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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investm

ent Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieeiriiicecieieisne et sesees oo 858,566,605 |............ 11.372 ... 858,566,603 |.........ccvereriis [ 858,566,603
1.02 All Other GOVEIMMENLS ........cvvvveeeecieeieieie et e 385,582 |............ 0.005 |............. 385,582 |- [ 385,582
1.03 U.S. states, territories and possessions, etc. guaranteed 58,235,858 |............0.771 |........ 58,235,858 58,235,858
1.04 U.S. political subdivisions of states, territories, and possessions,
QUATANTEET ...t e 135,341,270 |.............. 1.793 |...... 135,341,269 | o 135,341,269
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUAIANTEET ...t es s s s sesesesen| oo 925,687,077 |............ 12.261 |...... 925,687,078 |....oveeceicens [ 925,687,078
1.06 Industrial and MISCEIIANEOUS ..........coureururueereriecieieeeeeeeeeeeeeeeeee e eeees ...3,762,293,534 |............ 49.834 |...3,762,293,533 |......... 1,166,714 |...3,763,460,247
1.07 Hybrid SECUMLIES .......cccvviiiiiiiiiiiiiiciicseenecceececseeseeseeseesneesnees|oenessneeneenesneennnes feeneeneen OL000 L e
1.08 Parent, subsidiaries and affiliates .............cccoceeeiiiceeeicieceeeceeee e e 00000 [ e [
1.09 SVO identified funds ..........cccooeiviiciiiciiiiniiiiiiiiieiieieeseenee e e 000000 | e
1.10 Unaffiliated bank loans 55,848,995 |. 55,848,996 |....
1.11 Unaffiliated certificates of deposit ...........cccocvveviienieniiiiiiiiieieeiese e oo 00000 o e o
1.12 Total long-termM DONAS ........c.ovrirurereeeeieieieeceeeeie e eseseees ..5,796,358,921 ..5,796,358,919 |......... 1,166,714 |...5,797,525,633
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ..............cccceevevevevereverercrreeer e 9,364,631 |............. 0.124 |........ 9,364,632 | [ 9,364,632 |............ 0.124
2.02 Parent, subsidiaries and affiliates ............ccceovrnrcnnnncinnneee o i 0.000 [eeeeeeeeerreeeieins e [ e 0.000
2.03 Total preferred StOCKS .........ccruiieeeiiecierereeeeeeee et e 9,364,631 |............. 0.124 |........ 9,364,632 | [ 9,364,632 |............ 0.124
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ....................focc.c... 27,784,828 |............ 0.368 |........ 27,784,827 | o 27,784,827 |............ 0.369
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........ccccoooveerivreececc e 21,368,448 |............ 0.283 |....... 21,368,448 |......cooviiis [ 21,368,448 |............. 0.284
3.03 Parent, subsidiaries and affiliates Publicly traded .................coeveveueeeeec oo s 0.000 [oeeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ...........cccoevrnenicncncn oo 435,030,804 |............ 5.762 |..... 407,462,276 ..o [ 407,462,276 |............. 5.417
3.05 MULUAI FUNGS <....vveeeeiceccee e s s [oeeeeeeieiens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.06 Unit iNVESIMENT IUSES .....evviiiciiciei e e [ 0.000 [.eeeveeererrreeiees e [ e 0.000
3.07 ClOSEA-ENA FUNAS .....covieieieiiieeeeeecec e e [ooeeeeeienens 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
3.08 Exchange traded fUNS ............coeueueeiiiininieieieeeeeeeieeeieeeee e e [ 0.000 [eeeeeeeeerreeeieins e [ e 0.000
3.09 Total COMMON STOCKS ....evveeerceeeeerirenenceeeeeresesesseeaeeseseesseseessesenseeeseenes e 484,184,080 |............. 6.413 |...... 456,615,551 | e 456,615,551 |............. 6.070
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES .....c.cveveueeiiiiereseeeeeeeeeeseseseseseassesesesesesesesesssssessseseseses|oeeseesseessseseneens [reneneeeens 0.000 [..eeeeeeeeeeeieeereieees frereeirineereeeees [
4.02 Residential mortgages .... 0.000 |... e |
4.03 Commercial MOMGAGES ......c.cuevvreerirerereeieeeee et teseees s sesessna feeeene 307,305,969 |............. 4.070 |...... 307,305,969 [....coovoeerrreas |oeene 307,305,969
4.04 Mezzanine real eState 10aNS ..........ccccerriiernnnieeneeee e 4,788,677 |...cocuneee 0.063 |........ 4,788,677 | v 4,788,677
4.05 Total valuation @llOWANCE ..............c.ceueueeeeiereeeieeeieeseiee e e (1,401,834)|............(0.019)|........ (1,401,834 [ (1,401,834)....
4.06 Total MOrgage l0aNS ...........ccccuevivriiieiieiereiriieeieie et eeeees 310,692,811 310,692,812 310,692,812
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ......c.cveueurmriiirieieieieieeeessieieieseeesese e [ 0.000 [ foerereeieeeeererenes oo e 0.000
5.02 Properties held for production of iNCOME ..............cceueveveeeeeeveeeecrereeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
5.03 Properties held fOr SAIE ............cocvcuieviuieiiieeieeeee ettt e [oerieeieens 0.000 [ foereeeeieeeeeerenes oo foeeeens 0.000
5.04 Total re@l EStALE .........ccoeeeeeeeeeececcecee e et [ 0.000 [eeeeeereeeeerenreieies frreeierneirreeens [ e 0.000
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrninrienerrnineeeesseseseseeeesssesesssseeee foeeeceeenes 752,878 |............. 0.010 [eceoeuvneee 752,878 [ [ 752,878 |............. 0.010
6.02 Cash equivalents (Schedule E, Part 2) .........ccccovvecnnncncnnnnseeas frocs 114,623,724 |............. 1.518 |...... 114,623,724 |........ 26,281,3% |...... 140,905,118 |............. 1.873
6.03 Short-term investments (Schedule DA) ...........ccocooveveveveeceeeeeeeeieeeeeee e [ 0.000 [eeeeeeeeeeeererreieees frrreerneirreeens [oereeeeeeeeeeees e 0.000
6.04 Total cash, cash equivalents and short-term investments .....................}...... 115,376,602 |............ 1.528 |...... 115,376,602 |........ 26,281,3% |..... 141,657,996 |............. 1.883
7. CONACLIOBNS ...ttt n s [ee e eeeeeeeneneene [ereneneneneas 0.000 [-eeeeeereeeeerenreieies frreeeernrirreenns [ e 0.000
8. Derivatives (SChedule DB) ..........ccouiiiriririiceieieieeeeieieee s s 2,837,000 |............ 0.038 |........ 2,837,000 ..o o 2,837,000 |............. 0.038
9. Other invested assets (Schedule BA) ...........cccccueueieeeececeeeeeeeeeeee e eeeseeeas e 803,377,488 |........... 10.641 |...... 803,377,488 |......oeoeeees | 803,377,488 |.......... 10.680
10.  Receivables for SECUNties ............ccocciiiiiiiiiiiiiiiicccc e
11.  Securities Lending (Schedule DL, Part 1)..
12.  Other invested assets (Page 2, LiNe 11) .....cooiiiiiiiiiiieeeeeeceeees
13. Total invested assets 7,549,639,641 100.000 | 7,522,071,112 27,448,108 | 7,522,071,112 100.000
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEA ..........iiiitiiiiiitiite ittt bbb bbbt bbb bbb E £ E b E e E e E e E bt b e bt e b e e b e eb s 2o mmeese e e ee e e ee e e e e eeeneeas
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........ciiiiiiiiii ittt bbbt bbbttt nb e aR e e e e e b e sbesreeaesaearesaeereereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ...... ..o ettt e e e e e e e e st e eaeeaae oeabeeabeeabe et e et e st e e Reeabeeas eeesseeseeaseeaaeeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T i TR o1 10 o e OO PRRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..o b bbbt beh s b b e 4o b e se b e e b e b e b e e b se e b e b e s b e b e saebe S8 HE SRS AR SR L e R oA L e b e R e e b e R e e b e b et ebesebese s st

Total gain (loss) on disposals, Part 3, COIUMN 18 guu.......... G ... i ... .. ... . ... S ... ..o uttetesseeeeeeeebeanbeenteenseanseas Soeemseanseassenseeaseeseeaeenaean

Deduct amounts received on disposals, Part 3, CHlls 1S ... ... N B - B B o e
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ..o ... N ... - B - B

6.2 Totals, Part 3, COIUMN 13 ..o e s
Deduct current year’s other than temporary impairment recognized:

A B )= S =T i TR o 10 1o e P PRRTRPNS

7.2 TOtals, Part 3, COIUMN T0 ...t bbbt b bt bbb b e se b e e b e e b e b e e e b e s e b b e e b e b e saebe S04 H SRS AR SR LA b e R b e b e R e e b e b e e b e b e et ebesebese s ae et
Deduct current year’s depreciation:

8.1 TOtals, Part 1, COIUMN 11 ..o b bbb bbb e b e b e bbbt e bbb b e s b b saebs SR8 e R oA e e b e s b s bbbt

LA o] = R =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiitiitiii ettt bbbttt 2o e e e e e e e e e e e e e e eeneeas
[DI=e [0 o) =T W To o E=Te (g g 11 C=To 1= 00 o0 L OO PRRPERRRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......iiiiiiiiiiiiitiiteie ettt bbb bbb bt bbbt bbb bbbt bt bt bt e bt b 2msemmeensens e e e e e e e e e e eaenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT .........oovoveieueueueiiiiieieieteieieee ettt seses 2seeeeeeeeennn 487,164,651

Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ottt bbb bbbttt b b bt R e e s e e reebeeteebestesaesaesaeane e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ceiiiieieeeeeeceeeeeee ettt ese s seesesebebeeee e nenees 21,769 o 21,769
Capitalized deferred interest and other:

3.1 TOtalS, Pt 1, COIUMN 12 ..ot e e e e e e e e e e e s s e e s s e e s s e esene e e s e ee s sesenaeseneesenaesensesensesensnsenans e ses bt bt eeees 1,302,329

3.2 TOtAlS, PArt 3, COIUMN 17 .ttt ettt ee bbb e eE e E bbb bbbt bbbttt nsma et s s enanaetna 258,910 ..o 1,561,239
FaXeTe (U= o) e F=TotoTU o | USROS

Unrealized valuation increase (decrease):
5.1 Totals, Part 1, Column 9 ............... PN
5.2 TOLaIS, PArt 3, COIUMN B ........ocuiiiiiiiitiiiiite ittt ettt ettt ettt et e et e e b e st e s b e e beebeebe et e e beebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebeebe €4 E e SE e £EeeEeeEeeReeeeseeseesreaaes oesessessesaesaessesseeananananns

Total gain (I0Ss) 0N diSPOSAIS, Part 3, COIUMN 18 ... ..ottt h e bt e bt e bt e bt e e et ea et ea e e oh e e 4R e e eb e e ke e bt e a bt ea bt em bt ea e e eR e e ehe e ebeeeb e e ke anbeen Soeenbeesseanteansenaseaaseseernes
Deduct amounts received on disposals, Part 3, Column 15 ...........c.ccceevevevvirennnn. 176,653,015
Deduct amortization of premium and mortgage interest points and COMMILMENT FEES ...........oiiiiiiiiii ettt sbe e s e e e et aa e easeenn e
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b bbb b s bbb b e e b e bt b e b b e as e R e S e R e b e b e b b e bbb s

L0 e = o Ty A A o] [0 o T o T OO

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeururreriririririeieieieeeeees oo 312,004,644

TOAl VAIUGLON GIOWANGCE ........cevveeeeeeceete et e et esecae et e s ee s e aetetesenssseaeseseseessaseesesasenssseeesesasassssseesesasensssetesesaseesssesesesasensssnsesasassnsssetesasesensssesesasasansns st saceeeetes (1,401,834)
SUDLOLAI (LINE 11 PIUS T2) ..eeviuiuiiieiieieieteteteteset ettt ettt et s s e s e s e e s e s e s e s e s e s e s ese s s et e s e s es e s e s e s e s s e s e s e s ese s e s e e e s e s e s e s e s e s e s et s s e s e s e s e sese s e s st et esesese e s st eseses esessansennan 310,692,810

[D2=o (W1 8 o) e= 1M o g E=Te (g g1 1 C=To IR= 10 T 0 OO

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .....cciiiiiiiiiiieieieiiiiitssis ettt enennas 310,692,810
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIOT YEAI ..........c.ceuiiriiiriiieietetetitet st sttt et st sesse bt s e s ese st sessesebetesesese e sees s b esesesa st e ss s esesesesese e ssssesene Sennesseesannn 912,819,935
Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 8) .........uiiiiiiiiiiie bbbttt bbbttt ettt sbe s R e et e e aeereeteeteeteeaesaeeaeere e

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieeeeeeeececcece ettt seas seesenebeeeeeaeas 82,525,669 ........c....c... 82,525,669
Capitalized deferred interest and other:

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

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb e b e e b e e b e bt e b e h e e b b e e b e b e s e b e se b e ed e ke A0S E SR e S E e R e e E e R e e b e b e b e b et e b e s eabeseseseeesee et
FaXeTe (U= o) e F=TotoTU o | OO RRPRORRRRRRY

Unrealized valuation increase (decrease):

5.1 TOtalS, PArt 1, COIUMN 13 .. ...oiieieeiiiiceceie ettt s ss s s s s s s sttt st s s ns s et 46,266,911

5.2 TOLaIS, PArt 3, COIUMN 9 ...ecoiiiieiiteieeiteeis ittt bbbt bbbttt e ne e (9,979,587) .covuene 36,287,324
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiiiiiieiececee et eeeecte et eeeaete et eseeessete s e s enssaetesesesenssssaesesesensssssesesasessssstesasesensssesesassssnsssnsesesasansnan febesssssesesns 21,355,389
Deduct amounts received on diSPOSalS, PArt 3, COIUMN 16 ..........c..c.cuiiiiuieiitiiiteeeteestetestete et ete et et et et et et eseetese st ess st ess et ete st eseesebessesessasessssessssesessesesseseses ceeesensesennann 246,694,176
Deduct amortization of Premium ANd EPIECIAtION ............cccueueveveeecceeeeieeeeeeceeeetesesesaeaetetesesesssssseses s s ssasseseses s sssssesesasessssseesesasssssassesessssansssesesessanansnsns <esstscsesesasanas 2,564,514

Total foreign exchange change in book/adjusted carrying value:

oI B o] YT = TR 7Y 0T Yo Y ATV PO O (352,141)

LT e I = Ty T )[04 Vo e OO PO OO (352,141)
Deduct current year’s other than temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15 ... b e b bbbt b bbb s bbb b e e b e bbb b e aa e R e S e R e e e b e bbbt ene s

L0 e = o Ty A o] [0y o T o W B OO

Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecvriririririiierereririiiesisestete ettt st e e s s seseseseseeses csesesseeaenens 803,377,486

[DI=e [0 o) e=T Mo o E=Te (4 g 11 C=To IR= 10 To 0L PO

Statement value at end of current period (LINE 11 MINUS LINE 12) ......c.oiiioiiiiiiieieieiiriiit sttt sttt st s et sese e sess s b b besese e e ss s s e s ebesene e s seseseannannns 803,377,486

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.cvovurueueueieeeeeceeteteteeeeeeeete et eseeseseaetesesessasaesesesesssseesesesssensssssssesesensssesesesesnsssntesesasansnansn shesesesnas 5,833,175,788
............ 1,137,071,646
...8,822,479

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

JaXele (U= o) e TotoTU o | USROS UR PR

Unrealized valuation increase (decrease):

4.1.Part 1, Column 12 10,507,476

4.2, Part 2, SECHON 1, COIUMN 15 ...ttt bbb st b e bbbt nies Sornsesinesanessnen (24,449)

4.3. Part 2, SECHON 2, COIUMN 13 ...ttt e e s e s s e s s s s s s s s s e esanea 57,122,762

4.4, Pt 4, COIUMN 11 oottt te s ee s ee b es b8 b8 b 8o b 8 h 8 eb 288 h £ 8 b 8 h 8 h 8 b8 b s b e s b e s b e s b s b e e (749,651) ....66,856,138

Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 ........ccuiuiieiicecee et eeeecte et et e eaete et eseesss sttt e s eessaetesesesesssssaesesesensnsssesesasensssntesesesensssesesasesensssntesasasansnan fesessacseseses (6,878,052)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.coouiuiiieuiieeeeeteeeeeeteeet ettt e et e s e et e e et ese et ese s eseaseseaseseseeesennane 724,382,641

DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeeeieecceceee et teeeeeaetete e s s aeaeteses s sssaeseses s s aseesesesesssssaeses s s ssssssses s s ssssseses s s ssanssses s s assnseses s s assnsnsesasssssansnsssnas sestsceetesesanas 20,761,157

Total foreign exchange change in book/adjusted carrying value:

8.1, Part 1, COIUMN 15 ...eeoeeeceeeee ettt eee e e e e e s e e s e ee s e ee s e ee s e e s st es s ees s e es s e ee s ees s eee s eesssees e e enssaee s e ensseenssaensnanns e et se b ce s (1,449,000)

8.2. Part 2, SECHON 1, COIUMN T ...ttt b bbbt h e bbb e b e e s SA8sReRe et e b e b e bbb b b

R T o=V G T=or oo 2 @70 (30 1o N I J TSN

8.4, PArt 4, COIUMN 15 ...ttt ettt b ettt b et s bbb £ £o 68 b £ £ oL E R b £ £ 8L E e E b £ eE L E R b4 £ E L E R E et E bbb n R n R et et e s ennsna et esennantetes saeaesesennanans (1,449,000)
Deduct current year’s other than temporary impairment recognized:

9.1. Pt 1, COIUMN M4 .ottt b £t bbb R bbb £ E bR bt ee bbb en e et s 2,776,747

9.2, Part 2, SECHON 1, COIUMN 17 ...ttt s s sa e e e e e s s s s asae s e s e s s s ane s s e s s s ssssseaesee s s anaeses s s ssananensasanas 1etsteebetesaentaneeee 622,327

9.3. Part 2, SECHON 2, COIUMN T4 ...t b bttt h bbb b e bt et e b e e s SH8s8eResE e b e s e b e s et e e b et

9.4, Part 4, COIUMN 13 ...oetieieieieeeeeetetet ettt ettt ettt ae et et et et et et es e s e e s e s e s e s e b e s et e se e s e s et et eb et eseseas s es e s e s et et eseseasases s et et et esese s s es et sesebebeeee et ne et sebentis 28,030 ..o 3,427,104

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 ..........ccooviiiiiiiiniiiiineiescsie s e 879,534

