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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE 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
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
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 loans
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

......... 6,641,093

...... 105,770,386
...... 266,346,592

................ 4,683

......... 6,641,093

...... 105,770,382
...... 266,346,590

................ 4,683

......... 6,641,093

...... 105,770,382
...... 266,346,590

................ 4,683

484,510,749

100.000

484,510,744

484,510,744

100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

Schedule A - Verification - Real Estate

NONE

Schedule B - Verification - Mortgage Loans

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ............ceuruiuiririririeietetetetei ettt sttt s ettt ss st e aesesesese st ss s et e s ebesesese e sess e s e s et esesese e e s s esebesebesesanes <eesescssnenennas 6,413,672
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbbt bbbttt bbbt b e bR e e s e eaeeaeeteetesbeeaesaeeresae e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.ouiiiiiieieeeeeeeeceee ettt sens seeeebereseenaeea 1,859,087 ...covvine 1,859,087
Capitalized deferred interest and other:

R B ] = S =T TR o1 10T o e RO

3.2 TOtals, Part 3, COIUMN T2 ...ttt bbb b e b oo b e e b e e bt e b e hE e b e b e e b e b e se b e se b e e ebe A0S E SRS A E e R e e b e R e e b e bbb e b et e b es eabeseseseeesee et eas
FaXeTe (U= o) e FTotoTU o | OO ERRPRRRRTRNY
Unrealized valuation increase (decrease):

Lo B o] = S =T i TR o 10T T e PPN

5.2 TOtalS, Part 3, COIUMN O ...ttt b bbb bt e b e oo b e oo b e bt e b e h e s b e b e s b b e ee b e se e b et ebs A0S E SR e A E e R e e L e R e b e b e bbb e b e s eabeseseseeeses et ens
Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN T ...ttt b bt e bt e bt e bt e a et e e et ea e e eh e e eh e e eh £ e b e e bt e a bt ea bt eae e ea b e ehe e AR e e eb e e ebeebeenbeen Soeemteeseeeateasseessenseesennes
Deduct amounts received on diSPoSalSs, Part 3, COIUMN 16 .........cuiiiiiiiiieieeit ettt e s te et e e be e beeabeeseesseesheesheesbe e beesbeeaseaaseaaseessesseeeheesbeesbeenbeen Seseeaessseeasessaeesaesaaeanneans
Deduct amortization of Premium ANA AEPIECIAtION ............ccccueveveveeceeeeteeeeeececeeteteeeeeeaseeteseses s ssassesesessssssssesesessssssssesesessssssssesesessssssesesassssassesesessssansnsnsas <etstsesesesassasaes 894,359
Total foreign exchange change in book/adjusted carrying value:

Lo B B ] = S =T TR o 10 o e I APPSO

9.2 TOtalS, Part 3, COIUMN T4 ...t bbb bbbt e b oo b e e b e bt e b et e b b e s b e b e s e b e ee b e e ebe A0S E oA e S E e R e e E e R e e b e b e b e b et e b e s Seabeseaeesee et et
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... bbb bbb b s b b e s e b e e b et b e b e b beas e R e S e R e b e b e b b et ene s

L0 e = R o Ty A A o] (0] o T o W K OO
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-T-849-T0) ........ccereriiriririririeteieieeine sttt sttt s e ss st sebesen <eeseseasinesaninas 7,378,400
[DI=e (U1 i o) e=T M o E=To (4 g 11 C=To IR= 10 T 0L OO

Statement value at end of current Period (LINE 11 MINUS LINE 12) .....c.cuiuiiiiiiiiiriiieieeteetstsisiete ettt sttt se et ssse s besebeses e e ssssesebebesesese e ssssssesesens Seseeeseseseananans 7,378,400

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIiOT YBAT ............cccueueueeieeececteteteeeesceete et eeesssaetesesesesssaesesesesessssssesesasesssessesesesensssssesesasnssastesassssnsssnsesans seessscacaesns 419,312,368
................ 117,688,735
...514,767

Cost of bonds and stocks acquired, Part 3, Column 7

JaXeTe (U= o) e TotoTU o | USROS PSPPI

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

4.2. Part 2, SECtion 1, COIUMN 15 ...ttt
LRI o= 1o 2 Y=Yot 1[0 1720 O 011U 1 Yo Wt < TSN
4.4, Part 4, COIUMN T1 oottt bbbttt e bbb et e e e h bbb e £t e e e b bbbttt e e bbbttt R et b s a e (296,118)
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiiieececeete et e cecte et ee e eecte et esee s s eaetesesesssssaetesesesssssaesesesessssssesesesesensssesesesasssssesesasasnssansesasanas febesetesatacaeseses (173,402)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiuiuiiiiieieeeeieeeeeeteeee ettt ettt ettt et et e e et e s et eas et eassessaseeseseeneaeeeeaen 83,556,803
DedUCt @MOMZAHON OF PFEIMIUM ... oot e e e e e ee e e ee e e ee e ees e eee e e e e s e ee s e ee s eee s e ee e ees s e e e s e e e s seesseee e e ee s e se s s eenaeenseenasenaseananens sesesaseessaesasen 2,019,495

Total foreign exchange change in book/adjusted carrying value:

I ==V G TR 7o ¥ oo e T PPN

8.2. Part 2, SECHON 1, COIUMN T ...t d bbbt h e bbb e e b aas SA0sReReas e b e as e b e b ettt b e

R T o=V G2 T=or oo 2 @70 (30 T N I TN

8.4, Part 4, COIUMN 15 ..ottt b et b bt e b e b e e b e e b e b et h s e e b b e e b e b d s 4o b e e 0o b e e e b e e bt b e a e RS ES RS EAE R R AL R e b b et e s eabeseseseeesee et
Deduct current year’s other than temporary impairment recognized:

9.1, PAt 1, COIUMN T4 L. b et b e b e b e b e bt beH e b b e b b s 4 b e o0 b e e e b e e b bkt b bt e LRSS RS R bbb

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

9.3. Part 2, SECHON 2, COIUMN T4 ...ttt ettt b e st et e b e eas S88s0eReas e b e b et e b et e bt

LS =T I 7o 11T oo OO OO
Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........coooviiiiiinininiiiiiie s oo 310,572
Book/adjusted carrying value at end of current period (LiNES 1+2+3+4+5-6-T+8-9+10) .......cceverereeruereeeeeeeeeceeeetesesesscaetetesesesssaesesesesesssassesesesessssesesesanas seesesscacaesens 451,780,624
(DLt [N Lot i (o) =TI gTeT g F=Te o Ty (=T o JR= T 4o USRS

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........ccrueiiiieececeeeeieeeeectete e e eescaete e eseessseaetesesenssasaesesesensssssesesesensssssesesssensssssesesasnns feesesesesesaend 451,780,624
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

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

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .........ccooveevievicrirnrnee e 73,022,552 |...ccoveirnne 68,953,352 |...ovvcvrenne 70,722,3% |................. 69,906,522
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries
by governments) 4. Totals 73,022,552 68,953,352 70,722,3% 69,906,522
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 6,641,093 6,289,671 6,947,856 6,125,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 105,770,386 96,086,673 107,044,141 104,710,466
Industrial and Miscellaneous, SVO 8. United States .....ooeveveeeeeeeeeeeeeeeeeeer o 241,546,468 |................ 223,625,244 |............... 244 131,532 |..cooee 239,892,469
Identified FUUS’S' Unaffiligted Bank 9. Canada ...oooiieee e 5,295,466 |.......coovenve. 4,752,402 | 5,311,389 |..coviee 5,256,670
Loans, Unaffiliated Certificates of 10._ Other Countries 19,504,659 17,254,828 19,640,487 19,096,942
Deposit and Hybrid Securities
(unaffiliated) 11.  Totals 266,346,593 245,632,474 269,083,408 264,246,081
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 451,780,624 416,962,370 453,797,799 444,988,069
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 451,780,624 416,962,370 453,797,799
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1

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

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 1,501,008 |............. 41,971,515 |............. 26,658,633 |.............. 2,891,396

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 11
% From Col. 8 Total Publicly
Prior Year Traded

12
Total Privately
Placed (a)

73,022,552

............. 58,967,477

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
44NAICA ..o

45NAICS ..

............... 6,291,093

............... 6,641,093

............... 6,719,608

............... 6,641,093

4B NAIC B ...
4.7 Totals 6,291,093 350,000 XXX 6,641,093 1.5 6,719,608 1.6 6,641,093
5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed
S5ANAIC T (e e 9,852,694 |............ 41,072,190 |............. 22,819,132 |..coeee 23,219,718 |.............. 8,806,648 h.0.0 S N 105,770,382 |.....ooovicenne 284 [ 85,228,685 |......cceeeennne 20.3 [ 105,770,382

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

9,852,694

41,072,190

22,819,132

23,219,718

8,806,648

105,770,382

85,228,685

105,770,382




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T e e 2,874,467 ... 08,677,338 |.............26,963,734 |.............. 7,086,184 |.............. 4,182,128 ..o XXX e 99,783,851 [ 22,1 102,157,359 | 244 58,445,643 |............. 41,338,208
6.2 NAIC 2 .. .18,812,284 |.. ..7,448 420 |.. .145,690,192 |.... ... 117,251,296 |.. ...36,061,875
B.3NAIC 3 .o 447,839 4,992,760 3,309,072 | e e XK 8,799,671 O 17,798,042 ..o B2 [ 4,849,803

6.4 NAIC 4
6.5 NAIC 5 ..
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

BANAICT (e
B2NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BBNAICE ...

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 NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

14.2NAIC 2 ...
14.3NAIC 3 ...
144 NAIC4 ...
145NAICS ...
14.6 NAIC 6
14.7 Totals

Section 12

14.8 Line 14.7 as a % of Col. 7 ..
14.9 Line 14.7 as a % of Line 12.7, Col. 7,

..3,509,886 |...

...50,476,238 |....
..... 3,292,508 |....
129,166 |....

.15,423,950 |..

..6,396,913 |...

.122,069,152 |....
...12,109,504 |....
.. 149,032 |....

1 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
12.1 NAIC 1 33,547,298 |............. 12,988,776 ..o e 285,217,878 41,338,208
12.2NAIC 2 ... .18,812,284 |.. ..7,448,420 |... ... 153,313,171 |.. ...36,061,875
123 NAIC 3 e () e 447,839 | 4,992,760 03,309,072 [ e e 8,799,671 oo 19 o XK e e XK o 4,849,808 3,949,868
124 NAIC 4 o (D) 961,013 | 774,409 03,019,047 [ 94,928 |....oeeieeeeeeeeee o [ 4,449,897 | 10 o XXX e e XK o, 890,351 [ 3,559,546
125 NAIC S e (D) i e [ [ oo e (C) coveererererrieeen e oo XK o XXX e [
12.6 NAIC6 ... (c)
12.7 TOtalS .o , , 52,454,510 |............. 20,437,196 |..oovvveeece (b) ....451,780,617 |....coovvvieeeeeenn 100.0 [ XK o X [, 366,871,120 [ 84,909,497
12.8 Line 12.7 as a % of Col. 7 4.6 46.8 32.5 11.6 4.5 100.0 81.2 18.8
13. Total Bonds Prior Year
13.1 NAIC 1 24,569,395 |........... 134,396,441 |.............61,779,078 |............. 25,801,488 |............... 6,526,727 253,073,129 |...ooovveee 60.4 (... 210,001,931
13.2NAIC 2 e e 6,803,189 |............ 70,374,327 |.............53,487,399 |............... 8,275,225 |............... 6,750,052 145,690,192 |..cocoovvn 4.7 122,069, 152
13.3NAIC 3 e ...13,156,837 |.... ..17,798,042 |.... 12,109,504 |..
134 NAIC4 ... 620,295 ...740,930 |.... 2,750,995 | 007 o 149,032 |..
135 NAICS e e [ [ [ [eereeereeeeenees [reeseeseeneeseseeseenne [oeeeee s XX e [ XX [ (€)oo [
13.6 NAIC6 ...
13.7 TOtalS .o 31,992,879 |.......... 218,668,535 |........... 121,297,452 |............. 34,076,713 |............. 13,276,779 419,312,358 (.o 100.0 |........... 344,329,619
13.8 Line 13.7 as a % of Col. 9 7.6 52.1 8.1 3.2 100.0 XXX 82.1
14. Total Publicly Traded Bonds
TAANAIC T e 13,899,883 |.......... 117,027,825 |.............67,919,235 |........... 32,497,431 |............. 12,535,296 |...ocvveeeecccieeeeees [ 243,879,670 |......ovveeeee. 54.0 |.......... 210,001,931

.................................. 17,409,769 |........... 170,925,737
............................................... L3 O — | N
3.9 37.8

15. Total Privately Placed Bonds
15.1 NAIC 1
15.2NAIC 2 ...
15.3 NAIC 3
15.4 NAIC 4
15.5NAIC5 ...
15.6 NAIC 6 ...
15.7 Totals
15.8 Line 15.7 as a % of Col. 7

Section 12

15.9 Line 15.7 as a % of Line 12.7, Col. 7,

41,338,208
...36,061,875

0.7

9.0

7.8

(a) Includes $
(b) Includes $
(c) Includes $

current year of bonds with Z designations and $
current year, $

prior year of bonds with 5G| designations and $

................. 84,909,497 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

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.

current year, $

(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 $§

; NAIC2 $

i NAIC3 $oie

i NAICA $o

; NAICS $..........

; NAIC6 $

prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the




80I1S

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

ds Owned December 31, at Book/A

Maturity Distribution of All Bon
2

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

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
1.01 Issuer Obligations ............cccoveeirecineeneineienens e, 1,349,878 |............. 41,904,497 |.............26,658,633 |............. 2,891,396 |.cooviiiiiriieeie [ XXX ovvivies oo 72,804,404 |...ooee 16.1 | 58,557,913 [ 14.0 | 72,804,404

1.02 Residential Mortgage-Backed Securities ...
1.03 Commercial Mortgage-Backed Securities ..........
1.04 Other Loan-Backed and Structured Securities ...
1.05 Totals

... 161,130 .

....67,018 |.

...218,148 |..

...218,148 |.

N

. All Other Governments

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

w

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

3.01 Issuer Obligations ..........ccccovreiiiniieiiesiereeee
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...
3.05 Totals

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

Possessions, Guaranteed
4.01 Issuer Obligations ..........ccceveeiienieiieniceeeeee,
4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

............... 6,291,093

............... 6,641,093

........................ 1.5

.............. 6,719,608

........................ 1.6

............... 6,641,093

4.05 Totals 6,291,093 350,000 XXX 6,641,093 1.5 6,719,608 1.6 6,641,093
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ............ccccoeevieiincieiniiiicne [ foeeeenienn 16,801,260 |.............. 7,300,027 |....ccvennee 7,849,722 |.o.ooeeeeeieeiiene e e X% [ 31,951,009 32,091,749 ..o VA 31,951,010
5.02 Residential Mortgage-Backed Securities ... 9,852,694 .24,270,930 |.. .15,519,104 |.. 15,369,99% |... .73,819,372 |.. 53,136,937 |... .. 73,819,372 |.
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 9,852,694 41,072,190 22,819,131 23,219,718 8,806,648 XXX 105,770,381 23.4 85,228,686 20.3 105,770,382 (1)
6. Industrial and Miscellaneous
6.01 Issuer Obligations .............ccoceivroiiiiiiiiniiiiieee e, 4,507,112 |........... 105,123,121 |............. 77,365,602 |............. 24,732,880 |..ccvennne 11,177,067 |............ D, SRR N 222,905,782 |..ooveeerieiiieieins 49.3 |.......... 213,672,542 |.ooveieiein 51.0 [ 172,017,736 |.....co.nee 50,888,046
6.02 Residential Mortgage-Backed Securities ............ [............... 1,219,268 |.............. 3,010,807 |....c...... 1,137,134 | 857,612 | 453,480 |........... D.9,0. TN RUR 6,678,301 [..ooveiieiieie 1.5 [ 6,103,296 |...coovovierienne 1.5 [ 3,286,411 [ 3,391,890
6.03 Commercial Mortgage-Backed Securities .......... [.............. 1,319,930 [ooeenee. 8,842,671 | oo [ [, D,9,0 NN RUN 10,162,607 [...oovoevciicis 2.2 | 12,549,344 |..coooviiiie 3.0 [ 4,029,077 |..ooenenee 6,133,524
6.04 Other Loan-Backed and Structured Securities ... 2,225,918 11,467,760 12,503,322 402,904 XXX 26,599,904 5.9 36,071,406 8.6 2,103,869 24,496,035
6.05 Totals 9,272,228 128,444,359 91,006,058 25,993,39% 11,630,547 XXX 266,346,588 59.0 268,396,588 64.0 181,437,093 84,909,495

~

. Hybrid Securities

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

oo

. Parent, Subsidiaries and Affiliates

8.01 Issuer Obligations ..........ccccerieriiniieiesieseeee
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 NATIONWIDE GENERAL INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

Distribution by Type

1

1 Year or Less

Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Over 20 Years

No Maturity
Date

Total Current Year

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

Col. 7 as a % of
Line 12.09

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed

9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO

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

11. Unaffiliated Certificates of Deposit
11.01 Totals

12. Total Bonds Current Year
12.01 Issuer Obligations ...........cccceveereeniiieiiiieneenene
12.02 Residential Mortgage-Backed Securities ..........
12.03 Commercial Mortgage-Backed Securities ........

12.04 Other Loan-Backed and Structured Securities . |-

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

................ 5,856,990
11,223,092

..... 1,319,930

............. 163,828,878
.............. 27,348,755
...... 8,842,671
. 11,467,760

............. 117,615,355
............... 16,656,238

.............. 35,823,998
............... 16,227,608

.............. 11,177,067
................ 9,260,128

...334,302,288
80,715,821
10,162,601

.. 26,599,904 |.

............. 283,414,243
.............. 77,323,931
................ 4,029,077
2,103,869

............... 50,888,045
................ 3,391,890
................ 6,133,524
.............. 24,496,035

4.6

46.8

32.5

11.6

4.5

100.0

81.2

13. Total Bonds Prior Year
13.01 Issuer Obligations ...........ccceoviiiinrniniiiiiiene
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 .........

............... 11,588,852

11,648,267 |...

............. 172,687,704

.. 10,501,047

..25,252,585 |..
.10,227,201 |..

.............. 91,815,653
12,001,317

.............. 24,462,923

7,867,529 |.

...311,041,812

. 59,649,797 |.
. 12,549,344 |.
. 36,071,406 |.

273,077,761
. 57,598,383 |..

13.08 Unaffiliated Certificates of Deposi XXX

13.09 TOtalS ....oviiiiiiiiceeee [ 31,992,878 |............. 218,668,537 |............. 121,297,451 | 34,076,714 419,312,359 344,329,618 |......oeeee. 74,982,741

13.10 Line 13.09 as a % of Col. 9 7.6 52.1 28.9 8.1 100.0 82.1 17.9
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ...........ccccevreeiennccnciines oo 4,847,638 |............. 140,529,307 |......ooee. 95,476,072 |.............. 32,435,665 ....283,414,242 273,077,761 [ 851 [ 283,414,242

14.02 Residential Mortgage-Backed Securities 10,954,496 |... . 26,351,489 |.. 15,793,617 15,417,681 |.. . . .. 77,323,931 |. . 57,598,383 |. . 77,323,931 |..

14.03 Commercial Mortgage-Backed Securities ........ [ 1,319,930 |oveeiiiies 2,709,147 [ooeeiiiiiiciiiiieie e [ o D,0. % SRR RN 4,029,077 |ooocveeiiiiiiiienn 0.9 s 5,934,623 ..oovviviiiien 14 | 4,029,077

14.04 Other Loan-Backed and Structured Securities . |................... 287,705 | 1,335,795 [ 317,407 [ 162,968 [ e D.9,9 TN RO 2,103,870 |eeeeeiicieeen 05 e 7,718,851 |l 18 [l 2,103,870

14.05 SVO Identified Funds
14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit
14.09 Totals
14.10 Line 14.09 as a % of Col. 7 ....
14.11 Line 14.09 as a % of Line 12.09, Col. 7,

XXX

Section 12 3.9 37.8 24.7 10.6 4.2 81.2 XXX XXX XXX 81.2 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........cccccevviiriiininnniniiins foeeieeicieen 1,009,352 |.............. 23,299,571 |.ccoeennnee 22,139,283 | 3,388,333 ....1,051,507 37,964,051 |.eeveeecieeennn 001 o D.9.0 CHUII U 50,888,046
15.02 Residential Mortgage-Backed Securities .......... ..o 268,59 |...ooooviinnenn 997,266 |......covenenene 862,621 |..c.cveiiiinene 809,927 453,480 ..o XXX foreeen 3,391,890 [ 0.8 s 2,051,414 |l 05 o XXX oo o 3,391,890
15.03 Commercial Mortgage-Backed Securities ........ | e 6,133,524 | [ [ [ XX [ 6,133,524 | T 6,614,721 |.ooiiiiiel 106 [ D.9,0, TN RUN 6,133,524
15.04 Other Loan-Backed and Structured Securities . |. ,938,213 . 10,131,965 .. 24,496,034 |. ..28,352,555 |. 24,496,034

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals
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

................ 3,216,161

......................... 3.8

0.7

................ 4,438,201
......................... 5.2

1.0

... 1,504,987
............. 1.8

0.3




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE 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 NATIONWIDE GENERAL INSURANCE 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)

................. 23,252,158

414,821,982

25,347,045

................. 23,252,158

414,821,982

25,347,045

(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 NATIONWIDE GENERAL INSURANCE 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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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE BA - PART 1

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

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 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
................ EC Riverwalk 3 LLC ....eevvvvvvvvevennennneennnennne | oennnnnnn |New Orleans ......ooooeeeeeeeeeeee |oeeeeeen. LA | Enhanced Capital State HTC Fund LLC ... [..oooooee woeeeennn ] 12/20/2017 L foveeeen o |.n.2,517,268 ...l 147,320 ..l 147,320 [ o (519,782)) 0 v foeeiiiiiiiiiinns fooeeeeiiiiiie e 0. 0.290
2199999. Joint Venture Interests - Real Estate - Unaffiliated 2,517,268 147,320 147,320 (519,752) XXX
................ Alliant Tax Credit Fund 110 LP State .......... | ...cccee. |Calabasas .ooooooeeveeeeiiiniiiiiiins feveeeens CAeciJATTHANE GP LLC weeeeiiiiiiiiiiiiiiiiiiiiiiiens fooeeennnn e | 1171672021 e 3,215,404 ..l 3,193,402 .l 3,193,492 [ o (21,912)) [ o foe e 1222.99.990
Nationwide State Tax Credit Fund |11 RBC Tax
................ Credit Fund 104 LLC .........ooeeeeeeeeeeeeeeennnees | onnnnnnnn |Cleveland oo Joeeeeeen OH.LLLL L | RBC Tax Credit LLC Loueeeeeiiiiiiiiiiiieee fooeen e | 10/30/2019 L feveeeee o ... ..4,769,320 |..........4,087,586 |........4,037,586 [......ccccoeeeeee foeeeen (239,580)) e fovveeiiiiiiieiees foeeiiiiiiininnns fooeeeeeiiieeeeess e |, 30,000
4199999. Non-Guaranteed State Low Income Hol 7,984,724 7,231,078 7,231,078 (261,492)
6099999. Total - Unaffiliated 10,501,992 7,378,398 7,378,398 (781,244)
6199999. Total - Affiliated

6299999 - Totals 10,501,992 7,378,398 7,378,398 (781,244)
1.

