | e (281) e e s 2.500 |...... 1.393 ...03/02/2021 ...|....01/25/2051 ...
3140XG-PS-2 ..... FNVA Pool LA ...91.0620 |... DG s o256 | e e 3.500 |...... 3.853 ....08/30/2022 ...]|....03/25/2052 ...
31416X-YZ-7 ..... FNVA Pool LA ...96.4460 |... 838,381 |.... 874,676 |eeeeneeeeeeennn feeeeeeeeeea (98) | e oo 4.000 |...... 3.761 ...06/28/2011 ...|....03/25/2041 ...
31418D-4X-7 ..... FNVA Pool #MA4437 .. 1.4 .. ...81.6150 |. ..3,015,882 |. . 3,521,557 |.. .2.000 |......2.502 ...08/09/2022 .. 10/25/2051 ...
31418D-CA-8 ..... FNVA Pool #MIA3664 .. 1.A .. ...95.1910 |. .. 114,170 |. 124,099 |.. .4.000 |......1.563 ....07/10/2019 .. 05/25/2049
31418D-XJ-6 ..... FNVA Pool #MA4280 .. LA ...77.3150 |. .649,110 |.. .1.500 |......1.638 ....03/02/2021 .. 03/25/2051 ...
31418D-XL-1 ..... FNVA Pool LA ...85.3720 |... 150,918 | e (227) e e e 2.500 |...... 1.540 ....08/02/2021 ...|....08/25/2051 ...
31418E-E6-3 ..... FNVA Pool LA ...96.3560 |... 1,160,942 Lo e 140 e e e 4.500 |...... 4.532 ....08/30/2022 ...|....07/01/2052 ...
31418E-HJ-2 ..... FNVA Pool LA ...93.8070 |... e 1,480,633 oo e 412 e e e 4.000 |...... 4.459 ...10/05/2022 ...|....09/01/2052 ...
31418E-HK-9 ..... FNVA Pool # MA4733 .... LA .. 337,281 ...96.3560 |... 837,364 | e B3 e e 4.500 |...... 4.867 ....10/056/2022 ...|....09/25/2052 ...
314198-CT-0 ..... FNVA Pool #AE0981 .. 4 | 1AL .. 158,913 |...93.6530 |... 198,207 e [ (72) e e e 3.500 |...... 2.712 ...09/23/2011 ... |....03/25/2041 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 26,061,538 | XXX 23,020,080 26,126,226 26,052,004 XXX XXX 61,071 527,259 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 57,254,473 | XXX 50,470,598 58, 143,226 57,167,699 XXX XXX 243,272 1,123,509 XXX XXX
00206R-LJ-9 ..... AT&T Inc St NE o L 2BFE et 56,570 |...67.8480 |..........coeeeee 40,709 |oceeeeineennnn 60,000 |-eevruueeeeennnnn 56,636 [..oeevvvnnieeeenn Jeemenieeeeeennn 51 [ s [000023.550 o 3.853 [MS ...... ....09/09/2021 ...|....09/15/2055 ...
010392-FX-1 ..... Alabama Power Co Sr Nt veo |- 1LEFE ... .. 499,655 |...86.6440 |... . 500,000 |.. 899,682 | e 27 e e 1020230050 Ll 3.058 MS ...... ....03/02/2022 ...|....03/15/2032 ...
015271-AT-6 ..... Alexandria Real Estate Equity Sr Nt .. vee |- 2.AFE )., .. 205,454 |...84.9440 |... ....203,710 e (1,201) oo e [eeenn2.750 . 2.034 (D ....... ....07/14/2021 ...|....12/15/2029 ...
015271-AV-1 ..... Alexandria Real Estate Equity Sr Nt .. veo |- 2.AFE ). ....55,333 |...74.7920 |... .. e 350 [ i [ 1875 2.650 [FA ...... ....04/29/2021 ...|....02/01/2033 ...
023135-AlI-6 ..... Amazon.com Inc Sr Nt N A |- 1.DFE ... . 10,987,838 |...99.6960 |... ....10,966,527 |.... 11,000,000 |.. 010,999,622 |oeeieeiiiieeee feeeeeeeenn2,649 [ e 2022220400 .. 2.425 |FA ...... ....06/08/2018 ...|....02/22/2023 ...
026650-EB-3 ..... American Honda Fin Sr MTN ....coovviivvvinnnniinnninnns foee e | nnnnns 1o LAGFE 997,750 |.. 86.1770 |.......ccevunnnns 861,772 |..oooeeennnnn 1,000,000 J..oeennnnnnnsd 998,040 [....ooevvvninnnnne fovrwneennnnn 290 | fovviiiiinniinnn 00enn2.250 )i 2.285|JJ ....... ...01/11/2022 ... |....01/12/2029 ...
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030400-AK-1 ..... American Water Cap Corp Sr Nt .....oooviiiiiininnniiins fooe | s T L 2AFE L 1,835,260 |...98.4750 |.........en... 1,723,318 o 1,750,000 [...eeerennnnn 1,761,896 |ooeevvvvvevnninnes fooveennnnn (9,886) |ovveniiiiiiiiinns oo e 3.850 |...... 3.249 ....09/02/2014 ...|....03/01/2024 ...
031162-DF-4 ..... Amgen Inc Sr Nt e [ 2.AFE L 835,313 |...80.4880 |... ..676,100 |.... 835,381 e [ B8 e e s 4.200 |...... 4.233 .02/17/2022 ... |....02/22/2052 ...
03524B-AF-3 ..... Anheuser-Busch Inbev Fin Sr Nt ... A1 [ 2AFE L ..73,354 |...90.2650 |... L B4159 80,000 [oaniiee 72,738 i [ (B16) | [ e 4.625 |...... 3.229 ....06/30/2021 ...|....02/01/2044 ...
036752-AP-8 ..... Anthem Inc Sr Nt . e 2B FE L .. 273,941 ]...83.9800 |... ..230,944 |.... 2T 112 s e BB e e s 2.550 |...... 2.5% ....03/08/2021 ...|....03/15/2031 ...
036752-AS-2 ..... Anthem Inc Sr Nt . A1 [ 2B FE L .. 124,545 |...75.6180 |... .. 94,522 ... 124560 | o9 e e 3.600 |...... 3.620 ....03/08/2021 ...|....03/15/2051 ...
037735-CZ-8 ..... Appalachian Pur Co Sr Nt Ser AA .. e [ G FE L .. 124,519 |...82.5290 |... 103,161 |.... . . 128597 oo e 88 s e s 2.700 |...... 2.744 ....03/09/2021 ...|....04/01/2031 ...
0427301-AC-5 ..... Arrow Electronics Inc Sr Nt A1 [ 2.0 FE L .. 279,408 |...79.0930 |... 221,460 |.... . 280,000 |.. 219,456 | e AT L e e 2.950 |...... 2.974 ....11/16/2021 ...|....02/15/2032 ...
045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt .... N L .. 2.CFE ..|... ,160,753 |...90.8030 |... 953,432 |.... .1,050,000 |.. 122,922 |oeeeieiieeeie e (27,054) [ e et 4.250 |...... 1.537 ....09/15/2021 ...|....11/01/2029 ...
045054-AP-8 ..... Ashtead Capital Inc Sr Nt . 1 .2.CFE .. .. 488,751 |...77.4720 |. ..379,611 | ..490,000 .488,906 |.. .2.450 |......2.479 ....08/03/2021 .. 08/12/2031
049560-AR-6 ..... Atmos Energy Corp Sr Nt ... 1 . 1.GFE .. ,013,300 |...86.8410 |. ..868,407 |. .1,000,000 1,011,714 |.. .2.625 |......2.428 ...01/11/2022 .. 09/15/2029
06051G-JA-8 ..... Bank of America Corp Fix to FIt Sr Nt 1 .1.GFE .. 192,331 |...79.3570 |. ..126,971 |. . 160,000 191,247 .. .4.083 |......3.025 ....06/30/2021 .. 03/20/2051 ...
06051G-KL-2 ..... Bank of America Corp Sub Nt Fix to Float . N A |- 2.AFE ... ..400,000 |...82.8130 |... 331,250 |.... . 400,000 |.. 0 400,000 |eeeeneeeeeennies feeeeeeees e [ e 3.846 |...... 3.846 ....08/03/2022 ...|....03/08/2037 ...
06849R-AG-7 ..... Barrick NA Finance LLC Co Gtd Nt ... N |- 2.AFE L .. 179,982 |. 101.1200 |... 131,456 |.... . 130,000 |.. T2 s o (UBTT) e e e 5.700 |...... 3.098 ....06/30/2021 ...|....05/30/2041 ...
07274N-AL-7 ..... Bayer US Finance |1 LLC Sr Nt N A |--2.BFE ... ...94.2130 |... 471,064 |.... . 500,000 |.. 1 00562,200 |eeeeieeeeeinies feeeeee (10177) e s s 4.375 |...... 2.053 ....09/15/2021 ...|....12/15/2028 ...
084659-AV-3 ..... Berkshire Hathaway Energy Sr Nt .... N | 1.GFE L ...91.9030 |... ..459,513 |.... 561,390 | [ (7,786) | e e 3.700 |...... 1.889 ...09/15/2021 ... |....07/15/2030 ...
084659-AX-9 ..... Berkshire Hathaway Energy Sr Nt .... N A |- 1.GFE ... ...83.7160 |... 050,229 e 80,000 [onneieiiie e 70,297 e e (280) | [ s 4.250 |...... 3.292 ....04/28/2021 ...|....10/15/2050 ...
092113-AT-6 ..... Black Hills Corp Sr Nt N |- 2.AFE L ...80.5900 |.........onnn. 1,047,666 |.............. 1,300,000 |.............. 1,267,850 |..ccovvuniirninnn Jonnnennnnn 3,491 [ s s 2.500 |...... 2.869 ....01/27/2022 ...|....06/15/2030 ...
096630-AJ-7 ..... Boardwalk Pipelines LLC Sr Unsecured Nt N A |- 2.CFE ..|... ...83.1720 |..cevvnnnnnnns 1,393,124 |.eeeeee e 1,675,000 [onneeeenee 1,673,511 | [t 136 e e e 3.600 |...... 3.611 ...02/09/2022 ...|....09/01/2032 ...
097023-BK-0 ..... Boeing Co Sr Nt N .. 2.CFE ..|... L 745070 | 29,808 [ 40,000 [ 39,612 | e 28 e [ e 3.300 |...... 3.398 ....04/26/2021 ...|....03/01/2035 ...
097023-CJ-2 . Boeing Co Sr Nt .. 1 .2.CFE .. ...80.1370 |. .3.600 |......3.320 ....06/24/2021 .. 05/01/2034
097023-CU-7 . Boeing Co Sr Nt .. 1 .2.CFE .. ...99.0970 |. .5.040 |......2.329 ....04/26/2021 .. 05/01/2027
097023-C-3 . Boeing Co Sr Nt .. 1 .2.CFE .. ...93.7060 |. .5.805 |......4.072 ....04/27/2021 .. 05/01/2050
097023-CY-9 . Boeing Co Sr Nt .. 1 .2.CFE .. ...97.8160 |. .5.150 |......2.846 ...06/30/2021 .. 05/01/2030 ...
103730-BL-3 ..... BP Cap Mkts America Sr Nt N 1FFE .. ...91.8690 |. . . .254,003 |.. .3.633 |[......2.029 ....06/30/2021 .. 04/06/2030 ...
11135F-AQ-4 ... Broadcom Inc Sr Unsecured Nt ... N |- 2.CFE ... 1,098,630 |...89.8360 |... 898,356 |.... .1,000,000 |.. LIRS R R (1 (111 ) DN AU R RN 4.150 |...... 2.876 ...10/18/2021 ...|....11/15/2030 ...
11135F-AS-0 ..... Broadcom Inc Sr Nt ... N A |- 2.CFE ..|... .. 182,850 |...88.5550 |... 141,688 |.... . 160,000 |.. o 180,168 e [ (1,808) | [ s 4.300 |...... 2.797 ....06/30/2021 ...|....11/15/2032 ...
11135F-BK-6 ..... Broadcom Inc Sr Nt ... N |- 2.CFE ... .. 287,784 ]...80.7300 |... 226,044 |.... . 280,000 |.. 287,075 v oo (B91) e e e 3.419 |...... 3.124 ....10/15/2021 ...|....04/15/2033 ...
11135F-BL4 ..... Broadcom Inc Sr Unsecured Nt ... N A |- 2.CFE ..|... 1,026,360 |...79.6360 |... 796,356 |.... .1,000,000 |.. 024,213 | e (1,798) [ e et 3.469 |...... 3.207 ....10/19/2021 ...|....04/15/2034 ...
11135F-BQ-3 ..... Broadcom Inc Sr Unsecured Nt ... N |- 2.CFE ... .. 784,032 |...72.5090 |... 580,073 |.... ... 800,000 |.. LS 72 I RO RN - < - I AR RN RN 3.187 |...... 3.357 ....10/19/2021 ...|....11/15/2036 ...
12189L-AV-3 ..... Bur lington Northern Santa Fe Sr Nt . N A .. 1.G FE ..|... ,944,080 |...96.2540 |... ,550,456 |.... ,000,000 .. ,986,043 |..eeniiieeiiiiens foreeeennn 5,914 | [ e 3.000 |...... 3.054 ...03/04/2015 ...|....04/01/2025 ...
12513G-BH-1 CDW LLC Sr Nt ..... 1 .2.CFE .. 160,000 |...85.8080 |. . 160,000 160,000 |.. .3.276 |......3.276 ....11/23/2021 .. 12/01/2028 ...
125523-CN-0 . Cigna Corp Sr Nt . 1 L2.AFE .. 424,507 |...82.0080 |. ..425,000 424,590 |.. .2.375 |......2.388 ...03/01/2021 .. 03/15/2031
126523-C0-1 Cigna Corp Sr Nt . 1 L2.AFE .. 139,472 |...71.8360 |. . 140,000 .139,493 |.. .3.400 |......3.420 ....03/02/2021 .. 03/15/2051
126408-H0-9 . CSX Corp Sr Nt . 1 L2.AFE .. 103,196 |...84.7660 |. . 100,000 102,663 |.. .2.400 |......1.984 ....06/30/2021 .. 02/15/2030
134429-BJ-7 . Campbel | Soup Co Sr Nt .. 1 .2.BFE .. . 80,945 |...83.2360 |. 80,000 ..80,793 |.. .2.375 |......2.223 ....06/30/2021 .. 04/24/2030 ...
14040H-CN-3 ..... Capital One Financial Corp Sr Nt L2 .. |- 2.AFE L. .. 175,000 |...86.0370 |... . 175,000 |.. e 175,000 |eeeneeeeeeiies oo e e e 3.278 |...... 3.273 ....08/01/2022 ...}|....03/01/2030 ...
141781-BM-5 ... Cargill Inc Sr Nt N | LR FE L ,704,928 |...82.4290 |... .1,700,000 |.. VRIS  FOR RPN (7 {+) ) AU AP RN 2125 |...... 2.092 ...04/20/2020 ... |....04/23/2030 ...
14448C-AR-5 ..... Carrier Global Corp Sr Nt . N A |- 2.CFE ..|... ... 60,700 |...76.3020 |........oeeeeeen. 45,781 |oiiiiiiinnnnnn 60,000 |oeieiiniiiieeennni80,653 [oneeiiiiiiiees e (29) | e e 3.377 |...... 3.292 ....04/22/2021 ...|....04/05/2040 ...
172967-MY-4 ... Citigroup Inc Sr Nt Fix to Float N | TG FE L .. 163,629 |...79.2280 |.................126,765 [...eoiiinnnnnn 160,000 |ooeivininnnnnnna 163,129 [ oo (B37) v oo e 2.561 |...... 2.302 ...06/30/2021 ...|....05/01/2032 ...
172967-NX-5 ..... Citigroup Inc Sr Nt Fix to Float 12/25 . N A |- 1.GFE ... 5,000,000 |. 100.3490 |.............. 5,017,445 |..............5,000,000 |........eeeee5,000,000 |..eooeeeemmnnnnes foeeemmmminreeenn foeeeeeeeneees oo e 5.610 |...... 5.610 ....09/22/2022 ...|....09/29/2026 ...
20030N-CM-1 ... Comcast Corp Sr Nt ... N | 1.GFE L ...90.2460 |... 206,966 |oeevniiiiiiiiis feeeen (1,222) L e e 4.700 |...... 3.030 ....06/30/2021 ...|....10/15/2048 ...
20030N-DN-0 ..... Comcast Corp Sr Nt ... 1T |- 1.GFE ... ...80.9380 |... 259,001 |.evvuneeeeennnn320,000 [oneeeennnie s 316,707 v [l 878 e e e 1.950 |...... 2.090 ....06/30/2021 ...|....01/15/2031 ...
205887-CD-2 ... ConAgra Foods Inc Sr Nt 1. |- 2.CFE ... ...95.1090 |... ...38,044 | 40,000 [nnniiiiiinnn 49,583 i e (AT | [ e 5.300 |...... 3.304 ....04/27/2021 ...|....11/01/2038 ...
21036P-BF-4 ..... Constellation Brands Inc Sr Nt 1 .2.CFE .. ...85.2800 |. ..136,448 |. .2.875 |......2.182 ....06/30/2021 .. 05/01/2030 ...
212015-AN-1 ..... Continental Resources Inc Sr Nt . 1.. ... 2.CFE ..|... .. 1,279,807 )...97.2680 |.............. 1,191,533 |.... .1,225,000 |. ,256,405 | e (21,685) [ i [ 3.800 |...... 1.954 ...12/01/2021 ...|....06/01/2024 ...
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22003B-AN-8 ..... Corporate Office Prop LP Sr Nt ...ooovviiiiiininiis foen | s T L 2.CFE Ll 421,934 |...75.1720 |oeeveeniiiinnnnn 319,482 [....covvneneenn 425,000 |ovveennniinnnn 422,429 [oooviiiiiiiiiiii o 272 e e e 2.750 |...... 2.83%2 ....03/04/2021 ...|....04/15/2031 ...