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........cecerererereeeerereeeeeeeeceeteteseseseeaetetesesesessesesesesssssassesssesensssnaess seesesesanas 6,289,907,631

Deduct total NONAAMILEEA BIMOUNLS ..........c.iuitiriietietetiereieteetet st te ettt te bbbt es e eb e e ee e eb e seee e b e b b E et b e b e b e e ee £t e b e b e e e ee e b e b e b e e e st s eb bbbt s bbb s et 2msmananansnsnas 27,568,528

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........crueuiieeiececeeieseeeeceete e eeeescae e te s s esssaete s esesssaetesesesssssaesesesesssssesesesassssntesesesensnsnas ceesesesaras 6,262,339,103

SI103



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE 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 ........cccocevevveviiviencnne e 858,566,605 |................ 805,096,887 |................ 719,994,241 |............... 702,695,704
Governments 2. Canada .....cccooeieeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 385,582 525,023 385,582 1,997,584
by governments) 4. Totals 858,952,187 805,621,910 720,379,823 704,693,288
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 58,235,858 59,945,789 59,999,216 57,425,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 135,341,270 136,234,046 143,233,448 131,585,000
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 925,687,077 847,023,639 931,592,434 918,969,880
Industrial and Miscellaneous, SVO 8. United States .....ccoevevveeeeeeeeeeeseee o 3,402,486,936 |............ 3,106,322,529 |............ 3,464,141,105 |............ 3,440,996,938
Identified FUUS’S' Unaffilia}ted Bank 9. Canada ...ooiiee e 56,303,481 |..cceverne 53,458,122 |...coooeeee 57,947 137 |.oovvee. 57,098, 181
Loans, Unafilated Cortiicates of 10._ Other Countries 359,352, 111 332,465,626 370,672,316 380,553,791
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 3,818, 142,528 3,492,246,277 3,892,760,558 3,878,648,910
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds 5,796,358,920 5,341,071,661 5,747,965,479 5,691,322,078
PREFERRED STOCKS 14.  United States .......cccceeevecvvivnernrnrneee o 5,542,699 |...ooviiinn. 5,542,698 |....coccoevevnne 4,337,906
Industrial and Miscellaneous 15, Canada ....cceeeiieeeieeeeeeee e [ [
(unaffiliated) 16.  Other Countries 3,821,933 3,821,933 4,223,619
17.  Totals 9,364,632 9,364,631 8,561,525
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 9,364,632 9,364,631 8,561,525
COMMON STOCKS 20. United States ......c..ccooveevevecvirnrnenn o ...49,153,275 |.. ...49,153,276 |.. ... 30,269,720
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeeeeeee e s | [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 49,153,275 49,153,276 30,269,720
Parent, Subsidiaries and Affiliates 24. Totals 435,030,804 435,030,804 187,188,615
25. Total Common Stocks 484,184,079 484,184,080 217,458,335
26. Total Stocks 493,548,711 493,548,711 226,019,860
27. Total Bonds and Stocks 6,289,907,631 5,834,620,372 5,973,985,339

Sl04




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

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

1 2 3 4 5 6 7 8 9 10 11 12
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)

1. U.S. Governments
TANAIC T e 108,072
1.2NAIC 2 ..
T.BNAIC 3 e
TANAIC A .o e [ e o [ e XK [ e e e [ e
BT 2t SO S N KOO (SR USPTUTURU IR ¢ & GO O N H U ASO T SU U SUSVR ISR
TBNAIC B ..o
1.7 Totals 108,072

858,566,603 . < 858,566,603

GoIs

2. All Other Governments
b2 I N (2 ! A N ST UUU AU USSPRTRURRRPR ROUTTURTRTURRPRRURU SRR . O GO A SO SO RO U RSO RO UR ASTORRORORTRRPRRTR
b2 N N [ 2! A N TR KSR PRUPUSRPRRRURRUPR RO URTRTTRTPRRURUR SRR . O GO AR S SO RS RO R PR ASTOTOROTRTRRPRRTR
2.3 NAIC B et nees | [eereereeeee s [ seeseeseeseenees Joeresieeseeseeseesesnenne [oreeeeenee XX s ieisin [ [ e [ [
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 .. N
2.7 Totals 112,378 171,522 101,683

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

Guaranteed
3.1 NAIC 1 .. 27,740,344 |............. 26,595,514 |............ 3,900,000
3.2NAIC 2 .. wo e [
3.3NAIC 3 .. o e
3.4 NAIC 4 T SRR
BENAIC S et nees [ [eeer s
3.6 NAIC 6
3.7 Totals 27,740,344 26,595,514
4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

101,683 |

385,583 |.

385,583 |.

385,583 0.0 670,899 0.0 385,583

58,235,858 |......cvcccinne 1.0 | 53,128,819

58,235,858 1.0 53,128,819 1.0 58,235,858

AANAIC T e 5,120,000 |............. 33,685,943 |............ 57,483,460 |............. 25,385,000 |- [ ) 0.0 G R 121,674,403 | 2.1 [ 136,064,188 |.......ovvvccinnes 2.5 [ 121,674,403

42NAIC2.. e 8,261,200 .. e . .. .. 8,261,290 |.. e 8,287,922 |.... 0.2 .. 8,261,290 |..

A3 NAIC 3 et [ 5,405,576 |......oueeieiricirieinies [ [ o, ) 0.0 G N 5,405,576 |....covvvcecnen 0.1 [ 5,431,770 [ 0.1 [ 5,405,576

AANAIC A ..o [ [ [ e [ XXX vtivairnen [ermmmmmmseeeseseseeiee [ o e e [
A5 NAICS ..o [ [ [ e [, XXX vtivairnen [ermmemnmseseseseeeeiee [ o e e [

4B NAIC B ...t XXX

4.7 Totals 5,120,000 39,091,519 65,744,750 25,385,000 XXX 135,341,269 2.3 149,783,880 2.8 135,341,269

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

BANAIC T (e e 40,086,312 |.......... 165,586,051 |........... 332,006,440 |........... 250,972,294 |........... 102,023,652 |............ D.0,0 NI RO 890,674,749 |......cvernne 5.4 |.......... 701,557,318

5.2NAIC 2 .. ...23,139,139 |.... ...41,813,987 |....

........... 880,366,503
....35,012,328 |..

....8,873,189 ...3,000, .. . SUTRRIN NURRRO 35,012,328 |..
5.3NAIC3 .. v e e e foenesenesns XX foren e i [ e
54 NAIC4 .. SO O R B . . R R
BENAIC S ..ot sersenniens [ o [ [ [enesseness XXX urriienii oo e o [ [

5.6 NAIC 6
5.7 Totals 40,086,312 188,725,190 340,879,629 253,972,294 102,023,652 XXX 925,687,077 16.0 743,371,305 13.8 915,378,831 10,308,246
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 164,350,178 |........ 1,019,664,795 529,216,837 |............. 67,625,416 |............. 54,293,433 |............ XXX | 1,835,150,659 |..cooririirianne 3.7 | 1,681,138,167 |..oovieeee 31.2 | 952,071,291 |........... 883,079,368
6.2NAIC 2 .. .. 178,439,194 |... .684,614,616 |.... 614,426,525 191,973,924 |.. ...93,155,145 | . 1,662,609,404 |.. ..1,624,702,069 |.... . 1,244,418,351 |.. .418,191,053
B.3NAIC 3 ..o 11,397,404 |............. 78,898,756 |............. 67,077,743 |............... 1,377,301 | 1,879,628 |........... XXX oo oo 160,630,832 201,659,056 |.....cocvvererercecene 3.7 o 61,610,323 |............. 99,020,509
B.4NAIC 4 ..o 7,561,267 |..cccenene 43,376,374 |............. 24,132,568 |......ccovenee. 71,134 e e XK [ 75,441,343 | 1.3 75,175,992 A 17,709,460 |............. 57,731,883
6.5 NAIC 5 .. 11,704,210 |............... 3,400,682 |............... 4,237 ATT | [ 599,873 |....ooi . XXX oo 19,941,942 | 0.3 [ 14,591,454 | 0.3 [ 3,528,442 |............ 16,413,500
6.6 NAIC 6 4,732,314 1,064,462 208,122 2,514,455 8,519,353 . 17,233,765 0.3 1,279,607 7,239,746
6.7 Totals 378,184,567 1,831,019,685 1,239,298,972 161,347,775 152,442,534 3,762,293,533 64.9 3,614,500,503 67.0 2,280,617,474 1,481,676,059
7. Hybrid Securities
7.1 NAIC 1
7.2NAIC 2
7.3NAIC 3
74 NAIC4 ..

7.5NAICS ..
7.6 NAIC 6 ..
7.7 Totals

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o,

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

BB NAICE ...,

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

678,895

21,427,303
25,889,206

678,895

7,853,502 |..

65,569,627
26,384,789

678,895

...7,853,502 |..

21,427,303
............. 21,154,062

678,895

47,420,177

55,848,996

111,469,578

5,414,129

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 MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (Continued)

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

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
12 NAIC T e (d) ....209,664,562 |........ 1,817,729,326 |........ 1,110,005,345 |........... 394,818,736 |........... 232,084,303 |.....ovveeceeeen [ 3,764,302,272 |.cooveeeeeeeeen 64,9 | XXX e e XK o 2,870,914,658 |........... 893,387,614
12.2NAIC 2 ... J(d) ....178,439,194 715,607,257 631,561,004 ....94,973,924 |.. ...93,155,145 |... 1,713,736,524 |.. 1,295,545,471 |.. .418,191,053
123 NAIC 3 e d) .o 11,397,404 |.......... 105,731,635 |............. 67,077,743 |............... 1,377,301 | 1,879,628 |....cocvveeeveeeees e 187,463,711 | 322 [ XX e XXX e o 88,443,202 |............ 99,020,509
124 NAIC 4 o (D) e 11,089,955 |............. 60,836,851 |............. 29,032,699 |.....cccoerenvee 71134 oo e [ 101,330,639 | 17 [ XX e XXX e o 38,863,522 |............. 62,467,117
125 NAICS o (D) e 11,704,210 |..coovneeeee 3,513,060 |.............. 4,408,699 |................. 101,683 ... 599,873 .o (o R 20,327,525 oo 004 [ XK o XXX e e 3,914,025 |............ 16,413,500
12.6 NAIC 6 ... 4,732,314 1,743,357 208,122 2,514,455 (c) 9,198,248 1,279,607 7,918,641
12.7 TOtalS .o 427,027,639 |........ 2,705,161,486 |........ 1,842,293,612 |........... 491,642,778 |........... 330,233,404 |......ooveeeine (b) 5,796,358,919 |.......oceveeeeenn 100.0 [ XK e X [ 4,298,960,485 |........ 1,497,398,434
12.8 Line 12.7 as a % of Col. 7 7.4 46.7 31.8 8.5 5.7 100.0 74.2 25.8
13. Total Bonds Prior Year
13.1 NAIC 1 296,903,263 |........ 1,545,568,722 |........... 925,064,383 |........... 371,032,085 |.......... 153,044,602 |.......cocvoeeeeeereieee oo e X% e et XK [ 3,291,613,055 |[.....cocvveeeen 61.0 |........ 2,612,607,486 |........... 679,005,569
13.2 NAIC 2 58,529,246 |........... 842,455,618 |........... 601,845,974 |........... 112,623,931 |............. 78,185,476 ..o oot XX e XXX e o 1,693,640,245 |........cocvevnnn. 31.4 ... 1,363,025,685 |........... 330,614,560
13.3NAIC3 ... 21,100,774 171,261,540 |.... 1,918,382 | e XX e XXX e fe 272,660,453 |.... ...175,015,293 |.. ...97,645,160
13ANAIC A e 6,514,963 ...49,844 463 |............44,665,944 |................535, 411 [ ..o [RSVRURRRRURIUSISRI RESIRSID. 6., SHNNIIN RURSRID o ¢ RN R 101,560,781 |.... .43,581,365 |.. ...57,979,416
135 NAIC S e 4,680,682 |............... 3,981,712 |.... , 840,750 [ e XX et XX | (€) e 15,262,353 |.... ..9,030,639 |.............. 6,231,714
13.6 NAIC6 ... 14,451,073 1,258,233 83,043 2,120,311 17,912,660 . 644,888 17,267,772
13.7 TOtalS .o 402,180,001 |........ 2,614,370,288 |........ 1,653,701,853 |........... 486,287,884 |........... 236,109,521 (b) 5,392,649,547 |........ccovveune 100.0 |........ 4,203,905,356 |........ 1,188,744,191
13.8 Line 13.7 as a % of Col. 9 7.5 48.5 30.7 9.0 4.4 100.0 XXX 78.0 22.0
14. Total Publicly Traded Bonds
TAANAIC T e 99,449,242 |........ 1,376,578,354 |........... 825,002,700 |........... 365,523,360 |........... 204,361,002 |....cooveeeereieeecees foreenne 2,870,914,658 |........cccoee..... 4951 ....... 2,612,607,486 |......................48.4 |........ 2,870,914,658
14.2NAIC 2 ... ..121,639,286 |... .563,875,292 |.... 458,862,675 |..... ....711,913,668 |.. ...79,254,550 |... 1,295,545,471 |. ......1,363,025,685 |.... 1,295,545,471 |.
T4.3NAIC 3 e 1,656,279 |... ...61,579,122 |.... 22,747,819 |.coee 871,275 | 1,588,707 |.voeeeeeeeeeeciees o 88,443,202 |......ccoooveveveeee 1.5 | 175,015,293 |.... ....88,443,202 |.
144 NAIC4 ... 761,059 |... ...28,496,361 |.... 9,606,102 [.....cooveeeerrene R, . 38,863,522 ...43,581,365 |... . .38,863,522 |..
145 NAICS oo e [ Y 2,563,521 |.cocviein 582,375 | 101,683 |................ 599,874 | oo 3,914,025 oo 001 9,030,639 |.ccovverereeeen 0.2 o 3,914,025
T4B NAIC B ..o 22,848 612,279 164,497 479,983 1,279,607 644,888 1,279,607
14.7 TOtalS .o e 223,595,286 |........ 2,033,704,929 |........ 1,316,966,168 |........... 438,409,986 |........... 286,284,116 |....cooveeeieeieeccees foeeenn 4,298,960,485 |........cococveee 742 | 4,203,905,356 |.........cccevvee.... 78.0 | 4,298,960,485
14.8 Line 14.7asa % of COL 7 ...oovveueererereeforercccce 5.2 | A7.3 | 30.6 |oeeeeeiee 10.2 | 6.7 [ oo 100.0 [ XX o DLO 0. SN NINTD 6o  CNIY SR 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 3.9 35.1 22.7 7.6 4.9 74.2 XXX XXX XXX 74.2 XXX
15. Total Privately Placed Bonds
151 NAIC T e 110,215,320 |........... 441,150,972 |........... 285,002,645 |............. 29,295,376 |............. 27,723,301 893,387,614 |.......ovveveee 154 |, 679,005,569 893,387,614
15.2NAIC 2 ... ....56,799,908 |... 151,731,965 |.... 172,698,329 .23,060,256 |.. ...13,900,595 |... ...418,191,053 |.. .330,614,560 |.... .418,191,053
15.3NAIC 3 e 9,741,125 | 44,152,513 |............. 44,329,924 |................. 506,026 |................. 290,921 |.ovecieeeeeeeeeees e 99,020,509 |..ovvereeeeeeen 17 97,645,160 |.....coovvereveeeee 1.8 [ XK o 99,020,509
154 NAIC 4 oot 10,328,896 |............. 32,340,490 |............ 19,426,597 |.....coovenveee SBT3 |t o [ 62,467,117 A 57,979,416 |.oooveeeee 1T | U XXX e e 62,467,117
155 NAICS oo e 11,637,638 |.....cocere. 949,539 |............... 3,826,324 | e ()] ORI IR 16,413,500 |...oovoveeccicne 0.3 i 6,231,714 | 00T o XXX e [ 16,413,500
15.6 NAIC 6 ... 4,709,466 43,625 2,034,472 7,918,641 17,267,772 7,918,641
15.7 Totals ...ooveeieeeee 203,432,353 525,327,444 .53,232,792 |.. ....43,949,288 |... 1,497,398,434 |.. 1,188,744 1971 [ 22,0 o XXX e e 1,497,398,434
15.8 Line 15.7as @ % 0f CoL 7 ...cveverveeereeneforeiic 13,6 [ 848 | 5.1 | 3.6 | 2.9 | o 100.0 [ XX o XXX oo e XK [ XXX e o 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 3.5 11.6 9.1 0.9 0.8 25.8 XXX XXX XXX XXX 25.8

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

................... 1,130,494 current year, $

............ 1,376,873,872 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
...... 1,198,537 current year of bonds with Z designations and $  ...................8,487,559  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.
................... 6,001,774 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

...................... 840,750 prior year of bonds with 5G| designations and $ ...................5,394,766 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 $

........................... ; NAIC3 $.evivviviiveeeeee. 5 NAIC4 $ e 3 NAIC S $ . 5 NAIC 6 $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE 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 .............ccccoeeviiiiciiiniciciiens oo [ 570,821,166 |........... 164,698,367 |.............46,936,026 |............. 75,767,218 XXX oo oo 858,222,777 |.eeoeeevercecienne 14.8 | 718,710,255 |...ovvveicie 13.3 | 858,222,777

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

...231,027 |..

..... 4,727 |..

...343,826 |..

...343,826 |.

1.04 Other Loan-Backed and Structured Securities ... 515,000 .

1.05 Totals 108,072 571,052,193 164,703,094 75,767,218 XXX 858,566,603 14.8 719,724,563 13.3 858,566,603
2. All Other Governments

2.01 Issuer Obligations ..........cceeveverieerirerieeeeeeeees fooeeeeseeeeeeeeeeeeees Joeeeeeeneenns 112,378 | 171,522 | 101,683 e oo XX e [ 385,583 ..o 0.0 | 870,899 o 000 [ 385,583

2.02 Residential Mortgage-Backed Securities ...
2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals 112,378 171,522 101,683 XXX 385,583 0.0 670,899 0.0 385,583
3. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations ..........cccccereeneeiiniiniinieniene foeiiiieceeceeceeceeies foeeieeiiens 27,740,344 |.............26,595,514 |............ 3,900,000 |[...oovoveveieieiiieiiens forreiine D, 0.0 CTUY PR 58,235,858 |....ccivieiieiis 1.0 [ 53,128,819 | 1.0 [ 58,235,858 |...ccveiiieiieiicee

3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities
3.04 Other Loan-Backed and Structured Securities ...