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

1A 1C.$.. 1D 8 e TE LS s TF S e 1G9 s

1B 2C..$ ...

1C 3C..$...

1D 4C ..$

1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE 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 ..... Richmond ... CARITAS Structure Inc ........... e [---04709/2019 L. |eeiiin e [ e e 11,276 ..
Liberty Heights SP LLC Norfolk ... Liberty Heights SP MM LLC L 12/2772018 L e e | 1,172 ...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 12,448
Alliant Tax Credit Fund 110 LP State ... | Calabasas .. ....|Alliant GP LLC .... L. A17165/2021 e . 2,005,700 |.
.|Nationwide State Tax Credit Fund 111 RBC Tax Credit Fund 104 LLC . ... |Cleveland .. ..|RBC Tax Credit LLC .. ....10/30/2019 .. ....(860) ]
Twain GA LIHTC Master Fund | LLC ..ivuuiiiuniiieiiiiiiiiiiii s eiieeere e eris e e e e eeineeaineeaans St Louis Twain LIHTC Manager Corp .... oo |....12/26/2019 ... ..(158,201)....
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 1,846,639
6099999. Total - Unaffiliated 1,859,087
6199999. Total - Affiliated

1,859,087
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE 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 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 City 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 .. R (11,276) U R R (11,276) ... 139
Liberty Heights SP LLC ..... .. |Norfolk .. .|Fully Amortized .. . |- 1272772018 ..). 12/31/2022 . oo (1,173))0 (1,173)|...
Mode!| Tobacco Development Group LLC .......... Vienna Fully Amortized . 10/27/2020 ..|. 12/31/2022 .. i (258,867). (258,867).
2199999. Joint Venture Interests - Real Estate - Unaffiliated (271,316) (271,316) 139
|Twain GA LIHTC Master Fund | LLC |St Louis ... . 12/26/2019 ..|. 12/31/2022 .. A 158,201 [ fovniiiiiiiiiiinn e 158,201
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 158,201 158,201
6099999. Total - Unaffiliated 258,867 (113, 115) (113, 115) (1) 139

6199999. Total - Affiliated

6299999 - Totals

258,867 (113,115) (113,115)

()

139




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE D - PART 1

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

oL

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-QD-3 ..... U S Treasury Bd .....cevvnvvviiinnnnnniiiinininieciinnnnn fooe e e | s LA e 2,985,648 |. 104.8910 |.............. 2,330,669 |........eunn.. 2,222,000 |..euieiennnnn 2,891,3% |.eoreeriiiniinns foerennn (82,379) v oo | 4375 | 2.224 ....01/09/2020 ...|....11/15/2039 ...
912828-5J-5 ... U S Treasury Nt .. SD.. LA .. 995,238 |...96.6560 |... +.1,000,000 |...oeeeeennnnnnn997,952 oiiiiiiiiiiiiiii e 883 e s 22222232000 .. 3.076 ....11/01/2018 ...|....10/31/2025 ...
912828-N7-1 ..... U S Treasury TIPS .. LA . 120.4950 |... ... 13,254,492 |.... .. 11,000,000 |.. ...13,875,135 |......... 994,342 |.........(20,811) [cccoerrrirrninnns forriiiniinniiiinn 00nnn 00625 |l 0.435 ....11/29/2018 ...|....01/15/2026 ...
912828-P7-9 ..... U S Treasury Nt LA ...99.5390 |....covnunnnns 1,343,778 |.... 1,349,878 o e 756 [ e ennn 10500 ). 1.557 ....05/04/2016 ...|....02/28/2023 ...
912828-W7-1 ..... U S Treasury Nt ..oocovvveeiiiiiiiiiniccciii e [ e LA ...96.8630 |... ....26,153,001 |.... 27,031,410 [oeiiiiiiiiniees oeeeennnn (24,686) [oeeneecciiinens i o0 2,125 | 2.030 ....04/17/2017 ...|....03/31/2024 ...
912828-Y8-3 ..... U S Treasury Nt .oooeeeeeeeieeeieiee e feen o LA ...87.4220 |....covnennnns 4,371,095 |.... 5,083,494 [ e (4,569) [ e e 1750 | 1.646 ...02/05/2020 ...|....11/15/2029 ...
912828-79-4 ..... U S Treasury Nt LA ...85.4060 |.............. 4,270,315 |.... 205,261,080 [oeieiiiiniininns oeeeennnn (35,558) [ v ennnn 1500 ). 0.746 ...04/08/2020 ...|....02/15/2030 ...
91282C-8S-9 ... US Treasury Nt ... LA ...87.0470 |.................870,469 |.............. 1,000,000 |....ccvvueeeeeen913,518 |oveeeiiiiiiiiins oot 7,108 | e e 1250 3.047 ....07/13/2022 ...|....03/31/2028 ...
91282C-CR-0 . US Treasury Nt LA ...85.1480 |. .3.266 ...06/22/2022 .. 07/31/2028
91282C-DF-5 . US Treasury BD . LA ...86.5230 |. N ......3.870 ....11/16/2022 .. 10/31/2028 ...
912820-FY-2 ..... US Treasury Nt ... e | TAFE L ...99.6090 [.......eennnns 9,880,256 |.... ....9,979,180 . coee Jeen...3.875 | 3.768 ...12/20/2022 ...|....11/30/2029 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 70,497,315 [ XXX 68,736,429 72,804,404 994,342 XXX XXX XXX
911760-EJ-1 ..... |Vendee Mtg Tr RMBS REMIC Ser 1994-2 37B ............. | ...... | ....... |4 ......... | TA i 225,079 [. 100.6500 f......cccvvennnns 216,923 [ 215,622 oiiiiiinn 218,148 [ ovveeneen (1,910) i fovvviininnniinnnn |eee...6.500 ... 4.442 ...11/29/2018 ...|....06/15/2024 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed
Securities 225,079 | XXX 216,923 215,522 218,148 (1,910) XXX XXX XXX 1,167 14,009 XXX XXX
0109999999. Total - U.S. Government Bonds 70,722,394 [ XXX 68,953,352 69,906,522 73,022,552 994,342 (59,944) XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
111746-JE-4 ..... Brockton MA Txbl evvveeiiiiiiiiiiiiiiiieccceee foee e e | s LLEFE L 430,000 |...81.6630 |..........eeeeen351, 151 [oiiiiinninnnns 430,000 [....oeeivnnnnnnns LR 001V [V R R R RN ....10/21/2021 ...|....11/01/2030 ...
11746-JF-1 ... Brockton MA Txbl ... .. 1.EFE ..|... .. 350,000 |...80.4370 |... ..350,000 |.. ....350,000 ...10/21/2021 ...{....11/01/2031 ...
111746-J6-9 ..... Brockton MA Txbl ... |- TEFE L ..650,000 |...79.4490 |... . 650,000 |.. ... 650,000 ...1072172021 ...|....11/01/2032 ...
111746-0H-7 ..... Brockton MA Txbl |- LEFE L. .. 350,000 |...78.7280 |... ..350,000 |.. ....10/21/2021 ...|....11/01/2033 ...
137087-LP-5 ..... Canal Winchester OH Loc SD GO Ref S eeeeeeeee 1D FE L 5,167,856 |. 111.9730 |... . 4,345,000 |.. .... 4,861,093 P ...11/29/2018 ...|....12/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 6,947,856 | XXX 6,125,000 6,641,093 (78,516) XXX XXX XXX 272,680 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 6,947,856 | XXX 6,289,871 6,125,000 6,641,093 (78,516) XXX XXX XXX 272,680 XXX XXX
010268-CX-6 ..... Alabama Fed Aid HWl Fin AuthRev Txbl Ser B |- 1.CFE ... ..700,000 |...74.3130 |... 520,194 |.... ... 700,000 |.. 700,000 M ...... ... 16,334 |....10/07/2021 ...|....09/01/2037 ...
114894-WD-6 ..... Broward Cnty FL Arpt Sys Rev Amt-Ser A ..ot feen ot .. 1.EFE ..|... 4,359,280 |. 103.7000 |... ..4,148,008 |.... .4,000,000 |.. .... 4,154,693 A0 ... ..200,000 |....11/29/2018 ...|....10/01/2032 ...

Central TX Regional Mob Auth Txbl Ref Senior Ser E

185498-ML-9 oo [ eoeeeiiii e 2 LAGFE e 400,000 |...79.2230 |...cvvvieeennne 316,894 |..evveeennnne 400,000 |...ocevreinnnnes 400,000 [.evveeereiiiiiine ferreeiiiiiineeens e [ 2.674 |...... T (NN P S 5,348 |ovviiiiiiiiiens 7,279 |....10/07/2021 ...|....01/01/2033 ...
Central TX Regional Mob Auth Txbl Ref Senior Lien

155498-M-7 ..... E o [ e | e 2 LAGFE e 425,000 |...78.5620 |........cceunnes 333,888 |..cuviieeeenne 425,000 [ooooeeiinnnnnnns 425,000 [ooeveeiiiiiiiiines oo fee e s 2.774 |...... AL [N P S 5,8% [oeiiiiiiiiiinnns 8,023 [....10/07/2021 ...|....01/01/2034 ...

167562-Nil-3 ..... Chicago IL Midway Arpt Rev AMT Ref 2nd Lien Ser A |......|....... 2 e LG FE e 4,663,116 [. 101.1300 |.............. 4,404,207 |...ccnnnees 4,355,000 |.............. 4,419,909 [..ooooiiiiiiiins e (62,713) [eeeeeiiieiiens oiieeeeeeeiiies feeeens 5.000 |...... AT s [ 108,875 |.....eeeeennn. 217,750 |....11/29/2018 ...|....01/01/2033 ...
Chicago IL 0'Hare Int Arpt Rev Ref-Gen-Sr Lien-Ser

167593-Ad-4 ..... B e e e | e 2 e LLEFE e 3,859,100 |. 106.9360 |.............. 3,742,746 |.............. 3,500,000 |....eeveeennns 3,690,327 [ceveeeeiiiiiiiins e (43,562) |-.eveeeeeecene [ e 5.000 |...... 3.530 | J coiin [ 87,500 [...cccernnnen 175,000 |....11/29/2018 ...|....01/01/2035 ...
Chicago IL 0'Hare Int Arpt Rev Txb-Ref-Gen-Senior

167593-T4-4 ..... Lien-8er D .eeeeeereiiiiiieee e e e | e | LLEFE e 140,881 |...83.2920 [................. 141,596 [.ooooiiiiiis 170,000 |.eeeiieeennnee 141,309 [oeeeeeiiiiiiins oo 428 e [ 00022346 | 5.259 [ ....... ... 11/14/2022 ... |....01/01/2030 ...
Dallas-Ft Worth Intl Arpt Rev Txbl Ref Ft Worth

235036-8J-2 ..... It ATTSerC woveeiiiiiee e | e LLEFE e 595,000 [...78.1420 |.................464,944 |................. 595,000 [.eeeeiuvrennnns 595,000 [.eeeeeiuirirnnens [oeemmeeeeeiiine foeeeeeiiiiieeees s . 2.691 [ 2.691 ...10/28/2021 ...|....11/01/2034 ...

305734-AB-1 ... Fairview Health Services Sr Nt |G FE L .. 1,092,166 |...76.7790 |... .1,100,000 |.. 1,002,977 | [ 884 | e 02,558 o 2.639 ....10/22/2021 ... |....11/15/2031 ...

407287-MF-5 ..... Hami Iton Cnty OH Sales Tax Rev Ref Ser A .. .| 1.DFE ... . 103.5700 |... 24,300,000 |ooeeiinennn 4,398,541 [ooeiiiiiiiiiiies o (28,178) [ s [e0222240000 .. 3.370 ...11/29/2018 ...[....12/01/2031 ...

478115-AH-1 ... Johns Hopkins University Sr Nt ................. .. 1.CFE ..|... ...99.2910 |... ... 388,000 |.. RS AR RSN B {1/ 38 K 4.705 ....11/16/2022 ... |....07/01/2032 ...

542690-119-9 . Long Island Pur Auth NY EI Rev Bld Amer Bd C1LFFE .. . 102.4980 |. .5,000,000 ..(21,874)|. .4.774 ....11/29/2018 .. 05/01/2041

575579-LH-8 . Massachusetts Bay Tr Auth Rev Sr Ser A . .. 1.CFE .. . 113.7540 |. .5,000,000 5,237,742 |.. .. (37,597) |. .4.21 ...02/16/2006 .. 07/01/2028 ...

64985T-DK-4 . NY ST Urban Dev Corp Txb-Ref-Bidding Grp 2-Ser B 1B FE .. ...78.0970 |. . 100,000 ..77,283 |.. 216 |. .5.429 1171472022 . 03/15/2033 ...

667274-AB-0 ..... Nor thwel | Healthcare Inc Sr Nt .......ocooovveerinni]nn oo v T L TGFE Ll 197,619 (...91.3110 e 136,966 ).l 150,000 ) A37,790 | e 272 e e 0030391 5.324 ... 11/16/2022 ...|....11/01/2027 ...