22003B-AP-1 ..... Corporate Office Prop LP Sr Nt ... e 2.0 FE Ll .. 597,156 |...70.7040 |... 424,224 ... 597,386 | feeeei 209 | [ e 2.900 |...... 2.947 ...11/02/2021 ...|....12/01/2033 ...
224044-CN-5 ... Cox Communications Inc Sr Nt A1 [ 2B FE L ... 81,518 1...79.6680 |........ooeeeernnn 83,735 [onniiiiiinnnnnnn80,000 |ooiiiiiiiinnennnn81,307 e o (143) | oo e 2.600 |...... 2.380 ....06/30/2021 ...|....06/15/2031 ...
22822V-AL-5 ... Crown Castle Intl Corp Sr Nt e 2B FE L .. 115,460 |...94.7040 |........coeeeeenn. 94,704 |ooeeeiiinnnnn 100,000 [oeeeeniineeeen 112,504 [ o (1,985) | oo e 4.300 |...... 2.031 ....06/30/2021 ...|....02/15/2029 ...
22966R-AE-6 ..... Cubesmart LP Sr Nt A1 [ 2B FE L .. 114,805 |...92.8860 |... LT11088 i e (1,893) | [ e 4.375 |...... 2.189 ....06/30/2021 ...|....02/15/2029 ...
23338V-AB-2 ..... DTE Electric Co Sr Nt e | LFFE L .. 995,910 |...98.3740 |... 999,453 [.oeeeeiiiieiieenn e 837 [ e [t 3.650 |...... 3.697 ...08/20/2013 ...|....08/15/2024 ...
233853-AD-2 ..... Daimler Trucks Finance NA Sr Nt . A1 [ 2AFE L ...93.0190 |... 2,499,574 o el 218 e e e 1.625 |...... 1.634 ....12/02/2021 ... |....12/13/2024 ...
233853-AG-5 ... Daimler Trucks Finance NA Sr Nt e [ 2.AFE L ...84.2720 |... e 1,994,716 [ el 816 [ e e 2.375 |...... 2.423 ....12/02/2021 ...|....12/14/2028 ...
251526-CB-3 . Deutsche Bank AG NY Branch Sr Non Preferred . 2 L2.AFE .. ...95.6530 |. .. 2,391,325 |. .2,598,188 |.. .3.961 |......1.848 ....12/02/2021 .. 11/26/2025
251526-CP-2 .. Deutsche Bank AG NY Branch Sr Non Pref . 2 L2.AFE .. ...85.0650 |. ..425,327 |. 500,000 |.. 2,311 |......2.311 ....11/10/2021 .. 11/16/2027
25160P-AH-0 ..... [Deutsche Bank NY Sr Nt Fix to Float .. 2 L2.AFE .. ...85.1010 |. .. 1,702,024 |. .2,000,000 |.. .2.552 |......2.552 ....01/04/2022 .. 01/07/2028 ...
25179M-AV-5 ..... Devon Energy Corp Sr Nt e 2B FE L . 102.0010 |..ccvvvnnnnnns 1,028,166 |.... e 1,116,496 [ e (38,844) | e e 5.850 |...... 1.757 ...12/03/2021 ...|....12/15/2025 ...
25179M-BC-6 ..... Devon Energy Corp Sr Nt A1 [ 2B FE L .. 408,912 |. 100.0340 |... 384,867 e oo (24,045) | e e 5.250 |..... (1.002)[MS ...... ....12/31/2021 ...|....09/15/2024 ...
25278X-AN-9 ..... Diamondback Energy Inc Sr Nt ... e 2B FE L .. 542,635 |...87.9580 |... 1 0536,249 oo oo (A972) | e e 3.500 |...... 2.320 ...09/15/2021 ...|....12/01/2029 ...
25278X-AR-0 ..... Diamondback Energy Inc Sr Nt ... A1 [ 2B FE L .. 104,182 |...83.1360 |... 103,589 |oeveiiiiiis e (399) e e e 3125 |...... 2.624 ....06/30/2021 ...|....03/24/2031 ...
25470D-AR-0 ..... Discovery Communications Sr Nt 1 e 2.0 FE Ll .. 111,589 |...88.9980 |... .. 0a109,083 e [ (1712) e e s 3.950 |...... 2.029 ....06/30/2021 ...|....03/20/2028 ...
25470D-BJ-7 ..... Discovery Communications Sr Nt ... A1 [ 2.0 FE L .. 107,030 |...82.7610 |... . 100,000 |.. 105,824 s e (732) | e e 3.625 |...... 2.720 ....04/29/2021 ...|....05/15/2030 ...
256746-AH-1 ..... Dollar Tree Inc Sr Nt e 2B FE L .. 114,325 |...96.1170 |... . 100,000 |.. 11,286 e [ (2,071) e e s 4.200 |...... 1.888 ....06/30/2021 ...|....05/15/2028 ...
25746U-DG-1 Dominion Resources Inc Sr Nt Ser C . A1 [ 2B FE L .. 329,988 |...88.3270 |... . 300,000 |.. 000325,202 oveviieeiiiiins feeeen (3.313) e e e 3.375 |...... 2.079 ...07/16/2021 ...|....04/01/2030 ...
260543-CG-6 . Dow Chemical Co Sr Nt ... 1 L2.AFE .. ...83.1080 |. 40,000 ..45,378 |.. .4.375 |......3.420 ....05/20/2021 .. 11/15/2042
264420-8G-8 . Duke Energy Corporation 1st Mtg Bd . 1 1FFE .. ...84.8920 |. ..205,000 .204,885 |.. .2.850 |......2.857 ....03/01/2022 .. 03/15/2032
26442C-BH-6 . Duke Energy Corporation 1st Mtg Bd . 1 1FFE .. ...75.5810 |. 70,000 ..69,785 |.. U .3.550 |......3.567 ....08/01/2022 .. 03/15/2052
29278N-AQ-6 ..... [Energy Transfer Operating LP Sr Nt ..........ccccoeiiicfenn e 1 .2.CFE .. ...88.3050 |. . 160,000 172,101 |.. (1,529) |. .3.750 |......2.581 ....06/30/2021 .. 05/15/2030 ...
29364D-AU-4 ..... [Entergy Arkansas Inc 1st Mtg Bd . N 1FFE .. ...96.2660 |. .2,000,000 .2,017,638 |.. (5,076) |. .3.500 |......3.212 ...05/09/2017 .. 04/01/2026 ...
293641I-BA-5 ... Entergy Louisiana LLC Sec Nt A1 [ LR FE L ...90.4370 |... ... 200,000 |.. 232,751 2 (2,920) [eunniiiis e e 4.000 |...... 2.162 ....07/15/2021 ...|....03/15/2033 ...
293641-BH-0 ..... Entergy Louisiana LLC 1st Lien ... e | LFFE L ...79.8910 |... . 100,000 |.. 101,641 e e (159) e e s 2.350 |...... 2.153 ....06/30/2021 ...|....06/15/2032 ...
29366M-AC-2 ..... Entergy Arkansas LLC 1st Mtg Bd . A1 [ LR FE L L. 70.2870 |.ooovennnenennnnn 28,115 | 40,000 [ociennnnnnnnn 41,644 | e (B8) [ [ | 3.350 |...... 3.133 ....04/27/2021 ...|....06/15/2052 ...
3003411-AB-2 ..... Evergy Inc Sr Nt e 2B FE L ...86.6580 |.............. 1,386,534 |.............. 1,600,000 |.......coeeeei 1,637,789 |oeeeneeemnniiinns foreeeennn (5,262) |veeeecceeiees oo e 2.900 |...... 2.497 ...01/27/2022 ...|....09/15/2029 ...
30040W-AL-2 ..... Eversource Energy Sr Nt ... A1 [ 2AFE L ...82.5600 |.................123,840 |....oeeeiinnnnn 150,000 |oovivvnnnneennn 149,515 | v 82 e [ e 2.550 |...... 2.5%4 ....03/08/2021 ...|....03/15/2031 ...
30231G-Al-2 ..... Exxon Mobil Corp Sr Nt .. A1 e [ 1D FE L ...85.7380 |... . T e e (839) e o e 4.114 |...... 2.984 ....06/30/2021 ...|....03/01/2046 ...
30231G-BK-7 ..... Exxon Mobil Corp Sr Nt .. 1 .1.DFE .. ...93.4040 |. A . 800,000 886,370 .3.482 |......1.824 ...09/15/2021 .. 03/19/2030 ...
313747-BA-4 ..... Federal Realty Investors Tr Sr Nt 1 L2.AFE .. ...86.1040 |. ...86,104 |. . 100,000 108,294 .3.500 |......2.241 ....06/30/2021 .. 06/01/2030
314382-AA-0 ..... Fells Point Funding Tr Sr Nt ..... 1 .2.BFE .. ...91.2150 |. .. 3,648,596 |. .4,000,000 000,000 .3.046 |......3.046 ...02/02/2022 .. 01/31/2027
31620M-BT-2 ..... Fidelity Natl Info Serv Inc Sr Nt 1 .2.BFE .. ...78.9090 |. ..216,999 |. ..275,000 273,517 .2.250 |......2.320 ....02/23/2021 .. 03/01/2031
31620M-BU-9 ..... Fidelity Natl Info Serv Inc Sr Nt 1 .2.BFE .. ...69.4090 |. ..190,876 |. ..275,000 273,449 |.. .3.100 |......3.141 ....02/23/2021 .. 03/01/2041 ...
33834D-AA-2 ... Five Corners Funding Trust Sr Nt ... e [ G FE L . ...84.1800 |... 252,540 |.... . 300,000 |.. e B17,216 | o (2,229) | e s 2.850 |...... 1.982 ....09/15/2021 ...|....05/15/2030 ...
361448-AU-7 ..... GATX Corp Sr Nt A1 [ 2B FE L .. 139,901 |...87.0380 |... ...95,741 |.... . 110,000 |.. 138,275 s e (890) | e e 5.200 |...... 3.476 ....02/22/2021 ...|....03/15/2044 ...
370334-CL-6 ..... General Mills Inc Sr Nt e 2B FE L ..201,976 |...86.5230 |... . 190,000 |.. 00200,023 e [ (1,310) e e s 2.875 |...... 2.066 ....06/30/2021 ...|....04/15/2030 ...
37045X-CY-0 ..... General Motors Co Sr Nt A1 [ 2.0 FE L ...84.4820 |... . 560,000 |.. o 801,786 |ovveeneieiiiiins oo s (8,227) | e e 3.600 |...... 2.465 ...07/15/2021 ...|....06/21/2030 ...
37045X-DE-3 ..... General Motors Finl Co Sr Nt .. 1 e [ 2.CFE Ll ...75.8250 |... ...10,000 |oeeerrineieeennnns 9,671 |oeeeeiiiiieeeen orenieeeeeenn 38 oo e e 2.350 |...... 2.811 ....04/21/2021 ...|....01/08/2031 ...
37045X-DH-6 ..... General Motors Finl Co Sr Nt .. A1 [ 2.0 FE L . ...84.5340 |... . 100,000 |.. 101,397 s e (256) | [ e 2.400 |...... 2.110 ....06/30/2021 ...|....04/10/2028 ...
37045X-DL-7 ..... General Motors Finl Co Sr Nt .. 1o |- 2.CFE ... .. 101,129 |...77.2100 |... . 100,000 |.. 100,973 e e (105) | [ s 2.700 |...... 2.568 ....06/30/2021 ...|....06/10/2031 ...
3733IN-AK-7 ... Georgia-Pacific LLC Sr Nt ... T [ .G FE ... .. 309,984 |...83.1980 |... 249,593 |.... ... 300,000 |.. 308,381 [.oeevevviineeee fovvvennnnn (1,110) s o v 2.300 |...... 1.873 ....07/15/2021 ...|....04/30/2030 ...
37940X-AA-0 ..... Global Payments Inc Sr Nt . 1 .2.CFE .. 1,776,658 |...94.2630 |. .. 1,630,757 |. .1,730,000 1,760,641 |.. .2.650 |......1.762 .. 1172372021 .. 02/15/2025 ...
37940X-AC-6 ..... Global Payments Inc Sr Nt ... 1.. ... 2.CFE ..|... . 43,703 |...71.6930 |... ... 28,677 |.... ..40,000 |..ieeeiniiiiiinnnn LY T N AP PPPO € 1 1 AP AP PPPPIN FTTTN 4.150 |...... 3.618 ...05/20/2021 ...|....08/15/2049 ...
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37940X-AF-9 ..... Global Payments Inc Sr Nt ......ccovviviiiiiiiinnnninns [ | s T L 2.CFE | 1,598,880 [...93.0750 [....vvvrernnn 1,489,203 |..ovvennnnnens 1,600,000 [....oeevennnn 1,509,290 [oiiiiiiiiiiiiins v YK FRUU R R 1.500 |...... 1.524 ....11/16/2021 ...|....11/15/2024 ...
38141G-YJ-7 ..... Goldman Sachs Group Inc Sr Nt Fix to Float .. e | LFFE L ..500,000 |...77.8120 |... . 500,000 |.. 0500,000 |eeeenneeeeeennies feeeeeeeis e e e 2.383 |...... 2.383 ....07/14/2021 ...|....07/21/2032 ...
40434L-Ad-4 ..... HP Inc Sr Nt A1 [ 2B FE L .. 502,070 |...78.1360 |... . 500,000 |.. 0 801,887 |veeeeieiiiiins feeeniiin (183) e e e 2.650 |...... 2.599 ....01/24/2022 ...|....06/17/2031 ...
436893-AC-5 ... Home Bancshares Inc Sub Nt Fix to Float 2 e [ 2B FE L .. 835,000 |...87.0980 |... ..835,000 |.. 00835,000 |eeenniieeeeinis feeeeeee e e e 3125 |...... 3.125 ...01/13/2022 ...|....01/30/2032 ...
441480-AA-T ... Hotwire Funding LLC Ser 2021-1 CI A2 .... e [ LFFE L ...88.1040 |... . 150,000 |.. R 1004 N U AR RN 2.311 ... 2.322 ....11/09/2021 ...|....11/20/2051 ...
446413-AT-3 ..... Huntington Ingalls Industries Sr Nt .. 1 e [ 2.CFE Ll ...90.9180 |... 40,000 |oeeernieeeeenn 4217 | e (B36) [ e e 4.200 |...... 2.563 ....04/30/2021 ...}|....05/01/2030 ...
44891A-BK-2 ..... Hyundia Capital America Sr Nt A1 [ 2AFE L . 100.3240 |... .1,000,000 |.. ,005,875 |ovvenviiiiiiiinns fovreeenn (43,011) | oo e 5.875 |...... 1.395 ....09/02/2021 ...|....04/07/2025 ...
459200-KA-8 ..... International Bus Machs Corp Sr Nt ... N L .. 1.G FE ..|... ...92.2130 |... ... 300,000 |.. 830,125 oo [ (A421) | e s 3.500 |...... 1.823 ....09/16/2021 ...|....05/15/2029 ...
46188B-AB-8 ..... Invitation Homes OP Sr Nt . 1 .2.CFE .. ...82.8790 |. .1,000,000 .998,912 |.. G177 .2.300 |......2.320 ....11/01/2021 .. 11/15/2028
465685-A0-8 ..... ITC Holdings Corp Sr Nt ... 1 .2.BFE .. ...84.8320 |. . 960,000 .970,934 |.. (1,273) |- .2.950 |......2.771 ...01/27/2022 .. 05/14/2030
46647P-CE-4 ..... JP Morgan Chase & Co Sr Nt Fixed to Float 2 .1EFE .. ...69.2480 |. ...60,000 ..64,346 |.. L(97) | .3.328 |......2.949 ....06/30/2021 .. 04/22/2052 ...
485170-AR-5 ..... Kansas City Southern Inds Inc Sr Nt e 2B FE L ...97.8380 |... .2,500,000 |.. 499,678 |.eeeeeeeeiiieee [ 388 | e e 3.850 |...... 3.865 ...07/26/2016 ...|....11/15/2023 ...
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt .. A1 [ 2B FE L .. 139,474 1...69.1190 |... . 140,000 |.. 139,493 s e T e e 3.350 |...... 3.370 ....03/01/2021 ...|....03/15/2051 ...
49446R-AN-9 ... Kimco Realty Corp Sr Nt e [ 2.AFE L .. 165,165 |...81.9230 |... . 160,000 |.. 164,379 s e (B29) e e e 2.700 |...... 2.301 ....06/30/2021 ...|....10/01/2030 ...
494550-AL-0 ..... Kinder Morgan Energy - LP Sr Nt .... A1 [ 2B FE L .. 187,489 |. 110.8650 |... o 180,460 |eevveiiiiiis e (B719) e e e 7.750 |...... 2.911 ....06/30/2021 ...|....03/15/2032 ...
50540R-AQ-5 ... Laboratory Corp of America Sr Nt ... e 2B FE L .. 478,248 |...96.8850 |... 463,814 s [ (10,99) | [ e 3.600 |...... 1.053 ...09/02/2021 ...|....02/01/2025 ...
50540R-AS-1 ..... Laboratory Corp of America Sr Nt ... A1 [ 2B FE L ... 46,318 |.. 86.6800 |...........eeeee.n 34,672 [oiiiiinnnnnn 40,000 [ooiiiiiiinnnnnnn 46,043 [ o (378) s o e 4.700 |...... 3.693 ....06/20/2021 ...|....02/01/2045 ...
529043-AE-1 ..... Lexington Realty Trust Sr Nt e 2B FE L .. 838,542 |...79.9610 |... .. . 0 838,668 |eeenieeeeeinis feeeeeeeiiee 42 | e e 2.700 |...... 2.706 ...10/26/2021 ...|....09/15/2030 ...
529537-AA-0 LXP Industrial Trust Sr Nt .. B L .. 2.BFE ..|... ...75.9890 |... 379,945 |.... . 500,000 |.. AT | e 2718 e e e 2.375 |...... 3.119 ....01/10/2022 ...|....10/01/2031 ...
53227J-AC-8 . Life Storage LP Sr Nt ... 1 .2.BFE .. ...77.8510 |. ..414,948 |. ..533,000 .530,255 |.. .2.200 |......2.273 ....07/14/2021 .. 10/15/2030