............. 26,595,514

............. 53,128,819

3.05 Totals 27,740,344 26,595,514 53,128,819
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations ............cccoveerveeeeeeeeeseeeens feeeiiiiinns 5,120,000 |............. 39,091,520 |.............65,744,750 |.............25,385,000 |.....ccvvevvrevererrireees forveereeee e XK | 135,341,270 [ 2.3 |, 149,783,880

4.02 Residential Mortgage-Backed Securities ...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 5,120,000 39,091,520 65,744,750 25,385,000 XXX 135,341,270 2.3 149,783,880 2.8 135,341,270
5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed
5.01 Issuer Obligations ...........ccccccceuee. [ P 9,353,312 |.......... 104,824,353 |........... 296,948,202 |........... 193,327,131 | 32,469,032 636,922,030 |..coveverieieieiiins 1.0 [ 587,286,759 626,613,785
5.02 Residential Mortgage-Backed Securities ... ..27,616,273 |. .71,711,080 |.. .43,931,427 |.. ...60,645,163 |... ...69,554,620 |.... ...273,458,563 |.. 4 . 138,063,959 |... 273,458,563 |.
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 ... 3,116,728 12,189,757 15,306,485 . 18,020,586 15,306,485
5.05 Totals 40,086,313 188,725,190 340,879,629 253,972,294 102,023,652 925,687,078 16.0 743,371,304 915,378,833 10,308,245
6. Industrial and Miscellaneous
6.01 Issuer Obligations ...........cccceeeeeeeieneeieeieeeeeeeee e, 230,798,233 |........ 1,353,735,085 |........... 887,481,197 |........... 128,329,340 |........... 132,377,378 |............ XXX foveiens 2,732,721,233 [ociiii 47.1 | 2,717,093,565 |...coovvveniieiins 50.4 |....... 1,945,523,916 |.......... 787,197,317
6.02 Residential Mortgage-Backed Securities ... O AR 44,686,593 |........... 174,438,755 |............. 40,315,441 |..coeneee 27,060,940 |............. 18,057,256 |............ D,9,0. RN RURN 304,558,985 |..cooveviieiiinne 5.3 [ 221,306,956 |.....cocovererreneans 4.1 | 33,358,703 |........... 271,200,282
6.03 Commercial Mortgage-Backed Securities .......... |............ 28,305,481 |........... 187,139,088 |........... 155,489,710 |..oveviiceiiiiiieiie oeveeerieesieeneenesene oo, D,9, 0. NI RURN 370,934,279 |...ocoiiiens 6.4 [ 303,555,163 |..cevveviieiiieienne 5.6 [ 257,187,584 |........... 113,746,695
6.04 Other Loan-Backed and Structured Securities ... 74,394,259 115,706,758 156,012,622 5,957,495 2,007,900 XXX 354,079,034 6.1 372,544,819 6.9 44,547,272 309,531,762
6.05 Totals 378,184,566 1,831,019, 686 1,239,298,970 161,347,775 152,442,534 XXX 3,762,293,531 64.9 3,614,500,503 67.0 2,280,617,475 1,481,676,056

~

. 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 MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2 (Continued)

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

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........c.ccoooeevees oeriiiniiniiiis i oo e [eeevneeneeneeieeies o XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 3,528,688 47,420,176 4,900,131 XXX 55,848,995 111,469,577 50,434,867 5,414,128
10.03 Totals 3,528,688 47,420,176 4,900, 131 XXX 55,848,995 111,469,577 50,434,867 5,414,128
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX XXX XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ...........ccceevreineenncnncenns oo 245,271,545 |.......... 2,096,324,846 |.......... 1,441,639,552 |............. 397,979,180 |............. 240,613,628 |............ XXX oo oo 4,421,828,751 |.ocviciicieen 76.3 | XXX [ XXX oo 3,624,323,189 |............. 797,505,562
12.02 Residential Mortgage-Backed Securities .......... [o..coccccee. 72,410,938 |............. 246,380,862 |.............. 84,251,595 |......ccnve 87,706,103 |......cecnve 87,611,876 |........... XXX e 578,361,374 |...ocevvveieennn. 10,0 [, D.9,0 SN D.0.% SN AR 307,161,092 |............. 271,200,282
12.03 Commercial Mortgage-Backed Securities ........ [.....c.cc..... 28,305,481 ...187,139,088 |............. 155,489,710 ...370,934,279 |84 XXX [ XXX e 257,187,584 |............. 113,746,695
12.04 Other Loan-Backed and Structured Securities . |- ... 77,510,987 127,896,515 . 156,012,622 .369,385,519 |. . 59,853,757 |oceeeeennn 309,531,762
12.05 SVO Identified Funds XXX XXX XXX feereene XXX i fereeeene e e XXX e [ o s oo d XXX e e XXX [
12.06 Affiliated Bank Loans SR U U U YU UUV OO RURUYUYURUTUPN ROEUURURUTUTUYURUYUTE RUTRUTPYURUTUYURURUTIN RUDVURUTRTURUTUTRTUTI RUTORURID, 0,0, CUNVRUR RUVURURURUTRTUYUTUTIN UDVUTUTUTRTUTRRUVUITIE RURURINTD. 0.0, CRNURUR RURRINTD. 0. o SRR R RRURUTUT U
12.07 Unaffiliated Bank Loans B PO 3,528,688 |............. 47,420,176 |......oocee. 4,900,131 | o e XX o, 55,848,995 50,434,867 |................ 5,414,128
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals I P 427,027,639 |.......... 2,705,161,487 |.......... 1,842,293,610 |.............491,642,778 |.............330,233,404 |..ccooiririniiiiines e 5,796,358,918 |.......ccceviennnne 100.0 Jooveeenne XXX [ XXX oo 4,298,960,489 |.......... 1,497,398,429
12.10 Line 12.09 as a % of Col. 7 7.4 46.7 31.8 8.5 5.7 100.0 XXX XXX XXX 74.2 25.8
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........cccceeviirinininininiiins foeeeeeieeens 193,686,131 |.......... 2,117,213,149 |.......... 1,244,224,295 |........... 447,473,994 ..o 224,076,608 |............ D.9,0 SN D.9,0 SN D.9.0 SN R 4,226,674, 177 | 78,4 | 3,566,190,636 |............. 660,483,541
13.02 Residential Mortgage-Backed Securities .......... ... 66,694,940 |... ...189,125,199 |.. .. 64,592,124 19,959,464 |......ccooe. XXX [ XK [ XXX ...359,870,223 |. ...180,654,549 |.. .179,215,674
13.03 Commercial Mortgage-Backed Securities ........ . ... 22,100,409 |... ...116,079,829 |.. 303,555, 163 |. ...252,499,965 |.. .. 51,055,198
13.04 Other Loan-Backed and Structured Securities . |. 113,239,517 ...101,218, 361 391,080,405 |. . 98,708,984 |.. .292,371,421

13.05 SVO Identified Funds
13.06 Affiliated Bank Loans ...

13.07 Unaffiliated Bank LO@NS ..........ccccceeerviennnnninns foocieiciens 6,459,004 |.............. 90,733,749 [oooiee s 14,276,824 [ e o O XK o XXX e XX [ 111,469,577 2.1 [ ... 105,851,225 |.........cocc. 5,618,352

13.08 Unaffiliated Certificates of Deposi . XXX XXX XXX XXX XXX XXX

13.09 Totals P P 402,180,001 |.......... 2,614,370,287 |.......... 1,653,701,852 |............. 486,287,883 |............. 236,109,522 |......cceeerrrenncnncns [ XXX [ XX o 5,392,649,545 |.......cccoveveennn 10010 | 4,203,905,359 |.......... 1,188,744,186

13.10 Line 13.09 as a % of Col. 9 7.5 48.5 30.7 9.0 4.4 XXX XXX 100.0 78.0 22.0
14. Total Publicly Traded Bonds

14.01 Issuer Obligations ............ccoeevreeneenncnnccnns oo 162,636,588 |.......... 1,747,538,544 |.......... 1,125,371,798 |............. 372,046,780 |............. 216,729,479 |............ XXX oo oo 3,624,323,189 |....ocooviiiien 62.5 |.......... 3,566,190,636 |........ccoevvenenn. 66,1 [ 3,624,323, 189

14.02 Residential Mortgage-Backed Securities ... 34,394,723 |... .... 90,078,846 |.. .. 50,161,097 62,971,788 |.. .. 69,554,638 .307,161,002 |. 180,654,549 |. ...307,161,002 |..

14.03 Commercial Mortgage-Backed Securities ........ [...c.ccco..... 16,394,466 |............. 117,802,512 |............. 122,990,606 |........cocvevivieiiiiiiiis [, ...257,187,584 .. 252,499,965 |......covveviviiienn 7 s 257,187,584

14.04 Other Loan-Backed and Structured Securities . |.............. 10,169,510 ... 32,750,298 |t 13,542,536 59,853,757 98,708,984 |.....ccevveereennn 1.8 [ 59,853,757

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

................ 4,900, 131

105,851,225 |
XXX

.......... 1,316,966, 168

.......... 4,203,905, 359

Section 12 3.9 35.1 2.7 7.6 4.9 74.2 XXX XXX XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ............ccoccovicvinciiiciiiiiiis o 82,634,957 |............ 348,786,302 |............. 316,267,754 |.............. 25,932,400 |.....co.e. 23,884,149 ... 197,505,562 ....660,483,541 797,505,562
15.02 Residential Mortgage-Backed Securities .......... [ 38,016,215 |............. 156,302,016 |.............. 34,090,498 |.............. 24,734,315 |...coneee 18,057,238 .... 271,200,282 ...179,215,674 271,200,282
15.03 Commercial Mortgage-Backed Securities ........ [...ccccc...... 11,911,015 .... 69,336,576 |.............. 32,499,104 .... 113,746,695 51,055,198 113,746,695
15.04 Other Loan-Backed and Structured Securities . |. ...67,341,477 . 95,146,222 42,470,086 .309,531,762 |. 292,371,421 |. .309,531,762
15.05 SVO Identified Funds XXX D,9,0, CUNUNTI RUNURID 0.0, NI RURD 0.0 G RS RO U U URUTURUT NSO UOUR R YUTUUUTUT NUTTTURUURURTRR

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

............................................. 5,618,352 |....ovvevieieenn 001 [ XXX i 5,414,128
XXX XXX XXX
525,327,442 |.............. 53,232,792 |.............. 43,949,287 |........coovnriinniiiinns [orrnn.1,497,398,429 | 2508 |l 1,188,744,186 |....cooveveerinnene 2.0 [ XXX e 1,497,398,429
................................... XXX e e XX e XK o2 100.0
3.5 11.6 9.1 0.9 0.8 25.8 XXX XXX XXX XXX 25.8




oLIsS

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

1.

12.

Book/adjusted carrying value, December 31 of prior year
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt ettt e e et e e a e e ehe e s he e b e e s bt ea b e ea b e ea e e es e e eh e e b e e b e e b e e abeeateem s e en e e eaeesaeesaeeabeenbeenbeenneans
ACCTUAN OF ISCOUNL ...t b bbb bbb bbb b e b b e b e bbb bbb b b e b e bbb bbb
Unrealized valuation iNCrEASE (AECTEASE) ........ueiuiiiiiiiieieeiie ettt ettt et e ettt ettt e aeesaeeebeeshe e b e et e e aeeeae e eaeeeaeeeheeeh e e eb e e b e e et e as e easeeaeeeaeeebeeebe e b e e bt e bt enbeenneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt et a bt e e b e b e bt e e b e et e e b e e e e e et b e e e b e e e et e e e e e b e b e b e s et e b et e b e e e b et et et e e e e n e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ciuuiiiiiiiiiii ettt ettt ettt e ae e eheeeteeab e e bt e st easeeaeeemeeeaeeeheeehe e bt e et emeeemseameeameesaeeebeesbeenbeenseeneenne
[B=Yo [V Tor =Ta g Lol gi2= oY o o] i o 4 =T aa 10T a o RO OO OO U PSSR PRSPPI
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..coiiiiiiiiiiii ettt b e bt e et sae e e bt e ebe e e bt e bt e bt enbeennesnneennas
Deduct current year’s other than temporary impairMeENt FECOGNIZEM ............oiiiiiiiiiiii bttt b ettt b e bttt eee b eaeees
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eiiiiiiiiiiiieieet ettt ettt s ae e be e b e beenneea
Deduct total NONAdMItEEd @MOUNLS ..o e e e e e e e e e e e e e e d e e e e e

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

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIrIOT YEAT) ......ccviviuruiueueuerireitsestssetesesesesessssssssesesesesesesssssssesesesesesessssssssssesesesasessssss soesescssmesssans 1,388,000
Cost paid/(consideration received) on additions:

2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, ColumMN 12 .........ccccoiiiiiiiiiiiii e

2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, ColuMN 14 ..o s e
Unrealized valuation increase/(decrease):

B IS 1= T (T o IR 07 )[4 4o e AN

3.2 SCHON 2, COMUMN MO ...ttt bbb bbb h b s s e b et bt e bt h e e s e s e et e he b e b e b S48 48 oA e AR e R e e b e R e e b e b et e b et e bes Seabeseasesesees et
SIS N o M S I | U i 4 1= | OO RRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 ...ttt ettt et et e s e st e st e st e st e st e s s e st et e st e s b e st entesteneane e e e e e s e e e e e e e e e e eneenneas
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ... ittt ea e he e she e e bt e bt e be e beea bt eabessbesaeesbee Soemeeaaseaaeenaeense e s e enseensean
Amortization:

A IS T= Ty T IR ) (W4 4o e PN

7.2 SECHON 2, COIUMN 27 ..ottt h bbb b b e s e s e s et e b et e b et e b e e s et esea e b e b et S48 48 oA e A E e R e e b e R e e b e b e b e b et e bes Sesbeseasesessesess et e st e ens
Adjustment to the book/adjusted carrying value of hedged item:

8.1 :SECHON 1, COIUMN 20 ...ttt b bbb bbb bt b e e bt b et d e s e b et e b et e he e SH8aEeR e s b e R e b et e bbb b e

LIS T= Tt (T I O] W4 4o 122 OO
Total foreign exchange change in book/adjusted carrying value:

9.1 SECHON 1, COIUMN T8 ... e et e e e e e e e e e e e e e e s s e e s e ee e e s e e e e s e e e eeeenaee s e ee s s ee e eenesenssenanens 1esebeteseessceees 1,449,000

9.2 SECHON 2, COIUMN 20 ...ttt ettt et e b b et £t s s bt e e s o b e s e e et st ot h e e e e 22 e e s e b et e et e s s b et ettt s e h b et Sesnsnbetetessnsns et et et esensnsntes | oanassesesennanaes 1,449,000
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+T+849) .......cceiviireeceereieeeeeeceeteteeeeesseseteteseessetetesesesssasaesesesenssssaesasasensssna seesesesesesenanas 2,837,000
(DTt [N Tet g ToTg oo T (=T IR EoT T S

Statement value at end of current period (LiN@ 10 MINUS LINE 11) c.....c.viiuiieiieeeeceete e eeeceete e ee et et et eeesssaete e s essssaesesesessssesesesesensssssesesesessnsnastasasananas Saesesesesennncnas 2,837,000

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Yar (LINE B, PrIO YBAI)........cuiiiiiieieietet ettt ettt e e et et estes Saeesee e e e e e s e e e e e aeanea

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column)

Add:
Change in variation margin on open contracts - Highly effective hedges
3.11 Section 1, Column 15, CUrrent YEar MINUS ...........coerieiieriiiiiieieieieis corrsie e
3.12 Section 1, COIUMN 15, PHIOT YEAI .....ccuiiiiieiiiiiiiitiete sttt nes sateasesre e s st e s s s e areas sabestessesaesaesaesresnesaesnesne s
Change in variation margin on open contracts - All other
3.13 Section 1, Column 18, CUrrent YEar MINUS .........c.coerieieiieieieieieieis ceresie e
B2 B ST o] o TR @] [T o o Ty K oy T T = TSR
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceviviiiiiis covieiee e
3.22 Section 1, Column 17, prior year ........... e p— Jpp— . . RS e

Change in amount recognized

3.23 Section 1, Column 19, current year to date
3.24 Section 1, Column 19, prior year plus ........J ... NN ... U@V - BB -

3.25 SSAP NO. 108 AGJUSTMENES ......oiuiiiiiiiiiieee e eies cabeate st e s e s e s e e e s b e s b e s b e s b e es Sbesbeabeab e ab e sb e s b e s b e s b e s b e e b e es Seaeeaee e
Subtotal (Line 3.1 minus Line 3.2)

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

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ..o,

4.22 Amount recognized (Section 2, COIUMN 16) .........cciiiiiiiiiiiiiiiiin e

4.23 SSAP NO. 108 AGJUSEMENLS ...ttt eateare s e s e e e e sre s besbesbesre st e srearesresnesnesne e
Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS IN PHIOT V@I ...ttt bbb bbb bbb bbb E bbbt b bbbt bt b Seseeae e e e e e e e e e aeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........ciiiiiii et 2esee e e e
Book/Adjusted carrying value at end of current period (LINES 14+2+3.3-4.3-5.1-5.2) .......c ittt ettt es Saeeaee e