L 1GFE .. .. 137,519 [...91.3110 |... . 150,000 |.. ....137,790
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South Carolina Pub Svc AuthRev Txbl Santee Cooper
837151-X2-0 ..... T S PPN URUPPTRTPRPPPPPRRRUPI AR R [N LEFE et 200,000 |. 101.5430 |...ccvvuunnnnnenn 203,084 |eeeeeeeeennnnn 200,000 [oeeeernnnieeees 200,000 [eeeernuneeeeeennns fereeeeeeemnineeee e e e 6.136 |...... 6.136 | D wevvenn Joeeneeeeeeennans 1,568 |ooeeeeeeneeeeeeennnnns ....11/09/2022 ...|....12/01/2030 ...
South Carolina Pub Svc AuthRev Txbl Santee Cooper
837151-X3-8 ..... R S TP PPPRTPTTPPPRTTTUTUIY PPN ITTTTees) err L EFE s 240,000 |. 101.9570 |...cevvuunnanens 244,693 |...ooovnnnnnns 240,000 [.....cccennnnnnnn 240,000 f...ooeeeruniiiier oeernnninnreeennes foreeeeeeeenninnes forreerenianeeeeee Jeennn 6.186 |...... 6.186 | D .oovvnn Jornniiiiiiinnnnns 1,897 |ooieeiiiiiaieeininnens ....11/09/2022 ...|....12/01/2031 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 33,201,820 | XXX 31,231,210 30,623,000 31,951,011 (240,080) XXX XXX XXX 473,368 1,392,790 XXX XXX
3132C-AU-8 FHLMC Pool #B0019 N LA 1,578,872 ...96.7060 |.......cceennn 1,472,124 |.... 1,522,263 |.. .... 1,575,403 e (1,182) | e e 3.500 |...... 1.553 . . 53,279 |....10/24/2019 ...|....06/25/2034 ...
313205-6D-9 ..... [FHLMC Pool #SB8068 . 1.4 .. ...86.9200 |. .. 3,836,137 |. . 4,413,391 .4,505,036 |.. (3,809) |. .1.500 |......0.883 . s . 66,201 |....08/19/2020 .. 10/25/2035 ...
3132DN-RC-9 ..| FHLMC Pool #8D1383 . LA ...81.5820 |. 177,047 .139,591 |.. 215 | .2.000 |......3.846 ....11/03/2022 .. 02/25/2052 ...
313200-A6-0 ..... FHLMC Pool #8D8129 .... LA ...85.3760 |... .6,843,260 |.. ....7,200,194 e (2,387) [ e e 2.500 |...... 1.152 ....01/20/2021 ...|....02/25/2051 ...
313200-CT-8 ..... FHLMC Pool #SD8182 ... LA ...81.5510 |... .2,507,105 |.. 2,216,168 |oeeieeiiieees [ 4432 | e e 2.000 |...... 3.307 ....05/11/2022 ...|....12/25/2051 ...
313200-DD-2 ..... FHLMC Pool #8D8200 ... LA ...84.8210 |... .2,852,791 |.. ....2,79,306 e LO17 s o s 2.500 |...... 2.706 ....03/09/2022 ...]|....03/25/2052 ...
313200-DK-6 ..... FHLMC Pool #SD8206 ... LA ...87.8%0 |... . 2,873,579 |.. 002,880,932 [oiieiiiiiieee feeeeeneeee e (280) [ e e 3.000 |...... 2.975 ...08/09/2022 ...|....04/25/2052 ...
313200-D8-9 ..... FHLMC Pool #8D8213 ... LA .. 87.8760 |... 19,352 i 16,429 o e 17 e [ e 3.000 |...... 4.602 ...11/08/2022 ...|....05/25/2052 ...
31320-DT-7 FHLMC Pool #SDB214 ... LA ...90.9840 |... BTLT0T 50,780 [ e 35 [ e e 3.500 |...... 4.573 ...11/08/2022 ...|....05/25/2052 ...
3132D0-E7-4 ..... [FHLMC Pool #SD8258 . LA ...98.6130 |. .. 137,045 131,947 .. .5.000 |......5.358 ....11/03/2022 .. 10/25/2082 ...
3132D0-ER-0 ..... [FHLMC Pool #SD8244 . LA ...93.8090 |. ..284,904 .276,932 |.. .4.000 |......4.246 ....09/08/2022 .. 09/25/2052
3132DW-ET-6 ..... [FHLMC Pool# SD8246 . . LA ...98.6130 |. 1,977,318 . 1,941,030 |.. .5.000 |......5.186 ...10/05/2022 .. 09/25/2052
3138\14-D8-2 ..... [FNMA Pool #AP1026 .. 4 1.A .. ...90.6810 |. ..317,875 .306,406 |.. .3.000 |......3.869 ....11/29/2018 .. 07/25/2042
3138W9-LM-0 ..... FNVA Pool #AS0331 .. 4 1.4 .. ...90.6640 |. .1,086,812 1,046,491 |.. .3.000 |......3.795 ....11/29/2018 .. 08/25/2043 ...
3138X0-Y2-8 ..... FNVA Pool #AU1628 N LA ...90.6640 |... 1,643,213 |.. e 1,582,145 [ e 944 L e e 3.000 |...... 3.797 ...11/29/2018 ...|....07/25/2043 ...
3138YY-DT-7 ..... FNVA Pool #AZ6413 i L LA ...89.9090 |... 695,788 |.... . 773,876 |.. LIVI7 2 R RS /28 AR RN RN 3.000 |...... 4.112 ....11/29/2018 ...|....11/25/2045 ...
3140KD-G4-6 ..... FNVA Pool #BP5618 N LA ...85.5930 |... .. 1,833,040 |.... 2,141,572 |.. 02,225,363 [oeeeeeeiieeee feeeeenneeee (563) [ e e 2.500 |...... 1.415 ....06/18/2020 ...|....06/25/2050 ...
31400D-6N-9 ... FNVA Pool #CA6276 i L LA ...82.1370 |... 1,225,231 |.... 1,491,687 |.. 1,524,469 | e (393) [ e e 2.000 |...... 1.571 ....06/18/2020 ...|....07/25/2050 ...
3140XG-5K-1 ..... FNVA Pool #FS1749 LA ...84.8100 |... 1,082,295 |.... 1,276,138 |.. e 1,168,200 [oeeneeeiiieeee e 1,431 e e e 2.500 |...... 3.668 ....05/11/2022 ...|....04/25/2052 ...
3140XG-PS-2 ..... FNVA Pool #FS1332 LA ...91.0620 |... ..1,661,548 |.... .1,824,629 |.. e 1,749,367 [ i 828 e i e 3.500 |...... 3.853 ...08/30/2022 ...|....03/25/2052 ...
3140XG-U9-8 ..... FNVA Pool #FS1507 LA ...87.8690 |... 655,654 |.... 685,877 |eeeeneeeeeennnn ferieeeeeeenn 583 |t e e 3.000 |...... 3.688 ...09/08/2022 ...|....02/25/2052 ...
3140XG-WN-5 ..... FNVA Pool# FS1552 .. LA ...85.4070 |... 621,732 |.... el BAT A28 s el TBT L e e 2.500 |...... 3.426 ....09/08/2022 ...|....11/25/2051 ...
3140XH-Y7-6 ..... FNVA Pool# FS2533 .. LA ...81.4560 |. ..618,091 |. .648,901 |.. .2.000 |......3.179 ....09/08/2022 ..
31416X-YZ-7 ..... FNVA Pool #AB2527 .. 1.4 .. ...96.4460 |. .. 1,796,531 |. . 1,874,305 |.. .4.000 |......3.761 ....06/28/2011 ..
314188-TJ-5 ..... FNVA Pool #MA2352 .. 1.A .. ...92.7150 |. 1,473,554 |. 1,645,764 |.. .3.500 |......2.39%4 ....07/31/2015 .. .
31418D-2L-5 ..... FNVA Pool LA .. 81.7080 |... 7,328,783 |.... 009,028,927 [oiiiiiiiiinnens v (1,271 s oo e 2.000 |...... 1.916 ....06/21/2021 ...|....07/25/2051 ...
31418D-4X-7 ..... FNVA Pool LA ...81.6150 |... 3,015,882 |.... e 8,521,857 [ e 30415 e e e 2.000 |...... 2.502 ...08/09/2022 ...|....10/25/2051 ...
31418D-CA-8 ..... FNVA Pool LA .. 1,988,577 |...95.1910 |... 1,826,720 |.... e 1,985,581 [ e (127) [ e e 4.000 |...... 1.563 ....07/10/2019 ...|....05/25/2049 ...
31418D-CB-6 ..... FNVA Pool LA .. 862,086 |...97.9120 |.................806,649 |.................823,854 |...........eeiinn860,965 [oeeeiiiiiiiiiiies [oeeeeennee e (107) | e e 4.500 |...... 1.877 ....06/14/2019 ...|....05/25/2049 ...
31418D-WR-9 ..... FNVA Pool LA ...81.9200 |.......coeeen 6,711,155 |onnnnnnnnnn 8,192,328 [oiiinnnn 8,443,813 | e (B571) s o | 2.000 |...... 1.540 ...01/20/2021 ...|....02/25/2051 ...
31418E-CU-2 ..... FNVA Pool LA ...89.1410 |... . eeeeneeeeeeennn 102,965 [ 090,896 oo e 178 L [ e 2.000 |...... 3.932 ...11/08/2022 ...|....04/25/2037 ...
31418E-D5-6 ..... FNVA Pool LA ...84.7950 |... ..124,157 |.... 119,640 | e AT L e e 2.500 |...... 4111 ....11/03/2022 ...|....06/25/2052 ...
31418E-E6-3 ..... FNVA Pool LA ...96.3560 |... 3,776,207 |.... . e 3,908,715 [oeieiiiiiieeee e 851 e e e 4.500 |...... 4.537 ...09/07/2022 ...|....07/01/2052 ...
31418E-HJ-2 ..... FNVA Pool #MA4732 .. LA ...93.8070 |. .. 4,007,755 |. . 4,368,273 . 4,252,375 |.. .4.000 |...... 4.403 ...10/05/2022 .. 09/01/2082 ...
31418E-HK-9 ..... FNVA Pool # MA4733 . LA ...96.3560 |. ..663,794 637,243 |.. .4.500 |......4.867 ...10/05/2022 .. 09/25/2052 ...
31418E-KS-8 ..... FNVA Pool #MA4804 .. LA ...93.8070 |. 125,959 |.. .4.000 |......4.827 ...11/08/2022 .. 11/25/2082 ...
31418E-KT-6 ..... FNVA Pool LA ...96.3560 |...oeeuuiieeennn85,851 | 89,008 | 83,4071 | e 2D s e | 4.500 |...... 5.088 ...11/08/2022 ...|....11/25/2052 ...
31418E-LY-4 ..... FNVA Pool LA . 100.3040 |... . .. 107,804 e e e e e 5.500 |...... 5.669 ....11/03/2022 ...|....11/25/2052 ...
314198-CT-0 ..... FNVA Pool LA ...93.6530 |... . 770,616 |.. 79148 s [ (898) | e [ 3.500 |...... 2.712 ...09/23/2011 ... |....03/25/2041 ...
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31419L-3D-3 ... FNMA Pool #AE9795 .......ccevvniiiiiinnnnniiiiinnnnnnnnnnns fooe von | nnnnns 4. LA e 287,447 |...93.6530 [......ccceunnnnns 255,281 [ooivvvninnnns 272,583 | 285,784 |..ovvveviiiiiiii |oveeiiien [ PPN FPTTT 3.500 |...... 2.166 [MON ... oveveniiiiiinnnnns A T 9,540 |....01/06/2015 ...|....11/25/2040 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 73,842,321 | XXX 64,855,463 74,087,466 73,819,375 3,193 XXX XXX XXX 172,580 1,507,660 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 107,044,141 | XXX 96,086,673 104,710,466 105,770,386 (236,887) XXX XXX XXX 645,948 2,900,450 XXX XXX
00206R-LJ-9 ..... AT&T Inc Sr Nt 1 .2.BFE .. ...67.8480 |. .. 142,480 |. . 210,000 .198,227 |.. 178 | ....09/09/2021 .. 09/15/2055 ...
00287Y-AQ-2 ..... Abbvie Inc Sr Nt . 1 L2.AFE .. ...96.9670 |. .. 4,848,345 |. .5,000,000 .5,025,051 |.. ..(10,003) | ...03/01/2016 .. 05/14/2025 ...
00287Y-AY-5 ..... Abbvie Inc Sr Nt . A1 [ 2AFE L ...94.6610 |... 1,893,216 |.... .2,000,000 |.. ....1,921,371 .. 21,190 |. ...11/29/2018 ...|....05/14/2026 ...
015271-AT-6 ..... Alexandria Real Estate Equity Sr Nt e [ 2.AFE L ...84.9440 |... ..135,000 |.. ....141,030 ....07/14/2021 ...|....12/15/2029 ...
015271-AV-1 ..... Alexandria Real Estate Equity Sr Nt A1 [ 2AFE L ... 74.7920 |... . 200,000 |.. ....186,364 ....04/29/2021 ...|....02/01/2033 ...
01741R-AM-4 ... Allegheny Technologies Inc Sr Nt ... e [ 4B FE L ...88.0990 |... ..134,000 |.. ....06/02/2022 ...|....10/01/2031 ...
01882Y-AB-2 ..... Alliant Energy Finance Sr Nt A1 [ 2B FE L ...92.6700 |... .5,000,000 |.. ....02/14/2019 ...|....06/15/2028 ...
02406P-BB-5 ..... American Axle & Mfg Inc Sr Nt . e [ 4B FE L .. 205,547 |...80.2160 |... 256,690 |.... ..320,000 |.. ....256,690 ...03/08/2022 ...|....10/01/2029 ...
026650-EB-3 ..... American Honda Fin Sr MTN A1 [ TG FE L .. 498,875 |.. 86.1770 |... 430,886 |.... . 500,000 |.. ....499,020 ....01/11/2022 ...|....01/12/2029 ...
03027X-AY-6 ..... American Tower Corp Sr Nt 1 e [ 2.CFE Ll .. 413,096 |...71.3800 |... ... 400,000 |.. ....04/29/2021 ...|....10/15/2049 ...
03040W-AK-1 ... American Water Cap Corp Sr Nt . 1 L2.AFE .. 4,980,050 |...98.4750 |. .. 4,923,765 |. .5,000,000 ...11/08/2013 .. 03/01/2024
031162-DH-0 ..... Amgen Inc Sr Nt ..... 1 L2.AFE .. 6,990,690 |...93.8630 |. ..6,570,389 |. .7,000,000 ....08/15/2022 .. 08/18/2029
035237-BV-9 ..... Anheuser-Busch InBev Wldwdinc Sr Nt 1 L2.AFE .. 324,373 |...99.8840 |. ..249,709 |. ..250,000 ...03/31/2021 .. 01/23/2049 ...
03674X-AQ-9 ..... Antero Resources Corp Sr Nt e [ SAAFE L ... 84,712 ].101.2980 |... ...80,026 |.... ...79,000 |.. .. (3,535) [.... ...02/22/2022 ... |....02/01/2029 ...
03674X-AS-5 ..... Antero Resources Corp Sr Nt ... 1 [ SAFE L .. 184,599 |...92.6900 |... . 180,000 |.. ....166,842 |......... (17,214) |.... . - - ....03/10/2022 ...}|....03/01/2030 ...
036752-AP-8 ..... Anthem Inc Sr Nt e 2B FE L .. 572,786 |...83.9800 |... ..575,000 |.. 573,142 | N .4, .14, ....03/08/2021 ...|....03/15/2031 ...
036752-AS-2 ..... Anthem Inc Sr Nt A1 [ 2B FE L .. 274,004 |...75.6180 |... ..275,000 |.. 214,037 e A 2, s ....03/08/2021 ...|....03/15/2051 ...
03690A-AF-3 ..... Antero Midstream Part/FI Sr Nt ... 1 e [ 8.CFE Ll ...93.2310 |... . 260,000 |.. ....282,400 |......... N ...6, A ....03/10/2022 ...|....01/15/2028 ...
037735-CZ-8 ..... Appalachian Pwr Co Sr Nt Ser AA .. A1 [ TG FE L ...82.5290 |... ..275,000 |.. ... 274,114 ....03/09/2021 ...|....04/01/2031 ...
0427301-AC-5 ..... Arrow Electronics Inc Sr Nt e 2.0 FE Ll ...79.0930 |... . 560,000 |.. ....558,913 ...11/16/2021 ...|....02/15/2032 ...
045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt .... B L .. 2.CFE ..|... ...90.8030 |... .1,300,000 |.. .... 1,388,336 ...09/15/2021 ... |....11/01/2029 ...
045054-AP-8 ..... Ashtead Capital Inc Sr Nt . 1 .2.CFE .. ...77.4720 |. . N ..345,000 .344,230 |.. ....08/03/2021 .. 08/12/2031
049560-AR-6 ..... Atmos Energy Corp Sr Nt 1 .1.GFE .. ...86.8410 |. ..434,204 |. . 500,000 .505,857 |.. ] ....01/11/2022 .. 09/15/2029
058498-AV-8 ..... Ball Corp Sr Nt ........... 1 L3.AFE .. ...97.2060 |. ..3,110,579 |. .3,200,000 .3,110,579 |.. . (62,393) |. ....11/29/2018 .. 03/15/2026
06050T-JZ-6 ..... Bank of America NA Sub Bk Nt o e [ TG FE L . 102.9820 |. .. 3,140,936 |. .3,050,000 .3,022,679 |.. ....02/29/2012 .. 10/15/2036 ...
07274N-AL-7 ..... Bayer US Finance |1 LLC Sr Nt . N L .. 2.BFE .. ...94.2130 |. ..414,536 |. ..440,000 494,678 |.. ...09/15/2021 .. 12/15/2028 ...
084659-AV-3 ..... Berkshire Hathaway Energy Sr Nt . A1 [ TG FE L ...91.9030 |... . 500,000 |.. ....561,390 ...09/15/2021 ...|....07/15/2030 ...
084659-AX-9 ..... Berkshire Hathaway Energy Sr Nt . e [ G FE L ...83.7160 |... . 200,000 |.. ....234,323 ....04/28/2021 ...|....10/15/2050 ...
092113-AT-6 ..... Black Hills Corp Sr Nt A1 [ 2AFE L ...80.5900 |... . 600,000 |.. ....582,956 ...01/27/2022 ...|....06/15/2030 ...
097023-BK-0 ..... Boeing Co Sr 1 e 2.0 FE Ll ...74.5070 |... . 130,000 |.. ....128,739 ....04/26/2021 ...|....03/01/2035 ...
097023-CJ-2 ... Boeing Co Sr A1 [ 2.0 FE L ...80.1370 |... . . 460,000 |.. ....468,29%6 ...06/24/2021 ...|....05/01/2034 ...
097023-CU-7 ..... Boeing Co Sr 1 e [ 2.CFE Ll ...99.0970 |... 178,375 |.... . 180,000 |.. ...199,264 ....04/26/2021 ...|....05/01/2027 ...
097023-CV-5 . Boeing Co Sr . .. 2.CFE .. ...95.5080 |. ..501,416 |. ..525,000 .638,392 |.. ....03/31/2021 .. 05/01/2040 ...
097023-CH-3 . Boeing Co Sr 1 .2.CFE .. ...93.7060 |. ..496,643 |. ..530,000 .670,759 |.. ....04/27/2021 .. 05/01/2050
097023-CY-9 . Boeing Co Sr 1 .2.CFE .. ...97.8160 |. ..518,425 |. ..530,000 604,113 |.. ....04/26/2021 .. 05/01/2030
103730-BG4 ..... BP Cap Mkts America Sr Nt . 1 1FFE .. .. 67.6060 |. ..270,422 |. . 400,000 .367,381 |.. ....08/31/2021 .. 02/24/2050
110122-CR-7 ..... Bristol-Myers Squibb Co Sr Nt . 1 1FFE .. ...86.5680 |. ..216,420 |. ..250,000 .295,021 |.. ....03/31/2021 .. 10/26/2049 ...
11135F-AQ-4 ..... Broadcom Inc Sr Unsecured Nt ... 1 e [ 2.CFE Ll 1,098,630 |...89.8360 |... 898,356 |.... ,000,000 .. ,086,645 ...10/18/2021 ...|....11/15/2030 ...
11135F-BK-6 ..... Broadcom Inc Sr Nt A1 [ 2.0 FE L .. 282,645 |...80.7300 |... 222,007 |.... ..275,000 |.. 281,949 ....10/15/2021 ...|....04/15/2033 ...
11135F-BL4 ..... Broadcom Inc Sr Unsecured Nt e [1 i L 2.CFE L. 1,026,360 |...79.6360 |... .1,000,000 |.. ....1,024,213 U A . . ....10/19/2021 ...|....04/15/2034 ...
11135F-BA-3 ..... Broadcom Inc Sr Unsecured Nt ........oooovvvininiiiinnn foee von | nnnnns 1o L2CFE i 784,032 [...72.5090 |.................580,073 |......ccoeeiins 800,000 |..eevvvnnninnnns 785,021 [...oiiiiiinns , , ....10/19/2021 ...|....11/15/2036 ...
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1248EP-CN-1 ... CCO Holdings LLC Sr Nt ....eviiviiiiiiiiiiiiiiieeecinns oo ven | s T L 3.CFE it 650,924 |...79.6300 |.................500,875 |........ccceennd 629,000 [.......cevnnnnnns 500,875 |........ (144,314) |.......... (551D PR AR RN 4.500 |...... 3.984 ....06/13/2021 ...}|....05/01/2032 ...
125523-CN-0 ..... Cigna Corp Sr Nt ... e [ 2.AFE L .. 849,014 |...82.0080 |... . 850,000 |.. 849,18 e e B9 e e e 2.375 |...... 2.388 ...03/01/2021 ...|....03/15/2031 ...
126523-C0-1 ..... Cigna Corp Sr Nt ... A1 [ 2AFE L .. 278,800 |...71.8360 |... . 280,000 |.. ...278,846 |..... v e 28 e [ e 3.400 |...... 3.423 ....08/02/2021 ...}|....03/15/2051 ...
126307-BF-3 ..... CSC Holdings Inc Sr Nt e | 4AFE L .. 125,760 |...65.2510 |... . 131,000 |.eeevennnnnee..... 85,478 [ (37,634) [ceneeeeeennna 885 i o oo 3.375 |...... 3.863 ....08/03/2021 ...|....02/15/2031 ...
131347-CM-6 ..... Calpine Corp 1st Lein HY Nt . 1 [ SAFE L .. 519,375 |...89.5680 |... . ....447,839 o (4,220) [ e e 4.500 |...... 3.550 ...03/04/2021 ...|....02/15/2028 ...
144285-AL-7 ..... Carpenter Technology Corp Sr Nt .. A1 e [ 8B FE L .. 132,274 ]...95.2510 |... 127,636 |.... . . ....127,636 e 168 [ e [t 6.375 |...... 6.629 ....06/02/2022 ...|....07/15/2028 ...
14448C-AR-5 ..... Carrier Global Corp Sr Nt A1 [ 2.0 FE L .. 202,334 ]...76.3020 |... 152,604 |.... . 200,000 |.. ....202,177 e (9B) [ e e 3.377 |...... 3.292 ....04/22/2021 ...|....04/05/2040 ...
14448C-AS-3 ..... Carrier Global Corp Sr Nt N A |- 2.CFE ..|... ...71.9580 |... 474,920 |.... . 660,000 |.. ... 660,310 |eereeiieeennn e () e s et 3.577 |...... 3.574 ....04/22/2021 ...|....04/05/2050 ...
159864-AG-2 ..... Charles River Laboratories Sr Nt 1 .3.BFE .. ...88.4160 |. ..242,261 |. ..274,000 242,261 |.. . (31,739) . .3.780 |......3.750 ...03/08/2021 .. 03/15/2029
159864-AJ-6 ..... Char les River Laboratories Sr Nt 1 .3.BFE .. ...86.5250 |. .. 147,957 |. . 171,000 147,957 |.. . (23,043) |. .4.000 |......4.000 ....03/08/2021 .. 03/15/2031
163851-AF-5 ..... Chemours Co Sr Nt .............. 1 L4.AFE .. ...89.7920 |. ..529,771 | ..590,000 529,771 |.. .(33,697) |. .5.750 |......6.687 ....03/09/2022 .. 11/15/2028 ...
171484-AE-8 ..... Churchhi || Downs Inc St Nt .. e | 4AFE L ...89.4930 |... . 721,000 |.. ...645,243 |......... (91,044) [ceneeeees (4,643) |oeeeeeeieecnins feeeieeeeiieeee oo 4.750 |...... 4.002 ...03/10/2021 ...|....01/15/2028 ...
171484-AG-3 ..... Churchhi Il Downs Inc Sr Nt A1 [ AAFE L ...95.1770 |... ..352,000 |.. 335,023 |......... (24,236) |...eeeeeen (3,810) |evveeeiieiiiiiiens o s 5.500 |...... 3.770 ....03/04/2021 ...|....04/01/2027 ...
17308C-C5-3 ..... Citigroup Funding Inc Sr Nt .... e [ G FE L ...84.3060 |... .3,000,000 |.. 3,019,991 |t e (2,809) [eeeeeiieeeeei e e 2.976 |...... 2.868 ....08/13/2020 ...|....11/05/2030 ...
174610-AJ-4 ..... Citizens Financial Group Sub Nt A1 [ 2B FE L ...96.0640 |... .3,000,000 |.. 003,000,000 [eeniiiiiiinines forrvririiniiiinn e foiii e 4.350 |...... 4.350 ....07/28/2015 ...|....08/01/2025 ...
174610-BE-4 ..... Citizens Financial Group Sub Nt Fix to Float 5/32 |... ... e 2B FE L ...93.0560 |... .1,600,000 |.. ,600,000 o e e e e 5.641 |...... 5.641 ....05/18/2022 ...|....05/21/2037 ...
185899-AK-7 ..... Cleveland Cliffs Inc Sr Nt .. A1 [ 3.CFE L ...89.4620 |... . 600,000 |.. ....536,769 |......... (48,633) |.oevvveennn 1,605 [oueiiiiiiiies e e 4.625 |...... 5.090 ...03/14/2022 ...|....03/01/2029 ...
205887-CD-2 ..... ConAgra Foods Inc Sr Nt 1 e [ 2.CFE Ll ...95.1090 |... 123,642 |.... . 130,000 |.. 181,014 | e (1,582) e [ s 5.300 |...... 3.304 ....04/27/2021 ...|....11/01/2038 ...
212015-AN-1 ..... Continental Resources Inc Sr Nt ......ccoovvviiiiiiins fon ot N |- 2.CFE ... ...97.2680 |... 607,925 |.... 841,023 e [ (11,084) | e e 3.800 |...... 1.954 ....12/01/2021 ...|....06/01/2024 ...
22003B-AN-8 ..... Corporate Office Prop LP Sr Nt 1 .2.CFE .. ...75.1720 |. ..638,965 |. .2.750 |......2.832 ....03/04/2021 .. 04/15/2031
22003B-AP-1 ..... Corporate Office Prop LP Sr Nt 1 .2.CFE .. ...70.7040 |. .. 424,224 ). .2.900 |......2.947 ... 11/02/2021 .. 12/01/2033
22822V-A0-4 . Crown Castle Intl Corp Sr Nt 1 .2.BFE .. ...77.6390 |[. ...97,049 |. .4.150 |......3.743 ....08/31/2021 .. 07/01/2050
23338V-AB-2 . DTE Electric Co Sr Nt ... 1 1FFE .. ...98.3740 |. .. 1,967,484 |. .3.650 |[......3.660 ...11/29/2018 .. 03/15/2024 ...
23345-AB-3 . DT Midstream Inc Sr Nt . N L3.AFE .. ...83.6430 |. ...67,000 .4.375 |......5.514 ....04/20/2022 .. 06/15/2031 ...
233853-AD-2 ..... Daimler Trucks Finance NA Sr Nt . A1 [ 2AFE L ...93.0190 |... 21,225,000 |oeeeenneennn 1,224,791 [ e 105 [ e [ 1.625 |...... 1.634 ....12/02/2021 ... |....12/13/2024 ...
235825-AG-1 ..... DANA Inc Sr Nt A1 e [ 8B FE L ...90.9650 |... 181,929 [.oeeeeen(18,278) |oeeeeeeeeae (43) [ s et 5.625 |...... 5.579 ....08/09/2022 ...|....06/15/2028 ...
251526-CB-3 ..... Deutsche Bank AG NY Branch Sr Non Preferred . 2 e [ 2AFE L ...95.6530 |... V273,112 Jeieicciiiines o (24,847) | o e 3.961 |...... 1.848 ....12/02/2021 ...|....11/26/2025 ...
25179M-AV-5 ..... Devon Energy Corp Sr Nt e 2B FE L . . 102.0010 |... 10569,325 |oeeiiiieeeiis feeee s (19,808) | [ e 5.850 |...... 1.756 ....12/03/2021 ...|....12/15/2025 ...
25278X-AN-9 ..... Diamondback Energy Inc Sr Nt ... A1 [ 2B FE L .. 542,635 |...87.9580 |... 00536,249 |eveiiiiiiiins oo (A972) L e e 3.500 |...... 2.320 ....09/156/2021 ...|....12/01/2029 ...
25470D-AT-6 ..... Discovery Communications Sr Nt ... 1 e [ 2.CFE Ll .. 296,453 |...74.9690 |... 187,428 |.... . 204,617 e e (1L07) | [ e 5.200 |...... 4.038 ...03/31/2021 ...|....09/20/2047 ...
25470D-BJ-7 . Discovery Communications Sr Nt ... 1 .2.CFE .. 363,902 |...82.7610 |. ..281,386 | ..340,000 .359,803 |.. .3.625 |......2.720 ...04/29/2021 .. 05/15/2030 ...
25746U-DG-1 . Dominion Resources Inc Sr Nt Ser C . 1 .2.BFE .. 230,992 |...88.3270 |. ..185,486 |. . 210,000 .227,642 |.. .3.375 |......2.079 ....07/15/2021 .. 04/01/2030
260543-CG-6 . Dow Chemical Co Sr Nt ... 1 L2.AFE .. 137,054 |...83.1080 |. ...99,729 | . 120,000 136,135 |.. .4.375 |......3.420 ....06/20/2021 .. 11/15/2042
260543-DD-2 ..... |Dow Chemical Co Sr Nt 1 L2.AFE .. 398,646 |...72.7400 |. .398,357 |.. .3.600 |......3.478 ...04/29/2021 .. 11/15/2050
264420-8G-8 . Duke Energy Corporation 1st Mtg Bd . 1 1FFE .. ..99,939 |...84.8920 |. ..99,944 |.. .2.850 |......2.857 ....03/01/2022 .. 03/15/2032 ...
268858-AC-4 ..... EQM Midstream Partners Sr Nt 1 e [ 8.CFE Ll 233,011 |...89.3300 |... 214,392 i (19,409) [ 790 e e e 5.500 |...... 6.056 ....08/09/2022 ...|....07/15/2028 ...
268858-AH-3 ..... EQM Midstream Partners Sr Nt A1 [ 3.CFE Ll .. 137,658 |...95.6620 |... Lo 128,188 e (8,896) [t (B75) | [ e 6.500 |...... 5.847 ....02/11/2022 ...|....07/01/2027 ...
268858-AK-6 ..... EQM Midstream Partners Sr Nt 1 e [ 8.CFE Ll .. 150,688 |...84.6010 |... 142,130 | (9,970) [ 1,412 | e s 4.500 |...... 6.415 ....06/02/2022 ...|....01/15/2029 ...
28414H-AG-8 ..... Elanco Animal Health Inc Sr Nt ... A1 [ 3.CFE L ...95.1180 |... +...190,236 |..oeenn.. (24,034) [ (1,833) | [ s 6.400 |...... 4.888 ....03/10/2022 ...|....08/28/2028 ...
29261A-AB-6 ..... Encompass Health Corp Sr Nt e | 4AFE L .. 88.0680 |... .. o A77,016 e (16,506) [ 742 e e oo 4.750 |...... 5.389 ....02/22/2022 ...|....02/01/2030 ...
20278N-AF-0 ..... Energy Transfer Partners Sr Nt Ser 10Y .... A1 [ 2.0 FE L ...96.7310 |... .2,500,000 |.. V8,137 e o 8287 e [ e 4.950 |...... 5.412 ....11/29/2018 ...|....06/15/2028 ...
29336T-AC4 ... EnLink Midstream Partners LP Sr Nt T |- SAFE Lt . ...95.4300 |... 42,797 |.... ..464,000 |.. 442,797 |eeeenee . (24,608) [oeeeeeeene i (505) |oeeeeeeeieiis e e 5.625 |...... 5.440 ...04/20/2022 ...|....01/15/2028 ...
293641I-BA-5 ... Entergy Louisiana LLC Sec Nt .. T | LFFE Lt .. 165,880 |...90.4370 |... 126,612 |.... ... 140,000 |.. 162,925 2 (2,084) [ | e 4.000 |...... 2.162 ....07/15/2021 ...|....03/15/2033 ...
29365B-AA-1 ..... [Entegris Escrow Corp Sec Nt .... 1 .2.CFE .. 2,989,965 |...91.3700 |. ..2,741,091 |. .3,000,000 .2,990,920 |.. .4.750 |......4.806 ...04/05/2022 .. 04/15/2029 ...
29366M-AC-2 ..... Entergy Arkansas LLC 1st Mtg Bd .......ccccoovviinnnnnn 1.. 1R FE L .. 135,517 ]...70.2870 |... ...91,373 |.... . 130,000 |. L 135,344 i e (112) | e s 3.350 |...... 3.133 ...04/27/2021 ...|....06/15/2052 ...
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20379V-BH-5 ... Enterprise Products Operations Sr Nt .........ccoooooofoee ] nnnnns T L 2AFE L 1,992,700 |...96.5250 |.............. 1,930,504 |...oeennnnnnns 2,000,000 |.eeevunninnns 1,997,549 [ i Y70 P KRR RN 3.700 |...... 3.742 ....05/04/2015 ...|....02/15/2026 ...
3003411-AB-2 ..... Evergy Inc Sr Nt e 2B FE L ...86.6580 |... ..920,000 |.. e (8,579) |oeeeeeecees e s 2.900 |...... 2.429 ....01/27/2022 ...|....09/15/2029 ...
30040W-AB-4 ..... Eversource Energy Sr Nt ... A1 [ 2AFE L ...93.8170 |... .2,000,000 |eevenrerennnn 1,948,201 oo o 14790 [ e e 3.350 |...... 4.222 ...11/29/2018 ...|....03/15/2026 ...
30040W-AL-2 ..... Eversource Energy Sr Nt ... e [ 2.AFE L ...82.5600 |... 275,000 |eeeeenneeeeeen 274111 e s 96 [ e e 2.550 |...... 2.5% ....03/08/2021 ...|....03/15/2031 ...
30231G-Al-2 ..... Exxon Mobil Corp Sr Nt .... A1 [ 1D FE L ...85.7380 |... . 650,000 |.. . (1,831 [ e e 4.114 ... 3.482 ....03/31/2021 ...|....03/01/2046 ...
30231G-BK-7 ..... Exxon Mobil Corp Sr Nt A1 e [ 1D FE L ...93.4040 |... ... 650,000 |.. 720,300 e (9,387) |oeeeeeeeeeees e s 3.482 |...... 1.821 ...09/15/2021 ...|....03/19/2030 ...
31428X-BP-0 ..... Fedex Corp Sr Nt A1 [ 2B FE L ...92.6120 |... e 2,400,058 |o.oniiiiiiiiinees e 17,112 e e e 3.400 |...... 4.278 ....11/29/2018 ...|....02/15/2028 ...
314382-AA-0 ..... Fells Point Funding Tr Sr Nt e 2B FE L ...91.2150 |... 002,000,000 |..eeeeeenniiiiees feeeerrniieeeeene o e e 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 |. 547,154 |.. .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 |. .522,040 |.. .3.100 |......3.141 ....02/23/2021 .. 03/01/2041
337358-BH-7 . First Union Corp Sub Bk Nt ........ . ..2.BFE .. . 107.7760 |. .5,546,028 |.. .1.574 |...... 4.256 ...08/24/2012 .. 08/01/2026 ...