55336V-BQ-2 ..... [MPLX LP Sr Nt .. 1 .2.BFE .. ...81.4320 |. ..2,760,528 |. .3,390,000 .3,213,479 |.. .2.650 |......3.432 ...02/22/2022 .. 08/15/2030
565849-AE-6 ..... [Marathon 0il Corp Nt . 1 .2.CFE .. ...99.8500 |. . 100,000 131,408 |.. .6.600 |......3.799 ....06/30/2021 .. 10/01/2037
565849-AP-1 . Marathon il Corp Sr Nt .....oooviiiiiiiiiiiiiiiiiinneac [ e -2 .2.CFE .. ...95.6590 |. ..142,000 .153,487 |.. .4.400 |......2.404 ....04/28/2021 .. 07/15/2027 ...
573284-AV-8 ..... Martin Marietta Materials Inc Sr Nt ......ccoeeeennnisfenn e N .2.BFE .. ...82.7550 |. . 200,000 .204,188 |.. .2.500 |......2.174 ....07/14/2021 .. 03/15/2030 ...
579780-AM-9 ..... McCormick & Co Inc Sr Nt 2 e [ 2B FE L ...96.7390 |... .7,000,000 |.. ....6,998,897 3.150 |...... 3.160 ....08/09/2017 ...|....08/15/2024 ...
58933Y-BE-4 ..... Merck & Co Inc Sr Nt oeeveeeeiieeieiee e oo e | s 1T os .. 1.EFE .. ...82.0160 |.............. 1,396,009 |.......cceo.en 1,702,128 |.oceernnennnns 1,698,959 [oeeeieiiieeee oeeemneeee 318 | e e 2.150 |...... 2.173 ...12/07/2021 ...|....12/10/2031 ...
Mercury Financial Credit Card LBASS Ser 2022 Cl 1A
58940B-AE-6 ..... .. 1.F FE .. ...97.7150 |. .4,750,000 4,710,909 |.. .2.500 |......2.8%5 ...02/08/2022 .. 09/21/2026 ...
595112-8S-1 ..... Micron Technology Inc Sr Unsecured Nt .2.CFE .. ...75.2200 |. . 800,000 800,000 |.. .2.703 |......2.703 ...10/18/2021 .. 04/15/2032 ...
61772B-AC-7 ..... Morgan Stanley Sr Nt Fix to FIt |- LEFE L. . ... 74.1300 |... T2 s e (19) | e s 3.217 |...... 2.911 ....06/30/2021 ...|....04/22/2042 ...
61945C-AE-3 ..... Mosaic Co Sr Nt . |- 2.BFE ..|... ..39,499 [...93.8910 [.....ccevvnneeennn 28,167 |ovvninninnennnnnn 80,000 [onniinnnnnnnnnn39,070 |ovvviinniiiiiins fooeiiiiienn (289) | e e 5.625 |...... 3.560 ....06/30/2021 ...|....11/15/2043 ...
620076-BU-2 ..... Motorola Solutions Inc Sr Nt .. |- 2.CFE ..|... 102,358 |...80.1220 |... 102,028 e [ (222) e [ s 2.750 |...... 2.474 ....06/30/2021 ...|....05/24/2031 ...
62912X-AF-1 ..... NGPL Pipeco LLC Sr Nt ... |- 2.CFE ... .. 465,620 |...95.3950 |... A4 AT s e (9,480) | [ e 4.875 |...... 2.308 ....11/16/2021 ...|....08/15/2027 ...
62928C-AA-0 ..... NGPL Pipeco LLC Sr Nt ... B .. 2.CFE ..|... .. 291,989 |...81.6470 |... 291,726 e e (A72) e e e 3.250 |...... 3.170 ...05/27/2021 ...|....07/15/2031 ...
637417-AL-0 ..... National Retail Properties Inc Sr Nt .... A1 [ 2AFE L .. 411,262 |...93.0070 |... A0 TAE s e (TLH10) | e e 4.300 |...... 1.960 ...09/20/2021 ...|....10/15/2028 ...
637417-AN-6 ..... National Retail Properties Inc Sr Nt .... e [ 2.AFE L ... 61,352 ...81.1900 |..eevvveneeeennn 48,714 |22 60,000 |oeeeennieeeeen 81,134 | e (A7) | o e 2.500 |...... 2.209 ....06/30/2021 ...|....04/15/2030 ...
637417-AQ-9 National Retail Properties Inc Sr Nt .... B L .. 2.AFE ..|... .. 137,048 |...67.5520 |.......oveerennnn 94,573 [onnniiiiinnnnn 140,000 [ooieivnnnnnn 137,154 [ [ 57 e [ e 3.500 |...... 3.615 ....03/15/2021 ...|....04/15/2051 ...
637432-ND-3 ..... [National Rural Utilities Coop Sr Nt 1 1EFE .. ,998,780 |...96.1000 |. .2.850 |......2.857 ....01/20/2015 .. 01/27/2025
651290-AR-9 ..... [Newfield Exploration Co Sr Nt . 1 .2.CFE .. ,758,000 |...99.1420 |. . ..(65,209) |. .5.375 |......2.527 ...12/02/2021 .. 01/01/2026 ...
651639-AP-1 ..... [Newmont Mining Corp Sr Nt . 1 L2.AFE .. .. 148,795 |...91.9160 |. . 120,000 147,007 |.. (1,039) | .4.875 |......3.253 ....05/20/2021 .. 03/15/2042 ...
65473P-AJ-4 . Nisource Inc Sr Nt .... 1 .2.BFE .. ,002,470 |...89.3090 |. .1,000,000 1,001,891 |.. ...(226) |. .3.600 |......3.570 ...04/07/2020 .. 05/01/2030 ...
65473P-AL-9 . Nisource Inc Sr Nt .... N .2.BFE .. 123,479 |...76.4160 |. . 130,000 124,404 |.. .1.700 |......2.284 ....06/30/2021 .. 02/15/2031 ...
654740-BS-7 ..... Nissan Motor Acceptance Corp Sr Nt ... A1 [ 2.0 FE L .. 161,109 |...86.0910 |... . 160,000 |.. 160,759 | et (238) e e e 2.000 |...... 1.842 ....06/30/2021 ...|....03/09/2026 ...
65480C-AC-9 ..... Nissan Motor Acc Co Sr Nt ... 1 e [ 2.CFE Ll .. 499,880 |...83.6730 |... . 500,000 |.. 899,910 oo e 28 s e e 1.850 |...... 1.855 ....09/13/2021 ...|....09/16/2026 ...
65480C-AD-7 ..... Nissan Motor Acc Co Sr Nt ... 1. ... 2.CFE ..|... .. 268,898 |...78.9820 |... ..269,000 |.. 268,915 | e M s e 2.450 |...... 2.456 ...09/13/2021 ... |....09/15/2028 ...
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664397-AN-8 ..... Eversource Energy Sr Nt ...ooovvviiiiiiiiiinii foe s T L 2AFE L 1,997,960 |...96.3110 |......cuunnnns 1,926,218 [ 2,000,000 |.eeevunninnns 1,999,531 [oooviiiiiiiiiiins v 219 e o e 3.150 |...... 3.162 ....01/12/2015 ...|....01/15/2025 ...
682680-AW-3 ..... ONEOK Inc Sr Nt e 2.0 FE Ll ...92.7620 |... 808,893 | [ (9,099) | [ e 4.350 |...... 2.408 ...07/14/2021 ...|....08/15/2029 ...
682680-BB-8 ..... ONEOK Inc Sr Nt A1 [ 2B FE L ...84.1270 |... 104,064 e e (830) | [ e 3.100 |...... 2.461 ....06/30/2021 ...|....03/15/2030 ...
682680-BC-6 ..... ONEOK Inc Sr Nt e 2B FE L L. 75.3390 |eeeiiniieeeeenn 45,208 |t 80,000 [oiciiiiieeeeenna 87,801 | e (156) [ e | 4.500 |...... 3.773 ....06/30/2021 ...|....03/15/2050 ...
68389X-AV-7 ..... Oracle Corp Sr Nt .. A1 [ 2B FE L ...88.2230 |......oeeee. 1,477,739 |ovennneennnn 1,675,000 [oeceennnnnnnn 1,710,880 [ovennecciininnnes fovvveennnn (2,159) v oo e 4.300 |...... 4.057 ...02/156/2022 ...|....07/08/2034 ...
68389X-CE-3 ..... Oracle Corp Sr Nt e 2B FE L ...83.2370 |... 21488 e e B e e s 2.875 |...... 2.893 ....08/22/2021 ...|....03/25/2031 ...
68902V-AK-3 ..... Otis Worldwide Corp Sr Nt . A1 [ 2B FE L ..51,045 |...84.2790 |... . 90,000 [ 51,622 | e (217) L e e 2.565 |...... 2.057 ....06/30/2021 ...|....02/15/2030 ...
708696-BV-0 ..... Pennsylvania Elec Co Sr Nt .. N A |--2.BFE ... .. 2,688,480 |. 100.1540 |.....eennneeen 2,003,082 |.......eeerr..2,000,000 |ooeeevnnnnnnnn 2,858,181 |oeeeeeeiiiniiees oeeeeeenn (30,299) | oo e 6.150 |...... 3.428 ....01/06/2022 ...|....10/01/2038 ...
712700-EB-8 ..... Peoples United Bank Sr Nt . . .. 2.AFE .. 1,266,538 |...98.0620 |. ..1,225,771 | .4.000 |......3.837 ....08/26/2014 .. 07/15/2024
713448-CY-2 ..... [Pepsico Inc Sr Nt ..... 1 1EFE .. ...97.7300 |. ..2,931,906 |. .3.500 |......2.971 ...01/19/2016 .. 07/17/2025
720198-AE-0 ..... [Piedmont Operating Partnership Sr Nt . 1 .2.BFE .. ...76.0450 |. .3.150 |......2.878 ...06/30/2021 .. 08/15/2030 ...
741531-CR-8 ..... Pricoa Global Funding | Sr Nt B .. 1.DFE ..|... ...97.9090 |... .5,000,000 |.. 8,997,278 s e 328 s e e 4.200 |...... 4.222 ....08/24/2022 ...|....08/28/2025 ...
T4251V-AS-1 ..... Principal Financial Group Sr Nt .........ccovieviiins foun ot A1 [ TG FE L ...81.9580 |... . 100,000 |.. 100,109 |oveeeiiiceiiis oo (1) e e e 2125 |...... 2.109 ....06/30/2021 ...|....06/15/2030 ...
744320-CF-0 ... Prudential Financial Inc Sr Nt Ser MTN ............c. [oen ot e [ G FE L L..76.5900 |...coovuiieeeen.. 45,954 |t 80,000 [oiiiiiiiieeeeenn88,850 |neiiciiiees e (200) [ e e 3.700 |...... 2.936 ....06/30/2021 ...|....03/13/2051 ...
74834L-BC-3 ..... Quest Diagnostics Inc Sr Nt . A1 [ 2B FE L ...83.9890 |.......ooeeeennnn 83,989 |oiiniiiiiinnnnn 100,000 [oiiiiinnneennn 104,160 [oeennneiiiiiinnns o (454) Lo o e 2.800 |...... 2.245 ....06/30/2021 ...|....06/30/2031 ...
756109-AR-5 ..... Realty Income Corp Sr Nt e [ G FE L ...97.3440 |... . eeeereneeeen 2,025,079 [ e (6,494) | e e 4125 |...... 3.744 ....03/08/2017 ...|....10/15/2026 ...
756109-BL-7 ..... Realty Income Corp Sr Nt A1 [ TG FE L ...81.5570 |... . 500,000 |.. 00526,298 |eeeiiiiiiiiins feeen (2,400) | [ e 2.850 |...... 2.244 ....11/10/2021 ...|....12/15/2032 ...
76131V-AA-1 ... Retail PPTYS Of America Sr Nt . 1 e [ 2.CFE Ll ...95.3070 |... 638,554 |.... e 888,041 | [ (8136) e [ s 4.000 |...... 2.578 ...01/27/2022 ...|....08/15/2025 ...
76131V-AB-9 ..... Retail PPTYS Of America Sr Nt B L .. 2.CFE ..|... ...88.3820 |... 449,862 |.... 2..885,509 |.oiiiiiiiiiiiies feeeen (5,363) | e e 4.750 |...... 3.354 ...01/07/2022 ...|....09/15/2030 ...
785592-AX-4 ..... Sabine Pass Liquefaction 1st Lien Nt . 1 .2.BFE .. ...93.1170 |. ..148,987 |. 180,831 |.. .4.500 |......2.431 ....06/30/2021 .. 05/15/2030
832696-AS-7 ..... Smucker JM Co Sr Nt ... 1 .2.BFE .. ...82.9270 |. ... 49,756 |. ...60,000 ..61,107 .2.375 |......2.089 ....06/30/2021 .. 03/15/2030
83416I-AA-1 ... Solar Star Funding LLC Sr Nt 1 .2.BFE .. ...97.5830 |. . 15,353,030 |. 15,733,288 15,733,288 [ooeeeeeiieeeeenn Jeeeeeeeeeeninans N .5.375 |......5.375 ....06/20/2013 .. 06/30/2035
842587-ClI-5 ..... [Southern Co Sr Nt .. 1 .2.BFE .. ...87.7260 |. .. 1,469,417 |. .1,675,000 1,755,446 |.. (3,990) | .4.250 |......3.779 ....02/17/2022 .. 07/01/2036 ...
84861T-AC-2 ..... Spirit Realty LP Sr Nt N .2.BFE .. ...95.5740 |. .. 1,409,715 |. . 1,475,000 .1,592,608 |.. .. (82,572) | .4.450 |......2.046 ...12/02/2021 .. 09/15/2026 ...
84861T-AD-0 ..... Spirit Realty LP Sr Nt .. A1 [ 2B FE L ...87.1620 |... 283,277 |.... 353,803 o (A183) [ | e 4.000 |...... 2.470 ...02/22/2021 ...|....07/15/2029 ...
84861T-AH-1 ..... Spirit Realty LP Sr Nt .. e 2B FE L ...81.8050 |... 278,863 oo feeeeiei 204 | e s 2.100 |...... 2.183 ....06/30/2021 ...|....03/15/2028 ...
84861T-AJ-7 ..... Spirit Realty LP Sr Nt .. A1 [ 2B FE L ...74.2130 |... 203,459 s e T L e e 2.700 |...... 2.770 ....02/22/2021 ...|....02/15/2032 ...
87264A-CB-9 ..... T-Mobile USA Inc 1st Lie e 2.0 FE Ll ...81.7280 |... reeeeneeeeeeenn 160,000 [..eniiiinninns 162,006 |oeeeeneneeeeiiis [ (229) [ e e 2.550 |...... 2.375 ....06/30/2021 ...|....02/15/2031 ...
873050-CH-2 ..... TTX Co Sr Nt A1 [ LR FE L ...96.5020 |... .. 1,447,535 |..........t.nn 1,500,000 f.ooeeeennnnnnn 1,506,739 |oveennciiniinnns fovvvvnnnns (3,143) | oo e 3.600 |...... 3.370 ....02/17/2015 ...|....01/15/2025 ...
87612B-BS-0 ..... Targa Resources Partners Sr Nt ... N L .. 2.CFE ..|... ...89.6850 |....coeunnnnnn 1,210,745 |.... . en1,898,086 |...ooeeeeeniiieee fereeeennn (5,858) |oueiiiiiiiees e e 4.875 |...... 4.205 ...02/23/2022 ... |....02/01/2031 ...
87612B-BU-5 ..... Targa Resources Partners Sr Nt ... 1 .2.CFE .. ...84.0670 |. ..2,921,314 |. . 3,475,000 . 3,454,349 |.. .4.000 |......4.079 ....02/23/2022 .. 01/15/2032 ...
89214P-DD-8 ..... [Townebank/Portsmouth VA Fix to Float . 2 L2.AFE .. ...87.2690 |. . 750,000 750,000 |.. .3.125 |......3.125 ....02/02/2022 .. 02/15/2032
89681L-AA-0 ..... Triton Container Sr Nt .. 1 .2.CFE .. ...77.2530 |. .2,000,000 .1,998,030 |.. .3.250 |......3.262 ....01/13/2022 .. 03/15/2032
89788K-AA-4 ... Truist Bank Sub Nt .... 2 1FFE .. .. 80.8780 |. . 500,000 510,155 |.. .2.250 |......1.936 ...07/15/2021 .. 03/11/2030
90265E-AP-5 ... UDR Inc Sr Nt ....... 1 L2.AFE .. ...94.1480 |. . 100,000 11,377 |.. .4.400 |......2.300 ....04/27/2021 .. 01/26/2029 ...
907818-FT-0 ..... Union Pacific Corp Sr Nt .. e [ G FE L ...78.5950 |... 240,000 |oeeeeniieeeeennnn39,989 [ e e e e 3.200 |...... 3.202 ....05/17/2021 ...|....05/20/2041 ...
91324P-EE-8 ..... UnitedHealth Group Inc Sr Nt A1 [ LR FE L ...75.6230 |... .. 100,000 |eeveniiinennnnnn 105,028 [oiiiiiiiiiiis i (216) [ s e 3.050 |...... 2.694 ....06/30/2021 ...|....05/15/2041 ...
91913Y-AV-2 ..... Valero Energy Corp Sr Nt e 2B FE L ...96.5320 |... 1,400,000 |-.eveneeeeenn 1,493,549 [ e (15,085) [ e et 4.350 |...... 2.946 ....01/27/2022 ...|....06/01/2028 ...
91913Y-AN-0 ..... Valero Energy Corp Sr Nt A1 [ 2B FE L ...94.2600 |... 1,040,000 |oeevenennnnnn 1,136,967 [ooeeiiinninniiiin e (14,898) [ s e 4.000 |...... 2.326 ...09/17/2021 ...|....04/01/2029 ...
91914J-AB-8 ..... Valero Energy Corp Sr Nt e 2B FE L ...97.1380 |... 195,000 [oeeeeninneeeennnn216,208 [eeneeiiiiiiieee feeeeeeee (4,014) | e e 4.500 |...... 2.172 ....09/16/2021 ...|....03/15/2028 ...
92277G-AU-1 ..... Ventas Realty LP Sr Nt .. A1 [ 2AFE L . ...84.5820 |... . 500,000 |.. 824,263 e fee e (3,275) | e e 3.000 |...... 2.226 ...09/15/2021 ... |....01/15/2030 ...