Deduct total nonadmitted amounts

Si11



ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

SI12, SI13
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN T4 ......iuiiieiiiieiieiee ittt ettt eee et es et es et ses e es s ees e ee s s ee s b ees e ees s ees e s s et e b as e ees e s et e s et e s ensesensebenss fessebsntesantes 2,837,000
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .............cccociiiiiiiiiiiiiiiiiiis e
TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s s s s s s s e s et essas s nesssesesesessssnensnsnnnenenins e 2,837,000
Part D, SECHON 1, COIUMN B ..ottt ettt ettt ee et s s 2 e s e s s s e e s s s e s e s e s s s e s s s nsensnsenne fessttesntesantes 2,837,000
Part D, SECON 1, COIUMN 7 ...t e e e e e e e e e e e s e e e e e e e e ae e e e aeese e e e e e e eseaeae Shestessessessessesseasesseaseaseas
Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....couiiiiiiiiie ettt ettt sbe et snesnesnennesiees
Fair Value Check
Part A, SECHON 1, COIUMN 16 ...ttt e et ettt et et et et et et et et et et et et et e e et et et e e e e e e e e seeeeeaeen eanevearesseeaeanes 2,836,107
(o=l = TR Y=Tod 1 1) o B N O 11 ' e TSR
TOtal (LINE 7 PIUS LINE 8) ..ottt sttt s st s et et e s easas s sanesesesesessssansnssesenesnnenennnees e 2,836,107
Part D, SECHON 1, COIUMN O ....o.iiiiiiiiie ettt s e e 2 e s 22 s e s s s e s st enensensesenne fessebesntesantes 2,836,107
L= IS T=Ted (o] o TR O] [V 4T e O OO SOPY
Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ittt sttt et sbe e b e sbeebesnesnesnenneesies i
Potential Exposure Check
Part A, SECHON 1, COIUMN 27 ..uiiiiieeiieeiteetsteet et eee s ee b ee e es b es b es e ee et s b ee e ee bbb es bbb eE bbb eb et bbb bbb st et e febanbesantesntesaraes 40,391
Part B, SeCtion 1, COIUMN 20 ........ccoiuiiiiiiiiic bbb bbb bbb bbb bbb aee eabeeabeae et
Part D, SECHON 1, COIUMN 12 ...ttt s s s e s s a et ettt ene febanbesesaesneesnees 40,391
Total (Line 13 plus Line 14 MINUS LINE 15) ....c..iiiiiiiiiiiicee et snennennenene i
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar .............cccoeveeeeevs foeerececnnen 164,404,173 [ oo 5,694,895 |............... 158,709,278
2. Cost of cash equivalents aCqUIrEd .............cccceeeveveveveueeeeeeeeeieeeeeeseeeeseseas feeeeeeeens 1,633,669,168 |................ 20,000,000 [....cvereennne 14,856,757 |........... 1,598,812,411
3. ACCTUAI O AISCOUNL ... [oeseesesssss et srseies [oeteteteses e teaesens [aeseses st sesnsee s snens [oeeresese e ses s
4. Unrealized valuation inCrease (dECrEaSsE) .........cccueerieereeiiieiiiiiiriesiesieseens |oereesrieiinsin i iieins e nes oreeie s [reesreesreenre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiirieiieieierieiesiee sttt ssens [reesres s s ssrsssses [ooereessress s ssse s [soesreesinseseese et eesnens [oereeesrene e
6. Deduct consideration received on diSPOSAlS ..............cccoeevevevivevirerereesiieeeenans oeeeeeeeeens 1,683,449,617 |.....coccceneee 20,000,000 [....ccereennne 15,776,936 |............ 1,647,672,681
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiiccece e [eer s [ree e o [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveoiiniiniiniiiiiiiins foviiiiiiiiens e e
9. Deduct current year’s other than temporary impairment recognized ............. |.oeeoeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) .o [reee s 114,623,724 | [ 4,774,716 | 109,849,008
11.  Deduct total nonadmitted amouNts ..............ocooiiiiiiiiiiccccececes [ [ [ [
12. Statement value at end of current period (Line 10 minus Line 11) 114,623,724 4,774,716 109,849,008

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment: Qualified Cash Pools
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE 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

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

Showing All Mortgage Lo
6

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
00-1001088 ....coooeeeeeeeeieeeeeees | i ....10/01/2002 ...[....unniniiiinnnnnne 6.780 |....oooeeeiinnns 3,026,723 [ e e fe [ e 8,827,942 |...08/01/2007 ...
00-1102548 ... ...03/01/2017 .. ....3.120 .26,117,149 ..38,300,000 |...03/29/2016 ...
00-1102633 ... ...03/01/2017 .. ....3.540 ..8,796,800 .. 14,490,000 |...09/12/2016 ...
00-1102703 ... ...03/21/2017 .. ....3.810 .10,691,651 ..27,600,000 |...02/14/2017 ...
00-1102809 ... ... 1170172017 .. ....3.850 ..9,419,658 ..14,835,857 |... 10/23/2017 ...
00-1102820 ... ... 11/01/2017 .. ... 3.860 | 4,503,117 .7,368,000 |... 10/24/2017 ...
00-1102822 PORTLAND 11/22/2017 .3.510 |.. 10,000,000 |.. 17,410,896 |... 11/15/2017 ...
00-1102831 PHOENIX . 01/28/2021 .4.110 |.. .12,238,076 |.. 20,804,348 |...01/26/2018 ...
00-1102834 ATLANTA . 06/22/2018 .6.170 |.. ..2,760,405 |.. 17,721,683 |...03/22/2018 ...
00-1102851 ... NEW YORK ... ...02/20/2018 .. 3.610 .20,000,000 ..35,992,200 |...02/07/2018 ...
00-1102862 ... ...03/29/2018 .. 4.530 .11,009,561 ..17,469,000 |...03/23/2018 ...
00-1102001 ... MECHANICSBURG .. ... 12/17/2018 .. 4.460 ..5,608,053 ..10,161,416 |... 12/04/2018 ...
00-1102939 ... KELSO .... ... 11/15/2018 .. 4.760 ..4,904,201 ... 7,993,000 |...10/26/2018 ...
00-1102978 ... BURKE .... ...04/11/2019 .. 5.550 .. 4,734,301 ..51,633,750 |...04/09/2019 ...
00-1102981 ... BROOKHAVEN ... ...03/28/2019 .. 3.910 ... 10,000,000 ..15,386,824 |... 03/25/2019 ...
00-1102998 ... SEATTLE ...05/23/2019 .. 3.570 ... 10,000,000 ..16,900,260 |...05/17/2019 ...
00-1103018 .. TORRANCE ... ...07/18/2019 .. 3.570 .. 2,250,000 . 4,744,582 |...07/12/2019 ...
00-1103021 SEATTLE .... .3.680 |.. .23,050,000 |.. 32,901,000 |...07/19/2019 ...
00-1103030 MORRIS PLAINS .3.520 |.. ..5,000,000 |.. . 7,365,349 |...07/18/2019 ...
00-1103033 KENOSHA ....... .3.470 |.. .20,000,000 |.. 34,200,000 |...07/11/2019 ...
00-1103037 ... GARDEN GROVE ... ...08/08/2019 .. 4.060 ..2,121,7 .8,807,000 |...07/26/2019 ...
00-1103061 ... WARRENVILLE .. ...11/14/2019 .. 3.250 .. 3,140,986 . 7,564,400 |...10/31/2019 ...
00-1103057 ... SCOTTSDALE ... ... 12/13/2019 .. 4.000 .28,571,79%5 ..44,583,573 |... 11/06/2019 ...
00-1103066 .. CHATTANOQGA .. ...01/14/2020 .. 3.250 ..8,183,722 ..12,380,000 |...01/02/2020 ...
00-1103072 ... ...10/07/2019 .. 3.050 .30,000,000 ..43,028,856 |... 10/01/2019 ...
00-1103078 .. PHILADELPHIA ... ... 11/18/2019 .. 3.000 [oevvvennnnnnnnnnne 2,347,900 ...6,155,143 |... 10/29/2019 ...
00-1103090 ... DENVER ...01/22/2020 .. 3.150 .. 10,000,000 ..16,231,727 |...01/16/2020 ...
00-1103140 ... OGDEN ... ...04/29/2020 .. 3.500 ..14,305,000 |...04/01/2020 ...
00-1103158 CHICAGO . .3.250 |.. 10,994,118 |... 05/05/2020 ...
00-1103164 MENOMONEE FALLS .3.000 |.. .8,015,692 |... 04/24/2020 ...
00-1103166 .. coeeeeee. [PHOENIX ...........ls .. |AZ... ....2.870 ..6,794, 18,497,000 |... 07/24/2020 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 307,305,969 592,668,584 XXX
99-0000066 .......ccocennnnnnnnnnes | .......... |BAVTOWN ............................................... |TX ......................................................................... 11/30/2017 ... |eeeeeiiiiiieeees 12.500 [o.onveennnnnnneees 4,788,677 | i fo | 1,302,329 [ | 39,300,000 |...11/17/2017 ...
0699999. Mortgages in good standing - Mezzanine Loans 4,788,677 1,302,329 39,300,000 XXX
0899999. Total Mortgages in good standing 312,004,645 1,302,329 631,968,584 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 312,004,645 1,302,329 631,968,584 XXX

General Interrogatory:
1. Mortgages in good standing $ unpaid taxes $
2. Restructured mortgages $ unpaid taxes $
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $ unpaid taxes $

interest due and unpaid.
interest due and unpaid.
unpaid taxes $
interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

the Current Year
1 Location 4 5 6 7 8 9
2 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
99-0000066 ....evuniiiiiiiniiiiiiiiiiieeens S L [ 1 U UUUR FEPTTTOTY 11/30/2017 i oo 12500 [oniiiiiiiiiiiii s frererinnrrrireenrserreeesseeeeeess @0, 709 foeini i 39,300,000
0699999. Mortgages in good standing - Mezzanine Loans 39,300,000
0899999. Total Mortgages in good standing 39,300,000
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

39,300,
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal

00-1000701 .. VILLANOVA ... 12/17/2001 ..... ..01/07/2022 ..... L4727 .
00-1101900 .. . [BELLEVUE .... 12/06/2012 ..... ..10/04/2022 ..... 9,396,453 |...
00-1102518 ... .| ANN ARBOR 03/01/2017 ..... L17/2022 47,850,000 |ooeeeeeeiiiiiiiiiiins v o fe e e L 47,850,000 |........
00-1102652 NORTH LOGAN .Ut ... 03/01/2017 .. ..06/01/2022 . . 20,148,164 |. . 20,148,164 |........ 20,148, 164
00-1102715 ROGERS . .. IN. .04/03/2017 .. ..10/20/2022 . .8,740,845
00-1102726 ATLANTA 04/11/2017 .. ..03/15/2022 . .5,528,024
00-1103084 ... .. | RICHMOND . 11/19/2019 .....|......01/28/2022 ..... . e 1,719,694 ...
00-1103097 ... | JACKSONVILLE ..veeveveveeeeeeeeiieeieiiees o Flec s s e 12/03/2019 22,000,000 [oeeeeeiiiiiiiiiiiinns oo o f e e [ 22,000,000 |........ 22,000,000 |...
00-1103101 oo [BELLEVUE oo el WA e [ 12/18/2019 11,919,812 | e e foereii e e 11,919,812 |........ 11,919,812 |...
00-1103170 .. B 015 0 =PRI AU | (SRR ISUUUUUEIPRRRRPPIR N 06/16/2020 .....|[......06/08/2022 .....|.......... 4,000,000 |. ...4,000,000 |..........4,000,000 |...
99-0000077 ... PO 10100 = 1 N Y | FOPPPPPPR AN 09/30/2019 .....[......02/18/2022 .....[........ 10,837,560 |. oo 11,046,275 |........ 11,046,275 |...
99-0000079 ....evvvvernnennnnnnnnnns CHAMPAIGN ..vvvvvvveeennnnnnnnnnnnnnnnnnnnns fovnnnnnnnnnnnnne e o v o, 12/13/2019 .....|......02/02/2022 .....|.......... 5,736,540 95 | e, 5,786,735 |.......... 5,786,735 [.oooeeeeiiiiiiiiiiies |y e,
0199999. Mortgages closed by repayment 153,894, 309 258,910 258,910 154,153,219 154,153,219
00-1001038 .. . | ITHACA 10/01/2002 R 3,200,913 |. .. 183,190 |... ... 183,190 |...
00-1102548 ... .| SALT LAKE CITY .. 03/01/2017 wovuufernnnnniis e [ 26,679,796 |. .. 562,646 |... ... 562,646 |...
00-1102633 ... . 03/01/2017 R 9,027,890 |. .. 231,090 |... ... 231,090 |...
00-1102703 ... .. | SANTA MONICA .. 03/21/72017 oo o e [ 11,058,987 |. .. 367,336 |... ... 367,336 |...
00-1102809 ... . | CHICAGO ... 11/01/2017 .. ...9,615,463 |. .. 195,806 |... .. 195,806 |...
00-1102820 ONTARIO ... 11/0172017 4,608,703 |. 106,587 105,587
00-1102831 PHOENIX .01/28/2021 .. . 13,089,959 |. 851,883 851,883
00-1102834 ATLANTA .06/22/2018 .. 6,637,190 |. ,876,785 |. .3,876,785
00-1102862 ... .. | CLAYTON ... 03/29/2018 ... foeviiiiiis e [ 11,425,014 |. .. 325,454 |... ... 325,454 |...
00-1102001 ... . | MECHANICSBURG . 12/17/2018 .. 104,3%4 |... ... 104,394 |...
00-1102939 ... 11/15/2018 .. 132,917 |... .. 132,917 |...
00-1102978 ... . 04/11/2019 ..92,165 [...
00-1103037 ... .. | GARDEN GROVE .. 08/08/2019 ..39,927 |...
00-1103061 ... .. | VARRENVILLE ... 11/14/2019 .. 295,680 |... .
00-1103057 ... . | SCOTTSDALE 12/13/2019 ,016,499 |... 1,016,499 |...
00-1103066 .. CHATTANOOGA ... 01/14/2020 .. 174,846 |... .. 174,846 |...
00-1103078 PHILADELPHIA 11/18/2019 .. 223,911 |. 223,911
00-1103140 OGDEN ..... .04/29/2020 .. 322,249 |. 322,249
00-1103164 MENOMONEE FALLS . .04/30/2020 .. 204,844 |. 204,844
00-1103166 PHOENIX ... .08/25/2020 .. 771,769 |.
99-0000066 ... L BAYTOUN e foeeen T s e o, 11/30/2017 15,795,396 |. . 12,330,818 |........ 12,330,
0299999. Mortgages with partial repayments 185,470,343 22,499,7% 22,499,7%
0599999 - Totals 339,364,652 258,910 258,910 176,653,016 176,653,015




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE BA - PART 1

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

03

1 2 3 Location 6 7 8 9 10 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 or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
. |Ares Private Credit Solutions, L.P. ........... Wilmington .....coovveiiieinnninns Ares Management ..|....06/23/2017 ...{...... e 4,884,450 |........ 5,300,699 |........ 5,300,699 |...cevnnn (22,968)]ceeeeeeeinninn foenneeeeeennis feeeeeeeniees fereeeeeeeeies feees 291,577 |..... 4,758,024 |...... 0.300
BlackRock DLF IX 2020-1 CLO, LLC ... New York .... BlackRock .......covvvvivvnnuniinnns . ....12/31/2020 ... 2 ... 343,874 |.. . P N F N RN 0.030
Cyprium Investors IV LP ...ccuueennnns Cleveland .[Cyprium Investment Partners . .03/31/2017 .. 2. . 7,676,001 .. (1,208,409) . 2,962,340
GSO Capital Opportunities Fund I11 LP Wilmington . . |Blackstone .06/03/2016 .. 2. .3,962,280 (84,637) . 2,964,136
GSO Capital Opportunities Il LP ..... New York . .|Blackstone ... .03/31/2017 .. 2. .3,416,306 (32,515) 14,590,898
... |HPS Specialty Loan Fund V, L.P. ..... New York .... HPS Investment Partners . .]....01/25/2021 ... 2ecieeidennnn5,019,792 | 5,019,792 |... e (94,087 o [ [ 003382221 3,040,000
. |HPS Specialty Loan Fund V-L, L.P. New York HPS Investment Partners . .|....01/25/2021 ... 2eeiieideenn...3,040,137 ... 3,032,024 |... e (B4,598)|. e e e [ 184,022 1,999,007
1CG SDP Fund 3B Grand Duchy ... Intermediate Capital .|....03/22/2018 ... 2.cioeeen.. 6,190,580 |........ 6,201,538 |... (2735 e [ [ 74225 2,047,599 |...... 3.440
1CG SDP Fund 4B Grand Duchy ... Intermediate Capital .|....03/31/2020 ... 2eeeeeideenn...5,398,513 | 5,603,554 |... cernnnees (38,588)].ceeieiiiiiii Jeeeeeeeeeeeei feeee e feeeeeeeeeeeee [ 315,763 oL 3,375,000 |...... 0.110
. [Newstone Capital Partners I11, L.P. .. Wilmington .... Newstone Capital Partners . .]....09/20/2016 ... 2eiiiid]eennnn 4,292,861 | 4,650,245 |... ceeen (1,006,627)].ccveeeeeiinnnnn fornnneeevinnnnns forvenneeeiinnns foeeenniiiinnnnns [ 439,919 Ll 570,321 |...... 1.220
... |Newstone Capital Partners IV, L.P. .... Dal las Newstone Capital Partners .... ..|....06/02/2019 ... 23,201,755 | . 3,277,576 |... e (A7) e e e el 90,443 . 1,643,227 |...... 0.700
... |Oaktree Opportunities Fund XI, L.P. .. Grand Cayman .. Oaktree Capital Management ... ..]....01/15/2021 ... 3ieeeedennn5,005,991 | 5,915,160 |... e 392,377 [ o [ [ e 4,994,009 |...... 0.070
... |Owl Rock First Lien Fund, L.P. oo | eeenneenes | New York ... Owl Rock ... .|....03/28/2019 ... 3iiiiii]eennn 2,000,002 |....... 2,021,711 veeennn.(103,636)]...
... [TOW Direct Lending LLC oo |eeeeeeeee. | Dover ... coee Joeeennn DELL .| TCW Group . ..]....08/20/2015 ... {...... 2 7,830,105 |...... 11,490,652 |...... 11,490,652 |.......... 933,675 |... . ..15,197,645 |...
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 60,320,403 67,911,412 67,911,412 (1,555,204) 6,299,580 | 58,142,206
................ Advent International GPE IX, L.P. ....coooeenns | oevenneenn | Grand Cayman ....ceevvevnevennnvenns foeeeenn . CYM.Lcouo [Advent International ...occoovveeviiniiiins Joviiens a0 1072172019 L L.l 3esses el 3,378,389 ......5,053,684 |........5,053,684 |...... (2,067,898) eeeeeeeeennens Jeeeee...519,710
Alplnvest Co-Investment Fund (Onshore) VIII,
L . Wilmington . Alplnvest Partners ... 1071172021 L] e e 2,841,754 oLl 2,900,294 |........2,900,294 |............58,539 |oeeeeiiiiiiiiins foninnniiiini feiieiin e e 17,502 3,174,480
Altaris Health Partners V, L.P. New York . .|Altaris Capital Partners .04/22/2021 .. 1,607,987 . 1,607,987 01,512,765 |...

.03/31/2017 ..
.10/30/2018 ..

Ampersand 2014, L.P. ..
Ampersand 2018 Limited Partnership .

.6,390,391
.4,073,932

6,390,391
4,073,982

3,597,470

. .4,200,000 |....
.. (1,770,313)

.350,000 [...

Boston .
Boston .