33834D-AA-2 ... Five Corners Funding Trust Sr Nt ... e [ G FE L ...84.1800 |... ... 300,000 |.. 317,216 [eoeeeeeeiniiiieee foeeeeeeeen (2,229) [ oo e 2.850 |...... 1.982 ....09/15/2021 ...|....05/15/2030 ...
35137L-AK-1 ..... Fox Corp Sr Nt A1 [ 2B FE L ...90.0730 |... ..250,000 |.. B17,46T s e (518) e e 5.576 |...... 3.899 ....08/31/2021 ...|....01/25/2049 ...
35906A-BF-4 ..... Frontier Communications 1st Lien ... e [ 4B FE L .. 87.1810 |... ..230,000 |.. 100:200,517 eeeeeee (18,125) [ 1,292 s [ e 5.000 |...... 6.099 ....04/07/2022 ...|....05/01/2028 ...
361448-AU-7 ..... GATX Corp Sr Nt A1 [ 2B FE L ...87.0380 |....cevnneeennn 182,779 |oninniiiinnnn 210,000 [oiiiiiinnnnnnnn263,979 fovenniiiiiiiinnns fovvveennnn (1,699) L oo e 5.200 |...... 3.476 ....02/22/2021 ...|....03/15/2044 ...
369550-AX-6 ..... General Dynamics Corp Sr Nt .... N2 e [ 1GFE L ...91.7550 |..............6,422,878 |..............7,000,000 |...........ee8,877,573 |oeeeeieiinniinns foeeeeennnn 31,809 | oo e 2125 |...... 2.634 ....11/09/2016 ...|....08/15/2026 ...
37045V-AU-4 ..... General Motors Co Sr Nt ... A1 [ 2.0 FE L .. 1,988,880 |. 103.9820 |... reeeeeeneeenn 1,600,000 [oonniiinnnnn 1,887,546 i [ (88,352) | e e 6.800 |...... 2.612 ....08/30/2021 ...}|....10/01/2027 ...
37045X-CY-0 ..... General Motors Co Sr Nt ... 1 e [ 2.CFE Ll ...84.4820 |... 849,039 |.... 086,171 [ooeeeeeeiiiiiies oo (7,598) [ e s 3.600 |...... 2.667 ...07/15/2021 ...|....06/21/2030 ...
37045X-DE-3 ..... General Motors Finl Co Sr Nt .. B L .. 2.CFE ..|... ...75.8250 |... 295,716 |.... 375,988 e el 10834 L e 2.350 |...... 2.854 ....04/21/2021 ...|....01/08/2031 ...
3733IN-AK-7 ..... Georgia-Pacific LLC Sr Nt . 1 . 1.GFE .. ...83.1980 |. 174,715 |. .215,867 |.. .2.300 |......1.873 ....07/15/2021 .. 04/30/2030
37940X-AA-0 ..... Global Payments Inc Sr Nt . 1 .2.CFE .. ...94.2630 |. .885,400 |.. .2.650 |......1.762 . 1172372021 .. 02/15/2025
37940X-AC-6 ..... Global Payments Inc Sr Nt . . 1 .2.CFE .. ...71.6930 |. 141,623 |.. .4.150 |......3.618 ....05/20/2021 .. 08/15/2049
37940X-AF-9 ..... Global Payments Inc Sr Nt ......cocovviiiiiiiiininnnnnns fon oe e [1 .2.CFE .. ...93.0750 |. 799,645 |.. .1.500 |......1.524 ...11/16/2021 .. 11/15/2024 ...
38141G-YJ-7 ..... Goldman Sachs Group Inc Sr Nt Fix to Float .........|... ... e [1 1FFE .. ...77.8120 |. .350,000 |.. .2.383 |......2.383 ....07/14/2021 .. 07/21/2032 ...
38148L-AE-6 ..... Goldman Sachs Group Inc Sr Nt I .. 2.AFE ..|... ...96.8730 |... .... 2,997,353 3.750 |...... 3.789 ....06/19/2015 ...|....06/22/2025 ...
404121-Ad-4 ..... HCA INC Sr Nt .. 1 e [ 2.CFE Ll ...99.6800 |... ....2,961,362 5.625 |...... 5.8% ...11/29/2018 ...|....09/01/2028 ...
40434L-Ad-4 ..... HP Inc Sr Nt ... A1 [ 2B FE L ...78.1360 |.................273,477 |.................360,000 |.................351,321 |..... O 2.650 |...... 2.599 ....01/24/2022 ...|....06/17/2031 ...
428102-AF-4 ..... Hess Midstream Operation Sr Nt ... e [ SAAFE L ...92.0440 |... . . e 64,431 (5,870) |.... 5.500 |...... 5.397 ....04/20/2022 ...|....10/15/2030 ...
428104-AA-1 ... Hess Midstream Operation Sr Nt ... A1 [ SAFE L ...93.0260 |... ..329, ..354, .. ....329,313 |..eeenls (27,652) |[.... 5125 |...... 4.858 ...03/10/2022 ...|....06/15/2028 ...
436893-AC-5 ... Home Bancshares Inc Sub Nt Fix to Float ... 2 ... .. 2.BFE ..|... ...87.0980 |... 361,456 |.... . 415,000 [oeeeeeeniiieeee eeeemniieeeeeene e e e 3125 |...... 3.125 ....01/13/2022 ...|....01/30/2032 ...
446413-AL-0 ..... [Huntington Ingalls Industries Sr Nt .. 1 .2.CFE .. ...90.9590 |. .. 1,136,991 |. . 1,250,000 01,251,492 |.. .3.483 |......3.456 ...06/14/2018 .. 12/01/2027 ...
446413-AT-3 . Huntington Ingalls Industries Sr Nt 1 .2.CFE .. ...90.9180 |. ..118,193 |. . 130,000 143,704 |.. .4.200 |......2.563 ....04/30/2021 .. 05/01/2030
44891A-BL-0 ..... Hyundai Capital America Sr Nt .... 1 L2.AFE .. . 101.7220 |. ..535,059 |. ..526,000 .638,838 |.. .6.375 |......2.966 ....06/06/2021 .. 04/08/2030
44891A-BP-1 ..... Hyundai Capital America Sr Nt . 1 L2.AFE .. ...85.7280 |. ..535,801 | ..625,000 628,417 |.. ... (693) . .2.375 |......2.250 ....04/06/2021 .. 10/15/2027
454750-AR-4 ..... [ Indiana Gas Co MT Nt . . .. 2.AFE .. . 107.0530 |. ..1,605,788 |. .1,500,000 .1,652,541 |.. ..(18,353) |. .7.080 |......5.272 ....11/29/2018 .. 10/05/2029 ...
458140-BM-1 ..... Intel Corp Sr Nt e | LEFE L ...87.5710 |... ... 400,000 |.. 504,297 e (2,810) | e s 4.750 |...... 3.278 ...04/29/2021 ...|....08/25/2050 ...
459200-KA-8 ..... International Bus Machs Corp Sr Nt ... A1 [ TG FE L ...92.2130 |... . 300,000 |.. ....330,125 e (4820) [ e e 3.500 |...... 1.823 ....09/16/2021 ...|....05/15/2029 ...
459200-KC-4 ... International Bus Machs Corp Sr Nt ... e [ G FE L ...83.1840 |... . 400,000 |.. ....460,875 e (L) | e s 4.250 |...... 3.374 ....08/31/2021 ...|....05/15/2049 ...
46188B-AB-8 ..... Invitation Homes OP Sr Nt . A1 [ 2.0 FE L ...82.8790 |... .1,000,000 |.. 998,912 | e T e e e 2.300 |...... 2.320 ....11/01/2021 ...|....11/15/2028 ...
465685-A0-8 ..... ITC Holdings Corp Sr Nt ... e 2B FE L ...84.8320 |... .. 400,000 |.. 801,596 oo e (140) e e s 2.950 |...... 2.888 ....01/27/2022 ...|....05/14/2030 ...
46590X-AC-0 ..... JBS USA/Food/Finance Sr Nt A1 [ 2.0 FE L ...81.6480 |... 1,052,283 [ e 5847 e e e 3.750 |...... 4.846 ....04/13/2022 ...|....12/01/2031 ...
46590X-AE-6 ..... JBS USA/Food/Finance Sr Nt 1o |- 2.CFE ... ... 71.1790 |... 711,790 |.... 853,280 [.oeeeeeeniiieeee [eeeeennee 1,546 [ e e 4.375 |...... 5.378 ...04/13/2022 ...|....02/02/2052 ...
46647P-CZ-7 ..... JP Morgan Chase & Co Sr Nt 1. .. 1.EFE ..|... ...97.2680 |... 2,431,690 |.... i 2,499,768 e i 98 e i e 4.080 |...... 4.083 ...06/13/2022 ... |....04/26/2026 ...
46647P-DK-9 ..... JP Morgan Chase & Co Subordinated Nt Fix to FIt . 1 . 1.GFE .. ...98.3560 |. ..2,458,893 |. .2,500,000 |.. 5717 |......5.717 ....09/07/2022 .. 09/14/2033 ...
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt 1.. ... 2.BFE ... L..69.1190 [ 193,532 |.... . 280,000 |. 278,985 s oo 21 i e o 3.350 |...... 3.370 ...03/01/2021 ...|....03/15/2051 ...
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49327M-3F-9 ... Key Bank NA Sr Nt L 1GFE e 3,993,320 |. 103.1160 [........cceeen 4,124,640 |........ee.... 4,000,000 |.eeevunnnnns 3,993,472 |.eevviiiiiiiiiiis e 192 | e e 5.850 |...... 5.889 ....11/09/2022 ...|....11/15/2027 ...
501797-AW-4 ..... L Brands Inc Sr Nt oo |- 3.BFE ..|... .. 216,750 |...93.7930 |... . 200,000 |.. 187,585 e (26,972) [ (2,192) e e e 6.625 |...... 4.901 ...03/01/2022 ...|....10/01/2030 ...
50540R-AS-1 ..... Laboratory Corp of America Sr Nt ... voo |- 2.BFE ... .. 138,954 |.. 86.6800 |... . 120,000 |.. 138,130 | e (B24) | e e 4.700 |...... 3.693 ....06/20/2021 ...|....02/01/2045 ...
529043-AE-1 ..... Lexington Realty Trust Sr Nt oo |--2.BFE ... 1,037,146 |...79.9610 |... .1,039,000 |.. e 1,087,510 [oeeeeeieiieeee e 176 [ e e 2.700 |...... 2.721 ...10/26/2021 ...|....09/15/2030 ...
53227J-AC-8 ..... Life Storage LP Sr Nt voo |- 2.BFE ... .. 280,533 |...77.8510 |... ..282,000 |.................280,749 |..... O 1L T O ) RN 2.200 |...... 2.262 ....07/14/2021 ...|....10/15/2030 ...
532716-AK-3 ..... Limited Brands Inc Sr Nt .. vee |- 4.AFE ). .. 114,300 |...86.2980 |... . 110,000 |oeevvunnneenn... 94,928 ... (19,147) [evneeeeeeea (225) | e oo 6.950 |...... 6.447 ....08/14/2022 ...|....03/01/2033 ...
552953-CF-6 ..... MGM Mirage Sr Nt v |- 4.AFE L) .. 151,949 ]...92.9250 |... ..139,000 |.. ....120,166 |......... (17,786) [cvvvvvnnnn (2,080) | [ oo 5.500 |...... 3.715 ....03/05/2021 ...|....04/15/2027 ...
565849-AE-6 ..... Marathon 0il Corp Nt |- 2.CFE ..|... ...99.8500 |... ..250,000 |.. 807,115 e [ (2,888) e [ e 6.600 |...... 4.468 ....08/31/2021 ...|....10/01/2037 ...
565849-AP-1 ..... Marathon Qi l Corp Sr Nt ... .2.CFE .. ...95.6590 |. ..474,000 512,344 |.. .4.400 |......2.404 ...04/28/2021 .. 07/15/2027
573284-AV-8 ..... Martin Marietta Materials Inc Sr Nt .. .2.BFE .. ...82.7550 |. . 140,000 142,931 |.. .2.500 |......2.174 ....07/14/2021 .. 03/15/2030
59217G-CK-3 . Met Life Global Funding | Secured Nt . .. 1.DFE .. ...90.9720 |. .1,000,000 .960,636 |.. .3.000 |......3.923 ....11/29/2018 .. 09/19/2027 ...
595112-BS-1 ..... Micron Technology Inc Sr Unsecured Nt .. vee |--2.CFE ... ...75.2200 |... .. 800,000 |.. 0800,000 |eeeenneeeeennies feeeeeeeiis e e e 2.708 |...... 2.703 ...10/18/2021 ...|....04/15/2032 ...
61746B-DZ-6 ..... Morgan Stanley Sr Nt vee |- 1.GFE ... ...96.8230 |... e 2,214318 [ e 10,624 L e e 3.875 |...... 4.433 ...11/29/2018 ...|....01/27/2026 ...
61772B-AC-7 ..... Morgan Stanley Sr Nt Fix to FIt . vee |- 1LEFE ). 741300 | 126,022 e 170,000 [eeiiiie e 173,025 | e (121) e e e 3.217 |...... 3.089 ....06/24/2021 ...|....04/22/2042 ...
61945C-AE-3 ..... Mosaic Co Sr Nt e | 2B FE ... ...93.8910 |..ooevvnnenn 117,364 | 125,000 [iienin 157,703 | o (1,012) s o e 5.625 |...... 3.798 ....04/06/2021 ...|....11/15/2043 ...
62912X-AF-1 ..... NGPL Pipeco LLC Sr Nt oo |--2.CFE ... ...95.3950 |... 755,338 | feeee et (15,875) e [ e 4.875 |...... 2.368 ....11/16/2021 ...|....08/15/2027 ...
62928C-AA-0 ..... NGPL Pipeco LLC Sr Nt e [ 2.0 FE L ...81.6470 |... 200980,665 |oevviiiiiiiiiins [ (564) | e e 3.250 |...... 3.172 ....06/27/2021 ...|....07/15/2031 ...
637417-AL-0 ..... National Retail Properties Inc Sr Nt . e [ 2.AFE L ...93.0070 |... .. . LA0TTAE s e (TL410) | e s 4.300 |...... 1.960 ...09/20/2021 ...|....10/15/2028 ...
637417-AQ-9 ..... National Retail Properties Inc Sr Nt . A1 [ 2AFE L ...67.5520 |... ... 280,000 |.. L3 [V:S T ORI RSP | - T AU RN RN 3.500 |...... 3.620 ....03/15/2021 ...|....04/15/2051 ...
641062-AE-4 ..... Nestle Holdings Inc. Sr Nt ........ 1 .1.DFE .. ...97.2140 |. .6,000,000 .5,972,908 |.. .3.500 |......3.676 ....11/29/2018 .. 09/24/2025
651290-AR-9 . Newfield Exploration Co Sr Nt . 1 .2.CFE .. ...99.1420 |. . 1,250,000 .1,344,053 |.. .5.375 |......2.527 ....12/02/2021 .. 01/01/2026
651639-AP-1 ..... [Newmont Mining Corp Sr Nt .... 1 L2.AFE .. ...91.9160 |. . 400,000 .490,400 |.. .4.875 |......3.252 ...05/20/2021 .. 03/15/2042
65480C-AC-9 . Nissan Motor Acc Co Sr Nt .ooovveiiiiiiiiiiiiiiii [ e 1 .2.CFE .. ...83.6730 |. .499,910 |.. .1.850 |......1.855 ....09/13/2021 .. 09/16/2026 ...
65480C-AD-7 ..... Nissan Motor Acc Co Sr Nt eoeveeeiiieiiieeeeeee [ e N .2.CFE .. ...78.9820 |. .268,915 |.. .2.450 |......2.456 ....09/13/2021 .. 09/15/2028 ...
68217F-AA-0 ..... Omnicom Group Inc Sr Nt A1 [ 2AFE L ...96.1870 |... n3,386,779 [ e 31,198 [ e e 3.600 |...... 4.674 ....11/29/2018 ...|....04/15/2026 ...
682680-AV-5 ..... ONEOK Inc Sr Nt 1 e [ 2.CFE Ll ...83.7770 |... 857,305 |eeenieeeeeenis [ (884) | [ s 5.200 |...... 4.532 ....08/31/2021 ...|....07/15/2048 ...
682680-AW-3 ..... ONEOK Inc Sr Nt A1 [ 2.0 FE L ...92.7620 |... 894,576 | o (9,950) | e e 4.350 |...... 2.486 ....07/14/2021 ...|....03/15/2029 ...
68389X-CE-3 ..... Oracle Corp Sr Nt .. e 2B FE L ...83.2370 |... 549,282 oo e T e e s 2.875 |...... 2.893 ...08/22/2021 ...|....08/25/2031 ...
69370C-AC-4 ..... PTC Inc Sr Nt A1 [ 3.CFE Ll ...90.4620 |... recevreneeeeennn 34,000 [ 30,757 i (3,652) [ (199) [ [ e 4.000 |...... 3.335 ....08/05/2021 ...|....02/15/2028 ...
707569-AS-8 ..... Penn National Gaming Inc Sr Nt N A . |--4.CFE ..|... ...90.5%0 |... 226,490 |.... ..250, 226,490 |.........(28,245) [ccceeeeenn (2,491) |oeeeeniiiiiiis e e 5.625 |...... 3.016 ...02/24/2021 ...|....01/15/2027 ...
713448-CY-2 . Pepsico Inc Sr Nt ........... 1 .1EFE .. ...97.7300 |. .. 4,397,859 |. 4,500,000 . 4,501,032 |.. .3.500 |[......3.490 ....01/19/2016 .. 07/17/2025 ...
737446-AR-5 . Post Holdings Inc Sr Nt 1 .4BFE .. ...84.4380 |. .. 1,055,476 |. . 1,250,000 . 1,055,476 |.. .4.500 |......4.500 ....02/25/2021 .. 09/15/2031
74340X-BV-2 ..... [Prologis LP Sr Nt ........ 1 .1.GFE .. ...93.6050 |. ..936,051 |. .1,000,000 .961,633 |.. .3.375 |......4.242 ....10/06/2022 .. 12/15/2027
75513E-CH-2 . Raytheon Tech Corp Sr Nt 1 L2.AFE .. ...95.4350 |. .. 1,908,692 |. .2,000,000 . 1,934,060 |.. .3.500 |......4.368 ...12/10/2020 .. 03/15/2027 ...
756109-BL-7 ..... Realty Income Corp Sr Nt .. 1 .1.GFE .. ...81.5570 |. ..285,450 |. .368,408 |.. .2.850 |......2.244 ....11/10/2021 .. 12/16/2032 ...
76131V-AA-1 ... Retail PPTYS Of America Sr Nt . N A |- 2.CFE ..|... ...95.3070 |... 384,021 s e (4088) | [ e 4.000 |...... 2.578 ...01/27/2022 ...|....08/15/2025 ...
76131V-AB-9 ..... Retail PPTYS Of America Sr Nt . N |- 2.CFE ... ...88.3820 |... 560,924 e e (5,409) | e e 4.750 |...... 3.355 ....01/07/2022 ...|....09/15/2030 ...
845467-AS-8 ..... Southwestern Energy Sr Nt N A |- SAFE ... ...90.9430 |... ....349,223 |......... (44,026) [....oeeenn (1,262) |oeeenneeeeeeiis e e 5.375 |...... 4.845 ....08/09/2022 ...|....03/15/2030 ...
845743-BP-7 ..... Southwestern Pub Svc Co 1st Mtg Bd ... A1 [ TG FE L ...97.7730 |... 1,989,219 [ e 7,098 [ e e 3.300 |...... 3.684 ....11/29/2018 ...|....06/15/2024 ...
84861T-AC-2 ..... Spirit Realty LP Sr Nt e 2B FE L ...95.5740 |....ooeueeeeenn 716,804 |ooeeniieinnnn. 750,000 [oeeeeniieeeeen 809,801 |oeeeeeeiiiniieee foreeeennn (16,562) Joveeecceeees oo e 4.450 |...... 2.046 ....12/02/2021 ...|....09/15/2026 ...
84861T-AD-0 ..... Spirit Realty LP Sr Nt .. A1 [ 2B FE L . ...87.1620 |... 880,391 | e (8,045) | [ e 4.000 |...... 2.470 ...02/22/2021 ...|....07/15/2029 ...
84861T-AH-1 ..... Spirit Realty LP Sr Nt .. 1o |- 2B FE ... .. 417,329 |...81.8050 |... 343,580 |.... 17,987 e o0 862 e [ s 2.100 |...... 2.198 ....02/22/2021 ...|....03/15/2028 ...
84861T-AJ-7 ..... Spirit Realty LP Sr Nt .... 1. |- 2.BFE ... .. 546,392 |...74.2130 |... 408,174 |.... ....546,918 e 203 [ e [ 2.700 |...... 2.770 ...02/22/2021 ...|....02/15/2032 ...
86765L-AT-4 ..... Sunoco Finance Corp Sr Nt . 1 .3.BFE .. 189,672 |...87.4670 |. .. 174,933 |. 174,933 |.. .(15,724) |. .4.500 |......5.376 ....03/10/2022 .. 05/15/2029 ...
87264A-BT-1 ..... T-Mobile USA Inc Sr Nt .....cccevviiiiiiiinininiiiiinnnnns 1.. ... 2.CFE ..|... .. 340,325 |...82.6850 |... 289,3%8 |.... ..350,000 |. LGBLBTT i o863 i e o 2.875 |...... 3.202 ...03/11/2021 ...|....02/15/2031 ...
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87264A-CV-5 ..... T-Mobile USA Inc Sr Nt ...oovvvvveniiiiiiiiiniiiieiiie oo e | s T L 2.CFE .| 9,985,893 [...99.4480 [.............. 9,944,810 |.....ounnnn. 10,000,000 |.............. 9,985,893 |..eeniiiiiiiniinns fooriiiiiiiis e e 1000.5.200 .l 5.219 ....00/12/2022 ...|....01/15/2033 ...
87612B-B0-4 ..... Targa Resources Partners Sr Nt ... e 2.0 FE Ll .. 407,290 |...94.4610 |... . 400,000 |.. 806,510 |oeeeeieeceiies feeeeee et (780) e e 11222250500 . 5.128 ...04/26/2022 ...|....03/01/2030 ...
87612B-BS-0 ..... Targa Resources Partners Sr Nt ... A1 [ 2.0 FE L .. 129,531 ]...89.6850 |... ..125,000 |.. 129,046 e e (485) | e | A8TE 4.265 ....02/22/2022 ...|....02/01/2031 ...
89214P-DD-8 ... Townebank/Por tsmouth VA Fix to Float . N2 e [ 2.AFE L .. 375,000 |...87.2690 |... ..375,000 |.. 875,000 |eeeeieeeeeiies feeeeee e e 80125 3.125 ....02/02/2022 ...|....02/15/2032 ...
89681L-AA-0 ..... Triton Container Sr Nt A1 [ 2.0 FE L .. 998,868 |...77.2530 |... .1,000,000 |.. ....999,006 |..... v e 138 e [ 000003250 | 3.263 ...01/13/2022 ...|....03/15/2032 ...
897051-AC-2 ..... Tronox Inc Sr Nt .... e | 4AFE L .. 129,850 |...83.0850 |... 116,320 |.... . 140,000 |.. ....116,320 |......... (14,512) [oeenieeeenn 981 [ e [ 40625 [l 5.902 ....08/07/2022 ...|....03/15/2029 ...
89788K-AA-4 ... Truist Bank Sub Nt . 2 e | LFFE L .. 358,477 |.. 80.8780 |... 283,073 |.... ..350,000 |.. 357,109 |oveiiiiiiins oo (988) | e 00000 2.200 L 1.936 ....07/15/2021 ...|....03/11/2030 ...
90265E-AP-5 ... UDR Inc Sr Nt N L .. 2.AFE ..|... .. 377,444 ]...94.1480 |... ..330,000 |.. 10367,542 oo feee i (5,963) | e 2240400 2.300 ...04/27/2021 ...|....01/26/2029 ...
907818-FT-0 ..... [Union Pacific Corp Sr Nt .. 1 .1.GFE .. 129,962 |...78.5950 |. ..102,173 |. . 130,000 .129,965 |.. .3.202 ...05/17/2021 .. 05/20/2041
91159H-JF-8 . US Bancorp Sr Nt Fix to Float . 1 1FFE .. 2,000,000 |...97.5890 |. ..1,951,778 |. .2,000,000 .2,000,000 |.. .4.548 ....07/19/2022 .. 07/22/2028
913017-CH-0 ..... [United Technologies Corp Sr Nt 2 L2.AFE .. 5,522,608 |...92.2990 |. ..5,168,733 |. .5,600,000 ,567,684 |.. ......2.810 ....11/09/2016 .. 11/01/2026 ...
91324P-EF-5 ..... UnitedHeal th Group Inc Sr Nt ..ooooveeiiiiiiiiieeeees feen e e | LFFE L .. 645,808 |...72.4360 |... .. 650,000 |.. 645,943 |.oeeeieieiiiins foeeiiii 86 e e 0022280250 . 3.284 ...05/17/2021 ...|....05/15/2051 ...
91913Y-AV-2 ..... Valero Energy Corp Sr Nt A1 [ 2B FE L .. 754,292 |...96.5320 |... ... 700,000 |.. 746,775 e (T517) [ e [0 42350 |l 2.946 ....01/27/2022 ...|....06/01/2028 ...
91913Y-AN-0 ..... Valero Energy Corp Sr Nt e 2B FE L 1,156,101 |...94.2600 |... .1,040,000 |.. ,136,967 o (14,8%8) |oeeeenieeeeenis e 122242000 ... 2.326 ...09/17/2021 ...|....04/01/2029 ...
91914J-AB-8 ..... Valero Energy Corp Sr Nt .. A1 [ 2B FE L .. 221,369 |...97.1380 |... ....216,208 e (4,014) [ e [ 4500 2.172 ....09/16/2021 ...|....03/15/2028 ...
92277G-AU-1 ..... Ventas Realty LP Sr Nt .... e [ 2.AFE L ...84.5820 |... ....524,263 e (3,275) |eeeeeeeeeeeis e |-222223.000 ... 2.226 ....09/15/2021 ...}|....01/15/2030 ...
92553P-AU-6 ..... Viacom Inc Sr Nt A1 [ 2B FE L ...83.5270 |... ....510,115 BT [ | 00022250850 |l 3.898 ...03/31/2021 ...|....09/01/2043 ...
925650-AC-7 ..... Vici Properties LP Sr Nt .. 1 e [ 2.CFE Ll ...94.2440 |... 556,040 |.... .. . 0 888,706 |-eveeeeeeeenies feeeeeeiiiee e BT s e [l 40950 | 4.987 ....04/20/2022 ...|....02/15/2030 ...
925650-AD-5 ... Vici Properties LP Sr Nt A1 [ 2.0 FE L ...92.7860 |... 538,159 |.... . 580,000 |.. 579,207 v e 82 [ e [ 5125 5.144 ....04/20/2022 ...|....05/15/2032 ...
92735L-AA-0 ..... Chesapeake Energy Corp Sr Nt 1 .3.BFE .. ...97.3770 |. . 200,000 194,755 |.. . (14,212) |. (1,975) | .5.246 ....08/09/2022 .. 04/15/2029
92840V-AE-2 ..... Vistra Operations Co LLC 1st Lien . .. 2.CFE .. ...89.9870 |. . 770,000 818,474 |.. (6,564) |. .3.224 ....09/156/2021 .. 07/15/2029
92840V-AG-7 ..... Vistra Operations Co LLC 1st Lein 1 .2.CFE .. ...91.2000 |. . 570,000 .584,671 |.. (3,480) |- .2.998 ...05/05/2021 .. 01/30/2027
92936U-AF-6 . WP Carey Inc Sr Nt .... 1 .2.BFE .. ...90.1590 |. 75,000 ..82,700 |.. (1,134) |. .2.09 ....09/16/2021 .. 07/15/2029 ...
92936U-AG-4 . WP Carey Inc Sr Nt .... N .2.BFE .. ...79.9670 |. ..350,000 .353,707 |.. ...(427) |. .2.252 ....07/15/2021 .. 02/01/2031 ...
96950F-AL-8 ..... Williams Partners LP Sr Nt .. A1 [ 2B FE L ...99.2720 |... 3,500,000 |.. ... 3,497,760 e 2,471 4.576 1171272018 ... 11/15/2023 ...
11271L-AC-6 ..... Brookfield Fin Inc Sr Nt .. vee |- 1.GFE ... ...92.1930 |... . 500,000 |.. ....530,345 ... (5,325) | 2.553 ....02/02/2022 ...|....01/25/2028 ...
1271L-AE-2 ..... Brookfield Fin Inc Sr Nt .. vee |- 1.GFE ... ...90.9210 |... . 400,000 |.. ....434,937 ... (4,007) |. 2.966 ....01/27/2022 ...|....04/15/2030 ...
1271L-AH-5 ... Brookfield Fin Inc Sr Nt vee |- 1.GFE ... ...80.3480 |... .1,600,000 |.. ,614,338 e (1,579) |oeeeeeeceees e 2,724 2.600 ...10/19/2021 ...|....04/15/2031 ...
136385-AC-5 ..... Canadian Natural Resources Sr Nt e | 2.AFE L. . 108.3720 |... ... 120,000 |.. 155,955 2 (3,388) [ e [0l 7.200 3.333 ....06/05/2021 ...|....01/15/2032 ...
136385-BA-8 ..... Canadian Natural Resources Sr Nt |- 2.AFE ... ...84.5850 |... 169,170 |.... . 200,000 |.. 201,641 e e (199) o s [000222.950 o 2.82% ....04/29/2021 ...|....07/15/2030 ...
361680-AN-4 ..... GFL Environmental Inc Sr Nt . .4.CFE .. ...87.3750 |. ..365,228 |. . 418,000 .366,228 |.. . (24,349) |. 2,587 .6.035 ...06/02/2022 .. 06/15/2029 ...
588056-BB-6 ..... Mercer Intl Inc Sr Nt L4.AFE .. ...83.5760 |. 114,499 |. . 137,000 114,499 |.. .(19,047) |. . 399 .5.620 ....03/10/2022 .. 02/01/2029
00973R-AF-0 ..... Aker BP ASA Nt ... .2.BFE .. ...88.2130 |. ..485,170 |. 550,000 .583,482 |.. .2.759 ....02/22/2022 .. 01/15/2030
055780-AE-3 ..... BPCE SA Sub Nt . .. 2.BFE .. ...95.1420 |. ..618,426 |. 650,000 714,880 |.. .1.702 ....09/15/2021 .. 04/01/2026
055780-AH-6 ..... BPCE SA Sub Nt Fixed to Float . .2.BFE .. ...74.9310 |. .. 749,309 |. ,000,000 [oviiivviiiiiiins e ......3.648 ....01/10/2022 .. 01/14/2037 ...
067316-AG4 ..... Bacardi LTD Sr Nt vee |- 2.CFE ... ...90.3260 |... 297,151 [ooeeeceiieeeee e (2,879) [ e [eeenn50150 | 3.511 ...03/31/2021 ...|....05/15/2038 ...
06738E-AE-5 ..... Barclays Plc Sr Nt .... e | 2B FE ... ...96.1060 |... 302,479 |ooviiiiiiiiiiin e (23,191 [ i [20.3.650 ol 1.701 ....12/02/2021 ...|....03/16/2025 ...
12661P-AC-3 ..... CSL Finance PLC Sr Nt vee |- 1.GFE ... ...94.4670 |... 957,044 |.eeveeeeeeeiies foeeiiiiei BB e e [ 40250 . 4.263 ....04/20/2022 ...|....04/27/2032 ...
21684A-AD-8 ..... Rabobank Neder land Sub Nt .... e | 2.AFE L. ...90.6800 |... ....512,777 e (3,256) [eunniiiiiiiiiiiis e 000052250 |l 3.444 ...03/31/2021 ...|....08/04/2045 ...
225313-AK-1 ..... Credit Agricole SA Sub Nt .... oo |- 2.AFE )., ...87.1240 |... .. ....225,475 e (2,862) |oeeeeieeeeeeins e 2240000 . 2.433 ....07/14/2021 ...|....01/10/2033 ...
225350-AH-0 ... Credit Agricole SA Sr Nt woo |- 1.GFE ... .. 87.6600 |... . 500,000 |.. ....496,919 W T32 e e e 1,247 | 1.403 ....09/15/2021 ...|....01/26/2027 ...
225401-AU-2 ... Credit Suisse Group Sr Nt Fix to Float .... vee |--2.BFE ... ...69.5%0 |... 278,384 |.... e 802,450 oo e (285) | e 222030000 | 3.008 ...06/24/2021 ...|....05/14/2032 ...
314890-AC-8 ..... Ferguson Finance PLC Sr Nt |- 2.BFE ... ...94.7820 |.....counnnnns 3,156,243 |.... 3,321,345 [ e 1,268 [ e 42250 . 4.317 ....04/12/2022 ...|....04/20/2027 ...
314890-AD-6 ..... Ferguson Finance PLC Sr Nt ..... .2.BFE .. ...91.6300 |. .. 1,832,607 |. 1,990,164 |.. ......4.716 ...04/12/2022 .. 04/20/2032 ...
404280-CT-4 ..... HSBC Holdings PLC Sr Nt Fix to Float ................. L 1.GFE L L 77.3830 [ 201,194 |.... . 260,000 |. 0 260,000 Jieeeiiiiiiiiinns fooniiiis e foeiiiiiinnn |0 2,804 |l 2.804 ...05/17/2021 ...|....05/24/2032 ...
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456837-AV-5 ..... ING Groep NV Sr Nt ..o feen e D...... 2 i L 1GFE L 507,075 |...88.2400 |..........oee..n 441,202 |oeeennniinnnnn 500,000 |.eeevvrnnninnnnns 505,107 [cooeeevivnnininee fovvvnnnnns (1,527) e oo v 1.726 |...... LREIVCH 10 R R 2,158 | 8,630 [....09/15/2021 ... |....04/01/2027 ...
620470-BB-3 ..... NXP BV Sr Nt D...... 1 ..2BFE ..|... 1,228,929 |...99.3760 |... .1,100,000 |.. e 1,207 477 e e (20,452) [ e e 5.350 |...... 1.976 |NS ...... .... 19,617 |... ...06/19/2022 ...|....03/01/2026 ...
62954H-BA-5 ... NXP BV/NXP FDG/NXP USA Sr Nt .. D...... 1 |- 2.BFE ... ...79.5840 |... .. 410,000 |eeveniiiinnn.. 408,800 [oiiiiiiiiiiiiis i 79 [ i e 2.500 |...... 2538 [MN ..ot e 1,424 |... ....06/19/2022 ...|....05/11/2031 ...
654744-AC-5 ... Nissan Motor Co Sr Nt D...... 1 |- 2.CFE ..|... ...90.7520 |... 01,125,000 |-eeeeneeeenn 1,198,448 [ e (14,961) [ e [t 4.345 |...... 2.804 [MS ...... 14121 | ....08/30/2021 ...|....09/17/2027 ...
822582-B0-4 ... Shell International Finance Sr Nt .. D...... 1 |- 1.DFE ... L..82.6710 |.ooovennnnnnnn 272,814 e 330,000 [oiiiiineen 371,446 | e (1178) L o e 4.000 |...... 3.230 [MN ...... 1,870 |... ...04/27/2021 ...|....05/10/2046 ...
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt ... D...... 1 |- LEFE L. ...81.5000 |... 274,692 |eeeeeeeeeeeeiies oo B | e s 2.150 |...... 2.165 [MS ...... 1,807 |... ....08/02/2021 ...|....03/11/2031 ...
902133-AT-4 ..... Tyco Electronics Group Sr Nt D...... 1 .. 1.G FE ..|... s ...96.4010 |... ... 1,972,457 |..... O LS/ R R R 3.700 |...... 4175 [FA ...... .. 27,956 |... ....11/29/2018 ...|....02/15/2026 ...
92769X-AR-6 ..... Virgin Media Secured Sr Nt ......cooviviiiniinniieinn e e D...... 1 s I o Y 557,911 [...83.5700 |[.................509,777 |....ouuieeeen.. 610,000 [....iiennnnnnnss 509,778 |......... (51,834) |ovvvunnnees 3,697 |ouveiiiiiiiiiins forreeiiii e 4.500 |...... 5.800 [FA oooes oeeniiieieennes 10,370 ...04/12/2022 ...|....08/15/2030 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer

Obligations XXX 222,905,787 (1,293,456) (510,063) XXX XXX XXX 2,386,251 7,128,399 XXX XXX
03464R-AA-1 ..... Angel Oak Mortgage Trust RMBS Series 2020-1 Cl A1 ... ... ...92.9900 |....oovniiiennnnn 46,018 |ounnniiiiinnn 49,487 i 49,431 | e (88) [ e | 2.466 |...... 2373 [MON .oee [oreeiiiiiieeees (072 1,220 |....01/17/2020 ...|....12/25/2059 ...
61748H-LC-3 ..... Morgan Stanley Mtg Tr RMBS Ser 2005-5AR Cl 3A1 ....|[... ... ...88.8120 |... B s UUTURRR FPRRTIRRP IS 3.782 |...... 6.395 . 43,398 |....11/29/2018 ...|....09/25/2035 ...
64830B-AA-5 ..... New Residential Mtg Ln Tr RVBS Ser 2017-6A Cl A1 . ...93.9530 |. 1,412,980 1,533,067 (4,201) |. .4.000 |......3.417 . 60,157 |....10/10/2017 .. 08/27/2057
75973F-AA-9 ..... Renew LBASS Ser 2018-1 CI A .... ...89.9050 |. 1,629,8% |. 1,809,392 . (65) | .3.950 |......4.002 . 78,135 |....11/29/2018 .. 09/20/2053 ...
89177B-AA-3 ..... Towd Point Mortgage Tr RMBS Ser 2019-1 CI A1 e |4 ...94.0820 |... 1,895,338 |.... .... 2,006,403 526 | e e 3.722 |...... 3.857 . 76,310 |....01/24/2019 ...|....03/25/2058 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 6,695,382 | XXX 6,223,429 6,776,187 6,678,300 (3,797) XXX XXX XXX 17,948 259,220 XXX XXX
466410-AW-7 ... JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 Cl ASB .. 219,144 |...98.6010 |. ..209,787 |. ..212,763 .212,981 |.. ... (515) | .3.584 |......3.116 7,744 |....04/29/2014 .. 04/15/2047 ...
61765L-AS-9 ..... Morgan Stanley BAML Tr CMBS Ser 2015-C24 Cl ASB . 2,626,729 |...97.1820 |. .. 2,478,473 |. . 2,550,352 . 2,560,425 |.. .3.479 |......3.022 . 92,697 |....07/24/2015 .. 08/15/2047 ...
74824D-AA-8 ..... Queens Center Mtg Tr CMBS Ser 2013-QCA Cl A ........ . 6,327,403 |...92.1540 |... 5,538,437 |.... .6,010,000 |.. 8,133,524 [ e (61,536) [ e e 3.275 |...... 2.202 .. 196,827 |....10/07/2019 ...|....01/11/2037 ...
9293%K-AE-8 ..... WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 CL A5 ...[|......|....... [ 1,250,292 [...96.1430 |.............. 1,211,395 | 1,260,000 |.............. 1,255,671 |ovvvvennnninnnn foveennnnna 1,392 s Joviiiniiiiiiinnns oo 3.607 |...... 3.756 ... 11/29/2018 ...|....11/15/2047 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 10,423,568 [ XXX 9,438,092 10,033, 115 10, 162,601 (66,628) XXX XXX XXX XXX
04016N-AM-5 ..... Ares CLO Ltd CLO Ser 2017-44A Cl AR ..ocovveeeeeeeennfoee v e | s L AFE e 1,400,000 |...97.3220 |...ceeeeeennn 1,362,512 |oeeveeees 1,400,000 |....oeeeennnnn 1,400,000 |-eeeneeeeemmnnnee foereemmmiiieeees e oo e 5.159 |...... 5.192 ...03/31/2021 ...|....04/15/2034 ...
04016N-AR-4 ..... Ares CLO Ltd CLO Ser 2017-44A Cl A3R1 .. ... 1.CFE ..|... ..650,000 |...96.1110 |... . 650,000 |.. 0 850,000 |oeeiiiiiiiiiiins o i e e 5.729 |...... 5.770 ...03/31/2021 ...|....04/15/2034 ...
04016N-AT-0 ..... Ares CLO Ltd CLO Ser 2017-44A Cl BR .... |- 1L.FFE ... ..200,000 |...93.6600 |... . 200,000 |.. 00200,000 |eeeneneeeeennis feeeeeeees e e e 6.079 |...... 6.125 ....08/31/2021 ...|....04/15/2034 ...
04018E-AA-9 ..... Ares CLO Ser 2021-59A CI A .. S LAFE L ...2,250,000 |...96.9800 |... .2,250,000 |.. 002,250,000 [oenniiiiiiiiniees v e feii e 5.388 |...... 5.420 ....03/09/2021 ...|....04/25/2034 ...
04018E-AC-5 ..... Ares CLO Ser 2021-59A B1 |- 1.CFE ..|... .. 1,000,000 |...95.3080 |... .1,000,000 |.. e 1,000,000 .eeeeeenniiiees foreeeeniieeeeene e e e 5.758 |...... 5.795 s . ....03/09/2021 ...|....04/25/2034 ...
15032T-BE-5 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl ARR ....ccovvunfoee e ] ooeeein | s LAFE L 8,000,000 |...97.3910 [.....ccevnnnnn 7,791,288 |oeveeeennnnn 8,000,000 |..eevunnnnnnns 8,000,000 |-evvveniirriinnnns foonniiiiiiiiii v e 5.323 |...... 5.357 [JAJO ..o fooeiiiiiins 86,344 |.............. 172,260 |....03/24/2021 ...|....04/20/2034 ...