92277G-AV-9 ..... Ventas Realty LP Sr Nt .. T [ 2.AFE ... .. 190,998 |...94.0960 |... 150,553 |.... . 160,000 |.. 186,352 e [ (B119) e e s 4.750 |...... 2.375 ....06/30/2021 ...|....11/15/2030 ...
92556H-AD-9 ..... Viacomcbs Inc Sr Nt 1. |- 2.BFE ... .. 116,091 |...82.0470 |... ...82,047 |.... . 100,000 |.. 114089 s e (1,888) e e e 4.200 |...... 2.470 ....06/30/2021 ...|....05/19/2032 ...
92840V-AE-2 ..... [Vistra Operations Co LLC 1st Lien .. 2.CFE .. ...89.9870 |. ..665,902 |. . 740,000 .790,518 |.. .4.300 |......3.137 ...09/15/2021 .. 07/15/2029 ...
92840V-AG-7 ..... Vistra Operations Co LLC 1st Lein . ... 2.CFE ..|... ...91.2000 |... 155,039 |.... . 170,000 |. L ATASTT s e (1,038) | e s 3.700 |...... 2.998 ...05/05/2021 ... |....01/30/2027 ...
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92936U-AF-6 ..... WP Carey Inc Sr Nt ..oooviviiiiiiiiiiiinccciieeeeens oo e | s T ..2.BFE .. ...90.1590 |...oovviinieeennnn 67,619 [ 75,000 [oiiiiiinnennna82,700 |onennciiiiinns e (11834) L o e 3.850 |...... 2.099 ....09/16/2021 ...|....07/15/2029 ...
92936U-AG-4 ... WP Carey Inc Sr Nt e 2B FE L ... 79.9670 |...ceevnnieennn 399,837 |oniiniiiiinnnnn 500,000 [oiiiiiiiieeeeenn505,296 |oeenieiiiiieeee feeeeeeeeee e (B11) e e e 2.400 |...... 2.252 ...07/15/2021 ...|....02/01/2031 ...
92940P-AG-9 ... Westrock Company Sr Nt .. A1 [ 2B FE L ...80.1150 |.....eovierennnn 80,115 |oiinniiinnnn 100,000 [oivennnnnennn 104,685 |oneencciiiinees v (399) v o i 3.000 |...... 2.478 ....06/30/2021 ...|....06/15/2033 ...
94106L-BA-6 ..... Waste Management Inc Sr Nt .. e [ 2.AFE L ...96.7100 |.............. 1,934,198 |..............2,000,000 |...ccvvueeee 1,997,928 |oeeenieiinniiinns oo 912 | o e 3125 |...... 3.175 ...02/18/2015 ...|....03/01/2025 ...
963320-AY-2 ..... Whirlpool Corp Sr Nt A1 [ 2B FE L ...79.2620 |... P [0[RPy [ 7T NN AU i (2) N FUU AR RN 2.400 |...... 2.259 ....06/30/2021 ...|....05/15/2031 ...
96950F-AQ-7 ..... Williams Partners LP Sr Nt .. 2 e [ 2B FE L ...97.5150 |... 731,364 |.... 787,612 |oeeeeeeeeeeenis oo (20,727) | feeeeeeieieeeee oo 3.900 |...... 1.062 ...09/02/2021 ...|....01/15/2025 ...
98956P-AG-7 ..... Zimmer Hldgs Inc Sr Nt A1 [ 2B FE L ...83.2260 |... 818,112 |.... DR IV (V- R R (- 05 AU RPN N 4.250 |...... 3.959 ....02/16/2022 ...|....08/15/2035 ...
06368D-H7-2 ..... Bank of Montreal Sub Nt Fix to Float . v |- 2AFE Lol ...75.8900 |... ..1,5617,798 |.... ....2,000,000 UUTURR FPRRTRRRRP IS 3.088 |...... 3.088 ....01/05/2022 ...|....01/10/2037 ...
11271L-AC-6 ..... Brookfield Fin Inc Sr Nt .. 1 .1.GFE .. ...92.1930 |. ..921,934 | .1,060,689 |.. ..(10,651) |. .3.900 |......2.553 ....02/02/2022 .. 01/25/2028
11271L-AD-4 ... Brookfield Fin Inc Sr Nt .. 1 . 1.GFE .. ...95.6480 |. .. 1,912,966 |. 2,274,783 |.. .. (42,222) | .4.850 |......2.376 ....12/07/2021 .. 03/29/2029
1271L-AE-2 ..... Brookfield Fin Inc Sr Nt .. |1 .1.GFE .. ...90.9210 |. .869,875 |.. (8,013) | .4.350 |......2.966 ....01/27/2022 .. 04/15/2030 ...
1271L-AH-5 ... Brookfield Fin Inc Sr Nt .. |- 1.GFE ... ...80.3480 |... ....1,614,338 e (1,579) oo e oo 2.724 |...... 2.600 ...10/19/2021 ...|....04/15/2031 ...
136385-AC-5 ..... Canadian Natural Resources Sr Nt ... .. 2.AFE ..|... . 108.3720 |....ovveneeeennnn 37,980 [oviiniiiiinnnnnnn 35,000 [ooiiiiiiiinennn 85,487 o i (979) e e e 7.200 |...... 3.333 ....06/05/2021 ...|....01/15/2032 ...
136385-AJ-0 ..... Canadian Natural Resources Sr Nt ... |- 2.AFE ... ...99.7540 |..eoeiiiiiieeennn 99,754 ettt 100,000 [ieiiiiieeeennn 133,349 | e (1,800) [ e e 6.500 |...... 3.489 ....06/30/2021 ...|....02/15/2037 ...
136385-BA-8 ..... Canadian Natural Resources Sr Nt ... |- 2.AFE L ...84.5850 |.......cooeeeeennn80,751 |oiiiiiiinnnnnn 80,000 [oiiiiiiiinnnnnnnnn 80,492 | e (80) e e | 2.950 |...... 2.82% ....04/29/2021 ...|....07/15/2030 ...
13648T-AA-5 ... Canadian Pacific Railway Sr Nt |--2.BFE ... ...82.1940 |...ooevnieee 131,511 |t 160,000 [eiiiiiie e 159,918 | e 10 e e | 2.050 |...... 2.058 ....06/30/2021 ...|....03/05/2030 ...
20250N-BE-4 ... Enbridge Inc Sr Nt .... |- 2.AFE L ...68.5240 |......oooeeen 41,114 | 080,000 [ 80,787 | e (16) [ [ | 3.400 |...... 3.328 ....06/30/2021 ...|....08/01/2051 ...
29250N-BF-1 ..... Enbridge Inc Sr Nt .... |- 2.AFE ... 772910 | 46,374 e 00.60,000 [ eenni80,226 e e (19) e e e 2.500 |...... 2.459 ....06/30/2021 ...|....08/01/2033 ...
67077M-AF-5 ..... Nutrien Ltd Sr Nt .. 2.BFE ..|... . 102.1810 |... s 002,202,482 o e (2,198) [ e e 5.875 |...... 5.644 ...04/10/2018 ...|....12/01/2036 ...
89352H-AM-1 ..... TransCanada Pipelines Ltd Sr Nt L2.AFE .. ...91.6310 |. ... 54,979 ...60,000 ..70,288 |.. 4.625 |......2.792 ....06/30/2021 .. 03/01/2034
00084D-AV-2 ..... ABN AMRO Bank NV Sub Nt Fix to Float . .2.BFE .. ...72.6360 |. 1,404,054 |. . 1,933,000 1,933,829 |.. .3.324 |......3.318 ....12/06/2021 .. 03/13/2037
00217G-AB-9 ..... Aptiv PLC / Aptiv Corp Sr Nt .. .2.BFE .. ...82.4660 |. ..2,750,241 |. . 3,335,000 .3,327,220 |.. .3.250 |......3.280 ....02/09/2022 .. 03/01/2032
00973R-AF-0 ..... Aker BP ASA Nt ... .2.BFE .. ...88.2130 |. ..1,720,148 |. .1,950,000 1,992,646 |.. .3.750 |......3.383 ...02/22/2022 .. 01/15/2030 ...
05578A-AN-8 ..... BPCE SA Sr Pref .. 1.EFE .. ...83.8640 |. ...50,318 |. ...60,000 ..62,451 |.. .2.700 |......2.049 ....06/30/2021 .. 10/01/2029 ...
055780-AE-3 ..... BPCE SA Sub Nt ... .. 2.BFE ..|... ...95.1420 |... ..618,426 |.... . 650,000 |.. 714,880 e o (19,275) Lo e e 4.875 |...... 1.702 ....09/15/2021 ...|....04/01/2026 ...
055780-AH-6 ..... BPCE SA Sub Nt Fixed to Float .... |--2.BFE ... L 74.9310 |t 1,498,618 |.... 002,000,000 [..eeeeeemniiiees fereerreiieeeeene e e e 3.648 |...... 3.648 ....01/10/2022 ...|....01/14/2037 ...
06738E-AE-5 ..... Barclays Plc Sr Nt . |- 2.BFE ..|... ...96.1060 |........eennn. 2,354,597 |.... 02,562,859 [ e (45,454) | e e 3.650 |...... 1.701 ....12/02/2021 ...|....03/16/2025 ...
11272B-AA-1 ... Brookfield Fin | UK PLC Sr Nt |- 1.GFE ... ...76.3870 |... e 881,783 [ e 1708 | e e 2.340 |...... 2.798 ...01/06/2022 ...|....01/30/2032 ...
202712-BS-3 ... Commonweal th Bank Aust Subordinated Nt . - 2.AFE L. ...82.2810 |... 250,000 Joeevvviiiinennnnnn80,000 fueniiiiiiiiinns v e i e 3.784 |...... 3.784 ....03/03/2022 ...|....03/14/2032 ...
21684A-AA-4 ... Rabobank Neder land Sub Nt .... .. 2.AFE ..|... ...99.1420 |... 1,000,000 |-.evuneeeenn. 1,000,868 [..oeeeeeeeniieinn Jereieeeeeen (910) o s et 4.625 |...... 4.521 ...01/08/2014 ...|....12/01/2023 ...
21684A-AB-2 ..... Rabobank Neder land Sub Nt . .. 2.AFE .. ...96.1600 |. ...60,000 .5.750 |......3.110 ....06/30/2021 .. 12/01/2043 ...
225313-AK-1 . Credit Agricole SA Sub Nt . L2.AFE .. ...87.1240 |. . 300,000 .4.000 |......2.433 ...07/14/2021 .. 01/10/2033
22535l-AH-0 . Credit Agricole SA Sr Nt .. .1.GFE .. .. 87.6600 |. . 500,000 .1.247 |......1.403 ....09/156/2021 .. 01/26/2027
225401-AU-2 ..... [Credit Suisse Group Sr Nt Fix to Float . .2.BFE .. ...69.5%0 |. . 120,000 .3.091 |......3.008 ....06/24/2021 .. 05/14/2032
225433-AC-5 .|Credit Suisse Group Fdg Ltd Sr Nt .. ..2.BFE .. ...90.3150 |. ..250,000 .3.750 |......1.254 ....09/02/2021 .. 03/26/2025 ...
251566-AA-3 ..... Deutsche Telekom AG Sr Nt |- 2.AFE ... ... 72.3470 |... 260,000 |oeeerruireeeennnn83,807 [ e (89) | e e 3.625 |...... 3.266 ....06/30/2021 ...|....01/21/2050 ...
404280-CT-4 ..... HSBC Holdings PLC Sr Nt Fix to Float . | 1.GFE L ...77.3830 |... ...80,000 |oeevvviniiieennnnn80,000 fueniiiiiiiiinns v e i e 2.804 |...... 2.804 ....06/17/2021 ...|....05/24/2032 ...
456837-AV-5 ..... ING Groep NV Sr Nt D...... 2 |- 1.GFE L. ...88.2400 |... 500,000 |oeeerrnnneeeeenn805,107 foueeeeiiiiiiiiees foeeeeeees (1,527) [ oo e 1.726 |...... 1.403 ....09/15/2021 ...|....04/01/2027 ...
456837-Al-3 ..... ING Groep NV Sr Nt Fix to Float .... D...... 2 woo |- 1.GFE ... ...79.8040 |... R (10N 000 P (173071 R RO (- 1:5) i AU AU R 2.727 |...... 2.338 ....06/30/2021 ...|....04/01/2032 ...
456873-AD-0 ..... Ingersol I-Rand Lux Finance Nt D...... 1 oo |--2.BFE ... ...92.4470 |... 160,000 |oeeerrenieeeeenn 177,185 [ foeeeeeeen (2,695) [ oo e 3.800 |...... 1.889 ....06/30/2021 ...|....08/21/2029 ...
629470-8B-3 ..... NXP BV Sr Nt D...... 1 voo |- 2.BFE ... ...99.3760 |... 2,225,000 |eevenninnnnnn 2,442,397 [ e (43,392) [ i e 5.350 |...... 1.976 ...06/19/2022 ...|....03/01/2026 ...
62954H-AY-4 ..... NXP BV/NXP FDG/NXP USA Sr Nt .. D 1 |--2.BFE ... .. 173,527 |...86.5750 |... o 160,000 |-eveenieeennnnn 172,528 [ e (1,004) [ e [t 3.400 |...... 2.201 ....05/19/2022 ...|....05/01/2030 ...
62954H-BA-5 ... NXP BV/NXP FDG/NXP USA Sr Nt ....ccovvvvniiiiiiiniins foen e D...... T L 2BFE | 119,626 |...79.5840 |.......oeeeeennnnn 95,500 [oiiiiinnnnnns 120,000 |ovvvenvreennnnnn 119,649 [ e 8 [ s e 2.500 |...... 2.538 ...06/19/2022 ...|....05/11/2031 ...
National Australia BankLimited Sub Nt Fix to Float
632525-BB-6 ..... [.ieiiiiiiiiiiii e o D...... 2 iiiiinnns L2AFE L 2,000,000 |...76.5600 |.............. 1,631,194 |.ennnnnens 2,000,000 |..cevennnnnns 2,000,000 J.ieeeeiiiiiiinns fooeniiiiiniiiinns o foeieiniiiiiiiinns e 3.347 |...... I I R 31,426 | 33,470 ....01/04/2022 ... |....01/12/2037 ...
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822582-AY-8 ..... Shell International Finance Sr Nt ........ccooovvivnnisfeun ooe [CR—. T LADFE L 125,888 |...90.7230 |oevvuniiiiennnnnn 90,723 [oiiiiiinnnnnns 100,000 |evveenierinnnnnn 124,616 [.oooeevnniiiiiinn o (857) o s e 4.550 |...... 2.948 [FA ..ooo v 1757 | 4,550 |....06/30/2021 ...|....08/12/2043 ...
822582-B0-4 ... Shell International Finance Sr Nt .. D...... 1 vee |- 1.DFE ..)... .. 113,148 |...82.6710 |... . . 100,000 |.. e 112,560 | e (896) | [ s 4.000 |...... 3.230 ....04/27/2021 ...|....05/10/2046 ...
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt D...... 1 veo |- 1LEFE ... .. 149,799 |...81.5000 |... . 122,251 ... . 150,000 |.. 149,832 | e 19 e e e 2.150 |...... 2.165 ....08/02/2021 ...}|....03/11/2031 ...
83051G-AS-7 ..... Skandinaviska Enskilda Sr Nt D...... voo |- 1.DFE ..|... .. 1,497,870 |...92.5420 |.....onnnneeen 1,388,132 |.... .1,500,000 |.. e 1,498,798 e e 707 s e e 0.650 |...... 0.698 ....08/31/2021 ...|....09/09/2024 ...
853254-CG-3 ..... Standard Chartered Plc Sr Nt Fix to Float ... D...... weveeneees | LG FE Ll .. 2,000,000 |...86.8900 |.............. 1,737,800 |.... .2,000,000 |.. 002,000,000 [eeniiiiiiiniees v e foiiiin e 2.608 |...... 2.608 ...01/06/2022 ...|....01/12/2028 ...
902613-AE-8 ..... UBS Group AG Sr Nt Fix to Float .....cceeeeeveeennnnnns foun s D...... 2 teeeennns L 1GFE s 127,720 |...75.3020 |.eevvenniienennnn 97,893 |.evvniinnns 130,000 |-evveeniieeennnn 128,013 [oooeeieiiiieiinn e 194 [ s [t 2.095 |...... 2.282 ...06/30/2021 ...[....02/11/2032 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations 214,645,242 | XXX 191,122,285 209,225,766 213,522,966 (799,152) XXX XXX XXX XXX
36157R-D8-5 ... GE Cap Mtg Serv Inc RMBS Ser 1999-HE1 CI A7 ........ AR e 16 1. 100.0000 |..eevvenneveevvnnnenec 7 oot 17 e 17 e i e fovvvviis e 6.265 |...... 7.057 ....06/21/2000 ...|....04/25/2029 ...
65535V-CN-6 ... Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6 .... e AN L 977430 [ 139 [ B M3 | e [ e | 4.719 |...... 4.701 ....02/05/2004 ...|....03/25/2034 ...
89177B-AA-3 ..... Towd Point Mortgage Tr RMBS Ser 2019-1 CI A1 v (4 e LA L ...94.0820 |... 802,561 v o210 i e o 3.722 |...... 3.857 ...01/24/2019 ...|....03/25/2058 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 801,075 | XXX 758,291 805,986 802,721 210 XXX XXX XXX XXX
05592D-AA-2 ... BPR Trust CMBS Ser 22-0ANA CI A .... LA .. 399,007 |...98.4730 |... 393,892 |.... . 400,000 |.. ....399,342 e 835 [ e [t 6.234 |...... 6.450 ...04/07/2022 ...|....04/15/2037 ...
055920-AG-9 ... BPR Trust CMBS Ser 2022-0ANA CI B .. 1.A ... .. 598,508 |...93.8680 |... 563,207 |.... . 600,000 |.. ....599,005 R0 720 O R RN 6.783 |...... 7.016 ...04/07/2022 ...|....04/15/2037 ...