.| Ampersand Capital Partners
.| Ampersand Capital Partners

... | Ampersand 2020, L.P. .. Boston . .| Ampersand Capital Partners ... 11/12/2020 .. .3,593,668 3,593,668 ... (38,504) ..... 1,587,667
................ BIF IV Renewable Sidecar-B, LP ... Toronto .. Brookfield Asset Management .... ...08/20/2020 ... ........1,349,059 |........1,349,059 |........... 75,891 [... ...71,223........703,906
Blackstone Infrastructure Partners
................ (Supplemental Account 1) L.P. oeeeveenneeennns [eennvenns [New York coveeeeenviiiiiiiieeeinns Blackstone ....04/13/2020 ... eenn.... 934,199
. |Blackstone Infrastructure Partners, L.P. ..... New York .... Blackstone o[---.03/14/2019 ... |...... 3......l).....3,961,139 | 4,877,687 |...
... |Brookfield Infrastructure Fund IV .............. Toronto Brookfield Asset Management .... .|....11/05/2019 ...|...... 3.......|........2,960,475 |........ 3,398,530 |...
. |Capula Global Relative Value Fund LP . Grand Cayman .. Capula Investment Mangament LLP .. L. 12/01/72018 oL Tenniiil)ennnll 4,042,842 . 5,621,882 |...
... |Carlyle Asia Partners V Washington .... Carlyle Group, The .|....12/26/2018 ... ...3,022,859 |........ 3,190,483 |....... .
. |Citadel Wellington LLC Chicago Citadel Advisors LLC . . ..[....04/01/2019 ...|...... 13......[...... 12,230,587 |...... 35,727,055 |...... 35,727,055 |........9,713,614 |oooiiiiiiiiiiiis [ [ forreeeeceiees [ [
Clearlake Capital Partners V, L.P Santa Monica .. Clearlake Capital ..... . ....12/05/2017 ...|...... K RUU 3,159,568 |........ 5,041,627 |........ 5,041,627 |....oeee. (664,447)] e oo e o 720,410 | 856,010
Clearlake Capital Partners VI, L.P. ........... Santa Monica .. Clearlake Capital ... ....05/22/2020 ... |...... Bieeideennnn4,369,335 | 6,328,206 |........6,328,206 |.. J793 [ ferereneinn [ e feeeeenn. 93,452 Ll 125,641
Clearlake Flagship Plus Partners, L.P. . Santa Monica .. .|Clearlake Capital .02/05/2021 .. 3. 1,808,128 . 1,808,128 ..(384,763) .719,365
ComVest Investment Partners IV, L.P. West Palm Beach . .| Comvest Partners . .03/31/2017 .. 3. .4,544,056 4,544,056 .. (1,651,565) .8,311,278
D.E. Shaw Oculus Fund, LLC ... New York ... .|D.E. Shaw & Co. LLC .02/01/2019 .. 4. . 10,285,528 |...... 23,681,774 23,681,774 .4,765,948
. |Davidson Kempner Partners .... New York .... MHD Management Co ... ...04/01/2019 ... |...... LK TR IO 4,324,973 |........ 5,477,151 |........ 5,477,151 |.. ... (72,592)]...
Dyal Capital Partners 111 Co-Invest Moonris
. New York ... Dyal Capital Partners ... o|-...07/25/2017 ... ...2,268,478 |....... 3,680,711 |....... 3,680,711 [....ecuu (376,096 ..ccceeeneienees fooiniineeeiiins feoneeiiiiiieenes i [ennn....804,309 |, 584,937
.. |Dyal Capital Partners I11, New York .... Dyal Capital Partners ... ..|....09/30/2016 ...|...... 3.......]........5,567,335 |....... 8,607,365 |....... 8,607,365 |.......... 534,307 [..eeeneeneeneens oo e s [10nl... 935,044 | 6,200,316
... |Dyal Capital Partners IV New York . Dyal Capital Partners ... ..|....06/11/2018 ...[...... 3.......]........3,375,920 [........ 6,146,504 |........6,146,504 |......... (346,407)|...ccevvvniirnics [oovvrmnniiniinns foeviiniiiiiens Jeveniniiinnn |ovennn. 424,698 ... 4,970,257
... |EnCap Energy Capital Fund IX, L.P. Dallas .... EnCap Investments .|....03/31/2017 ...|...... 3.......]-.......8,754,408 |........ 8,754,408 |...
.. |EnCap Energy Capital Fund XI, L.P. . Houston .. EnCap Investments 0771772017 L) Beeiiil)eennl 4,047,853 . 5,224,513 |...
... |Energy Spectrum Partners VIII LP ... Dallas .... Energy Spectrum Capital . .|....04/08/2019 ...|...... 3.......)........2,028,636 |........ 2,241,517 |....... .
. |FP Solar Finance LP New York .... Fundamental Advisors .... ....07/30/2020 ...[...... 3.......[........4,988,341 [........ 5,409,140 |........ 5,409,140 [....000tn 250,310 [oeennnnniiie Joeeeeeeeeeeeeees e foveieiininnnnnns [000022.238,000 |
Fundamental Partners |11, L.P. Wilmington . .| Fundamental Advisors .... .05/18/2017 .. 10,764,372 .2,759,315

Global Infrastructure Partners IV, L.P. New York . .|Global Infrastructure Partners .10/23/2019 .. .3,418,853 3,418,853 275,732 . 1,169,929
GTCR Fund XI1, L.P. New York . .|GTCR ..... .05/04/2018 .. .6,452,811 6,452,811 300,002 .1,093,422
. | GTCR Fund X111 . New York . .|GTCR .. ...09/07/2021 .. .2,836,750 2,836,750 382,503 .3,143,280

................ 1CG Europe Fund VII, L.P. . weoeeeee.. St Helier ... Intermediate Capital .. e eeeeennnn|....08/24/2018 ... ........5,567,485 |........5,567,485 |.. .. (83,152)]... ..... 1,015,585
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1CG Europe Mid-Market Fund ..............cc..... Grand Duchy Intermediate Capital .........ccccceeeunns .[--..04/09/2020 ...]|...... NN 2,709,856 |........ 3,326,513 |........ 3,326,513 [......eeei 380,146 [ | o | (122,806)|....cccceeveeees |oeee 2,582,068 |...... 0.500
L Catterton IX Offshore, L.P. ....... Greenwich ... L Catterton .......... ....06/22/2020 ...|...... 3.......]........4,035,848 |........ 4,551,190 |........4,551,190 [.......... (B4,703)]ccceeeeeeiiniins [oereiiiiiineies forreneeeeiiies [ o e 1,431,806 |...... 0.110
Landmark Equity Partners XVI, Wilmington . .| Landmark Partners .12/06/2018 .. .2,750,491 . 2,029,180
Linden Investors LP ... Boston . .|Linden Advisors LP .... .10/29/2020 .. .. 38,890,750
Lovel | Minnick Equity Partners 111, L.P. ..... El Segundo . .|Lovell Minnick Partners .03/31/2017 .. .2,710,854 .. (2,661,883) . 960,042
... |MBK Partners Fund 111, L.P. ..ccoovinnnnnnnnn. Grand Cayman .. MBK Partners o[--..08/3172017 ... ]...... 3. o9, 068,159 ... 6,466,411 |... (8,334,872)|... N 4,641,235 |..... 1,485,095
... |MBK Partners Fund IV .. Grand Cayman .. MBK Partners ... o[---.03/09/2017 .| B[ 14,344,438 . 6,506,533 ... .. (1,586,987)|...
... |MBK Partners Fund V ... Grand Cayman .. MBK Partners ... o]+...08/23/2021 ... |eeei Beeiiiiennnl 1,841,435 L 1,685,770
.. |Millenniun USA LP New York . Millenniun Management LLC .... o[---.02/01/2019 ... ). 13 e 120,087 ... 9,254,277 .
... |MW Global Opportunities Fund ... Dublin .... Marshal | Wace Funds PLC .|-...12/01/72018 ... ... 10,341,004 ... 13,714,890 |...... 13,714,890 |..
... | MW TOPS Fund Dublin Marshal | Wace Funds PLC .. |....12/01/2018 ... ...8,155,460 |...... 12,291,827 |...... 12,291,827 |..
... |Navis Asia Fund VIII, L.P. .. Grand Cayman .. Navis Capital Partners .. ..|....06/11/2021 ... ...2,642,512 |........ 3,225,281 |........ 3,225,281 |..
. | Olkhan Co-Investors, LLC Dover ....03/04/2020 ... ... 493,909 |..
One Rock Capital Partners II, L.P . New York . .|One Rock Capital Partners . 1073072017 .. 12,980,601 . 1,393,938
. | One Rock Capital Partners Il1, L.P. .. New York .... One Rock Capital Partners .... ...06/22/2021 ...|...... 3.......]........3,901,962 |........ 4,590,903 |........4,590,903 |.......... 764,384 |.cceueenreneeneen foeeneeneeeeeen feeeeeneeeeeee e e s 2,988,232
Owl Rock Diversified Lending Insurance Fund
. . New York Onl Rock ofeen 1272072021 L)l 2eei e 795,008 .. 795,056 |....eeeen 795,086 |ooneieeeneennB3 [ o oo e e 2,654,997
... |Parallax Fund, LP San Francisco .|Parallax Volatility Advisers, L.P. ....06/25/2021 .. 14,464,998 14,464,998
.. |Peppertree Capital Fund VII, LP Wilmington .... . |Peppertree Capital Management .. ....11/28/2018 .. 6,778,448 . 6,778,448 .. 28,000
... |Peppertree Capital Fund VIII, L.P. . Chagrin Falls ... Peppertree Capital Management .. .|....01/27/2020 ...|...... 3.......]........6,545,000 |........ 8,143,576 |... 455,000
... |Pharo Gaia Fund, Ltd Grand Cayman .. Pharo Global Advisors Ltd . .|....12/01/2018 ...|...... 4.......|....... 6,566,689 [........ 7,263,725 |... s .
.. |Pharo Macro Fund, Ltd ... Grand Cayman .. Pharo Global Advisors Ltd . .|....12/01/2018 ... ). deeiiii)enn 4,591,770 . 5,250,356 |........5,250,356 |......... (128,769)|...
... |Providence Equity Partners VIII L.P. Providence . Providence Equity Partners .. .|....07/17/2019 ...|...... 3.......|........3,839,003 [........ 4,663,157 |... e 87,029 [ e e e [el.. 318,538 . 1,478,826
... |RiverGlade Capital, L.P. .............. Chicago RiverGlade Capital o[-...07/3172019 ... ]...... 3.......[........3,505,016 |........ 3,996,385 |... LA | e e e 1,272,178 |..... 2,311,419
. |Riverside Strategic Capital Fund I, L.P. ..... New York ... Riverside Company, The .. ....05/23/2017 ... |...... 2......]-...... 3,685,888 |........ 4,214,204 |... ... 143,058 |... 953,758
Sierra Private Investments L.P. .. Wakefield Siris Capital .. .03/10/2017 .. .8,443,500 429,400 |oevunvinniinnnee foerneeninieninee feernrenieennee feernreieis feeei [
Silver Lake Partners 111, L.P. Menlo Park . Silver Lake .03/31/2017 .. .2,060,545 ..(518,377) .3,811,383
Silver Lake Partners V, L.P. Wilmington . Silver Lake .06/12/2018 .. .9,802,864 .. (3,130,033) . 1,272,649
Silver Lake Partners VI, L.P. . Wilmington . Silver Lake .01/06/2021 .. .3,195,345 .. (551,645) . 2,299,931
Siris Partners IV, L.P. New York . Siris Capital .03/15/2019 .. .6,889,530 ... 732,567 . 1,393,067
... |SL SPV-2, LP New York ... Silver Lake .... of---.02/14/2019 ... )il B fen . 4,100,277 . 6,419,579 |... .. (1,746,510)|...
... | SVB Capital Partners IV, L.P. . Silicon Valley .. Silicon Valley Bank .|....12/06/2017 ...|...... 1.......)........2,020,200 |........ 3,068,979 |... ... 401,236 |...
. | TCW Rescue Financing Fund LP ... Los Angeles TCW Group ofeen 1071372021 L)l Ben e 3,961,358 . 4,087,152 |....... eeeeenn. 125,794 | I
TPG Asia VI oo | oo Fort Worth ...occvvvviiiiiiiiiens TPG Capital woovcverervieiiiieiiieesieeeis [oevieees eeeeies ...07/26/2018 ...|...... 3......]....... 4,610,481 |........ 6,222,480 |........ 6,222,480 |.......... (87,099)|..ccvvieiiene fonrneeeeeiiines [ foiieins e 455,258 |..... 1,361,664
TPG Healthcare Partners, L.P. & Affiliated
Partnerships .........coecveeeiiiiiinnnniiiiiiinnns | eeeeinns Fort Worth ...occvvviniiiiiiiens TPG Capital .oovcvevevrieiiiiniiieiiieeeis [oerieees eeeeies ...10/01/2019 ... |...... [ I 3,611,420 |........ 4,139,359 |........ 4,139,359 |......... (WL 7] SRR FROPUUR ROPPPRRRRORT IR RPN 635,835 |..... 1,241,574
TPG Partners VIII, L.P. & Affiliated
... | Partnerships Fort Worth . TPG Capital -[--.. 1070172019 ...|...... KO 2,974,144 |........ 3,776,942 |........ 3,776,942 |.......... 320,219 [...
... | Two Sigma Spectrum US Fund, LP . New York ... Two Sigma Principals, LLC . .[--..04/01/2019 ...|...... 9 .. 15,167,650 |...... 21,060,277 |...... 21,060,277 |.. 1,671,210 |...
. |Veritas Capital Fund VI, L.P. . Wilmington . Veritas Capital ....06/15/2017 ...|...... 32,155,763 |........ 7,976,299 |........ 7,976,299 |...... (2,977,556)...ccccecnninnns |ooreniiinnnnis foneeiniiiiins e 000 4,538,522 .. 591,454
Veritas Capital Fund VII ..... New York . .|Veritas Capital ..... .04/15/2020 .. 3. 10,193,669 ... 167,827 .689,670
Verition Mutli-Strategy Fund LLC . Chicago .. .[Verition Fund Managment LLC . .08/30/2021 .. . 35,000,000 |. 42,591,428 .2,364,049
Vista Equity Endeavor Fund I, L.P Grand Cayman . |Vista Equity Partners ... .06/01/2017 .. 1,926,434 |. 2,643,974 542,487 569,612
... |Vista Equity Endeavor Fund |1, L.P. Grand Cayman .. . |Vista Equity Partners ....09/19/2019 .. 1,166,956 |. 1,374,092 211,692 . 1,083,044
... |Vista Equity Partners Fund V, L.P. . Dover ..... .|Vista Equity Partners ....03/31/2017 .. . 15,498,959 |. 28,815,553 . 4,669,346
... |Vista Equity Partners Fund VII, L.P. . Austin ... Vista Equity Partners ... of-.0172472019 L)l B 4,850,436 |........ 6,435,926 |........ 6,435,926 |.......... 505,245 [....oooiiiiiiins | o e e TUTB9 1,178,370
... | Vista Foundation Fund IV, L.P. ......... Dover Vista Equity Partners o|---.07/24/2020 ... .. 1,981,811 [........ 1,934,965 |........ 1,934,965 |......oeee. 16,481 |ooeeeniiiiniiis oo e o e e 1,517,515
. [Whitehorse Liquidity Partners IV LP .. Wilmington . Whitehorse Liquidity Partners . ... 11/25/2020 ... 958,898 |....... 1,200,476 |....... 1,200,476 [......... (156,720)]...ccevvnnnininnn Jovvrnnnnnnnnninns Jovvvnnnnnnnniinns Jovvenninnnninnnns |oenenn. . 147,842 ). 663,740
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Yukon Capital Partners (IC) Parallel IV, L.P.
.................................................................................... Minneapolis ......ccovvvvervvinnnnn foeeeeees MNoo | Yukon Partners .o..ccceeennniiiiiinnnncens Jovieeeens oo [0 1273072021 L ).eenl 26eessfens 1,016,214 L 1,133,886 ... 1,133,886 .....1,016,516 |......0.280
... |Yukon Capital Partners I, L.P. oo | eeveeeeens [Minneapolis ... Yukon Partners . .|....07/18/2017 ... ...2,890,741 |........ 3,104,593 |........3,104,593 |.. werrneeeeeennn Jeeennnneeeneeennn Jeinieeeeeeenen Jeeeieieeeeeeenn |eee.... 539,843 | 1,361,889 |...... 1.610
c [MC T, LP. i .. |New York ...01/03/2020 ... ...2,663,343 |........ 2,432,687 |........2,432,687 |......... (107,359)]... DT PP OUC O PPPPRS FPPP 1,621,029 |...... 0.550
1999999. Joint Venture Interests - Common Stock - Unaffiliated 396,787,190 562,718,427 562,718,427 10,108,135 (352, 141) 106,756,924 | XXX
................ Nationwide Better Health, LLC ..........ccccceeee | ounneenen. | Columbus ....12/31/2010 ‘ eeeennreeennnnnns Jeennneeeeee (1,890)fccieiiis (1,890)fciieiiiniiiiiiins fooermnnnannenennn Joormnnnanneennnnn Joennnnnnneernnnns Jonnnnnneeernnnns Jornnnnseeennnnnns foonnaaseernnnnnns
2099999. Joint Venture Interests - Common Stock - Affiliated (1,390) (1,390)
................ Almanac Realty Securities VIII, L.P ..cccocees |eeeeneenn [DOVEr weiiieiiiiiiiiiiiiiiieeeeeenes feeeeeeeen DEceeeie.o [ Almanac Realty Investors ........cooooeeens foveennnnn vevvennnnn [0 1272172018 L |veene e [ 00222,558,708 ... 2,774,766 |....... 2,774,766 |.......... 129,837 [oeeeeeiniiees oo oo o 1111122 231,386 ... 2,434,390
Ares US Real Estate Opportunity Fund I11, L.P.
.................................................................................... Wilmington Ares Management ..........cooeeiviiiiiiinnnes [ e ]-...04/15/2021 L[|, 987,480 ... 1,072,571 ..l 1,072,571 ........982,116
... [Bell Institutional Fund VII, LLC ... Dover Bell Partners .. 2]+...1073072019 L feneee e 3,277,311 |........ 4,050,634 |........ 4,050,634 |.......... 764,774 |oeevveniniiinnnn Jennininniinnnns feenneevinnns foeeenniiviinnnns fonnn... 190,624 ..ol 690,374
. [CIM Fund VITT, L.P. weeeeiiieeiiinnnns Los Angeles ... CIM Group .|-...12/3172014 ... f..............|...... 25,760,123 |...... 20,654,235 |...... 20,654,235 |.........(876,560)|.cceenueeeeennn Joermnnneeeeennnn feemnnieeeeenninn Jeerneeeeeinii [ [
. |Crow Holdings Realty Partners IX LP ........... Dover Crow Holdings Capital Partners ... o|....10/14/2020 ... |eeeeen et eennl 2,679,439 . 3,199,704 |........3,199,704 |.......... 520,265 |oe.urerrnvernnnes Jonrennniennnnes Jovnveiiiviinees Joveveniiieninnns o 377,133 e 758,371
... |Crow Holdings Realty Partners VII, L.P. ...... . .. [Wilmington . Crow Holdings Capital Partners .......... ..|-...05/01/2015 ...|. e eeneeen 136,915 |ouie e (298,073) [ [ e e [0, 169,863 ... 1,716,711
................ Crow Holdings Retail Fund 11, L.P. coooeviveens | eovnnnnens |DOVET teviiiiiiiiiiiiii e Crow Holdings Capital Partners .......... |oceereenn coveeennnn[001072172016 Lo feneeen ceeeein [l 7,782,404 ... 8,881,847 |....... 8,881,847 ........682,902
Dermody Properties Industrial Co-Invest Fund
................ I PP PPRR PRI TN Dermody Properties ......ccoeeevvvevnnvennns frevivenns crveennnn[....08/28/2020 ... eeeens 3,259
. |Dermody Properties Industrial Fund I1, L.P. . Dermody Properties 1272772018 L e e e [eeeeeen.. 696,096 |.......... 696,096 |......... (470,536)|..cceniiiinieiins oo e [ [111..982,830 .. 127,702

.06/23/2017 ..
.11/06/2020 ..
L 11/13/2020 ..