Continental Airlines Inc LBASS EETC Ser 2012-1 Cl

210795-PZ-7 ..... Y IR Y T L 2.CFE Ll 135,129 1...96.3550 |.......eunvnnnnns 128,123 | 127,781 | 131,478 | o (257 FOORRRRRRUPR R RO 4.150 |...... 1911 A0 s [ 178 | 5,303 |....04/23/2021 ...|....04/11/2024 ...
34532R-AA-4 ... Ford Credit Auto Ouwner Tr LBASS Ser 2018-1 Cl A ...|... ... |- TAFE L ...3,572,066 |...95.5370 |... 3,520,524 |.... .3,685,000 |.. ... 3,625,223 e (532) [ e et 3.190 |...... 3.657 .. 117,552 |....11/29/2018 ...|....07/15/2031 ...
46090X-AA-9 . Invesco CLO Ser 2021-1A CI A1 .... .. 1.AFE .. 1,450,000 |...96.8740 |. .. 1,404,677 |. . 1,450,000 . 1,450,000 |.. 4743 |......4.768 . 29,439 |....08/19/2021 .. 04/15/2034 ...
46090X-AE-1 ..... Invesco CLO Ser 2021-1A CI B .. .. 1.CFE .. ...95.6020 |. ..573,613 |. . 600,000 600,000 |.. .5.293 |......5.324 ...03/19/2021 .. 04/15/2034

46090X-AG-6 ..... Invesco CLO SER 2021-1A CI C .. 1.F FE . ...91.7120 |. ..183,423 |. . 200,000 200,000 |.. .5.543 |......5.578 ....03/19/2021 .. 04/15/2034

76761R-AY-5 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl ARR . 1.A FE .. ...97.8880 |. ..929,933 |. ..950,000 .950,000 |.. .5.254 |......5.288 ....08/01/2021 .. 01/18/2034

76761R-BA-6 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl BRR . .1.CFE .. ...95.3%0 |. ..476,978 |. 500,000 |.. .5.544 |......5.582 ...03/01/2021 .. 01/18/2034 ...
76761R-BC-2 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl CRR .... |- 1LFFE L ...92.2750 |... . . 1 00250,000 |eeeniieeeeeinies feeeeeee e [ s 5.9% |...... 6.038 ....08/01/2021 ...|....01/18/2034 ...
90931G-AA-7 ..... United Airlines Inc 2020-1 A PPT .. 1.G FE ..|... ...98.4900 |... 1,090,730 |.. 1,185,945 [ e (19,865) [ e e 5.875 |...... 2.488 ...12/03/2021 ...|....10/15/2027 ...
92338B-AN-5 ... Verde CLO Ltd CLO Ser 2019-1A CI AR .. v |- TLAFE L.t ...98.1340 |... +2200,000 |-eeeeniieeennnnn 200,000 [oiiiiiiiiiiieie e e e et 5.179 |...... 5.212 ....04/13/2021 ...|....04/15/2032 ...
92338B-A0-8 ..... Verde CLO Ltd CLO Ser 2019-1A CI BR .... ... 1.CFE ..|... ...96.4360 |... R 1 V000 R [0 U KRR RN R RN 5.679 |...... 5.718 ....04/13/2021 ...|....04/15/2032 ...
92338B-AS-4 ... Verde CLO Ltd CLO Ser 2019-1A CI CR 1.F FE . . ...94.3200 |... 200,000 |oeeeennnneeeeenn 200,000 foueneieeeiniiines foeeeeniieeeeeene e e e 6.079 |...... 6.124 ....04/13/2021 ...|....04/15/2032 ...
G7222G-AA-2 ..... Preferred Term Secs XVII LBASS Sec Nt .. .. 1.B FE ..|... .. 781,728 |...85.5740 |... 2.0 808,656 |.uuuniiiiinnnn 786,746 [oooiiiiiiiiiiii e 415 [ e e 5.136 |...... 5.699 ....11/29/2018 ...|....06/23/2035 ...
009090-AB-7 ..... Air Canada LBASS EETC Ser 2015-1B |- 2.BFE ..|... 1,837,018 |...99.0210 |... ,881,670 |.. 1,878,524 | e 12,268 | e e 3.875 [...... 4.643 ...11/29/2018 ...|....03/15/2023 ...
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11042C-AA-8 ..... British Airways PTC Ser 2021-1 A PPT ......ccvvvvnniifonn oot [ [T LAFFE i 992,868 |...81.0020 [................ 801,060 [...ooevvvunnnnnns 988,942 |....oiiiiiinnnnn 992,288 |..eveiiiiiiiiinns forniiiiinnnns (390) |.eveeniiiiinnnns fooviiiiiiiiiiiiin ovnnns 2.900 |...... 2.855 [MJSD ... |iieeeeiiiiinnns 1,275 [ooeiiiiiinnnnns 28,679 |....07/21/2021 ...|....09/15/2036 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 26,529,129 | XXX 25,504,038 26,582,779 26,599,904 (10,471) XXX XXX XXX 239,711 709,193 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 269,083,408 [ XXX 245,632,481 264,246,081 266,346,592 (1,293,456) (590,959) XXX XXX XXX 2,672,128 8,439,528 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 336,082,320 | XXX 310,724,432 327,293,000 334,302,295 (299,114) (886,693) XXX XXX XXX 3,198,122 9,786,616 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 80,762,782 [ XXX 71,295,815 81,079,175 80,715,823 (2,514) XXX XXX XXX 191,695 1,780,889 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 10,423,568 | XXX 9,438,092 10,033, 115 10,162,601 (66,628) XXX XXX XXX 28,218 342,716 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 26,529,129 | XXX 25,504,038 26,582,779 26,599,904 (10,471) XXX XXX XXX 239,711 709,193 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 453,797,799 | XXX 416,962,377 444,988,069 451,780,623 (299,114) (966,306) XXX XXX XXX 3,657,746 12,619,414 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS . 181,558,051 1B ..$ . .cccvcuee. 864,029 1C..$... ....9,225,742 1D .$............ 17,998,942 1E.$............ 18,754,143 1F ..$ ......... 13,908,161 1G..$............. 42,908,813
1B 2A..$.. 48,881,714 2B..$ .. ..50,739,018 2C ..$ 53,692,440
1C 3A.. 3B .8 1,257,056 3C..$... ... 2,495,525
1D 4A .. 4B .%o 1,630,736 4C..$ ... 591,718
1E BB 8 5C .8 i




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

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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Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4
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CUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
91282C-BS-9 ......... US Treasury Nt 1.250% 03/31/28 .... .|-...07/13/2022 ... |Morgan Stanley & Co LLC .... 906,410 |.. .... 1,000,000 [..
912826-CR-0 ......... US Treasury Nt 1.000% 07/31/28 .... .|-...06/22/2022 ... |Goldman Sachs & Company .... .. 4,377,559 |.. ....5,000,000 [..
91282C-DF-5 ......... US Treasury BD ~ 1.375% 10/31/28 .... .|-...11/16/2022 ... |Bank of America BISD Dealer .. 1,042,130 |.. .... 1,200,000 [..
912820-FY-2 ......... US Treasury Nt 3.875% 11/30/29 .... ...12/20/2022 ... [Wells Fargo Securities LLC ... ... 9,979,484 |.. .... 9,919,000 [..
0109999999. Subtotal - Bonds - U.S. Governments 16,305,583 17,119,000
167593-T4-4 ......... Chicago IL 0'Hare Int Arpt Rev Txb-Ref-Gen-Senior Lien-Ser D 2.346% 01/01/30 ....cceevveeeeeiiiniinnens eoeeeiiiiiiennn [ 1171472022 ... | JP Morgan SecU ities LLC ....oeiiieeiiiiie ittt e s e nne e e e e [rrnee e e s e e e s e e e enne [rreee e e e 140,881 [ooeeeeeiiiiiieees 170,000
3132DN-RC-9 ......... |FHLMC Pool #SD1383  2.000% 02/25/52 ...11/03/2022 ... |Bank of America BISD Dealer 139,376 |.. 177,047 |..
313200-CT-8 . ..|FHLMC Pool #SD8182  2.000% 12/25/51 .|Bank of America BISD Dealer 2,211,736 |.. ... 2,507,105 |..
313200-DD-2 ......... |FHLMC Pool #SD8200  2.500% 03/25/52 .|Morgan Stanley & Co LLC 0 2,795,289 |.. ... 2,852,791 [.
3132D1-DK-6 . ..|FHLMC Pool #SD8206  3.000% 04/25/52 .. .|Bank of America BISD Dealer .2,881,211 . 2,873,579
313200-DS-9 ......... |FHLMC Pool #SD8213  3.000% 05/25/52 .. .|Bank of America BISD Dealer ..
313200-DT-7 . ..|FHLMC Pool #SD8214  3.500% 05/25/52 .. 11/03/2022 ... Wells Fargo Securities LLC
3132D0-E7-4 ......... FHLMC Pool #8D8258  5.000% 10/25/52 .|-...11/03/2022 ... | Toronto Dominion
3132D0-ER-O ......... FHLMC Pool #SD8244  4.000% 09/25/52 .|--..09/08/2022 ... |Morgan Stanley & Co LLC ....
313200-ET-6 ......... FHLMC Pool# SD8246  5.000% 09/25/52 .|-...10/05/2022 ... |Goldman Sachs & Company ....
3140X6-5K-1 ......... FNMA Pool #FS1749  2.500% 04/25/52 ... .|--..05/11/2022 ... |Morgan Stanley & Co LLC . .
3140XG-PS-2 ......... FNMA Pool #FS1332  3.500% 03/25/52 ... .|....08/30/2022 ... |Wells Fargo Securities LLC ... ... 1,748,544 |. .. 1,824,629 |..
3140X6-U9-8 ......... FNMA Pool #FS1507  3.000% 02/25/52 ... <o |-...09/08/2022 ... [Bank of America BISD Dealer .. ....685,314 |.. ....746,174 |..
3140XG-WN-5 ......... FNMA Pool# FS1652  2.500% 11/25/51 ... ..|....09/08/2022 ... |Goldman Sachs & Company ....646,636 |.. ... 727,963 |..
3140XH-Y7-6 ......... FNMA Pool# FS2533  2.000% 07/25/52 ... ...09/08/2022 ... Morgan Stanley & Co LLC .... ...758,804 |..
31418D-4X-7 . ..|FNMA Pool #MA4437  2.000% 10/25/51 .| JP Morgan Securities LLC . 3,518,142 ..3,695,254
31418E-CU-2 . ..|FNVA Pool #\A4582  2.000% 04/25/37 .| Goldman Sachs & Company . .. 90,223 . 102,965
31418E-D5-6 . ..|FNMA Pool #MA4623  2.500% 06/25/52 .|Morgan Stanley & Co LLC . . 119,493 . 146,421
31418E-E6-3 ......... FNMA Pool #MA4656  4.500% 07/01/52 ... .|--..09/07/2022 ... |Morgan Stanley & Co LLC .... 3,908,264 |.. ... 3,919,024 |..
S1418E-HJ-2 ......... FNMA Pool #MA4732  4.000% 09/01/52 ... .|-...10/05/2022 ... |Various .. 4,251,327 |.. ... 4,368,273 |..
31418E-HK-9 ......... FNMA Pool # MA4733  4.500% 09/25/52 .. .|-...10/05/2022 ... |Wells Fargo Securities LLC
31418E-KS-8 ......... FNMA Pool #MA4804  4.000% 11/25/52 ... .|....11/03/2022 ... |Barclays Capital Inc
31418EKT-6 ......... FNMA Pool #MA4805  4.500% 11/25/52 ... .|-...11/03/2022 ... |Nomura Securities Intl LLC ... . .
S1418E-LY-4 ......... FNMA Pool #MA4842  5.500% 11/25/52 .|....11/03/2022 ... |Wells Fargo Securities LLC ... .... 109,459 |..
478115-AH-1 ......... Johns Hopkins University Sr Nt 4.705% 07/01/32 . .|....11/16/2022 ...|Goldman Sachs & Company ....388,000 |..
64985T-DK-4 NY ST Urban Dev Corp Txb-Ref-Bidding Grp 2-Ser B 2.500% 03/15/33 . ...11/14/2022 ... [ JP Morgan Securities LLC ... ...100,000 |..
667274-AB-0 . ..|Northwell Healthcare Inc Sr Nt 3.391% 11/01/27 ......ccoeeiiiiiinns 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 . 11/09/2022 ... | JP Morgan Securities LLC
837151-X3-8 .........|South Carolina Pub Svc AuthRev Txbl Santee Cooper Ser F  6.186% 12/01/31 . ...11/09/2022 ... [ JP Morgan Securities LLC ... .... 240,000 |..
0909999999. Subtotal - Bonds - U.S. Special Revenues 29,364,5%
01741R-AM-4 .........|Allegheny Technologies Inc Sr Nt ~ 5.125% 10/01/31 . ...05/02/2022 ... |Barclays Capital Inc .. ....120,768 |..
02406P-BB-5 . ..|American Axle & Mfg Inc Sr Nt 5.000% 10/01/29 03/08/2022 ... |Various .. . 295,547
02665!1-EB-3 . ..|American Honda Fin Sr MIN  2.250% 01/12/29 .|Mizuho Securities USA Inc .498,875
031162-DH-0 . .| Amgen Inc Sr Nt 4.050% 08/18/29 ... .|Bank of America BISD Dealer . 6,990,690
03674X-AQ-9 . .| Antero Resources Corp Sr Nt 7.625% 02/01/29 02/22/2022 ... |Goldman Sachs & Company . .. 84,712
03674X-AS-5 ......... Antero Resources Corp Sr Nt 5.375% 03/01/30 .. .]....03/10/2022 ... |Various .... 184,599 |..
03690A-AF-3 ......... Antero Midstream Part/FI Sr Nt 5.750% 01/15/28 . .|-...08/10/2022 ... |Various ....261,470 |..
049560-AR-6 ......... Atmos Energy Corp Sr Nt 2.625% 09/15/29 .|....01/11/2022 ... |BNP Paribas Securities Corp ....506,650 |..
092113-AT-6 ......... Black Hills Corp Sr Nt~ 2.500% 06/15/30 .|-...01/27/2022 ... |Wells Fargo Securities LLC ... ....581,088 |.. . .
144285-AL-7 ......... Carpenter Technology Corp Sr Nt 6.375% 07/15/28 ... .|....05/02/2022 ... |MarketAxess . 132,274 .. ... 134,000 |..
163851-AF-5 Chemours Co Sr Nt~ 5.750% 11/15/28 ...08/09/2022 ... |Various 560,461 |.. 590,000 |..
174610-BE-4 . ..|Citizens Financial Group Sub Nt Fix to Float 5/32  5.641% 05/21/37 05/18/2022 ... |Morgan Stanley & Co LLC . . 1,600,000 . 1,600,000
185899-AK-7 . ..[Cleveland Cliffs Inc Sr Nt  4.625% 03/01/29 03/14/2022 ... |Various .. . 583,797 .600,000
2334501-AB-3 . ..|DT Midstream Inc Sr Nt~ 4.375% 06/15/31 .. 04/20/2022 ... |Citigroup .. ..61,570 ..67,000
235825-AG-1 .|DANA Inc Sr Nt 5.625% 06/15/28 .... 03/09/2022 ... |Goldman Sachs & Company .200,250 .200,000
26442C-BG-8 . .| Duke Energy Corporation 1st Mtg Bd  2.850% 03/15/32 .. 03/01/2022 ... |Wells Fargo Securities LLC .. 99,939 .100,000

268858-AC-4
268858-AH-3
268858-AK-6
28414H-AG-8

EQM Midstream Partners Sr Nt
EOM Midstream Partners Sr Nt
EQM Midstream Partners Sr Nt
Elanco Animal Health Inc Sr Nt

5.500% 07/15/28
6.500% 07/01/27 ..
4.500% 01/15/29 ..