Banc of America Comm Mtg Tr CMBS Ser 2016-UB10 CI
06054M-AC-7 ..... ASB [ A ...95.8200 |... .. 1,158,485 |.... ....1,215,637 2 (2,832) [euniis e e 3.019 |...... 2.562 ....05/20/2016 ...|....06/15/2049 ...
06539V-AJ-7 ..... BANK CMBS Ser 2022-BNK39 CI A4 AL ...84.2340 |. ..842,339 |. 01,012,387 |.. (1,168) |. .2.928 |......2.774 ....02/04/2022 .. 02/15/2055
06541L-BG-0 ..... Bank CMBS Ser 2022-BNK40 CI A4 ... A .. 87.7870 |. ..1,316,798 |. 1,539,339 |.. (3,157) |. .3.394 |......3.065 ....02/25/2022 .. 03/15/2064
12532C-BA-2 . CFCRE Comm Mort Trust CMBS Ser 2017-C8 CI A4 . AL ...91.9680 |. ..459,839 |. .506,746 |.. (1,593) | .3.572 |......3.222 ....05/18/2017 .. 06/15/2050 ...
125930-BE-9 ..... | Comm Mortgage Trust CMBS Ser 2015-CR26 Cl A4 .......|... ... A ...95.0320 |. ..475,160 |. . 500,000 .505,372 |.. (2,145) |. .3.630 [......3.178 ...05/04/2017 .. 10/10/2048 ...
GS Mortgage Securities Trust CMBS Ser 2016-GS4 CI
36251X-AS-6 ..... T R IR RN 4 s e LA e 640,453 [...95.7710 |.cooeevvrrnnnnnns 595,522 [....eviiiinnnnnnd (7 1. 72 B 625,929 |..ooooiiiiiiiiiins foinnnnn, [QIR<I01C) N R AP R 3.278 |...... 2.813 ...11/16/2016 ...|....11/10/2049 ...
GS Mortgage Securities Trust CMBS Ser 2016-GS2 CI
36252T-AS-4 ... T R IR RN 4 s LA e 1,561,007 |...95.6770 [....oeeveennn 1,450,100 [oevrennnnn 1,615,625 [.oeeeeennn 1,624,635 |oovvveeeeiiiiieens foniinnns (R T V)N PR AP RN 2.922 |...... 2.465 ....05/17/2016 ...|....05/10/2049 ...
44421G-AA-1 ... Hudson Yards Ser 2019-30HY Cl A ...oeevmvmiiiieeennns oo | s 4 s e LA e 1,512,656 |...86.0410 |.............. 1,290,614 |...cceee 1,500,000 |...oeeeennnnn 1,511,276 |oeeeeeieeeeeenn e (1,880) [-eeeeeeeniiieeees Joeeeeeeeeeeeies feees 3.228 |...... 3.107 ...03/08/2022 ...|....07/10/2039 ...
Commercial Mortgage Pass Th CMBS Ser 2022-LPFX Cl
449653-AA-2 ... A e [ e TA o 1,544,999 [...82.8400 |.............. 1,242,605 |.oeveennnenens 1,500,000 |....oeeeennnnn 1,541,783 |oeeeeeiieeeinns e (3,216) |oveeeeeeemnnnes foeeeeemiiieieees e 3.385 |...... 3.040 [MON ..... [oeeeemenneeeennnd, 281 |, 38,076 |....03/04/2022 ...|....03/15/2032 ...
466410-AW-7 ... JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 Cl ASB ... [... ... 1.A ... ...98.6010 |... 524,466 |.... ..531,907 |.. 532,452 e (1,288) [ | e 3.584 |...... 3.116 | MON ..... . 19,360 |....04/29/2014 ...|....04/15/2047 ...
556227-AA-4 ..... Madison Avenue Trust CMBS Ser 2015-11MD CI A .......[... ... e [ e AL ...93.9400 |... .. 1,409,106 |.... .1,500,000 |.. ....1,518,783 o Lo (B,709) | e e 3.555 |...... 3.055 [MON ..... . . 40,732 |....08/09/2022 ...|....09/10/2033 ...
61691D-AG-2 ..... Morgan Stanley Capital | Tr CMBS Ser 2018-MP CI B [......|....... 4 s L TA ...87.4480 |.......een.nt 13,117,245 |............. 15,000,000 |..evennnnnens 16,057,053 |oevvvvveniiieiinns fonnnnns (11,800) [ouvveeeeeiiiiies | s 4.276 |...... 4211 [MON ... [oeeeinnnnnn. 53,450 [oeennnnnnnnns 650,308 |....07/26/2018 ...|....07/11/2040 ...
Morgan Stanley Capital | Tr CMBS Ser 2016-UB12 Cl
61691E-AY-1 ..... ASB i [ e TA i 676,006 [...95.4090 |.....verrirnnnnn 626,205 |eevennnieinnnnnd 656,340 [.....ccevnnnnnns 661,178 |.ooeeeeeiiiieeiees foveiienns L PP RO 3.436 |...... 2.983 ...11/22/2016 ...|....12/15/2049 ...
9293%K-AE-8 ..... WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 CL A5 ...[... ... 1.A ... .. 170,833 |...96.1430 |... ..158,635 |.... . 165,000 |.. ....166,325 e (855) [ e [ 3.607 |...... 3.0M ....05/04/2017 ...|....11/15/2047 ...
94989J-BA-3 . Wells Fargo Comm Mtg Tr CMBS Ser 2015-C28 CI ASB . . 1.4 .. . 59,811 ...97.0180 |. ...56,545 |. 58,283 ..58,551 |.. ... (157) |. .3.306 |......2.775 ....06/02/2017 .. 05/15/2048 ...
95000J-Al-8 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 CI ASB |... ... e [4 i | 1A L .. 573,538 |...96.3860 |... 536,734 |.... ..556,860 |.. ....560,222 |..... o fereeeeees (1,428) | o e 3.486 |...... 3.020 ...11/22/2016 ...|....12/15/2059 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 29,747,550 | XXX 26,217,497 29,314,865 29,536,015 (42,034) XXX XXX XXX XXX
023772-AB-2 ..... American Airlines Inc LBASS EETC Ser 2013-1A A1 [ 4.CFE L .. 414,618 |...86.0820 |... ..436,485 |.. 376,735 [ (47,659) |ovvvennnnn 2,501 [oiiiiiiiiies e e 4.000 |...... 4.867 ...07/30/2014 ...|....07/15/2025 ...
039937-AA-5 . ARES CLO Ltd Inc CLO 2022-63A Ser A1A .. .. 1.LAFE .. 398,900 |...97.0700 |. . 400,000 .399,064 |.. .5.343 |......5.427 ....03/10/2022 .. 04/20/2035 ...
039937-AE-7 ..... [ARES CLO Ltd Inc CLO Ser 2022-63A CI B1 .. 1.CFE .. ...94.8540 |. . 200,000 200,000 |.. .5.913 |......5.953 ....03/10/2022 .. 04/20/2035 ...
039937-AG-2 . ARES CLO Ltd Inc CLO Ser 2022-63A CI C . .. 1.F FE .. ...95.0390 |[. . 200,000 .6.363 |......6.410 ....03/10/2022 .. 04/20/2035
04018E-AA-9 ..... Ares CLO Ser 2021-59A CI A .. .. 1.AFE .. ...96.9800 |. .1,000,000 .5.388 [......5.420 ....03/09/2021 .. 04/25/2034 ...
04018E-AC-5 ..... Ares CLO Ser 2021-59A B1 e | eevevnnen | 1LOFE Lol . ...95.3080 |... ... 500,000 |.. U ) JUTP PO 5.758 |...... 5.795 ...03/09/2021 ...|....04/25/2034 ...
046497-AB-9 ..... Atalaya Equipment LBASS Ser 2021-1A Cl A2 .........ofeee o] eeeenn] ceeeees LLAFE 29,533 1...97.0690 |.......ooeeeennn 28,669 [l 29,535 |oivvvinnnnnnnn 29,634 | i T i o 1.230 |...... 1.238 ... 11/16/2021 ... ....05/15/2026 ...
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046497-AC-7 ..... Atalaya Equipment LBASS Ser 2021-1A CI B ......cooouifees ] ooeeiin | s LAFFE e 49,990 |...92.0130 |oeeuriiriinnnnnns 46,006 |...eniiiiiinnnnnns 50,000 [..occvvunennnnns 49,99 | e FC T O R RN 2.080 |...... 2.096 [MON ..... [oeeeveenriiiinnnnns L1 PO 1,040 |....11/16/2021 ... |....02/15/2027 ...
Broad River BSL Funding CLO Lt CLO Ser 2020-1A CI
11124T-AL-8 ... oo |- 1.CFE ..)... .. 145,575 ]...96.1850 |... . 150,000 |.. 145,967 | o392 i e e 5.943 |...... 6.502 ....03/15/2022 ...|....07/20/2034 ...
126650-BP-4 ..... CVS Heal th Corp LBASS PTC Nt ..eeevveeieieeiiiiieeeees feen e |--2.BFE ... .. 958,137 |...99.3330 |... s ..814,506 |.. 870,192 e [ (9128) e [ s 6.036 |...... 3.720 ....01/10/2013 ...|....12/10/2028 ...
15032T-BE-5 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl ARR ....ccovvun oo e ] oeeeein | s LAFE L 2,000,000 |...97.3910 |..ceuunnnnnnnn 1,947,822 |oovveennnnnns 2,000,000 |.eeeeunnnnns 2,000,000 |oeevveniiriiinnnns fooreriiiiiiii feeveii e e 5.323 |...... 5.357 ...03/24/2021 ...|....04/20/2034 ...
Continental Airlines Inc LBASS EETC Ser 2012-1 ClI
210795-PZ-7 ..... R SRR R T .. 2.CFE .. ...96.3550 |....oevniiinnnnnnn 35,911 | 87,270 038,260 | e (B89) [ e | 4.150 |...... 1.911 ....04/23/2021 ...|....04/11/2024 ...
34532P-AA-8 ... Ford Credit Auto Ouwner Tr LBASS Ser 2019-1 CI A ...|... ... |- TAFE L ...97.9790 |............. 19,595,740 |.............20,000,000 |............. 19,998,958 |......ccevrriirees forrermmneeenn 948 | o e 3.520 |...... 3.551 ...01/15/2019 ...|....07/15/2030 ...
46090X-AA-9 ..... Invesco CLO Ser 2021-1A Cl A1 ..ooovvviiniiiiiiiiinns S LAFE L ...96.8740 |... revevieneeeeenn 150,000 [oanniiiiiiinn 150,000 ociiiiniiiiiiis o fereiii e e 4.743 |...... 4.768 ....03/19/2021 ...|....04/15/2034 ...
50204J-AA-5 LCM Ltd Partnership CLO Ser 37A Cl A1 .. .. 1.AFE ..|... .. 449,325 |...97.5790 |... 439,106 |.... . L A49,435 | e 110 e [ s 5.344 |...... 5.412 ....04/06/2022 ...|....04/15/2034 ...
50204J-AE-7 ..... [LCM Ltd Partnership CLO Ser 37A CI B . .. 1.CFE .. 150,000 |...95.9670 |. .. 143,951 |. . 150,000 150,000 |.. .5.814 |......5.852 ....04/06/2022 .. 04/15/2034 ...
50204J-AG-2 . LCM Ltd Partnership CLO Ser 37A CI C . .. 1.F FE .. ...94.2250 |. .. 141,337 |. . 150,000 150,000 |.. .6.364 |......6.411 ....04/06/2022 .. 04/15/2034
5595311-AA-8 ..... [Magnetite CLO Ltd CLO Ser 2022-32A CL A .. 1.AFE .. ...96.9330 |. ..484,667 |. . 500,000 500,000 |.. .5.214 |...... 4.523 ....03/07/2022 .. 04/15/2035
5595311-AC-4 ..... [Magnetite CLO Ltd CLO Ser 2022-32A CL B .. 1.CFE .. ...96.1690 |. . 150,000 150,000 |.. .5.863 |......5.207 ....08/07/2022 .. 04/15/2035
5595311-AE-0 . Magnetite CLO Ltd CLO Ser 2022-32A CL C . .. 1.F FE .. ...94.6620 |. 100,000 |.. .6.164 |......6.206 ....03/07/2022 .. 04/15/2035 ...
59549R-AC-8 ..... Mid State Tr X LBASS Ser 10 CI M1 4 [ 4B FE L ...98.2240 |... . . e 288,107 e e e e s 6.280 |...... 9.007 ...06/03/2008 ...|[....02/15/2036 ...
76761R-AY-5 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl ARR .... 4 [ TAFE L ...97.8880 |... . 800,000 |.. 20 800,000 |eevveiiiiiiinins [ i e e 5.254 |...... 5.288 ...03/01/2021 ...|....01/18/2034 ...
76761R-BA-6 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl BRR .... 4 [ 1.CFE L ...95.3%0 |... . 400,000 |.. . 400,000 |-eeennieeeeennis feerereeeiiiieee e e e 5.544 |...... 5.582 ....08/01/2021 ...|....01/18/2034 ...
76761R-BC-2 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl CRR . i L .. 1.F FE ..|... L..92.2750 |.oooivniinnnnnnn 138,412 | 150,000 [ciiiiinienen 150,000 [oveeniciiiiinees o e i e 5.9% |...... 6.038 ....03/01/2021 ...|....01/18/2034 ...
90931G-AA-7 ..... United Airlines Inc 2020-1 A PPT - 1.GFE ... ...98.4900 |... eeeereneeeen 1,512,830 [ et (24,585) | e e 5.875 |...... 2.593 ....12/03/2021 ...|....10/15/2027 ...
11042A-AA-2 ... British Airways Plc EETC D...... 1. .. 1.F FE ..|... .. 415,521 ]...98.0040 |... 408,575 |oiiiiiiennnnnn809,621 [ i (B38) [ e e 4.625 |...... 4.385 ....08/13/2013 ...|....06/20/2024 ...
11042C-AA-8 ..... British Airways PTC Ser 2021-1 A PPT ..o coveenenns |- LEFE ... 1,417,678 |...81.0020 |... 1,412,072 .. 1,416,852 | e (558) | e e 2.900 |...... 2.855 ...07/21/2021 ...|....09/15/2036 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 32,594,639 | XXX 31,348,739 32,376,089 32,434,543 (47,659) (31,424) XXX XXX XXX 146, 149 1,089,611 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 277,788,506 | XXX 249,446,812 271,722,706 276,296,245 (47,659) (872,400) XXX XXX XXX 2,203,139 8,403,932 XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX XXX XXX XXX XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2419999999. Total - Issuer Obligations 310,845,908 | XXX 278,300, 125 303,236, 766 312,627,793 1,660,046 (937,467) XXX XXX XXX 2,558,347 8,278,584 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 26,862,613 | XXX 23,778,371 26,932,212 26,854,725 440 XXX XXX XXX 63,571 557,791 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 29,747,550 | XXX 26,217,497 29,314,865 29,536,015 (42,034) XXX XXX XXX 93,117 1,066,023 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 32,594,639 | XXX 31,348,739 32,376,089 32,434,543 (47,659) (31,424) XXX XXX XXX 146, 149 1,089,611 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX XXX XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 400,050,710 [ XXX 359,644,732 391,859,932 401,463,076 1,612,387 (1,010,485) XXX XXX XXX 2,861,184 10,992,009 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 149,410,027 1B .. 18,800,601 1E..$........... 21,138,839 1F ..$............ 18,043,182 1G..$........... 39,967,977
1B 2A.. .32,434,715 2B ..
1C 3A ... 3B ..
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Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A LS 149,410,027
2A..8 . 32,434,715
BA LS
5A...$ .
B $