Divco lWest Real Estate .3,631,272 .. 165,144 .918,724

.|Divco West Real Estate .
.|Enhanced Capital State HTC Fund LLC

Divcollest Fund V
Divcollest Fund VI-A, LP ...
EC King & George Street LLC .

New Or leans

. |Exeter Industrial Value Fund IV, L.P. Dover EQT Exeter .|....10/24/2016 ...|.
... |Exeter Industrial Value fund V, L.P. .... Dover EQT Exeter -[----10723/2020 ... |. .
. |Harbert U.S. Real Estate Fund V, L.P. ......... Birmingham . Harbert Management . ...03/31/2017 ...|. ceen 764,708 |.uneenen (865,828)cceeeeneeeeneen foeeeneeieeiieees e e |eenn.. 424,043 .. 1,520,840
Harrison Street Real Estate Partners VI, L.P.
.................................................................................... DOVEr ....uvevreereeivenneesaecuennes feveeeeee. DEcciiio. [Harrison Street Real Estate Capital ... |......c.. .o [...08/09/2017 . feeeeee iveees foennnnt 1,280,170 |.........2,671,598 |........2,671,598 |.......... 539,320 414,587
Harrison Street Real Estate Partners VII,
S|LPL L Harrison Street Real Estate Capital .... ...08/12/2019 ...|. ...1,418,298 |....... 2,066,566 |....... 2,066,566 |.......... 552,701 |... 302,157
Harrison
. Harrison Street Real Estate Capital .... o|-...08/2972021 ... | ...1,255,841 |[........ 1,308,335 |........1,308,335 |........... 83,661 |... . oo e [ 738,464
... |HSREP VI Co-Investment 3, L.P. .|Harrison Street Real Estate Capital .... ....05/02/2018 .. .2,026,987 458,520 ..84,789
... |HSREP VI1 Co-Investment, L.P. .... .|Harrison Street Real Estate Capital .. ....05/02/2019 .. ... 952,138 .320,613
... |Madison Realty Capital Debt Fund IV LP ........ Madison Realty Capital .......ccvvvevnnnenns oo|...04/22/2019 ... |eeeieen it |eenel 2,468,589 .. 2,588,815 |........2,588,815 |......... (229,981)[.ceevevenniinn forvineiiiiiiis oo [ f1...501,638 ... 1,028,393
... |Madison Realty Capital Debt Fund V LP ... Madison Realty Capital .. o|-...03/27/2020 ... |euiinn i el 2,448,139 |........ 2,818,940 |........2,818,940 |......... 223,731 [oeeeeenieieeis oo e e e e 1,463,526
... |Nationwide Sol 2 LLC Sol Systems LLC o|-...07/19/2017 ...}
... |Oak Street Real Estate Capital Fund V, LP .... Oak Street Real Estate Capital .|....11/16/2020 ... |.
... |PCCP Credit IX, LP occuveiiiiiiiiiiieeceiiies PCCP .|....03/28/2017 ...|.
. | PCCP Equity VIII ....09/18/2018 ... .
Related Real Estate Fund 11, LP . .|Related Companies .08/27/2020 .. 890,564 |. 981,502 2,329

.. (1,479,023)
.2,229,420
.. 10,320,940

27,554,210
22,041,777
17,882,522

. 29,391,459 |.
. 18,000,415 |.
5,696,213 |.

.10/23/2015 ..
.01/2772021 ..
.10/18/2016 ..

.|Rubenstein Partners
.|USAA Real Estate .
.| USAA Real Estate .

Rubenstein Properties Fund III, L.P. .
US Regional Logistics Program |11, L.P.
. | US Regional Logistics Program, L.P.

Waterton Residential Property Venture )
................ LR e e [DOVET e e DB [Waterton Lo e [ 1170872017 L 4,682,392

Wilmington .
Dover ..
Dover ..

8,083,670 |........ 1,719,825

.................................................................................... Dover ..ccoeeeeeeeeeieeeeeeeeeneens foe DEL L Waterton oo e [0 1271072020 L. 1,069,060 L 1,267,977 .l 1,267,977 [ 7,618 e e e e | .. 940,048

2199999. Joint Venture Interests - Real Estate - Unaffiliated 137,756,223 160,977,634 160,977,634 16,132,675 (180, 107)) 4,885,565 | 78,897,111
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Nationwide Mutual Fire Insurance Company
................ NWREI (NMFIC), LLC .ovvvvvniiiviinninnniiiinnnnns |eneeeeeeen JCOlUMDUS wovvniiiivvnnnnniiiinnnns fovenn 0o | e i e [022.08/16/2016 L )eeeeeneens L. (26,138, 366)).......5, 155,104 |........5,155,104 |...... 21,581,395 |.....oovvvvnnnns foveennnniinnnnnns fooonnnniinnnnnns oo [ 13,257,964 [........eelo [, 100,000
2299999. Joint Venture Interests - Real Estate - Affiliated (26,138, 366) 5,155,104 5,155,104 21,581,395 13,257,954 XXX
................ [NTCIF=2011 wvvovoiiiiieeieeeeeeeeeeceicescesees [eveneeness JCOIUTDUS wevvveoveeveersressesnesne JoesneesesOHerueee | Nationwide Mutual InsUrance 00 ooooeoo. Jooeovesne svesvesne Joens04/03/2012 oo foovvess cvenee |orven. 43,490,198 oo......3,454,250 |1 ..8,454,250 [ovoovvviveoeies Jooes (1,677,558)] e [ooersieiisnees [ooneeresonenes Joonesnesnessesees Jooreeneseesnsenes eene 50,000
3899999. Non-Guaranteed Federal Low Income Housing Tax Credit - Affiliated 43,490, 198 3,454,250 3,454,250 (1,677,553) XXX
Nationvide State Tax Credit Fund 11 RBC Tax ‘ . | ‘ ‘
................ Credit Fund 104 LLC .......ccevueeeerennnnnnneeens | oeeeeeeee. |Cleveland oo oo OHoeeeo. .. | RBC Tax Credit LLC ..oooivvivvnnienieiininns Jovnennes wevveennnn[-... 1073072019 Lo )vvennnvvnnnnfo. ... 3,656,480 |........3,096,505 |........3,096,505 |....ouoeeeeennnnns Jounnes (182,656)]cuueeeeennnnnns fooeeenieiiinines [ oo [ [...28.000
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 3,656,480 3,096,505 3,096,505 (182,656)| XXX

..... [Preferred Tern Sec Ltd | [Witmington ... ... DE......... | RL&F Service Corp ... [ . [....04/01/2005 ...]..... T 65,550 |.... ..

9. Residual Tranches or Interests with Underlying Assets Having Characteristics of Preferred Stock - Unaffiliate: 65,550 65,550 65,550 XXX
6099999. Total - Unaffiliated 598,585,846 794,769,528 794,769,528 24,685,516 (362,763) (352,141)( 41,649,332 [ 243,796,241 XXX
6199999. Total - Affiliated 17,351,832 8,607,964 8,607,964 21,581,3% (1,677,553)] 13,257,954 XXX
6299999 - Totals 615,937,678 803,377,492 803,377,492 46,266,911 (2,040,316)| (352,141)( 54,907,286 | 243,796,241 XXX

€203

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

Number
1A 1C..$ ... D $ i TE .S e, TF 8 1.8 e,
1B 2C..$%
1c 3C..$
1D 4C ..$
1E 5C..$ ...
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Cyprium Investment Partners .........oceoeeeeieiieiiiiineiiie e e 10373172017 oo e 2eeeec s e 36,764 |oeeeeeeeeeneeeiieeeieeeieees fereeiieeeieeans 8.710

....................... Cyprium InVestors 1V LP ..eeeeieieieiii e e e e e eei e eei e e e e eea e esneeenneeennneennneenn. | ClEVElaNd

803

..| GSO Capital Opportunities Fund I11 LP .. Wilmington .. .|Blackstone .... ....06/03/2016 ... ...0.150
..| GSO Capital Opportunities Il LP New York ...|Blackstone .... .. |....03/31/2017 ... ...1.460
..|HPS Specialty Loan Fund V, L.P. .... ... [New York .|HPS Investment Partners .. oo |....0172572021 ... ...0.210
..|HPS Specialty Loan Fund V-L, L.P. . vevn | New York .|HPS Investment Partners .. ....01/25/2021 ... ...0.320
.| 1CG SDP Fund 4B . |Grand Duchy .... .| Intermediate Capital ....03/31/2020 ... s ...0.110
. |Newstone Capital Partners IlI, L.P. . [Wilmington Newstone Capital Partners ....09/20/2016 .. ... 36,943 1.220
. |Newstone Capital Partners IV, L.P. . |Dallas .. Newstone Capital Partners ....06/02/2019 .. 2,530,551 0.700
.. | Oaktree Opportunities Fund XI, L.P. .. .... | Grand Cayman . | Oaktree Capital M t . ...01/15/2021 ... 2,000,000 |.... ...0.070
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 8,981,990
.. |Advent International GPE IX, L.P. ...cccvvrnnnnnnnnn. Grand Cayman ... . | Advent International ... ....10/21/2019 ... 1,229,856 |.... ...0.060
..|Alplnvest Co-Investment Fund (Onshore) VIII, L.P . [Wilmington Alplnvest Partners ..... ....10/11/2021 .. 0.220
..|Altaris Health Partners V, L.P . | New York Altaris Capital Partners ....04/22/2021 .. 0.130
.. | Ampersand 2020, L.P. ............ .| Ampersand Capital Partners . ....11/12/2020 ... ...0.770
.|BIF 1V Renewable Sidecar-B, LP Toronto ... Brookfield Asset Management .. ....03/20/2020 ... ...0.270
.|Blackstone Infrastructure Partners (Supplemental Account II) L.P. New York .. . |Blackstone ....04/13/2020 ... ...0.010
.|Blackstone Infrastructure Partners, L.P. . New York .. .| Blackstone ....03/14/2019 ... ...0.090
.|Brookfield Infrastructure Fund IV Toronto ... Brookfield Asset Management .. ....11/05/2019 ... ...0.020
.|Carlyle Asia Partners V Washington .|Carlyle Group, The .. ....12/26/2018 ... ...0.080
..|Clearlake Capital Partners V, L.P. ... .... |Santa Monica ... ..|Clearlake Capital .... ....12/05/2017 ... ...0.110
..|Clearlake Capital Partners VI, L.P. .. Santa Monica ... .|Clearlake Capital .... ....05/22/2020 ... ...0.060
.|Clearlake Flagship Plus Partners, L.P Santa Monica ... Clearlake Capital . ....02/05/2021 .. 0.150
..|ComVest Investment Partners IV, L.P. Wlest Palm Beach N .. Comvest Partners .. ....03/31/2017 .. 5.720
.|Dyal Capital Partners Il1, L.P. New York ..... N . Dyal Capital Partners ....09/30/2016 .. 0.190
..|Dyal Capital Partners IV New York .|Dyal Capital Partners .... ....06/11/2018 ... ...0.080
..|EnCap Energy Capital Fund IX, L.P. ... Dallas .. .|EnCap Investments .... ....03/31/2017 ... ...0.420
..|EnCap Energy Capital Fund XI, L.P. ... Houston . ...|EnCap Investments . ....07/17/2017 ... ...0.070
. |Energy Spectrum Partners VIII LP .... |Dallas .|Energy Spectrum Capital ....04/08/2019 ... ...0.410
..|Global Infrastructure Partners IV, L.P. .. . | New York .. ...|Global Infrastructure Partners . ....10/23/2019 ... ...0.020
..|GTCR Fund XI1, L.P. New York ...|GTCR ... ....05/04/2018 ... ...0.110
.. | GTCR Fund X111 ... |New York .|GTCR ... ....09/07/2021 ... ...0.070
..| ICG Europe Fund VII, L.P. ... ... | St Helier .... .| Intermediate Capital ... ....08/24/2018 ... ..0.120
..| ICG Europe Mid-Market Fund .. . | Grand Duchy . Intermediate Capital ....04/09/2020 .. 0.500
..|L Catterton IX Offshore, L.P. . . |Greenwich . L Catterton ... ....05/22/2020 .. 0.110
. |Landmark Equity Partners XVI, L.P. Wilmington Landmark Partners . ....12/06/2018 .. .. 478,484 |. 0.100
.|Lovell Minnick Equity Partners 111, L.P El Segundo Lovel | Minnick Partners .03/31/2017 .. ..110,834 |. 6.350

....03/31/2017 ..
....03/09/2017 ...
....08/23/2021 ...
....05/08/2019 ...
...10/30/2017 ...

1.100
...0.150
...0.110
...0.650

..0.830

MBK Partners ....
... |MBK Partners ....

. |MBK Partners
. [Navis Capital Partners ...

..|MBK Partners Fund 111, L.P.
.. [MBK Partners Fund IV
..|MBK Partners Fund V Grand Cayman ...
..|Navis Asia Fund VIII, L.P. . .... |Grand Cayman ...
.| One Rock Capital Partners I, L.P. ... oo |New York

Grand Cayman .(630,748)|.

Grand Cayman ...

. .| One Rock Capital Partners N
.| One Rock Capital Partners I1l, L.P. .. New York ...|One Rock Capital Partners ....06/21/2021 ...
..|Owl Rock Diversified Lending Insurance Fund L.P. .. . |New York .| Owl Rock ....12/20/2021 ...
.| Peppertree Capital Fund VII, LP ....... . |Wilmington .. Peppertree Capital Management .11/28/2018 ..

....01/27/2020 ..
....07/17/2019 ..
.07/31/2019 ..

.| Peppertree Capital Fund VIII, L.P.

. Peppertree Capital Management
.|Providence Equity Partners VIl L.P.

Providence Equity Partners .

Chagrin Falls
Providence

RiverGlade Capital, L.P. .. Chicago . RiverGlade Capital .. N

Riverside Strategic Capital Fund I, L.P. New York Riverside Company, The ....05/23/2017 ..
..|Silver Lake Partners Ill, L.P. ........... Menlo Park .. .| Silver Lake ....03/31/2017 ...
..|Silver Lake Partners V, L.P. .. . [Wilmington .. .|Silver Lake ... ....06/12/2018 ...
..|Silver Lake Partners VI, L.P. . Wilmington .. ...|Silver Lake ... ....01/06/2021 ...
..|Siris Partners IV, L.P. .. ... |New York .|Siris Capital ....03/15/2019 ...
.[SL sPv-2, LP . |New York .|Silver Lake ... ...02/14/2019 ...