6.400% 08/28/28

.|----08/09/2022 ...
o|----02/1172022 ...
.. |-...06/02/2022 ...

....03/10/2022 ...

Various
RBC Capital Markets LLC

Various
Various

.......................... 216,103

....233,011 |..
.... 137,658 |..
...150,688 |..

....240,000 |..
.... 134,000 |..
...168,000 |..

200,000
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29261A-AB-6 ......... Encompass Health Corp Sr Nt 4.750% 02/01/30 .|....02/22/2022 ... |Various .. ....192,780 |.. ....201,000 |..
29336T-AC4 ......... EnLink Midstream Partners LP Sr Nt~ 5.625% 01/15/28 . . |--..04/20/2022 ... |Various .. ... 467,909 |.. ....464,000 |..
20365B-AA-1 ......... Entegris Escrow Corp Sec Nt 4.750% 04/15/29 .. ...04/05/2022 ... |Various ... 2,989,965 |.. .... 3,000,000 |..
3003411-AB-2 ......... Evergy Inc Sr Nt 2.900% 09/15/29 .|Bank of America BISD Dealer ..
314382-AA-0 ......... Fells Point Funding Tr Sr Nt 3.046% 01/31/27 ......... .|Credit Suisse Securities LLC ...
35906A-BF-4 . ..|Frontier Communications 1st Lien  5.000% 05/01/28 . 04/07/2022 ... |RBC Capital Markets LLC ....
40434L-Ad-4 . .[HP Inc Sr Nt 2.650% 06/17/31 .... 01/24/2022 ... |Tax Free Exchange .
428102-AF-4 . ..|Hess Midstream Operation Sr Nt~ 5.500% 10/15/30 . 04/20/2022 ... [Citigroup ..
428104-AA-1 ......... Hess Midstream Operation Sr Nt 5.125% 06/15/28 . .]....03/10/2022 ... |Various . ..
436893-AC-5 ......... Home Bancshares Inc Sub Nt Fix to Float 3.125% 01/30/32 . veen|-...01/13/2022 ... [Piper Sandler Companies .. ....415,000 |..
465685-A0-8 ......... ITC Holdings Corp Sr Nt 2.950% 05/14/30 ..|....01/27/2022 ... |Barclays Capital Inc ....401,736 |..
46590X-AC-0 ......... JBS USA/Food/Finance Sr Nt 3.750% 12/01/31 ... .|-...04/13/2022 ... |Barclays Capital Inc .... 1,046,586 |..
46590X-AE-6 ......... JBS USA/Food/Finance Sr Nt 4.375% 02/02/52 ... .|....04/13/2022 ... |Morgan Stanley & Co LLC .... .. ..
46647P-CZ-7 ......... JP Morgan Chase & Co Sr Nt~ 4.080% 04/26/26 . |--..05/13/2022 ... | JP Morgan Securities LLC ... .. 2,499,675 |.. .... 2,500,000 |..
46647P-DK-9 ......... JP Morgan Chase & Co Subordinated Nt Fix to FIt ~ 5.717% 09/14/33 .. .|....09/07/2022 ... [ JP Morgan Securities LLC ... 2,500,000 |.. .... 2,500,000 |..
49327M-3F-9 ......... Key Bank NA Sr Nt 5.850% 11/15/27 ... ...11/09/2022 ... [KeyCorp ..3,993,320 |.. .... 4,000,000 |..
501797-AW-4 . ..|L Brands Inc Sr Nt  6.625% 10/01/30 .. 03/01/2022 ... |Citigroup .216,750 .200,000
532716-AK-3 . ..|Limited Brands Inc Sr Nt  6.950% 03/01/33 03/14/2022 ... |Various .. . 114,300 .110,000
74340X-BV-2 . ..|Prologis LP Sr Nt 3.375% 12/15/27 ............ 10/06/2022 ... | Tax Free Exchange . 959,935 . 1,000,000
76131V-AA-1 ......... Retail PPTYS Of America Sr Nt 4.000% 03/15/25 .. .|--..01/27/2022 ... |Wells Fargo Securities LLC ... .... 348,088 |.. 335,000 |..
76131V-AB-9 ......... Retail PPTYS Of America Sr Nt 4.750% 09/15/30 .. .|....01/07/2022 ... |Wells Fargo Securities LLC ... 174,768 |.. ...160,000 |..
845467-AS-8 ......... Southwestern Energy Sr Nt 5.375% 03/15/30 . |--..08/09/2022 ... | Various ... 394,510 |.. ... 384,000 |..
86765L-AT-4 ......... Sunoco Finance Corp Sr Nt 4.500% 05/15/29 .. .]....03/10/2022 ... |Various .. ..
87264A-CV-5 ......... T-Mobile USA Inc Sr Nt 5.200% 01/15/33 . |--..09/12/2022 ... |Various .. ...10,000,000 |..
87612B-B0-4 ......... Targa Resources Partners Sr Nt 5.500% 03/01/30 . .|....04/26/2022 ... |Various . .. ....400,000 |..
87612B-BS-0 ......... Targa Resources Partners Sr Nt 4.875% 02/01/31 . . |--..02/22/2022 ... | JP Morgan Securities LLC ... ....129,531 |.. ..125,000 |..
89214P-DD-8 Townebank/Por tsmouth VA Fix to Float 3.125% 02/15/32 .. ...02/02/2022 ... |Piper Sandler Companies .. ....375,000 |.. 375,000 |..
89681L-AA-0 . .|Triton Container Sr Nt ~ 3.250% 03/15/32 01/13/2022 ... | Various .........cceeeennns .998,868 . 1,000,000
897051-AC-2 . ..|Tronox Inc Sr Nt 4.625% 03/15/29 .. 03/07/2022 ... |JP Morgan Securities LLC ... . 129,850 . 140,000
91159H-JF-8 . ..|US Bancorp Sr Nt Fix to Float 4.548% 07/22/28 .|Us Bancorp Investments Inc . 2,000,000 000,000
91913Y-AV-2 . .|Valero Energy Corp Sr Nt 4.350% 06/01/28 ... .| P Morgan Securities LLC ... . 754,292 700,000
925650-AC-7 . Vici Properties LP Sr Nt~ 4.950% 02/15/30 04/20/2022 ... | JP Morgan Securities LLC .588,649 .590,000
925650-AD-5 Vici Properties LP Sr Nt~ 5.125% 05/15/32 ... .|...04/20/2022 ... |Various ....579,146 |.. ....580,000 |..
92735L-AA-0 Chesapeake Energy Corp Sr Nt 6.750% 04/15/29 . . |--..08/09/2022 ... | Various ....210,941 |.. ....200,000 |..
11271L-AC-6 . ..|Brookfield Fin Inc Sr Nt~ 3.900% 01/25/28 ... ....02/02/2022 ... |Citigroup .. .535,670 .500,000
11271L-AE-2 . ..|Brookfield Fin Inc Sr Nt~ 4.350% 04/15/30 ... ....01/27/2022 ... |Bank of America BISD Dealer . 438,944 400,000
361680-AN-4 . ..| GFL Environmental Inc Sr Nt 4.750% 06/15/29 ....06/02/2022 ... |Various . 386,989 418,000
588056-BB-6 . ..|Mercer Intl Inc Sr Nt 5.125% 02/01/29 . ...03/10/2022 ... |Various .. . 133,148 . 137,000
00973R-AF-0 . ..| Aker BP ASA Nt 3.750% 01/15/30 .......... ....02/22/2022 ... |Goldman Sachs & Company .. 50,598 .. 50,000
055780-AH-6 . ..|BPCE SA Sub Nt Fixed to Float  3.648% 01/14/37 ....01/10/2022 ... |Barclays Capital Inc .. ,000,000 . 1,000,000
12661P-AC-3 . ..|CSL Finance PLC Sr Nt 4.250% 04/27/32 ....... ....04/20/2022 ... |Various .........ccccunnns . 956,987 .958,000
314890-AC-8 . ..|Ferguson Finance PLC Sr Nt 4.250% 04/20/27 ....04/12/2022 ... |Bank of America BISD Dealer . 3,320,077 . 3,330,000
314890-AD-6 . ..|Ferguson Finance PLC Sr Nt~ 4.650% 04/20/32 ....04/12/2022 ... |Bank of America BISD Dealer . 1,989,580 . 2,000,000
629470-8B-3 ......... NXP BV Sr Nt 5.350% 03/01/26 ....05/19/2022 ... |Tax Free Exchange ... 1,228,929 |.. .... 1,100,000 |..
62954H-BA-5 ......... NXP BV/NXP FDG/NXP USA Sr Nt~ 2.500% 05/11/31 ... ....06/19/2022 ... |Tax Free Exchange ... ... 408,722 |.. .
92769X-AR-6 .........[Virgin Media Secured Sr Nt  4.500% 08/15/30 ...04/12/2022 ... [Various ... 557,914 |..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 61,923,283
2509999997. Total - Bonds - Part 3 107,593,460 109,964,599 269,651
2509999998. Total - Bonds - Part 5 10,095,275 10,289,214 9,245
2509999999. Total - Bonds 117,688,735 120,253,813 278,896
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
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5989999999. Total - Common Stocks XXX
5999999999. Total - Preferred and Common Stocks XXX
6009999999 - Totals 117,688,735 XXX 278,896
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Vendee Mtg Tr RMBS REMIC Ser 1994-2 37B
911760-EJ-1 .. | 6.500% 06/15/24 ..12/01/2022 .| Paydown ... 185,600 |... 185,600 |............ 193,830 .... 189,506 |.. ..(3,906)]... ....(3,906) |... ... 185,600 |.... ..06/15/2024 .
912828-W5-5 .. |U S Treasury Nt 1.875% 02/28/22 . ..02/28/2022 . | Maturity ... ...3,000,000 |.......... 3,000,000 |......... 2,910,117 ..2,995,39 |.. L4801 [ [ 4,601 ..3,000,000 |.... ..02/28/2022 .
0109999999. Subtotal - Bonds - U.S. Governments 3,185,600 3,185,600 3,103,947 3,184,905 695 695 3,185,600 XXX
Alabama Fed Aid HW Fin AuthRev Spl Oblig Ser
010268-AZ-3 .. |A  5.000% 09/01/35 ...ceevvremieeeeemniieeeeenn | e ..11/09/2022 . |Hilltop Securities ..... |oeceeeuiirreeeemnnns Jonens 1,063,280 |.......... 1,000,000 |......... 1,133,690 |......... 1,084,125 [ooeeeiiieeeees Joeeennenn (14,768)|..eeeeeeeeeeeenn Jennens (14,768) |-eveeeeeeeenes [oeeeenes 1,069, 358 ..09/01/2035 .
3132CW-AU-8 .. |FHLMC Pool #B0019  3.500% 06/25/34 .... ..12/01/2022 . | Paydown ... ... 497,632 ....516,138 .515,377 |.. .. (17,745)|... ..06/25/2034 .
3132D5-6D-9 ...| FHLMC Pool #SB8068 1.500% 10/25/35 ..12/01/2022 .| Paydown . . 679,358 |.. 694,776 |.. . 694,051 (14,693) .. 10/25/2035 .
3132DI1-A6-0 .. |FHLMC Pool #SD8129  2.500% 02/25/51 ..12/01/2022 . | Paydown . ..1,168,321 |.. . 1,230,434 |.. . 1,229,667 (61,345) ..02/25/2051 .
3138M4-D8-2 .. |FNMA Pool #AP1026  3.000% 07/25/42 . ..12/01/2022 .| Paydown . ...53,966 |.. .. 51,908 |.. .. 51,991 ..07/25/2042 .
3138W9-LM-0 .. | FNMA Pool #AS0331  3.000% 08/25/43 . ..12/01/2022 . | Paydown . . 150,737 |.. . 144,809 |.. . 145,061 ..08/25/2043 .
3138X0-Y2-8 .. |FNMA Pool #AU1628  3.000% 07/25/43 . ..12/01/2022 .| Paydown . . 274,167 |.. . 263,361 |.. . 263,820 ..07/25/2043 .
3138YY-DT-7 .. |FNMA Pool #AZ6413  3.000% 11/25/45 .........|....... .12/01/2022 . | Paydown ... .... 108,943 .... 104,040 . 104,167 |.. .. 11/25/2045 .
3140KD-G4-6 .. |FNMA Pool #BP5618  2.500% 06/25/50 .........|....... ..12/01/2022 .| Paydown ... ... 265,845 .... 276,499 .276,316 |.. ..06/25/2050 .
3140QD-6N-9 ...|FNMA Pool #CA6276  2.000% 07/25/50 ........ |....... ..12/01/2022 . | Paydown ... ... 186,752 .... 190,984 . 190,906 |.. ..07/25/2050 .
31416X-YZ-7 .. |FNMA Pool #AB2527 ~ 4.000% 03/25/41 .........|....... ..12/01/2022 .| Paydown ... ... 441,494 ... 444,702 . 444,287 |.. ..03/25/2041 .
31418B-TJ-5 .. |FNMA Pool #MA2352  3.500% 08/01/45 .........|....... ..12/01/2022 . | Paydown ... ... 359,778 .... 373,410 . ..08/01/2045 .
31418D-2L-5 .. |FNMA Pool #MA4378  2.000% 07/25/51 ........ |.eeeeee ..12/01/2022 .| Paydown ... .... 716,887 ....121,816 . . 716,887 |.... ..07/25/2051 .
31418D-CA-8 .. |FNMA Pool #MA3664  4.000% 05/25/49 . ..12/01/2022 . | Paydown . . 899,271 |.. .931,869 |.. . 930,525 ..899,271 |. ..05/25/2049 .
31418D-CB-6 .. | FNMA Pool #MA3665  4.500% 05/25/49 . ..12/01/2022 .| Paydown . . 406,429 |.. . 425,290 |.. . 424,789 ..406,429 |. ..05/25/2049 .
31418D-WR-9 .. |FNMA Pool #MA4255  2.000% 02/25/51 . ..12/01/2022 . | Paydown . . 855,776 |.. .882,887 |.. . 882,419 ..855,776 |. ..02/25/2051 .
31419B-CT-0 .. |FNMA Pool #AE0981  3.500% 03/25/41 . ..12/01/2022 .| Paydown . . 161,315 .. . 166,331 |.. . 165,759 ..161,315 |. ..03/25/2041 .
31419L-3D-3 ...| FNMA Pool #AE9795  3.500% 11/25/40 .. ..12/01/2022 . | Paydown ... ...84,193 .. 88,352 [.. ...84,193 |[.... P .. 11/25/2040 .
0909999999. Subtotal - Bonds - U.S. SpeC|aI Revenues 8 374,144 8,310,864 8,641,728 8,586,015 (205 790) (205 790) 8,380,222 (6,078) (6,078) 147 576 XXX
American Campus CMNTYS Sr Nt 2.850%
024836-AF-5 .. |02/01/30 ..08/24/2022 .| Cal | 100.0000 .... 330,000 |... 330,000 |..cevnnnnnen 336,841 .... 336,359 |.. . (477)]... .. (477))... 335,881 |.... ...(5,881)[........... (5,881)|... .... 10,006 |..02/01/2030 .
031162-CJ-7 .. | Amgen Inc Sr Nt~ 2.600% 08/19/26 . ..08/16/2022 .|Various .... ...6,758,010 |.......... 7,000,000 6,995,730 6,997,884 |. ..6,998,157 |.... .. (240,147)|........ (240,147)|... .. 181,242 |..08/19/2026 .
Angel Oak Mortgage Trust RMBS Series
03464R-AA-1 .. |Cl AT 2.466% 12/25/59 .....coevvvvvnnnienennns | eeeenns ..12/01/2022 .| Paydown ....cevnnvvviinnnnsfovriiiiinnnniiiii e 43,250 [ouenniiiinnnnn 43,250 [....ccvvennns 43,250 [ooeennnnnnnne LX< R ) R R R LX< S R ) RN 431 |..12/25/2059 .
Bank of America Credit Card Tr LBASS Ser
05522R-DB-1 ...| 2019-A1 CI A1 1.740% 01/15/25 ..oovvveeeiii | s ..08/156/2022 . | Paydown ... .. 5,000,000 ..01/15/2025 .
Bayview Opport Mast Fund Trust RMBS
07331Y-AA-8 .. |2017-SPL4 CI A 3.500% 01/25/55 .........cc. | onnnnns ..06/28/2022 .| Paydown ......evviiiiinnnnsfoeriiiiiineiciiii e 1,291,382 |........... 1,291,352 |..ovvenn 1,281,567 [onnnnnn 1,287,349 [ v 4,008 [ v 4,003 [ e 1,291,352 [ i e i 17,669 |..01/25/2085 .
Continental Airlines Inc LBASS EETC Ser
210795-PZ-7 .. |2012-1 CI A 4.150% 04/11/24 .......coovveees | ennnnns ..10/11/2022 .| Paydown ....ovvnnvvviinnnnsfovviiiiinnnniiiins e 1,813 | 1,813 [ 12,492 .o 12,345 | o (570 ] R K (570 U LR < R FORRURR R RN 368 |..04/11/2024 .
Duke-Wleeks Realty LP Sr Nt 3.375%
26441Y-BA-4 .. | 12/15/27 evvviiiiiiiiiiiiiiiecceeeceinn | s ..10/06/2022 .| Tax Free Exchange .......|.cccceevriirivnnnnns fovnnennnns 959,935 |.......... 1,000,000 |............ 935,333 .. 12/16/2027 .
Enterprise Products Operations Sr Nt Bank of America BISD
29379V-BH-5 ...|3.700% 02/15/26 ....cceevvvvvnniiiiiiiniiiieiiinnnn | e ..06/03/2022 . |Dealer ....ccovevvvvvnnnnies foevennnnininniiinins foninns 1,981,840 |.......... 2,000,000 |......... 1,992,700 ..02/156/2026 .
Morgan Stanley & Co LLC
31428X-BP-0 .. |Fedex Corp Sr Nt~ 3.400% 02/15/28 ..........|...... ..09/12/2022 . .. 7,500,000 ......... 7,002,953 ..02/156/2028 .
40434L-AG-0 .. |HP Inc Sr Nt 2.650% 06/17/31 .. ..01/24/2022 .| Tax Free Exchange ... .. 350,000 ... 351,516 ..06/17/2031 .
JPMorgan Chase & Co Sub Nt 3.87 JP Morgan Securities
46625H-JY-7 .. |09/10/24 ..o e ..05/13/2022 . |LLC .eeeeeiieieeeeeeeeees fee e s 5,043,000 |.......... 5,000,000 |......... 4,901,115 ..09/10/2024 .
JPMBB Comm Mtg Sec Tr CMBS Ser 2014-C19 CI
46641W-AN-7 .. |ASB  3.584% 04/15/47 ..12/01/2022 .| Paydown ... ...196,901 |... ... 196,901 ..... .... 202,807 ..04/15/2047 .
49446R-AN-9 ...|Kimco Realty Corp Sr Nt  3.400% 11/01/22 . ..03/02/2022 .| Call 101.2940 .... .. 2,532,350 |... ..2,500,000 |......... 2,433,680 ..11/01/2022 .
Lockheed Martin Corp Sr Nt 2.900%
539830-BE-8 .. |03/01/25 ....eviiiiiiiiiiiiiiiinee i [ s ..05/11/2022 .| Cal | 100.0000 ..... |oeeeeeeeriiiiinnees o 3,000,000 |..cvennnns 3,000,000 |......... 2,991,420 ..03/01/2025 .
Long Beach Mtg Loan Tr RMBS Ser 2004-5 Cl A1
542514-GII-8 .. |4.709% 09/25/34 .. .evvvuiiiiiiiiiiiiiiiiiiiinieees | s ..01/25/2022 . |Paydown ...eeeeviiiiinnnnsiiniiiiiiiniiiiiiins e 14,188 |..ovvennnnnens 14,188 ............. 14,184 |...ooveennnns 14,188 oo o fovviiiiiniiinns Joveinnniiinnns [ o 14,188 |ooiiiiiiiiiinns Jovvvvinniiiiiins foveiiniiiiiiiinnns v 8 [..09/25/2034 .
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Morgan Stanley Mtg Tr RMBS Ser 2005-5AR Cl
61748H-LC-3 .. |3A1  3.782% 09/25/35 ...ovveeeeeeenneeeeeennn e ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeenne s e 182,676 |..eeeenneeeen 182,69 |.....enn.e. 167,598 |..evvennnnnn 167,598 [eeeeeeeeeeeeennn Joemeeeeeemniiees oo e [ e 167,598 [oeeeeeeeeennniaes Joeennins 15,078 |oeeeenennnn 15,078 |oeeveeeeeees 2,485 |..09/25/2035 .
Morgan Stanley BAML Tr CMBS Ser 2013-C8 CI
617610-AC-7 .. |ASB  2.699% 12/15/48 .....ovveeieiieeeeennn s ..10/01/2022 .| Paydown ...eeeeveeemnnnes foeeenniieeeeeenies e 641,091 |............. 641,091 ............ 634,771 |.eeeeennnnnn 639,212 |oeeeeeeieeeeiies o 1,879 |oeeeeeieeeeis feeeeeeeennns 1,879 |oeeeeiiiees oeeeeennnnd 641,091 |eeeeiieiiiiiiis oo e et 8,063 |..12/15/2048 .
Morgan Stanley BAML Tr CMBS Ser 2015-C24 Cl
61765L-AS-9 .. |ASB  3.479% 08/15/47 . . ..12/01/2022 .| Paydown ... ..1,057,013 |........... 1,057,013 |......... 1,088,668 |......... 1,063,661 |.. ..1,057,013 |.... ..08/15/2047 .
New Residential Mtg Ln Tr RMBS Ser 2017- 6A
64830B-AA-5 .. |Cl AT 4.000% 08/27/57 ..ccevveeeeeeeennnaeeaee e ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeennie e e 412,268 |............. 412,268 |............ 426,177 |oeeeeennnnns 421,807 |eeeeeeeeeeennees o (9,189 | o (9,139) | e 412,268 [.ooeeeeiiiieieee e o e 7,913 (..08/27/2057 .
Newel| Rubbermaid Inc Sr Nt 4.350%
651229-AV-8 .. |04/01/23 ...eieeeeeeieeeeeeee e eeennn | e .05/02/2022 .| Various .... ..5,018,925 |.......... 5,000,000 |......... 4,998,450 ..4,999,690 |.. ..4,999,762 |.... ..04/01/2023 .
Philip Morris In
T18172-AT-6 .. |08/22/22 ..o eeeen | e ..08/22/2022 . IMaturity ...ocooveeieeiiien foeremnee e s 1,500,000 |.......... 1,500,000 |......... 1,429,970 |......... 1,487,268 |.oeeeeeeeeeeeeenn [ 12,732 [eoeeeeeiiieeeeee Joeeeiis 12,732 |eeeeieeeeeeen feeeeees 1,500,000 ..08/22/2022 .
Renew LBASS Ser 2018-1 CI A 3.950%
75973F-AA-9 .. | 09/20/53 ... ..12/20/2022 .| Paydown . ...450,935 |... .. 450,935 .. 449,946 . 450,078 |.. ..450,935 |.... ..09/20/2053 .
Tenneco Automotive Inc 1s Credit Suisse
880349-AT-2 .. |04/15/29 .o eeeen | s ..02/23/2022 .| Securities LLC ....cceuen |oevemmmnineeeemnnnns Joreeeeeens 201,985 |....cceeenn 199,000 |-evveennnnne 199,170 |oveveenenees 196,154 |............ 2,99 |eeeenneees [(5)] PRI AP 2,991 [ s 199, 145 ..04/15/2029 .
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
89177B-AA-3 .. | 3.722% 03/25/58 ...eeeeeeeeeeeeeeeeeereeeee | e .12/01/2022 .| Paydown .eeeeeeeeeeeenees feeeeee s e 586,741 |............. 586,741 |............ 583,168 |............ 584,211 |oeeeeeeeeeeiees o 2,580 [oeeeeeieinieeeee Joeeernns 2,580 [oeeeeenniiieeeen e 586,741 |eeeeeeeeeeinnns oo s e 10,235 |..03/25/2058 .
UBS-Barclays Comm Mort Tr CMBS Ser 2012-C4
90270R-AC-8 .. |CI XA 1.070% 12/10/45 .oeeeeeeeeeeeeeen [ e ..10/01/2022 .| Paydown ....eeeeeeeeeeiiees foeennieeeeeeennees e eeeeeneeeeees feeeeer e feeees 1,855,504 |............ 419,661 [...ooeeieineeiies e (419,661)...ccevneneeeeennn Joenenns (419,661) |- eevveeeeeennn foeeeeeeis e e e e 353,752 |..12/10/2045 .
United Airlines Inc 2020-1 A PPT  5.875% Redempt ion
90931G-AA=7 .. | 10/15/27 .o | e .10/15/2022 .1 100.0000 ..evveeeeeeemnnnn foeremnneeeeeenies e 155,824 |.....cccee 155,824 |............ 172,909 |....covenees 172,265 |.eeeeeeeeiiieeeee Joeeennnnn (16,441) ] e [ (16,441) |.eeeeeeeeeeies [oeeeeeennns 155,824 |oeeeeeeeieeeinn oo e [ 5,722 |..10/15/2027 .
Wells Fargo Securities
94974B-FN-5 ...|Wells Fargo & Co Sub Nt ~ 4.125% 08/15/23 . |....... ..11/09/2022 . |LLC .eeoeeeeeeieeeeeeeees feeeeene e s 3,961,920 |.......... 4,000,000 |......... 3,994,864 |.......... 3,998,195 |.eevereeieeeeennnn foreeeeeeeennns 954 |.eeeieeeeieeeee Jeeeeeeees o157/ U IRTPRRN 3,999,148 |ooeieeeiiiiiies oeeeennnn (37,228)[......... (37,228)f....ccc. 205,792 |..08/15/2023 .
Goldman Sachs & Company
94974B-FY-1 .. |Wells Fargo & Co Sr Nt 4.100% 06/03/26 .. |....... ..07/19/2022 .| ... ..1,975,860 |.......... 2,000,000 |......... 1,936,970 ..1,960,344 |.. ..1,964,871 |.... .10,989 |...........10,989 |... .. 51,933 [..06/03/2026 .
Wells Fargo Home Eq Tr RMBS Ser 2006-1 CI M2
9497EU-AJ-6 .. |4.669% 05/25/36 ..eevveneeeeennneeeeeenneeeeeen | e ..01/25/2022 .| Paydown ....eeeveeemnnnes foeeemnnieeeeeenees e 172,047 |.eeeeennns 172,047 |.ceeeeneee 170,461 |.ceeeenenees 172,013 [ e K IO IR < U PR 172,047 |oeeeeeeeeeiiiies e e oo 72 |..05/25/2036 .
Preferred Term Secs XVII| LBASS Sec Nt
G7222G-AA-2 .. |5.136% 06/23/35 .. ..12/23/2022 . | Paydown . ... 243,539 |... .. 243,539 .. 235,430 .236,816 |.. ...6,723 |... ..243,539 |.... ..06/23/2035 .
Air Canada LBASS El Redempt ion
009090-AB-7 .. | 03/15/23 . ..09/15/2022 .| 100.0000 ... 307,472 |... 307,472 |cevennnnnee 300,175 .. 304,954 |.. ...2,518 |... 307,472 |.... ..03/15/2023 .
67077M-AJ-7 .. |Nutrien Ltd Sr Nt 3.150% 10/01/22 ......... A ..10/01/2022 . |Maturity ... ...4,000,000 |.......... 4,000,000 |......... 4,005,717 .. (820)]... ..4,000,000 |.... ..10/01/2022 .
British Airways PTC Ser 2021-1 A PPT Redempt ion
11042C-AA-8 .. | 2.900% 09/15/36 ....ovvvvviniiiiiiiiiiiieeeeeinnn ..12/156/2022 .| 100.0000 s 16,025 ...15,962 |.... ..09/15/2036 .
44962-AC-1 .. | IHS Markit Ltd Sr Nt 4.000% 03/01/26 ..03/02/2022 .| Tax Free Exchange ,380, ..4,540,000 |.. . 4,270,778 |.. ..4,380,055 |. ..03/01/2026 .
629470-AX-6 .. |[NXP BV Sr Nt 5.350% 03/01/26 ............... ..056/19/2022 .| Tax Free Exchange ... .. 1,228,929 |.......... 1,100,000 1,245,475 ..1,228,929 |.... ..03/01/2026 .
NXP BV/NXP FDG/NXP USA Sr Nt 2.500%
62954H-AG-3 ...J05/11/31 ..iiiiiiiiiiiiiiii e D...... ..05/19/2022 .| Tax Free Exchange .......|icccoeevriiiiinninns Joviinninnns 408,722 |............. 410,000 [........eeee 408,594 |............ 408,674 [....oovviviiiiiins | L o AT B i e 408,722 [...ocvvvveeiiiiin Jovenniiiiiiiiinns fovviiiiiiiiiiiins Joviinnieiiinnns 5,353 |..05/11/2031 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 61,540,302 62,212,090 63,085, 181 62,088,870 2,9% (372,593) (369,597) 61,719,272 (211,320) (211,320) 2,002,916 XXX
2509999997. Total - Bonds - Part 4 73,100,046 73,708,554 74,830,856 73,859,790 2,9% (577,688) (574,692) 73,285,004 (217,398) (217,398) 2,184,908 | XXX
2509999998. Total - Bonds - Part 5 10,456,757 10,289,214 10,095,275 39,264 39,264 10, 134,539 43,99 43,9% 351,013 XXX
2509999999. Total - Bonds 83,556,803 83,997,768 84,926,131 73,859,790 2,996 (538,424) (535,428) 83,419,633 (173,402) (173,402) 2,535,921 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 83,556,803 XXX 84,926,131 73,859,790 2,996 (538,424) (535,428) 83,419,633 (173,402) (173,402) 2,535,921 XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 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
3132DN-RC-9 ...[FHLMC Pool #SD1383  2.000% 02/25/52 . ..11/03/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydoun .... . 379
313200-CT-8 .. [FHLMC Pool #SD8182  2.000% 12/25/51 . .05/11/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydoun . 79,065 |..
313200-DD-2 ...[FHLMC Pool #SD8200  2.500% 03/25/52 . .03/09/2022 .|Morgan Stanley & Co LLC ... 12/01/2022 .| Paydoun . ..135,383 |..
3132D0-DK-6 .. [FHLMC Pool #SD8206  3.000% 04/25/52 . .08/09/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydoun . ..126,757 |..
313200-DS-9 ...[FHLMC Pool #SD8213  3.000% 05/25/52 . |....... ..11/03/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydoun ....
313200-DT-7 .. [FHLMC Pool #SD8214  3.500% 05/25/52 . |....... ..11/03/2022 .|VWells Fargo Securities LLC .... |..12/01/2022 .|Paydoun ....
31320W-E7-4 .. [FHLMC Pool #SD8258  5.000% 10/25/52 . |....... ..11/03/2022 .| Toronto Dominion .........ccceeeeees |- 12/01/2022 . |Paydoun ....
3132DW-ER-0 .. [FHLMC Pool #SD8244  4.000% 09/25/52 . |....... ..09/08/2022 .|Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydoun ....
3132DW-ET-6 .. [FHLMC Pool# SD8246  5.000% 09/25/52 . |....... ..10/05/2022 .|Goldman Sachs & Company .........|..12/01/2022 .|Paydoun .... ...26,011
3140XG-5K-1 .. [FNMA Pool #FS1749  2.500% 04/25/52 ... |....... ..05/11/2022 .|Morgan Stanley & Co LLC ......... ..12/01/2022 . |Paydoun .... ... 44,542
3140XG-PS-2 .. [FNMA Pool #FS1332  3.500% 03/25/52 ... |....... ..08/30/2022 .| Wells Fargo Securities LLC .... |..12/01/2022 .|Paydoun .... ... 76,022
3140XG-U9-8 .. [FNMA Pool #FS1507  3.000% 02/25/52 ... |....... ..09/08/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydoun .... e 1,229
3140XG-WN-5 .. [FNMA Pool# FS1552  2.500% 11/25/51 ... .09/08/2022 .| Goldman Sachs & Company ... 12/01/2022 .| Paydoun . 16,670 |..
3140XH-Y7-6 .. [FNMA Pool# FS2533  2.000% 07/25/52 ... .09/08/2022 .|Morgan Stanley & Co LLC 12/01/2022 .|Paydoun . .8,426 |..
31418D-4X-7 .. [FNMA Pool #MA4437 ~ 2.000% 10/25/51 .. .08/09/2022 .| JP Morgan Securities LLC 12/01/2022 .| Paydoun . ..189,808 |..
31418E-CU-2 .. [FNMA Pool #MA4582  2.000% 04/25/37 ... |....... ..11/03/2022 .|Goldman Sachs & Company ......... |..12/01/2022 .|Paydoun ....
31418E-D5-6 .. [FNMA Pool #MA4623 ~ 2.500% 06/25/52 ... |....... ..11/03/2022 .|Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydoun .... 325
31418E-E6-3 .. [FNMA Pool #MA4656  4.500% 07/01/52 .. |....... ..09/07/2022 .|Morgan Stanley & Co LLC .........|..12/01/2022 .|Paydoun .... 88,727
31418E-HJ-2 .. [FNMA Pool #MA4732 ~ 4.000% 09/01/52 .. |....... ..10/05/2022 .| Various ........ceeeevrviinnnnnnnns ..12/01/2022 . |Paydoun .... ... 73,102
31418E-HK-9 .. [FNMA Pool # MA4733  4.500% 09/25/52 . |....... ..10/05/2022 .|VWells Fargo Securities LLC .... |..12/01/2022 .|Paydoun ....
31418E-KS-8 .. [FNMA Pool #MA4804  4.000% 11/25/52 .. |....... ..11/03/2022 .|Barclays Capital Inc ............ ..12/01/2022 . |Paydoun .... ...577
31418E-KT-6 .. [FNMA Pool #MA4805  4.500% 11/25/52 ... |....... ..11/03/2022 . |Nomura Securities Intl LLC ..... ..12/01/2022 .|Paydoun ....
31418E-LY-4 .. [FNMA Pool #MA4842  5.500% 11/25/52 ... |....... ..11/03/2022 .| Wells Fargo Securities LLC .... |..12/01/2022 .|Paydoun
0909999999. Subtotal - Bonds - U.S. Special Revenues
Antero Resources Corp Sr Nt~ 7.625%
03674X-A0-9 .. [02/01/29 ..eevreeieieieee e [ e ..02/22/2022 .|Goldman Sachs & Company ......... ..08/19/2022 .| Call 102.0000 ....... foeeeieeennnnns 55,000 |..eeunnnnnn 58,977 |oeeveennnns 56,100 [c.euueeeenee 58,526 |.eeevruuieeeeennnn [ (1] AT AT (451)]eeeeeeeeeeeeen e s (3,526)|........... (17001 T 3,407 |oeeeeeeeee 268
Bausch Health Cos Inc. Sr Nt 6.125%
071734-AP-2 .. [02/01/27 eeeeeeeeeeeeeeeeeeeeeee e [ e ..03/09/2022 .|Barclays Capital Inc ............ ..09/09/2022 .|Barclays Capital Inc .... |oceeuunnnnns 270,000 [.eennnnes 270,613 |.......... 193,050 |.eevvnnnnnns 270,539 [ooeeeeeiieeeeennn oo (W3] PP R (TA)e e oo s (77,489)].......... (77,489)]-.ceenneee 9,785 |oeevennnen 1,317
JP Morgan Chase & Co Sr Nt~ 4.080%
46647P-CZ-7 .. [04/26/26 ....oeveeeeeeeeeeeeeeeeee e | e ..05/13/2022 .| JP Morgan Securities LLC ....... ..09/07/2022 .|Goldman Sachs & Company . |.......... 2,500,000 |....... 2,499,675 |....... 2,461,700 |......... 2,499,733 [oooeeeeeiiieieeees e L2 3 URR IR B8 |eeeeeeeeeeeenn fereeeeeei s (38,033)]-cceveennn (38,083)]....ccen 37,683 |..ccevnnnnnn 5,950
S&P Global Inc Sr Nt 4.000% 03/01/26
T8A0V-AX-2 .. [ ceeeeeriiiiiiiii e [ ..03/02/2022 .| Tax Free Exchange ................ ..03/24/2022 .| Call 106.1040 ....... [oeeeeeeeee 4,540,000 |....... 4,380,055 |....... 4,817,122 |......... 4,382,247 |eeeeneeeeeenn feeieeeeene 2,192 | [ 2,192 | e s 157,753 |eeeennenn 157,753 |eeeeenes 288,744 |...ccovennne 504
Xcel Energy Inc Sr Nt 4.600% 06/01/32
98388M-AD-9 .. [ ..iiiiiiiiiiiiii e [eeeeees ..05/03/2022 .|Barclays Capital Inc ............ ..05/19/2022 .| Various ......ccceeeeereeeenn foevennnnns 2,000,000 |....... 1,999,280 |....... 2,004,571 |......... 1,999,280 |-evvuuneeeeeninins foeneieeiiiiinniees foorrniiinneereini forenerreeiiniannes foereennnneeeeees foeeaareeeennnans feeennnnaas 5,201 [oieeennnnns 5,201 |eeenninnnns 3,833 [
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 9,365,000 9,208,600 9,532,543 9,210,325 1,725 1,725 43,9% 43,9% 343,452 8,039
2509999998. Total - Bonds 10,289,214 10,095,275 10,456,757 10, 134,539 39,264 39,264 43,9% 43,99 351,013 9,245
4509999998. Total - Preferred Stocks
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks
6009999999 - Totals 10,005,275 10,456,757 10, 134,539 39,264 39,264 43,99 43,9% 351,013 9,245