1B .$ i 355,500 1C.$.........c.... 9,949,528 1D .. ............. 18,800,691 1E..$.......... 21,138,839 1F ..$............ 18,043,182 1G.$........... 39,967,977
2B..%.. 79,469,475 2C..$ . 31,219,306
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Schedule D - Part 2 - Section 1 - Preferred Stocks Owned

NONE

Schedule D - Part 2 - Section 2 - Common Stocks Owned

NONE

E11, E12
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686053-BN-8 ......... Oregon St Sch Brds Assn GO Txbl Pension Ser B 5.550% 06/30/28 .......ccooiiiivuuniiiiiiinnnniiiiiinnininies [enneeeeeenunnnnns T L7 O eI P AP 3,355,061 |..cevvneniiiiiiiiinnnns 3,360,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 3,355,061 3,360,000
167593-T4-4 . ..|Chicago IL 0'Hare Int Arpt Rev Txb-Ref-Gen-Senior Lien-Ser D  2.346% 01/01/30 .| 1171472022 ... | P Morgan Securities LLC ... 629,820 |.. 760,000 |..
31320-DD-2 .. .. |FHLMC Pool #SD8200  2.500% 03/25/52 . |-...08/09/2022 ... |Morgan Stanley & Co LLC .... .. 2,795,289 |.. 2,852,791 |..
313200-DK-6 ......... FHLMC Pool #8D8206  3.000% 04/25/52 .|-...03/09/2022 ... |Bank of America BISD Dealer .. 2,881,211 |.. 2,873,579 |..
313200-ET-6 ......... FHLMC Pool# SD8246  5.000% 09/25/52 ....10/05/2022 ... |Goldman Sachs & Company 1,027,515 |.. 1,046,815 |..
3140XG-PS-2 ......... FNVA Pool #FS1332  3.500% 03/25/52 ... ...08/30/2022 ... |Wells Fargo Securities LLC ... 544,190 |.. ....567,869 |..
31418D-4X-7 ......... FNVA Pool #MA4437  2.000% 10/25/51 ... .| JP Morgan Securities LLC 3,518,142 |.. ..3,695,254 |..
31418E-E6-3 ......... FNVA Pool #MA4656  4.500% 07/01/52 ... . [Morgan Stanley & Co LLC . 1,150,802 |.. 1,153,506 |..
31418E-HJ-2 . ..|FNMA Pool #MA4732  4.000% 09/01/52 . S Various coeeeeiiiiiiiiiis . 1,480,222 . 1,526,442
31418E-HK-9 . .|FNMA Pool # MA4733  4.500% 09/25/52 ..... ...|Wells Fargo Securities LLC . 337,281 . 351,420
432308-T4-6 . Hillsborough Cnty FI Aviation Txbl Tampa Intl Arpt - Ser A 2.763% 10/01/28 02/24/2022 ... |Bank of America BISD Dealer .. . 3,440,000 . 3,440,000

....02/24/2022 ... [Bank of America BISD Dealer
.|....11/16/2022 ...|Goldman Sachs & Company ....
...11/14/2022 ... | JP Morgan Securities LLC ...

432308-T5-3 ......... Hillsborough Cnty FI Aviation Txbl Tampa Intl Arpt - Ser A 2.883% 10/01/29 ..
478115-AH-1 ......... Johns Hopkins University Sr Nt 4.705% 07/01/32

.... 1,540,000 [..
....616,000 |..

.... 1,540,000 [..

64985T-DK~4 ......... NY ST Urban Dev Corp Txb-Ref-Bidding Grp 2-Ser B 2.500% 03/15/33 . .| ....354,508 |..

667274-AB0 ......... Northwel | Healthcare Inc Sr Nt 3.391% 11/01/27 o|-...11/16/2022 ... |JP Morgan Securities LLC ...

837151-X2-0 ......... South Carolina Pub Svc AuthRev Txbl Santee Cooper Ser F 6.136% 12/01/30 . . veen[e...11709/2022 ... [JP Morgan Securities LLC ... o ..

837151-X3-8 ......... South Carolina Pub Svc AuthRev Txbl Santee Cooper Ser F 6.186% 12/01/31 ......coceiiiiiinenneiiiiiiieee [eeeeiiiiiiienns ....11/09/2022 ... [JP Morgan Securities LLC .........ueeiiiiiiiieiiiii ittt e s e e e e s e eeessiinneeesssainnneeessaans |oesessnnnneessaannneeaesasnnnnes |eeesasinnneaasaiinnnns 1,050,000 |...uieiieeeiinees 1,050,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 23,060,894 23,683,676
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010892-FX-1 ......... Alabama Power Co Sr Nt 3.050% 03/15/32
02665-EB-3 ......... American Honda Fin Sr MTN ~ 2.250% 01/12/29 ..
031162-DF-4 ......... Amgen Inc Sr Nt 4.200% 02/22/52

. |-...03/02/2022 ... |MUFG Securities Inc
+[++..01/11/2022 ... |Mizuho Securities USA Inc .
....02/17/2022 ... |Citigroup
...03/10/2022 ... |SG Americas Securities LLC ...

.... 499,655 |..
.... 997,750 |..
....835,313 |..
...398,900 |..

500,000 |..
,000,000 |..
....840,000 |..
...400,000 |..

039937-AA-5 ......... ARES CLO Ltd Inc CLO 2022-63A Ser A1A  5.343% 04/20/35 . K . .
039937-AE-7 ......... ARES CLO Ltd Inc CLO Ser 2022-63A Cl B1 ~ 5.913% 04/20/35 .... ...08/10/2022 ... |SG Americas Securities LLC ... ....200,000 |.. ....200,000 |..
039937-AG-2 . .| ARES CLO Ltd Inc CLO Ser 2022-63A CI C  6.363% 04/20/35 03/10/2022 ... | SG Americas Securities LLC .200,000 .200,000

049560-AR-6 . ..|Atmos Energy Corp Sr Nt 2.625% 09/15/29 ....
05592D-AA-2 . ..|BPR Trust CMBS Ser 22-OANA CI A 6.234% 04/15/37
05592D-AG-9 ......... BPR Trust CMBS Ser 2022-0ANA Cl B 6.783% 04/15/37 ...
06051G-KL-2 ......... Bank of America Corp Sub Nt Fix to Float 3.846% 03/08/37 ..
06530V-AJ-7 ......... BANK CMBS Ser 2022-BNK39 Cl A4 2.928% 02/15/55

01/11/2022 ... |BNP Paribas Securities Corp
04/07/2022 ... |Morgan Stanley & Co LLC .
....04/07/2022 ... |Morgan Stanley & Co LLC ....
....03/03/2022 ... Bank of America BISD Dealer ..
. |....02/04/2022 ... |Morgan Stanley & Co LLC

...02/25/2022 ... |Wells Fargo Securities LLC ...

.1,013,300
.399,007
....598,503 |..
400,000 |..
... 1,013,556 [..
.. 1,542,497 |..

. 1,000,000
.400,000
...600,000 |..
400,000 |..
,000,000 |..

06541L-BG-0 ......... Bank CMBS Ser 2022-BNK40 Cl A4~ 3.394% 03/15/64 .... .| .... 1,500,000 [..
092113-AT-6 ......... Black Hills Corp Sr Nt~ 2.500% 06/15/30 .|-...01/27/2022 ... |Wells Fargo Securities LLC ... 1,162,176 |.. ... 1,200,000 [..
096630-AJ-7 ......... Boardwalk Pipelines LLC Sr Unsecured Nt 3.600% 09/01/32 .|....02/09/2022 ...|Barclays Capital Inc 1,673,375 |.. .... 1,675,000 |..
11124T-AL-8 ......... Broad River BSL Funding CLO Lt CLO Ser 2020-1A Cl BR  5.943% 07/20/34 . ....08/15/2022 ... [ JP Morgan Securities LLC ... 145,575 |.. 150,000 |..
14040H-CN-3 Capital One Financial Corp Sr Nt 3.273% 03/01/30 ...03/01/2022 ... Morgan Stanley & Co LLC .... 175,000 |.. 175,000 |..
172967-NX-5 . .|Citigroup Inc Sr Nt Fix to Float 12/25  5.610% 09/29/26 09/22/2022 ... |Citigroup ......ccevveens .5,000,000 .5,000,000

..|Deutsche Bank NY Sr Nt Fix to Float ~ 2.552% 01/07/28
..|Duke Energy Corporation 1st Mtg Bd  2.850% 03/15/32 ..
26442C-BH-6 . .. | Duke Energy Corporation 1st Mtg Bd  3.550% 03/15/52
300341-AB-2 . ..|Evergy Inc Sr Nt 2.900% 09/15/29 .........cceenee
314382-AA-0 ......... Fells Point Funding Tr Sr Nt~ 3.046% 01/31/27 ...

25160P-AH-0 .
26442C-BG-8 .

01/04/2022 ... |Deutsche Bank Capital ....
.|Wells Fargo Securities LLC
.|Wells Fargo Securities LLC
01/27/2022 ... |Bank of America BISD Dealer ..