....................... SVB Capital Partners IV, L.P. tivuiiiieiiiiiiiiiiiiiniiiniiiiniiiinseninsennnsennneennneenenenns. | Silicon Valley Silicon Valley Bank .......cccoeviiiiiuniniiiiiiiiiniiiiiiiinniiiiiinnnneceenneneeenees |00 12/06/2017 ...
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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 or General Partner Acquired [ Strategy Acquisition After Acquisition Encumbrances Ownership
....................... TCW Rescue Financing FUNd LP .....cc.uieeuiieiiieiiiieeiieecieeeieeeieeeneeeneeenneeenneeenneee | LOS ANGEIES toviiiiiiiiiiiiiiieiie e TOW GrOUP +evneeenneeeneeeneeeueeeueeeneeenneeennseennesenneeennseennseennsesnnsesnneennnns |onn 10/13/2021 ... eeeeeneeennnen 3,308,914 | [l 1,200
.| TPG Asia VII Fort Worth ...|TPG Capital ... ....07/26/2018 ... ...0.130
..| TPG Healthcare Partners, L.P. & Affiliated Partnerships .. Fort Worth ...|TPG Capital ... ....10/01/2019 ... ...0.180
..| TPG Partners VIII, L.P. & Affiliated Partnerships Fort Worth .. ..| TPG Capital ....10/01/2019 ... ...0.030
..|Veritas Capital Fund VI, L.P. woeiiereiiiiiiiieeeanns . |Wilmington .. ...|Veritas Capital ....06/15/2017 ... ...0.110
.|Veritas Capital Fund VII New York .|Veritas Capital ....04/15/2020 ... ..0.120
Vista Equity Endeavor Fund I, L.P. Grand Cayman Vista Equity Partners . ....06/01/2017 .. 0.360
Vista Equity Endeavor Fund |1, L.P. . |Grand Cayman Vista Equity Partners . ....09/19/2019 .. 0.230
Vista Equity Partners Fund V, L.P. Dover ... Vista Equity Partners . ....03/31/2017 .. 0.540
..|Vista Equity Partners Fund VII, L.P. Austin .. ..|Vista Equity Partners .... ....01/24/2019 ... ...0.040
..|Vista Foundation Fund IV, L.P. ........ Dover ...|Vista Equity Partners ....07/24/2020 ... ...0.080
..|Whitehorse Liquidity Partners IV LP . . [Wilmington .. .|Whitehorse Liquidity Partners ....11/25/2020 ... ...0.050
..| Yukon Capital Partners (IC) Parallel IV, L.P. ... Minneapol is .... .| Yukon Partners .. ....12/30/2021 ... ...0.280
.. | Yukon Capital Partners 111, L.P. wooveruiiinnninnnns <. |Minneapolis .... . .| Yukon Partners .. oo |....07/18/2017 ... .. . ...1.610
....................... ZMC 111, LP. e sieeeeeeessnneeeeeeeees [ NEW YOTK coviiiiiiiiii i, ZMC e eesenneeeeeeeeeeees-22.01/08/2020 ... e 1,497,066 [eeeeeiiiiiiiieeeiiees feeeeeeeee.... 0.550
1999999. Joint Venture Interests - Common Stock - Unaffiliated 49,513,465 XXX
.. | Almanac Realty Securities VIII, L.P .|Almanac Realty Investors ... ....12/21/2018 ... ...0.280
..|Ares US Real Estate Opportunity Fund I11, L.P. .. . |[Wilmington .. .| Ares Management ....04/15/2021 ... ...0.120
..|Bell Institutional Fund VII, LLC . | Dover ... .|Bell Partners ....10/30/2019 ... . ...0.420
..|Crow Holdings Realty Partners IX LP .. Dover ... .|Crow Holdings Capital Partners .... ....10/14/2020 ... 745,877 |.... ...0.210
..|Crow Holdings Realty Partners VII, L.P. .. . |[Wilmington .. .|Crow Holdings Capital Partners .... ....03/31/2017 ... .. 27,202 |.... ... 1.390
.| Crow Holdings Retail Fund I1, L.P. Dover ... Crow Holdings Capital Partners . ....10/21/2016 .. .. 132,929 |. 2.160
Divcollest Fund V ... Dover Divco West Real Estate ....06/23/2017 .. ..162,272 |. 0.320
.. [Divcollest Fund VI-A, LP Dover ... Divco West Real Estate ... ....11/06/2020 .. .. 726,405 |. 0.130
. |EC King & George Street LLC . New Orleans .... .. |Enhanced Capital State HTC Fund LLC .... ....11/13/2020 ... ....(1,153,301)].... ...0.350
.. |Exeter Industrial Value fund V, L.P. ... . [ Dover .| EQT Exeter ....10/23/2020 ... ...0.310
.|Harbert U.S. Real Estate Fund V, L.P. .. Birmingham ... .|Harbert Management ....03/31/2017 ... ...4.910
.|Harrison Street Real Estate Partners VI, L.P. ... .... |Dover ... .|Harrison Street Real Estate Capital ... ....08/09/2017 ... ...0.420
.|Harrison Street Real Estate Partners VII, L.P. .. . | Dover ... .|Harrison Street Real Estate Capital ... ....03/12/2019 ... ...0.180
..|Harrison Street Real Estate Partners VIII, L.P. .... |Dover .|Harrison Street Real Estate Capital ... ....03/29/2021 ... - . ...0.100
..|HSREP VII Co-lInvestment, L.P. .cccerrrirnrineennnnes ... |New York .. ...|Harrison Street Real Estate Capital ... ....05/02/2019 ... ... 34,789 |....
..|Liberty Heights SP LLC . [Norfolk . .|Liberty Heights SP MM LLC .. 127272018 e e e 1,435 |....
..|Madison Realty Capital Debt Fund V LP .. . | Dover ... Madison Realty Capital ...... ....03/27/2020 .. .(243,635) .
..|Nationwide Affordable Housing Fund 51 State Wilmington TCB Mecklenberg Mill, Inc. #8 ....12/20/2013 .. 11,611
..|Oak Street Real Estate Capital Fund V, LP Dover ... Oak Street Real Estate Capital . ....11/16/2020 .. 1,836,000 |.
..|PCCP Credit IX, LP . Dover PCCP ... ....03/28/2017 .. 1,500,000 |.
..|PCCP Equity VIII ... Dover PCCP ... ....09/18/2018 .. 103,476
.|Related Real Estate Fund I11, LP ... . | Dover ... ...|Related Companies . ....08/27/2020 ... 529,056 |....
..|US Regional Logistics Program |11, L.P. . | Dover ... ...|USAA Real Estate ....01/27/2021 ... .. 10,125,415 |....
..|US Regional Logistics Program, L.P. ..... Dover ... .| USAA Real Estate ....10/18/2016 ... 3,600,000 |....
..|Waterton Residential Property Venture XIII, L.P. .. Dover ... .|Waterton .... ....11/03/2017 ...
.| Waterton Residential Property Venture XIV, L.P . | Dover ... .|Waterton .... vee |2 1271072020 ...
....................... Rubenstein Properties Fund I11, L.P. ....cccoveuuiieenniiiiiiieiiiaeeieeeiieeeenaeeennnnen..... | Wi Imington Rubenstein Partners .........ceeeeeeeeeeeeeeeeisiieieeiiaeeieneeeeneeenneeeenaenenaeeenaans |oen. 10/23/2015 ...
2199999. Joint Venture Interests - Real Estate - Unaffiliated
..| CCEP Series | Funding LLC .|CharterMac Credit Enhanced Asset Managers LLC-Series |, Number 1 . ....12/21/2006 ...
..|Nationwide Affordable Housing Fund 36: Apollo Tax Credit Fund 62 LLC ... .| Apollo Housing Capital oo |....10/01/2013 ...
....................... WNC Institutional Tax Credit Fund XXIV LLC ...occueeiieiiiiiiiiie i WINC AdViSOrs, LLC ....eeeeiiiiiiiiiiiiiiiiiiiee i eneeee.. 222, 10/01/2013 L.
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated
..|Nationwide State Tax Credit Fund |11 RBC Tax Credit Fund 104 LLC .. . [Cleveland .... ...|RBC Tax Credit LLC ...10/30/2019 .. o .
.| Twain GA LIHTC Master Fund | LLC ...ccuuiivuniiiniiiiniiiiniiiiieiiieennns . | St Louis .| Twain LIHTC Manager Corp . ...12/26/2019 .. . ....(168,747)]....

4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated (169,406)

....................... [Preferred Term Sec Ld w.ovooooooisieereseersressssessessesnessessersersensensensenseneneneee L IMINGEON woveoveeressssessessessesseseessssene Jooreerres DEuveeveore |ALSF SETVICE COMP wovvvroreorsemsessessenssnssrsssssseessesessesnsensessenssnsneensoneene Joors04/01/2008 oot oorrere svesnes |oresreseessessesseseeneeseenes Joeeseeseeseesseseeeees 65,550

5099999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Preferred Stock - Unaffiliated 65,550
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6099999. Total - Unaffiliated 82,525,669 XXX
6199999. Total - Affiliated XXX
82,525,669 XXX

6299999 - Totals
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3 4 9 10 1 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
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Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
Ares Private Credit Solutions, L.P. . . [Wilmington .... Distribution ... . 06/23/2017 .|. 11/15/2022 .[....... 788,191 [ [ o o o o s 788,191 |........... 788,191 |...
Cyprium Investors IV LP ..... Cleveland .. .|Distribution . 03/31/2017 ..|. 07/13/2022 ..|.... 2,220,839 .2,220,839 |.. 2,220,839
GSO Capital Opportunities Fund I11 LP Wilmington . .|Distribution . 06/03/2016 ..|. 12/27/2022 ..|.... 1,040,247 . 1,040,247 |.. 1,040,247
GSO Capital Opportunities Il LP ............... New York ... Distribution ... . 03/31/2017 ..|. 12/06/2022 ..|.... 9,445,073 |.. 9,445,073
HPS Specialty Loan Fund V, L.P. .... New York ... Distribution ... . 01/25/2021 ..|. 12/08/2022 ..[....... 561,092 |.. ....561,092
HPS Specialty Loan Fund V-L, L.P. . .. [New York ... Distribution ... . 01/25/2021 ..|. 12/13/2022 ..[........ 82,170 |..
1CG SDP Fund 38 . |Grand Duchy .. Distribution ... . 03/22/2018 ..|. 11/29/2022 ..[.... 1,304,088 |..
Newstone Capital Partners II1, L.P. .... . |Wilmington .... .[Distribution ... . 09/20/2016 ..|. 10/14/2022 . .|
Newstone Capital Partners IV, L.P. Dallas ... Distribution ... . 06/02/2019 ..|. 10/17/2022 . .|
Oul Rock First Lien Fund, L.P. ..... ... |New York Distribution ... . 03/28/2019 ..|. 12/02/2022 ..
................... TOW Direct Lending LLC .......occooceveeeeeeeens [DOVEr iiiiiiiiiiiiiiieee s Distribution . 03/31/2017 ..|. 12/22/2022 ..
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated
Alplnvest Co-Investment Fund (Onshore) VIII,
L.P. ... |Wilmington . Distribution ... . 10/11/2021 ..|. 10/07/2022 ..|........ 82,475 [..cocoviiunnnnns foreeiiiiiiiis o o o i e, 82,475 |............ 82,475 |...
Ampersand 2018 Limited Partnership ... Boston Distribution ... . 10/30/2018 ..|. 12/27/2022 ..[.... 1,002,722 ..cceoiomumnnns foumeiiiiiiis o o o i e 1,002,722 |........ 1,002,722 |...
Ampersand 2020, L.P. ............... Boston ... .|Distribution ... . 11/12/2020 ..|. 02/24/2022 .. ...323,8%0 ...323,8%0 |...
BIF IV Renewable Sidecar-B, LP .. Toronto .. Distribution ... . 03/20/2020 ..|. 12/14/2022 .. ..21,093 |...
Blackstone Infrastructure Partners
(Supplemental Account I1) L.P. .. New York .|Distribution . 04/13/2020 ..|. 08/25/2022 .. ... 1,697 |..
Brookfield Infrastructure Fund IV . Toronto .. . |Distribution . 11/05/2019 ..[. 12/14/2022 .. . 136,280 |..
Carlyle Asia Partners V ..... Washington . .[Distribution . 12/26/2018 ..|. 12/27/2022 ..| .278,156 |..
Clearlake Capital Partners V, L.P. Santa Monica . .[Distribution . 12/05/2017 ..|. 12/20/2022 ..| . 455,568 |..
Clearlake Capital Partners VI, L.P. . ... | Santa Monica .... Distribution ... . 05/22/2020 ..|. 07/28/2022 ..| .... 129,549
Clearlake Flagship Plus Partners, L.P. ...... [Santa Monica Distribution ... . 02/05/2021 ..|. 05/24/2022 .. .... 163,247
ComVest Investment Partners IV, L.P. ........ West Palm Beach ... Distribution ... . 03/31/2017 ..|. 03/24/2022 .. .. .... 434,226
D.E. Shaw Oculus Fund, LLC .... .. [New York ... Distribution ... . 02/01/2019 ..[. 01/19/2022 ..|.... 2,240,033 [.....oocurnenns formeneriiiiins o s foiieiis s e 2,240,033
Dyal Capital Partners IlI, L.P ... [New York ... Distribution ... . 09/30/2016 ..|. 12/01/2022 ..
Dyal Capital Partners IV . |New York ... Distribution ... . 06/11/2018 ..|. 08/25/2022 ..| .
EnCap Energy Capital Fund IX, L.P. Dallas Distribution ... . 03/31/2017 .|. 11/04/2022 ..[.... 2,985,519 |..
EnCap Energy Capital Fund XI, L.P. ... Houston Distribution ... . 07/17/2017 ..). 12/07/2022 . .| ... 90,584 |..
Fundamental Partners II1, L.P. ..... Wilmington . .|Distribution . 05/18/2017 ..|. 12/22/2022 .. ..725,076
Global Infrastructure Partners IV, L.P. New York .|Distribution . 10/23/2019 ..[. 11/21/2022 .. . 1,164
GTCR Fund XI1, L.P. ........ .. |New York .|Distribution . 05/04/2018 ..|. 03/28/2022 ..|....... 542,879 X .
1CG Europe Fund VII, L.P. ... | St Helier .. Distribution ... . 08/24/2018 ..|. 11/25/2022 ..|.... 1,189,877 [..ooooivuriinns foreriiiiiiiiis o s i s e 1,189,877 |........ 1,003,905 |....... (95,972) PR O (95,972)]...
Landmark Equity Partners XVI, L.P. ........... Wi Imington .... Distribution ... . 12/06/2018 .|. 11/04/2022 ..[....... 223,139 |.. ....223,139
Lovel | Minnick Equity Partners 111, L.P. ... [El Segundo .... Distribution ... . 03/31/2017 ..|. 10/12/2022 . .| .. 454,869 |.. .... 454,869
BK Partners Fund I11, L.P. ... . |Grand Cayman .... Distribution ... . 03/31/2017 .|. 08/12/2022 ..[... 12,016,215 [..oceriumiiiins founeiiiiiiis o o o o s 12,016,215
MBK Partners Fund IV Grand Cayman .... Distribution ... . 03/09/2017 ..|. 08/19/2022 ..|....... 315,400 [.....ovvevnvienn Joovvirniniinnns foorveniiiiiiiees foerinviiiiiins Jeenveniiveinnes o s 315,400
MBK Partners Fund V .. Grand Cayman .... Distribution ... . 03/23/2021 ... 05/06/2022 ..| eerneeneenneen o e e e e e 72,575
Millennium USA LP ... |New York .|Distribution ... . 02/01/2019 ..[. 01/04/2022 ..[.... 8,523,365 [......cccuvvvnns founrerriiiinnns oo foiiiis s s e 8,523,365
Providence Equity Partners VIII L.P. ........ Providence .........cccceeeeeeenne Distribution . 07/17/2019 .|. 12/05/2022 [....... 506,810 [.eeeeeeiiieins formeeiiiiiins o o e o s 506,810
Renaissance Institutional Diversified Alpha
Fund LLC ... |New York Distribution ... . 04/01/2019 .|. 05/20/2022 ..|.... 6,461,057 |.... 1,492,879 |... o[ 1,492,879 [ [ 7,953,936
RiverGlade Capital, L.P. .... Chicago .. .|Distribution . 07/31/2019 ..|. 04/05/2022 ..|....... 363,557 . 363,557 |..
Riverside Strategic Capital Fund I, L.P New York .|Distribution . 05/23/2017 ..|. 12/23/2022 .. 69,583
Silver Lake Partners III, L.P. .. Menlo Park . .|Distribution . 03/31/2017 ..[. 06/28/2022 .. 21,269
Silver Lake Partners V, L.P. .. Wilmington . .|Distribution . 06/12/2018 .|. 12/29/2022 ..|....... 316,557
Silver Lake Partners VI, L.P. .. |Wilmington .... Distribution ... . 01/06/2021 ..|. 09/26/2022 ..| ... 16,854 |..
................... Siris Partners IV, L.P. ..ooooooiinnneeeeeienns [New York cooeeiicciinieiiiiiinn., Distribution . 03/15/2019 ..[. 11/11/2022 ..|......... 1,875 |.oooooinnnnnes [ [ o o o,
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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
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TCW Rescue Financing Fund LP .. . |Los Angeles .. Distribution ... . 10/13/2021 .|. 08/24/2022 ..[....... 451,469 |.. ....451,469 ...451,469 |...
TPG Asia VII Fort Worth . Distribution ... . 07/26/2018 ..|. 12/22/2022 ..[.......631,261 |. ...631,261 ...631,261 |...
TPG Healthcare Partners, L.P.

................... Partnerships .........coccceveeiiivnnnnennncnnnnn. [Fort Worth o [ TXGLLeLo | Distribution . 10/01/2019 .|. 05/05/2022 ..|....... 252,816 252,816 |...........262,816
TPG Partners VIII, L.P. & Affiliated

................... Partnerships .. «.... |Fort Worth . Distribution ... . 10/01/2019 ..|. 12/12/2022 .. .. 30,205 |. T ... 30,205 .... 30,205 |...
Veritas Capital Fund VI, Wilmington . .|Distribution . 06/15/2017 .|. 06/09/2022 ..[.......916,651 .916,651 |.. 916,651

. 04/15/2020 ..|. 09/27/2022 ..
. 06/01/2017 .|. 09/01/2022 ..
. 09/19/2019 ..|. 09/01/2022 ..

..107,692 |..
.. 122,662 |..
.. 109,964 |..

.... 107,692 ...107,692 |...
.... 122,662 ... 122,662 |...
.... 109,964 ..109,964 |...

........ 1,172,106 |........ 1,172,106 |...

Distribution ...
Distribution ...
Distribution ...

. [New York ...
. |Grand Cayman ....
. | Grand Cayman ....

Veritas Capital Fund VII
Vista Equity Endeavor Fund I, L.P.
Vista Equity Endeavor Fund 11, L.P. .

Vista Equity Partners Fund V, L.P. .. . | Dover ... Distribution ... . 03/31/2017 .|. 08/22/2022 ..|.... 1,172,106 |..
Vista Foundation Fund IV, L.P. .. |Dover ... JU Distribution ... . 07/24/2020 ..[. 01/10/2022 . [............ 140 |.. T Y . PO O B .
................... Whitehorse Liquidity Partners IV LP .......... [Wilmington ...........ccceniennee Distribution . 11/25/2020 ..|. 12/23/2022 ..|....... 309,649 [.....coicuerrns foummeiiiiis o o foiii [ [ 309,649 [ 0809,649 [ e e [
Yukon Capital Partners (IC) Parallel 1V,
LR s Minneapol is ......ocovvcueereeniss foeeeeenee WN......... Distribution .......ocoecueeiiiiiiiiiieeenae . 12/30/2021 ..|. 11/02/2022 ..[....... 335,493 [..oeeeeeiiiiinn foiemeeeeiiin foeerieeeeein Jeeiiieeeeeeies e e e 335,493 |........... 335,493 .o [ o e
Yukon Capital Partners 111, L.P. ... Minneapolis ....oovvevicvneieiiins foveeennns WN......... Distribution .ovvviiiineiiiiiiiiiinnens . 07/18/2017 . |. 10/26/2022 ...... 1,195,505 [......cccovvenns fouerreriiiinnns fovneeniiiiiiiins fovveeniiiiiiiis foovieeiiiiin o |, 1,195,505 |........ 1,196,505 [ovvveeeiicnnnns foveeeniiiiiiiins o i,
1999999 Jomt Venture Interests - Common Stock - Unaffiliated 46,252,761 47,745,640 47,107,519 (95,972) (542,149) (638, 121)
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526 Superior Avenue Ltd Cleveland Distribution ... . 09/04/2015 ..|. 12/31/2022 ..|eeuuverniiinnnne forreniiiiiiiis Joeviiiiiiiiins foenveiiieiiinen forvniiiis e e fe [ e s e e 2,500
AEW Core Property Trust (U.S.), Inc. ........ |Baltimore . Distribution ... . 03/31/2017 .|. 05/12/2022 ..|.. 102,045,062 |.. . e |- oo [ (11,472,466)|....coeiee [ 90,572,5%

Almanac Realty Securities VIII, L.P .......... DOVEr eeveeeiieeie e Distribution . 12/21/2018 ..|. 12/07/2022 ..|....... 289,718 [oeeveviviiiinns Joreveniiiininne forveniiiiiis fiiens e fores e 289,718

Ares US Real Estate Opportunity Fund |11,

L.P. . [Wilmington . Distribution ... . 04/15/2021 ..|. 12/29/2022 .. .. 164,193

Bell Institutional Fund VI, LLC .. Dover . .|Distribution . 10/30/2019 .|. 10/28/2022 .. 8,292 [..

Crow Holdings Realty Partners IX LP . . [Dover . .[Distribution . 10/14/2020 ..|. 10/28/2022 ..| 451,431 |..

. 03/31/2017 ..|. 12/29/2022 ..
. 10/21/2016 ..|. 12/22/2022 ..