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE 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 NATIONWIDE GENERAL INSURANCE COMPANY

Depository

SCHEDULE E - PART 1 - CASH

Amount of Interest
Received During
Year

Rate of
Interest

5
Amount of Interest
Accrued December 31
of Current Year

Balance

Bank of New York Mellon . New York, NY

........................... 4,683 |..

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 4,683
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 4,683
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....o. 508 | 4. April... 4,016 7. 10.  October.
2. February...| .o 405,351 | 5. May.......|eoeieeene 1,075,776 8. 11.  November...
3.  March 5,557 June (50,018) 9. September 5,128 12.  December

E27




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
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 TP TP Tl AP 1 4 NP < 1 Al R PP PP PPPPPRY”.: Ihc..d A1 .col EP PP PP P AP PP PP PP PPP L 1Y 4.1

8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2R 25,347,045 11,743

8¢

25,347,045

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

1A 1C.8 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE GENERAL INSURANCE COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

Workers compensation

For protection of state's ph's
For protection of state's ph's

173,614 |.. .. 140,920
............... 273,574 |...............222 056
................. 92,084 |...............83,932
............... 315,662 |..............256,219
............... 149,693 |............... 144,984
............... 299,386 |...............289,969
............... 309,365 |...............299,635
........... 1,284,884 |............1,279,077
............... 129,734 |............... 125,653

1. Alabama

2. Alaska ..

3. ArZONa ....oooeiiiiieee

4. Arkansas ...,

5. California .

6.  Colorado ........coovririiiiiiiiiine

7. Connecticut

8. Delaware ........

9. District of Columbia
10. Florida .....ccoovvvniiiiiicicceciee FL
11.  Georgia .GA
12, Hawalii .cccoooovieiiiiiiiiiicicices HI
13, 1daho ..o ID
14. lllinois ... L
15, Indiana .......cccoeiiiiiiii e, IN
16, 1OWA .o 1A
17, Kansas ......cccceveeieieeneeieeeeen KS
18.  Kentucky .....ccccoveiiiiiiiiiiiis KY
19.  Louisiana .......cccceeveieeiieneeieeens LA
20. Maine ....cccocveiiiiiii e ME
21. Maryland .....ccccoooviiiiinnieneenens MD
22. Massachusetts ..........cccoceevvennenne MA
23.  Michigan .......ccccooeniiinnienieee Ml
24. MiIiNNesota .......cccceviieienicnnens MN
25.  MiSSISSIPPI «ovveeveriieniieieeeeeen MS
26.  MiSSOUN ...oovvieiieiiiiicicececeic e MO
27. Montana ......cceveeieeiieiieeeees MT
28. Nebraska .........ccccoevieiiiciiiicnnn, NE
29. Nevada
30. New Hampshire .......cccceevveennnnne NH
31, New JEersey ......coceveeveniesienienns NJ
32. New MexXiCO ......ccoeevvivirviinennn, NM
33, New YOrK ..coooviiiiieiienieeiceies NY
34. North Carolina .........cccoevvvrinnnnens NC
35. North Dakota .......cccccoeeuereennene ND
36.  ONIO .oovvieiiiirir OH
37.  Oklahoma ......ccccceveiiiiiiiieiees OK
38, Oregon ....cccovrininiiiiineeenes OR
39. Pennsylvania .......c.cccoceiinieniene PA
40. Rhode Island .........c.ccceeiiviinnens RI
41.  South Carolina ........cccceeveeneennene SC
42.  South Dakota .........ccccceuevverienennn. SD
43. TenneSSEe ......cccvvereeneeneenennnns
44, TeXaS .eooovieiieiiieieeeeeeees
45, Utah .o
46.  Vermont ........ccccoeeveviiniinecnieen.
47, Virginia .....coooeeeeeeeeeeeeeee
48.  Washington .........ccccocvvvirnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieiceiceiee
51. WYoming ......cccoceeveeiieeiienienienns
52. American Samoa
53, GUAM ..oceiiiiiiieeee e
54. Puerto RiCO ......cccovveviiiiiiiiiicen,
55. U.S. Virgin Islands
56. Northern Mariana Islands ........... MP
57. Canada .......ccccooveeieeiiiiiniens CAN
58. Aggregate Alien and Other ......... oT
59. Subtotal

DETAILS OF WRITE-INS

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

5899. Totals (Lines 5801 thru 5803 plus

5898)(Line 58 above)

E29
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