. 2,000,000
.204,875
.. 69,781
. 1,005,360

. 2,000,000
.205,000
70,000
. 1,000,000

....02/02/2022 ... |Credit Suisse Securities LLC ... ....4,000,000 [.. ....4,000,000 [..
40434L-Ad-4 ......... HP Inc Sr Nt 2.650% 06/17/31 .|-...01/24/2022 ...|Tax Free Exchange ....502,070 |.. .500,000 |..
436893-AC-5 ......... Home Bancshares Inc Sub Nt Fix to Float 3.125% 01/30/32 . .]....01/13/2022 ... |Piper Sandler Companies .. ....835,000 |.. ....835,000 |..
44421G-AA-1 ......... Hudson Yards Ser 2019-30HY CI A 3.228% 07/10/39 .|-...08/08/2022 ... |Bank of America BISD Dealer .. ... 1,512,656 |.. ... 1,500,000 [..
449653-AA-2 ......... Commercial Mortgage Pass Th CMBS Ser 2022-LPFX Cl A 3.385% 03/15/32 B O K 7 T U SO RN 1,544,999 |.. .... 1,500,000 [..
465685-A0-8 ITC Holdings Corp Sr Nt 2.950% 05/14/30 ...01/27/2022 ... |Barclays Capital Inc .. ....803,472 |.. ...800,000 |..
50204J-AA-5 . .|LCM Ltd Partnership CLO Ser 37A Cl A1 5.344% 04/15/34 . 04/06/2022 ... |Natixis .. . 449,325 .450,000

..|LCM Ltd Partnership CLO Ser 37A CI B 5.814% 04/15/34
..|LCM Ltd Partnership CLO Ser 37A CI C  6.364% 04/15/34
529537-AA-0 . ..|LXP Industrial Trust Sr Nt  2.375% 10/01/31 ...
55336V-BQ-2 . ..|MPLX LP Sr Nt~ 2.650% 08/15/30 ........ccuunes
556227-AA-4 ......... Madison Avenue Trust CMBS Ser 2015-11MD CI A 3.555% 09/10/33 ... K
559531I-AA-8 . ..|Magnetite CLO Ltd CLO Ser 2022-32A CL A 5.214% 04/15/35 ... ....03/07/2022 ... Morgan Stanley & Co LLC .... ....500,000 |..
559530-AC-4 .........|Magnetite CLO Ltd CLO Ser 2022-32A CL B 5.863% 04/15/35 .... e <ot |-...08/07/2022 ... [Morgan Stanley & Co LLC .... . ... 150,000 |..
55953W-AE-0 ......... Magnetite CLO Ltd CLO Ser 2022-32A CL C  6.164% 04/15/35 ....eovvvvereeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeiis [eeeeeniiiiiees ....03/07/2022 ... [Morgan Stanley & €0 LLC ..oiieiiiuuuiiiiiiiiiiiiieiiiiiii ittt ettt e e e e een fureee e [ 100,000

50204J-AE-7 .
50204J-AG-2 .

04/06/2022 ... |Natixis
04/06/2022 ... |Natixis ..
01/10/2022 ... |VWells Fargo Securities LLC
02/22/2022 ... |Goldman Sachs & Company ....
...08/09/2022 ... |Bank of America BISD Dealer ..

.150,000
.150,000
.469,000
. 3,135,661
..... 1,524,492 |..

.150,000
.150,000

.500,000
. 3,330,000
... 1,500,000 [..
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58940B-AE-6 ......... Mercury Financial Credit Card LBASS Ser 2022 CI 1A 2.500% 09/21/26 . . |-...02/08/2022 ... |Credit Suisse Securities LLC ........cooiiiiuiiiiiiiiiiiiiii i e e 4,694,353 |.. .... 4,750,000 |..
68389X-AV-7 ......... Oracle Corp Sr Nt 4.300% 07/08/34 .|--..02/15/2022 ... |RBC Capital Markets LLC ... 1,713,089 |.. .... 1,675,000 |..
708696-BV-0 ......... Pennsylvania Elec Co Sr Nt 6.150% 10/01/38 ...01/06/2022 ...|JP Morgan Securities LLC ... ... 2,688,480 |.. .... 2,000,000 |..
741530-CR-8 ......... Pricoa Global Funding | Sr Nt 4.200% 08/28/25 .. 08/24/2022 ... |Citigroup ... 4,996,950 |.. .... 5,000,000 |..

76131V-AA-1 ... Retail PPTYS Of America Sr Nt

4.000% 03/15/25 .....

.|Wells Fargo Securities LLC ...

....696,177 |..

....670,000 |..

76131V-AB-9 . ..|Retail PPTYS Of America Sr Nt  4.750% 09/15/30 .|Wells Fargo Securities LLC . 169,307 . 155,000

842587-Cl-5 . .| Southern Co Sr Nt~ 4.250% 07/01/36 ... .|Citigroup .. . 1,759,437 . 1,675,000

87612B-BS-0 . ..|Targa Resources Partners Sr Nt 4.875% 02/01/31 . 02/23/2022 ... | JP Morgan Securities LLC . 1,403,944 . 1,350,000

87612B-BU-5 ......... Targa Resources Partners Sr Nt 4.000% 01/15/32 . . ]....02/23/2022 ... | P Morgan Securities LLC ... ... 3,452,638 |.. 3,475,000 |..

89214P-DD-8 ......... Townebank/Por tsmouth VA Fix to Float 3.125% 02/15/32 .. vevn|--..02/02/2022 ... [Piper Sandler Companies .. .. ..

89681L-AA-0 ......... Triton Container Sr Nt 3.250% 03/15/32 ..|....01/13/2022 ... |Various ... 1,097,755 |.. 2,000,000 ..

91913Y-AV-2 Valero Energy Corp Sr Nt~ 4.350% 06/01/28 ... ...01/27/2022 ... | JP Morgan Securities LLC ... .... 1,508,584 |.. 1,400,000 |..

98956P-AG-7 . ..|Zimmer Hldgs Inc Sr Nt  4.250% 08/15/35 ..... 02/16/2022 ... [Various ..........ccuvuneres 1,011,867 .983,000

06368D-H7-2 . ..|Bank of Montreal Sub Nt Fix to Float  3.088% 01/10/37 ....01/05/2022 ... |BMO Capital Markets Corp . 2,000,000 . 2,000,000

11271L-AC-6 . ..|Brookfield Fin Inc Sr Nt~ 3.900% 01/25/28 ... ....02/02/2022 ... |Citigroup ...cevvunvrrinnnnn . 1,071,340 . 1,000,000

11271L-AE-2 . ..|Brookfield Fin Inc Sr Nt~ 4.350% 04/15/30 ... ....01/27/2022 ... |Bank of America BISD Dealer .877,888 .800,000

00217G-AB- .........| Aptiv PLC / Aptiv Corp Sr Nt  3.250% 03/01/32 ....02/09/2022 ... | Various ....ceveerreenens ..3,326,559 . 3,335,000

00973R-AF-0 ......... Aker BP ASA Nt 3.750% 01/15/30 ....02/22/2022 ... |Goldman Sachs & Company . .... 1,609,001 |.. .... 1,590,000 |..

055780-AH-6 BPCE SA Sub Nt Fixed to Float  3.648% 01/14/37 ....01/10/2022 ... |Barclays Capital Inc .... 2,000,000 |.. .... 2,000,000 |..

11272B-AA-1 . ..|Brookfield Fin | UK PLC Sr Nt~ 2.340% 01/30/32 ..... ....01/06/2022 ... |Bank of America BISD Dealer . 480,045 .

202712-BS-3 . .. [ Commonweal th Bank Aust Subordinated Nt 3.784% 03/14/32 ....03/03/2022 ... |Citigroup ........... .. 50,000

629470-8B-3 ......... NXP BV Sr Nt 5.350% 03/01/26 D... ....05/19/2022 ... |Tax Free Exchange ... 2,485,788 |..

62954H-AY-4 ......... NXP BV/NXP FDG/NXP USA Sr Nt 3.400% 05/01/30 ... D... ....06/19/2022 ... |Tax Free Exchange ... ... 173,527 |..

62954H-BA-5 . .. |NXP BV/NXP FDG/NXP USA Sr Nt~ 2.500% 05/11/31 ... D ....06/19/2022 ...|Tax Free Exchange . 119,626

632525-BB6 .........|National Australia BankLimited Sub Nt Fix to Float  3.347% 01/12/37 . D ....01/04/2022 ... |Citigroup ........... 2,000,000

853254-CG-3 .........[Standard Chartered Plc Sr Nt Fix to Float  2.608% 01/12/28 D... ...01/05/2022 ... [Goldman Sachs & Company . .... 2,000,000 |.. .... 2,000,000 |..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 80,397,602 79,143,000 185,036
2509999997. Total - Bonds - Part 3 106,813,557 106, 186,676 278,356
2509999998. Total - Bonds - Part 5 544,149 558,288 541
2509999999. Total - Bonds 107,357,706 106,744,964 278,897
4509999997. Total - Preferred Stocks - Part 3 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks XXX

5989999997. Total - Common Stocks - Part 3 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks XXX

5999999999. Total - Preferred and Common Stocks XXX

6009999999 - Totals 107,357,706 XXX 278,897
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
912828-W5-5 .. |U S Treasury Nt 1.875% 02/28/22 ...oovvvnnn [ ..02/28/2022 . | Maturity .....cooeeniiiinn foovninniininiiiiinns Joeinnnns 3,000,000 |.......... 3,000,000 [......... 3,001,182 |......... 3,000,045 |..eueniiiiiinininns fooriiiiiiinnnns (45)] o |, [ T 3,000,000 ..02/28/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 3,000,000 3,000,000 3,001,182 3,000,045 (45) (45) 3,000,000 XXX
3132CW-AU-8 .. |FHLMC Pool #B0019  3.500% 06/25/34 .... ..12/01/2022 . | Paydown ... ... 426,542 ... 442,404 441,752 |.. .. (15,210)f... ..426,542 |.... ..06/25/2034 .
3132D5-6D-9 ...| FHLMC Pool #SB8068 1.500% 10/25/35 ... ..12/01/2022 .| Paydown ... . . ... 485,255 .... 496,268 . 495,751 |.. o eeeeeenns (10,495)]... N ..485,255 |.... .. 10/25/2035 .
3132DI-BC-6 .. |FHLMC Pool #SD8135  2.500% 03/25/51 ..12/01/2022 .| Paydown .....oeovivviinnninsfoeriininnnieiiiins e 258,603 |............. 258,603 |...cuvunnnnn 269,296 |............ 269,062 |...ovvniiiiinnnnns e (10,459) [.eevnvvininnnnnns Jovvennnennn (10,459) e o 258,603 ..03/25/2051 .
FHLMC Structured Ser 2008 M 7.000%
3133TC-6P-8 .. | 11/20/27 ..12/01/2022 . | Paydown ... .. 1,538 |... (21 ... 1,538 [.... .. 11/20/2027 .
3138YY-DT-7 .. |FNMA Pool #AZ6413  3.000% 11/25/45 . ..12/01/2022 .| Paydown . . 36,314 . (618) .. 11/25/2045 .
3140GV-ZY-4 .. |FNMA Pool #BH7058  3.500% 12/25/47 . ..12/01/2022 . | Paydown . 12 .. 12/25/2047 .
3140H5-JWI-2 ...|FNMA Pool #BJ3876  3.000% 01/25/48 ........ |..cco.. |- 12/01/2022 . [ Paydown .... . . ..01/25/2048 .
3140KD-G4-6 .. |FNMA Pool #BP5618  2.500% 06/25/50 .........|....... ..12/01/2022 . | Paydown ... ....(3 490) ... ..06/25/2050 .
31400D-6N-9 ...|FNMA Pool #CA6276 ~ 2.000% 07/25/50 ........ | ....... .12/01/2022 . | Paydown ... . (1,384) ... ..07/25/2050 .
3140X9-6Y-6 .. |FNMA Pool #FM6286  2.500% 01/25/51 ........ | ....... ..12/01/2022 . | Paydown ... ....(5,648)[... ..01/25/2051 .
31416X-YZ-7 .. |FNMA Pool #AB2527 ~ 4.000% 03/25/41 .........|....... ..12/01/2022 .| Paydown ... e (1,303) ... ..03/25/2041 .
31418D-CA-8 .. |FNMA Pool #MA3664  4.000% 05/25/49 .........|....... ..12/01/2022 . | Paydown ... .. (1,953) ... ..05/25/2049 .
31418D-XJ-6 .. |FNMA Pool #MA4280  1.500% 03/25/51 .........|....... ..12/01/2022 .| Paydown ... ..03/25/2051 .
31418D-XL-1 .. |FNMA Pool #MA4282  2.500% 03/25/51 ........|.eeeens .12/01/2022 . | Paydown ... ..03/25/2051 .
31419B-CT-0 .. |FNMA Pool #AE0981 ~ 3.500% 03/25/41 .........|....... ..12/01/2022 .| Paydown ... ..03/25/2041 .
Great Lakes MI Wir Auth Swr Ref 2nd Lien Ser
39081H-AM-4 .. |C  5.000% 07/01/31 . ..11/15/2022 .| Various .... ..8,363,927|.......... 8,000,000 |......... 9,254,880 |......... 8,630,031 |.. , (115,012) |... .. (151,092)|........ (151,092)]... ... 547,444 1..07/01/2031 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 10,647,897 10,283,970 11,588,931 10,962, 120 (163 129) (163,129) (151,092) (151,092) 573,410 XXX
American Airlines Inc LBASS EETC Ser 2013-1A Redempt ion
023772-AB-2 .. |4.000% 07/15/25 ....vivvviriiiiiiiiinniieciianns | e ..07/156/2022 .1100.0000 ....evunnrvrrnnnns forrernninieeiiinins o 38,224 |oueeniiiiinnn 38,224 |......cuunnn 36,310 [...ccvvnnnnnn 36,859 |ouvvunniiiinnns A1 | £-15IC T R RN LRI O R L 22 ) RN R RN 1,143 [..07/15/2025 .
American Campus CMNTYS Sr Nt 2.850%
024836-AF-5 .. |02/01/30 ...uviiviiininiiiiiiiieeencineieeecveaaas | s ..08/24/2022 .| Call 100.0000 ..... |eeveeneeeiiiiiinnnes forreiiiinnns 100,000 |..vvennnnnens 100,000 |............ 102,073 |ooeveennnnne RO 7 R A QL) ] P R QL) U 101,782 [oveiiiiiiiiines Joevviinnnns (1,782)].ccevvenen (RI£:72] R 3,032 |..02/01/2030 .
American Campus CMNTYS Sr Nt 3.875%
024836-AG-3 .. |01/30/31 ..evviiiiiiiiiiiiiiiiiiineeeceenceeveennn | s o 08/24/2022 . |Call (030722111 [ R (RN 62,545 [cuniiiinnnnn 60,000 [......cevnnnn 66,881 |...cevvnnnnnn 66,552 [ceveniiiiiiiinnns forreiiiis ()] R R (LX) R 66,119 |oveeiiiiiiiinn oo (6,119)]..ccvven (6,19)....ccvvnnnnnn 5,025 |..01/30/2031 .
Atalaya Equipment LBASS Ser 2021-1A Cl A2
046497-AB-9 .. | 1.230% 05/15/26 ....evvviiiiiniiieiiiiiineeecinns | e ..12/16/2022 . |Paydown .....eunivviinnnnsforriiiineniiiins e 20,465 |...unieeennnn 20,465 |............. 20,464 |............. 20,464 |ooeeniiiiiiiinens o LI T A, LI R R (VL1 Y S R 197 |..05/15/2026 .
Bank of America Corp Sr Nt 3.004% Bank of America BISD
06051G-HC-6 .. | 12/20/23 ...ovvveniiiiiiiiiiiiiiinieeencvniieeees | s o 03/03/2022 . |Dealer .....coevevvevvnnnees fovvrvinniniiiiiiins Joneeeens 403,180 |............. 400,000 [...uunnneeee 398,738 |............ ittt X 2 R RN L I O R LI O A 399,574 |oeiiiiiiiiiins s 3,606 |....ccvvnnn 3,606 [........oennn. 2,570 (.. 12/20/2023 .
Bank of America Corp Sr Nt 3.004%
06051G-HC-6 .. | 12/20/23 ..evvvniiiiiiiiniiiiiiieneecvenieeeees [ s ..12/20/2022 .| Cal | 100.0000 ... |oeeveeneeriiiiiinnees forreiiiinnn 461,000 |..oevvnnnnnns 461,000 [............ 459,546 |............ 460,461 [...ooovinieniiiies | 261 [ o L] I U (N 460,722 [.ooovveveiiiiiien foeneeeeennnnn 278 [ 278 [ 13,848 |.. 12/20/2023 .
Banc of America Comm Mtg Tr CMBS Ser 2016-
06054M-AC-7 .. |UB10 CI ASB  3.019% 06/15/49 ... [ [ 12/01/2022 . [ Paydown .... ...3565,801 |... .. 355,801 ... 366,456 . 358,579 .. ..355,801 |[.... ..06/15/2049 .
Bayview Opport Mast Fund Trust RMB!
07332B-AA-7 .. |2017-RT1 CI A1 3.000% 03/28/57 .....evvvves | ennnnns ..06/28/2022 .| Paydown ......evviiiiinnnns|oeriniineiiiiins e 219,725 |ouvvennns 219,725 |.....ceueeen 221,214 [ooeeiin 219,845 | e (120) ] [ (120) o s AL < R R, ..03/28/2057 .
CVS Heal th Corp LBASS PTC Nt 6.036% Redempt ion
126650-BP-4 .. | 12/10/28 .....covvveiiiiiiiiiiieiiiiieeceee [ e [ 12/10/2022 .  100.0000 112,123 | . 112,123 (.. .131,8% |.. ..112,123 |. | ..12/10/2028 .
141781-BM-5 .. | Cargill Inc Sr Nt~ 2.125% 04/23/30 . ..03/02/2022 .| Various . 1,250, 162 . 1,300,000 |.. 01,298,492 |.. ..1,298,741 |. . (48,579)[. ..04/23/2030 .
172967-HD-6 .. |Citigroup Inc Sr Nt 3.875% 10/25/23 ...... [....... .09/22/2022 . |Various .... ...9,997,170 |......... 10,000,000 |......... 9,977,000 .. 10/25/2023 .
Continental Airlines Inc LBASS EETC Ser
210795-PZ-7 .. |2012-1 CI A 4.150% 04/11/24 .......covvveees | ennnnns ..10/11/2022 .| Paydown ....eevvivviinnnnes ovviniinieiiiiines ferieeeiiiians 3,445 | 3445 i 3,643 [ 3,80T [ e (188) e v (195) [ i ECTT ST N ) RN 107 |..04/11/2024 .
Deere /John/ Cap Corp Sr Nt 2.650%
28422E-TL-3 ...]01/06/22 ....ovvvvviieiiiiiiiiee e eecvinnas | s ..01/06/2022 . IMaturity .....ccoveevrvvins foovnnnninnniiiiiinns fos 15,000,000 |......... 15,000,000 |........ 14,995,800 |........ 14,999,988 |.....ovvvvvrmnnnns foovvvrinien 12 | [ 12 [ e 15,000,000 |...ccvvvenviinee Joveerirriiiiiinnes foovvviiiiiiiiis Joneneens 198,750 |..01/06/2022 .
RBC Capital Markets LLC
25179M-BC-6 .. | Devon Energy Corp Sr Nt 5.250% 09/15/24 . |....... L.07/22/2022 .| oo | [ 127,699 |..oovvnennnns 125,000 |.evvennnnnne 136,304 |............ 136,304 [ooveeiiiiiiiinnns [ [CFC1-)] U R, (4,518) |.cevvvninns ..09/15/2024 .
GE Cap Mtg Serv Inc RVBS Ser 1999-HE1 CI A7
36157R-D8-5 .. | 6.265% 04/25/29 .. ..12/01/2022 . | Paydown ... 15 .15 .14 G150 ..04/25/2029 .
GS Mortgage Securities Trus
36251X-AS-6 .. |GS4 CI AAB  3.278% 11/10/49 .....coevvvvvvees | oennnns ..12/01/2022 .| Paydown .....oeovivviinnninsfoeriininnnieiiiins e 164,186 |..oovnnnnneen 164,186 |............ 169,105 |..cevnnnnnnn 165,668 [....eevvenviivinnnn forneeeens [QIL:73] U T, (1,482) |.oevvvvis .. 11/10/2049 .
GS Mortgage Securities Trust CMBS Ser 2016-
36252T-AS-4 ...|GS2 CI AAB  2.922% 05/10/49 ......coovvvvvvnnn]vnnnnns | 12/01/2022 . [Paydown ... ...472,901 |... .. 472,901 ...487,061 . 476,702 |.. ..(3,801)[... ...(3,801)]... L 472,901 ... ..05/10/2049 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
40434L-AG-0 .. |HP Inc Sr Nt 2.650% 06/17/31 ...oovvvvnnness | ennnnns ..01/24/2022 .| Tax Free Exchange .......|.cccveviiiriinnnns fovennennnns 502,070 |............. 500,000 [o.eunnnnnnee 502,165 |............ 502,083 |...evvniiiiinnnins [ ()] S R [QEC) ) F £510 728V 7 VI R ) R R 1,362 [..06/17/2031 .
JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 CI
466410-AN-7 .. |ASB  3.584% 04/15/47 ..oovvvrivviiiniiiiiiini | e ..12/01/2022 .| Paydown .....oeovivviinnninsfoeriininnnieiiiins e 492,253 |..oovvnennnns 492,253 |.oovennnnnns 507,018 |............ 493,949 [...oovviiiiiiiiins o [ ] R K [£SZ2) R R 493,405 ..04/15/2047 .

59549R-AC-8 ...

61691E-AY-1 ..

65535V-CN-6 ...

68902V-AK-3 ..

83416I1-AA-1 ..

842400-GF-4 ..

89177B-AA-3 ..

89236T-DP-7 ..

90270R-BF-0 ..

90931G-AA-7 ..

6.280%

Mid State Tr X LBASS Ser 10 CI M1
02/15/36 ...
Morgan Stanley Capita
UB12 CI ASB  3.436% 12/15/49
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl
A6 4.719% 03/25/34 ...
Otis Worldwide Corp Sr Nt

Solar Star Funding LLC Sr Nt 5.375%
06/30/35 ..eoeiiiiiiiie e
Southern CA Edison Co 1st Mtg Bd 1.845%
02/01/22 e

Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
3.722% 03/25/58

Toyota Motor Credit Corp Sr Nt 2.600%
01/11/22 o
UBS-Barclays Comm Mort Tr CMBS Ser 2012-C4
Cl AAB  2.45%% 12/10/45 ......cvvveeeeennnnns
United Airlines Inc 2020-1 A PPT  5.875%
10/15/27 e

Wells Fargo Comm Mtg Tr CMBS Ser 2015-C28 Cl

.. 12/15/2022 .

..12/01/2022 .

..12/01/2022 .

..03/03/2022

.. 12/30/2022 .

..02/01/2022

.12/01/2022

..01/11/2022

.05/12/2022

..10/15/2022 .

.|Citigroup

. |Maturity
. | Paydown
. |Maturity

. | Paydown

Paydown ....
Paydown ....ccuvvevniennnns

Paydown ....

et e
100.0000

Redemptiéh ..................
100.0000

...102,467 |...

............ 130,453

............ 234,697
........ 10,000,000
............ 539,911

............ 199,207

.. 102,467

............. 130,453

............. 142,857
............. 234,697
......... 10,000,000
............. 539,911

............. 199,207

............ 142,857
............ 233,267

......... 9,986,500

............ 131,706

............ 142,857
............ 233,684
.......... 9,999,922
............ 539,419

............ 219,631

.. 86,163 |..

.......... (20,335)

........... 130,453

........... (20,335)

........... 234,697
...... 10,000,000

........... 539,911

........... 199,297

..102,467 |....

..02/15/2036 .

.. 12/15/2049 .

..03/25/2034 .

..02/15/2030 .

..06/30/2035 .

..02/01/2022 .

..03/25/2058 .

..01/11/2022 .

.. 12/10/2045 .

..10/15/2027 .

94989J-BA-3 ...|ASB  3.306% 05/15/48 .. ..12/01/2022 . | Paydown ... ... 24,187 |... .. 24,363 |.. .. (176)]... .. (176) |... .. 24,187 ... ..06/15/2048 .
Wells Fargo Comm Mtg Tr Cl
95000J-AW-8 .. |Cl ASB  3.486% 12/15/59 .....cevvvvirnnnninnis | eeenns ..12/01/2022 .| Paydown ......ovvvvvinnnnnnsfoeriininnieniiiins e 143,140 |...covnennnns 143,140 |.ovvennnnnns 147,427 |...ocovnne 144,370 [oveiiiiiiiininnns [ [QI70)] U T, (70D F LR 11V R R R RN 3,147 |..12/15/2059 .
British Airnays Plc EETC  4.625% 06/20/24 Redempt ion
T1042A-AA=2 .. | e D...... ..12/20/2022 .1100.0000 ...cevnnvvvrrnnnns foerennnnnneeniinins foieneens 142,583 ... 142,583 |.......eeen. 145,007 |oveveennnnns LT VA T T A [R51515) | AP RN [£51:15) 1 PR RPN 142,583 ..06/20/2024 .
British Airways PTC Ser 2021-1 A PPT Redempt ion
11042C-AA-8 .. | 2.900% 09/15/36 .....oovvvvvniiiiiiiiiiieeeeinan C......|..12/15/2022 .|100.0000 .. 22,878 |.. L2 22,791 | ..09/15/2036 .
423012-AF-0 .. |Heineken NV Sr Nt 3.500% 01/29/28 ......... C......|..05/18/2022 .|Barclays Capital Inc .. ,945, eeeennnn. 2,000,000 |......... 1,987,040 1,992,085 |.. N .. 1,992,535 |.... ..01/29/2028 .
629470-AX-6 .. [NXP BV St Nt 5.350% 03/01/26 .......covvee Do [-.05/19/2022 . [ Tax Free EXCRANGE ....... |ovveeverreerererns [eereene 2,485,788 ... 2,225,000 |......... 2,519,256 |.......... 2,511,996 |vveoereniniens e 301) IO (26,208) [..ovoreereren [ 2,485,788 ..03/01/2026 .
NXP BV/NXP FDG/NXP USA Sr Nt 3.400%
62954H-AD-0 ...] 05/01/30 ...evvvvvininnniiiiiiiiineeeiiieieeeeeennn | Davees ..06/19/2022 .| Tax Free Exchange .......|.ccccvevriiriinnnnns fovnnennnns 173,527 |oovvvvnnnnnns 160,000 |............ 174,928 |............ L K T4 R A [(C(0)] AR RN ({53 (0) ) PR RPN 178,527 ..05/01/2030 .
NIP BV/NKP FDG/NXP USA Sr Nt 2.500%
62954H-AG-3 ...J05/11/31 ..ooiiviinininniiiiiiiiiniiiiinniennenennns | Duvens ..05/19/2022 .| Tax Free Exchange .......|icccoeeiiiiiiinninns Joviinnnnnnns 119,626 |...covvennnns 120,000 f............ 119,588 |..vveennnnns 119,612 [ e 4 i | 4 | o 119,626 |.vvviiiiinnnns fovvevninniiiiiins Joveiiniiniiniinnns foviiiininnnns 1,567 [..05/11/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 47,015,045 46,839, 148 47,188,517 47,171,905 481 (52,054) (51,573) 47,120,330 (107,831) (107,831), 958,362 XXX
2509999997. Total - Bonds - Part 4 60,662,942 60,123,118 61,778,630 61,134,070 481 (215,228) (214,747) 60,919,319 (258,923) (258,923) 1,559,897 XXX
2509999998. Total - Bonds - Part 5 558,288 558,288 544,149 14,140 14,140 558,288 5,184 XXX
2509999999. Total - Bonds 61,221,230 60,681,406 62,322,779 61,134,070 481 (201,088), (200,607) 61,477,607 (258,923) (258,923) 1,565,081 XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX
6009999999 - Totals 61,221,230 XXX 62,322,779 61,134,070 481 (201,088), (200,607) 61,477,607 (258,923) (258,923) 1,565,081 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
313200-DD-2 ...[FHLMC Pool #SD8200  2.500% 03/25/52 . |. ..03/09/2022 .|Morgan Stanley & Co LLC ......... ..12/01/2022 . |Paydoun .... ... 138,137 |... . 2,784 . ... 1,389 |... ..86
3132DW-DK-6 .. [FHLMC Pool #SD8206  3.000% 04/25/52 . .03/09/2022 . |Bank of America BISD Dealer . .| Paydoun . 126,422 (336)).. 1,607 .95
3132DW-ET-6 .. [FHLMC Pool# SD8246  5.000% 09/25/52 . .10/05/2022 .| Goldman Sachs & Company ... .| Paydoun . . 14,029 ..10
3140XG-PS-2 .. [FNVA Pool #FS1332  3.500% 03/25/52 ... |. .08/30/2022 . |Wells Fargo Securities LLC 12/01/2022 . [ Paydown . . 24,689
31418D-4X-7 .. [FNMA Pool #MA4437 ~ 2.000% 10/25/51 .. |....... ..03/09/2022 .| JP Morgan Securities LLC ....... ..12/01/2022 . |Paydoun .... ... 199,364 |...
31418E-E6-3 .. [FNVA Pool #MA4656  4.500% 07/01/52 .. |....... ..08/30/2022 . |Morgan Stanley & Co LLC ... ..12/01/2022 .| Paydoun .... .. 26,882 |...

31418E-HJ-2 .. [FNMA Pool #MA4732 ~ 4.000% 09/01/52 .. |....... ..10/05/2022 .| Various ..12/01/2022 . | Paydoun .... .. 24,915 |...

31418E-HK-9 .. [FNVA Pool # MA4733  4.500% 09/25/52 . |....... ..10/05/2022 .| Wlel Is Fargo Securities LLC .... |..12/01/2022 .[Paydown .........cccceevinnn |overriiinnnnns 3,850

0909999999. Subtotal - Bonds - U.S. Special Revenues 558,288 544,149 558,288 558,288 5,184 541
2509999998. Total - Bonds 558,288 544,149 558,288 558,288 5,184 54
4509999998. Total - Preferred Stocks

5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks

6009999999 - Totals 544, 149

558,288 558,288 14,140 14,140




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

Schedule D-Part 6-Section 1-Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

NONE

Schedule D - Part 6 - Section 2

NONE

Schedule DA - Part 1 - Short-Term Investments Owned

NONE

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D - Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E16, E17, E18, E19, E20, E21, E22, E23, E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

Depository

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received During
Year

Rate of
Interest

Amount of Interest
Accrued December 31
of Current Year

5

Balance

Bank of New York Mellon

. New York, NY

........................... 1,750 |..

0199998 Deposits in

depositories which do not exceed the
allowable limit in any one depository (See instructions) - open

depositories XXX XXX

0199999. Totals - Open Depositories XXX XXX 1,750
0299998 Deposits in ... depositories which do not exceed the

allowable limit in any one depository (See instructions) - suspended

depositories XXX XXX

0299999. Totals - Suspended Depositories XXX XXX

0399999. Total Cash on Deposit XXX XXX 1,750
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999 Total - Cash

XXX

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

1. January.....J..
2. February......
3. March

......................... 1,768

4.

T JUlYe o 1,137

9. September

10. October
11.  November...
12.  December

E27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

...................... |Nationwide Cash M L LT T TPl AP 14 P < 1 Al R LD 44 TR .20 FE PP PP PP P [P PP PP PPPPPPR: IEe.c.c

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 2,776,334 3,566

8¢

2,776,334

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONAL CASUALTY COMPANY

DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Benefit of All

Deposits For the

Policyholders

All Other Special Deposits

3
Book/Adjusted
Carrying Value

4

Fair Value

5
Book/Adjusted
Carrying Value

6

Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado ...

Connecticut
Delaware

© ©® NGO RN

District of Columbia

Florida

Georgia .
Hawaii

lllinois

Indiana

lowa ...
Kansas
Kentucky

Louisiana

Maryland

Massachusetts
Michigan

Minnesota

MiSSISSIPPI ....veeuveeieeeieiiesieeees
Missouri .
Montana

Nebraska

Nevada

New Hampshire ........cccceevveennenn
New Jersey ...
New Mexico

New York

Oregon

Pennsylvania
Rhode Island
South Carolina
South Dakota
Tennessee

Vermont

Virginia

Washington ........ccccooevieniennns
West Virginia ........ccocceveeieninnnns
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate Alien and Other

Multiple
Workers compensation

Multiple

159,222
198,809

507,358

158,621
219,338

503,887

Subtotal

2,970,079

2,957,589

DETAILS OF WRITE-INS
5801. United States

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

507,358

503,887

E29
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