Crow Holdings Realty Partners VII, L.P. ..... [Wilmington . Distribution ... ...950,588
................... Crow Holdings Retail Fund I1, L.P. ....ccccoee [DOVEr woviviiiniiiiiiiiiiecieen Distribution
Dermody Properties Industrial Co-Invest Fund
................... I

Divcollest Fund V

. 08/28/2020 ..|. 12/16/2022 ..[........ 88,273 [oeeeeeiiiiiins forniniiiis o e e i | 58,273 |.oouvinnnn 58,273 |oeeeiiiiiieenns oo [
. 06/23/2017 ..|. 06/24/2022 . [....... 205,423 |..

Distribution
Distribution ...

Harbert U.S. Real Estate Fund V, L.P. Distribution ... . 03/31/2017 ..|. 08/12/2022 ..|.... 2,155,620 [......cccuvvvnns foumrveriiiniins o o foiiiiiis s e 2,155,620 |........ 2,155,620 |...
Harrison Street Real Estate Partners VI,

................... LPe e [DOVET Distribution ......coovcuvveeeiniiiinnnnon | 08/09/2017 [ 1171872022 .|.... 1,035,817 [ooooiiiiiiiiins fooneiiiiiiinns [ o o o o 1,085,817 | 1,085,817 [ [ o o
Harrison Street Real Estate Partners VII,

................... LR Distribution . 03/12/2019 ..[. 10/12/2022 ......... 461,333 [c.evvrrrrinnnnn fovvrreniiiiinins Joeeeeeeees feeiiiei s feviiiiiiiiiiens |, 461,333

. 05/02/2018 ..|. 07/29/2022 ..
. 05/02/2019 ..|. 08/26/2022 ..
. 12/27/2018 ..|. 12/31/2022 .. .
. 04/22/2019 ..|. 11/29/2022 ..|....... 613,657

. 10/27/2020 ..|. 12/31/2022 ..|....... 345,157
. 12/20/2013 ..|. 12/31/2022 ..[............c.

...612,299

Distribution ... .
...385,104

Distribution ...
Fully Amortized ..
.|Distribution ...
.[Fully Amortized ..
.[Fully Amortized

HSREP VI Co-Investment 3, L.P. ..
HSREP V11 Co-Investment, L.P. ...
Liberty Heights SP LLC
Madison Realty Capital Debt Fund IV LP . Dover .
Model Tobacco Development Group LLC . Vienna ...

Nationwide Affordable Housing Fund 51 State Wilmington .

... |New York
. |Norfolk ..

Nationwide Sol 2 LLC veveuevnnieeneeeieeeannees Washington .... Distribution . 07/19/2017 ..|. 10/31/2022 . .|
Oak Street Real Estate Capital Fund V, LP .. [Dover .... Distribution ... . 11/16/2020 ..|. 11/15/2022 . .|
PCCP Credit IX, LP weeeeeiiiiiiiiec e Dover ... Distribution ... . 03/28/2017 .|. 12/21/2022 ..[....
PCCP Equity VIII Dover ... Distribution ... . 09/18/2018 ..|. 09/23/2022 ..
Related Real Estate Fund |11, LP . . |Dover ... Distribution ... . 08/27/2020 .|. 11/07/2022 ..

Waterton Residential Property Venture XIII

................... LR e [DOVEr e [eeeeee DEa | Distribution Lo | 11/08/2017 L. 1073172022 .l 96,513 [ e e e [ e | 96,513 [ 96,518 [t [ [ [
Waterton Residential Property Venture XIV,
................... LP i [DOVOr iiiiieeeciiiieeeeeeeiens [eeeeeee. DEaeeeeec | Distribution oeeeeeeeeeiiiieneeeceeee. | 1271072020 ). 01/04/2022 ... 1,076 [oeeeeeiiiiies foeeneeiiiiiins o Lo e e Jovveiienn 1,076 [ 1,076 e i | |

2199999. Joint Venture Interests - Real Estate - Unaffiliated 112,044,219 | (11,472,466) (358,203) (11,830,669) 100,226,596 122,220,106 21,993,510 | 21,993,510 1,119,994
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE 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 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other- Change in| Foreign Carrying
Value Year's Than- Capital- Book/ |Exchange Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal | Prior (De- | zation) | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
................... NW REI (NMFIC), LLC .oevvveeieeinnnnnneeeennnnnas [ColumbUs .ooeiivvviiniinieiiniieens Jovnnnen OHecccnno | Distribution ooeeiciiininiiiiinnnieeeenna. |- 03/16/2016 .. 11/30/2022 ..[... 60,897,307 |.eevvvumenevennn foonnneinnninnns Joovnninnnieinnn fooeiieiiiis Joiiiniiei oo |oeel... 60,897,307 |....... 60,897,307 |.oeveeeieeinnnn fooreeimniinines o oo
2299999. Joint Venture Interests - Real Estate - Affiliated 60,897,307 60,897,307 60,897,307
................... CCEP Series | Funding LLC ........ccovvuueeeeeenn [New YOrk .oeeeveeeiiieernnninnneens Joennee Yoo | Ful ly Amortized .oeeeceeneieiicinnneeees |- 1272172006 .| 12/31/2022 . feeeieeeiiiiees Jeeemneeeeeeenn feeeeec e (1,250) | [ e (1,250) [ e o s oo s e
Nationwide Affordable Housing Fund 36:
Apollo Tax Credit Fund 62 LLC ........ccvvennnns ColumbUS ..eeeeeeeeeeeeeeennieees Jeennenn {0/, I Fully Amortized . 10/01/2013 ..|. 12/31/2022 .. PP O (221,027) ] veeeeeeennns foeeeemmneeeeeen feennns (221,027)
WNC Institutional Tax Credit Fund XXIV LLC . [Irvine . Fully Amortized . 10/01/2013 ..|. 12/31/2022 .. P PP (112,465)]. oo e [ (112,465)
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated (334,742) (334,742)
................... |Twain GA LIHTC Master Fund | LLC ............. |Sl Louis wevvvnviviiinnnnniniiinnns Jeennnne MOooeeeono [Fully Amortized ....oovvvvvvnnnniiiinnnnnnn. | 12/26/2019 L) 12/31/2022 . foiiivinnnnnns Jovvvnnnnnnnninnn oo 168,747 | oo |onn 168,747 [ s Lo Jeviieininns foiiiinn Jovviiiiins foiiiiinnns
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 168,747 168,747
6099999. Total - Unaffiliated 174,797,251 (9,979,587), (524,198) (10,508, 785). 164,441,480 185,796,869 (95,972)| 21,451,361 21,355,389 1,119,994
6199999. Total - Affiliated 60,897,307 60,897,307 60,897,307
6299999 - Totals 235,694,558 (9,979,587), (524,198) (10,508, 785). 225,338,787 246,694,176 (95,972)| 21,451,361 21,355,389 1,119,994
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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-FH-6 ..... U S Treasury 04/15/2029 TIPS .......ccvvvnvvvrrinnnnnnns ) (OR[N LA 196,944 |. 203.7480 |......cevnvvnnnns 248,573 |..oovvinins 122,000 [ooeivvennnennns 241,604 |.......... 16,717 |oeeeeneen (2,125) [ oo Jveee 3.875 |...... 2.288 [AO .ooeet evrnniiieeees 1,836 | 8,319 |....04/15/2009 ...|....04/15/2029 ...
912810-FS-2 ..... U S Treasury 01/15/2026 TIPS .. .. SD.. LA ... 128,582,548 |. 150.1040 |... .. 187,630,320 |.... . 125,000,000 |........... 186,896,571 |..... 13,492,488 |......... 174,300 |.eeevreireeeennns forveeeeeeinniieee oeees 2.000 |...... 2,144 (0 ....... 1,734,058 |... 3,575,675 |....12/11/2007 ...|....01/15/2026 ...
912810-K-7 ..... U S Treasury Bd LA ... 25,471,955 |...98.1250 |... ....19,625,000 |.... ...20,000,000 |.. 24,831,842 |ooeveniiiiiinins [ (222,024) | e e 3.875 |...... 2.212 [FA ...... ... 292,731 |... .. 775,000 |....01/17/2020 ...|....08/15/2040 ...
912810-QV-3 ..... U S Treasury 02/15/2042 TIPS .. LA ... 17,622,421 [. 110.3180 |... ....16,547,750 |.... ...15,000,000 |.. ...22,104,184 |...... 1,570,445 ..o (92,641) |oeeerniiiiciiis o oo 0.750 |...... 0.214 [FA ...... .... 56,043 |[... .. 142,513 |....11/01/2012 ...|....02/15/2042 ...
912810-RR-1 ..... U S Treasury 02/15/2046 TIPS .. LA .. 62,393,131 |. 106.8060 |... ....59,095,999 [.... ...55,330,000 |.. ...75,767,218 |...... 5,416,512 |........(200,922) [...ccovvreiiniins Jovriniiniiiiinis feens 1.000 |...... 0.594 ... 262,854 |... ..668,417 |....08/22/2016 ...|....02/15/2046 ...
912828-2R-0 ..... U S Treasury Nt LA L..92.6170 |..eeevnnnnnnns 9,261,720 |.... .. 10,000,000 |.. ....9,734,737 e 52,946 | e s 2.250 |...... 2.867 .... 84,986 |... ..225,000 |....08/30/2018 ...|....08/15/2027 ...
912828-3I-8 ..... U S Treasury Nt LA . ...94.1640 |... .... 35,782,358 |.... ...38,000,000 |.. ...37,448 832 975 i e e 2.750 |...... 3.058 ... 394,715 |... 1,045,000 |....11/27/2018 ...[....02/15/2028 ...
912828-4N-7 ..... U S Treasury Nt LA .... 20,144,611 [...94.5310 |... ....18,906,260 |.... ...20,000,000 |.. ...20,088, 180 o (15,024) | e s 2.875 |...... 2.786 ... 74,655 |... ..575,000 |....01/18/2019 ...|....05/15/2028 ...
912828-4V-9 . U S Treasury Nt .. LA . 32,263,997 |...94.3520 |. .30,664,270 |. 32,500,000 32,358,171 |.. 22,865 |. .2.875 |......2.960 352,930 ,004,813 |....09/12/2018 .. 08/15/2028
912828-G3-8 ..... US Treasury Nt ..... LA 6,282,174 |...96.0780 |. ..6,245,077 |. .6,500,000 .6,431,772 |.. . 35,050 |. .2.250 |......2.830 . 18,988 146,250 |....07/10/2018 .. 11/15/2024
912828-H4-5 ... U S Treasury 01/15/2025 TIPS LA . 46,340,129 |. 120.7730 |. .54,347,991 |. 56,802,911 |...... 4,072,613 ..(72,607) |. .0.250 |......0.091 . 65,389 134,834 |....08/18/2016 .. 01/15/2025 ...
912828-N7-1 ..... U S Treasury TIPS LA .. 127,469,553 |. 120.4950 |... ... 144,594,460 |.... . weeeennnn. 152,874,916 |..... 10,895,860 |........(628,992) |oeeuueeeeemniinns foeeeeemiiiiiis e 0.625 |...... 0.105 ... 434,539 |... .. 896,029 |....08/18/2016 ...|....01/15/2026 ...
912828-$5-0 ..... U S Treasury 7/15/2026 TIPS . LA 112,435,941 [. 117.1920 |... ... 131,723,468 |.... . 112,400,000 |........... 138,097,198 |...... 9,972,893 |......... 381,550 |occooriiiiiinnnns forriiiiiiiiii e 0.125 |...... 0.461 .... 80,695 ... .. 166,395 |....12/12/2017 ...|....07/15/2026 ...
91282C-8S-9 ... US Treasury Nt LA ...9,064,103 |...87.0470 |.....ennnneenn 8,704,690 |.... .. 10,000,000 |......cccvve 9,135,179 |oveeeeeeenniiines foeeeeeeetd 71076 | oo e 1.250 |...... 3.047 ... 31,937 |... ... 62,500 |....07/13/2022 ...|....03/31/2028 ...
912820-CR-0 ... US Treasury Nt ... LA .... 37,938,158 |...85.1480 |... ....36,188,070 |.... ...42,500,000 |.............38,378,231 |..covvvriiriinnn foeeeennnn 840,072 i e e 1.000 |...... 2.893 ... 177,853 |... ..212,500 |....06/22/2022 ...|....07/31/2028 ...
912820-CY-5 ... US Treasury Nt ... LA .. 26,880,589 |...86.0470 |... ....25,814,070 |.... ...30,000,000 |.. 21,088,171 [ et 167,582 [ e e 1.250 |...... 3.136 MS ...... .... 96,340 |[... .. 187,500 |....08/23/2022 ...|....09/30/2028 ...
912820-EW-7 ..... US Treasury Nt ...ooovviiiiiiivninnnniiiiinnnnecinnnnnns foee ven | oneeees | ceeeeenns CAAFE e 19,981,317 |...96.8280 |............. 19,365,620 |.............. 20,000,000 |...ccvnnnnnns 19,983,062 [..oevvvveniniinnn Joveneenn 1745 [ i fonnns 3.250 |...... 3.270 (D oovies orviiiiiiins 1,79 [t 325,000 |....06/28/2022 ... |....06/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 719,648,232 | XXX 804,745,696 702,352,000 858,222,779 45,437,528 210,826 XXX XXX XXX 4,162,345 10, 150,745 XXX XXX
911760-H4-2 ..... Vendee Mtg Tr RVBS REMIC Ser 1996-2 1Z ....... ‘ .. 269,337 |. 102.0790 |... ....269,791 e (170) o i e 6.750 |...... 6.892 [MON ..... . 18,271 |....01/24/2002 ...|....06/15/2026 ...
911760-L0-7 ..... Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G ... . ... 76,672 |. 102.5470 |... e (160) [ e [ 6.750 |...... 6.070 JMON ..... ...4,929 |....11/02/2001 ...|....06/15/2028 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mol
Securities 346,000 [ XXX 351,191 343,704 343,826 (330) XXX XXX XXX 1,934 23,200 XXX XXX
0109999999. Total - U.S. Government Bonds 719,994,241 | XXX 805,096,887 702,695,704 858,566,605 45,437,528 210,496 XXX XXX 10,173,945 XXX XXX
000000-00-0 ..... Republic of Argentina Nt .......ccooviriiiiiiiiiiii e e [ U (R LBAFE e 281640 |oeeeenieeeeeeeeeeeen e T e e o e e 80875 |l T2 | e [ e ....09/10/2020 ...|....01/09/2038 ...
040114-Hs-2 ..... Republic of Argentina Sr Nt .... D...... ..5.B FE ..|... ..216,111...26.9560 |... 294,250 |.... .1,091,5% |.. ... 216,111 ...5,458 |....08/16/2021 ...|....07/09/2030 ...
040114-HT-0 ..... Republic of Argentina Sr Nt .... D...... ETTTIITN .. 169,471 |...25.4720 |... 230,773 |.... ..905,987 |.. ... 169,471 , , . . .. . 10,192 |....01/04/2021 ...|....07/09/2035 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 385,582 | XXX 525,023 1,997,584 385,582 67,164 6,581 359,061 XXX XXX XXX 9,101 15,650 XXX XXX
0309999999. Total - All Other Government Bonds 385,582 [ XXX 525,023 1,997,584 385,582 67,164 6,581 359,061 XXX XXX XXX 9,101 15,650 XXX XXX
13062P-BM-3 ..... California St GO Var Purp .. 1.CFE ..|... . 111.5390 |... ....22,307,720 |.... 20,000,000 |.. ...19,765,514 FA ... ... 416,667 |... 1,000,000 |....02/29/2008 ...|....02/01/2028 ...
20772-QL-6 ..... State of Connecticut Txbl Ser A .. .. 1.DFE ..|... ...95.4620 |.......oennnn. 2,544,065 |.... .2,665,000 |.. ....2,665,000 IV} I R 4,590 |... ... 49,626 |....05/26/2022 ...|....06/15/2028 ...
20772K-QM-4 ..... State of Connecticut Txbl Ser A .. .. 1.DFE ..|... ...95.0720 |....ccvvnnnnns 2,533,661 |.... ....2,665,000 IV R 4,708 |... .50,907 |....06/26/2022 ...|....06/15/2029 ...
419792-20-9 ..... Hawaii St Txbl Ser GC |- 1.CFE ... L 74.9870 |..ooonnnnnnnns 2,924,474 |.... ... 3,900,000 N A0 ...... e 22,113 ... . 88,452 |....10/22/2020 ...|....10/01/2034 ...
57582N-XM-2 ..... Massachusetts St GO Ref Ser B .... ... 1.BFE ..|... . 111.1470 |... ... 11,609,315 |.... ..10,750,221 o [ (58,655) |. FA ... ... 228,484 |... .. 548,363 |....07/13/2007 ...|....08/01/2027 ...
57582P-AF-T7 ..... Massachusetts St GO Ref Ser B .... .. 1.BFE ..|... . . 106.4830 |....coennnnnns 5,324,125 |.... 5,140,973 o e (49,128) |. M ...... .... 87,500 |... .. 262,500 |....10/05/2006 ...|....09/01/2025 ...
57582R-16-1 ..... Massachusetts St GO Txbl Ref Ser E ... N |- 1B FE ... .. 1,500,000 |...76.6240 |.............. 1,149,365 |.... .... 1,500,000 L 4,175 |... ... 25,050 [....11/19/2020 ...|....11/01/2031 ...
57582R-LE-4 ..... Massachusetts St GO Ser G e 2 .. 1.BFE ..|... . 12,766,838 |. 102.6940 |... ... 11,553,064 |.... ...11,849,150 MS ...... .. 150,000 |... .. 450,000 |....08/25/2016 ...|....09/01/2034 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 59,999,216 | XXX 59,945,789 57,425,000 58,235,858 (222,961) 918,237 2,474,898 XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 59,999,216 | XXX 59,945,789 57,425,000 58,235,858 (222,961) 918,237 2,474,898 XXX XXX
114889-VF-2 ..... Broward Cnty FL GO Ref Ser B ...ccevvreeieieeiineeeeee [ e | s L AFE e 5,501,696 |. 100.0000 |.............. 5,120,000 [o.eureeeennnnn 5,120,000 |...ccvvrennnns 5,120,000 [.oeeeemrniiieienn Joeeeeeeeeeeenans 128,000 ...05/29/2007 ...|....01/01/2023 ...
167501-28-3 ..... Chicago |11 Brd Ed Sch Ref GO Ser A .........covvvens foun e .. 3.BFE ..|... . 105.2830 |......oeunnnns 5,569,444 |.... .... 5,405,576 (26,194) |. .. 24,246 ... ....04/02/2008 ...|....12/01/2026 ...
167505-BH-8 ..... Chicago |11 Brd Ed Sch Ref GO Ser A- AMBAC FSA Cr .. 1.EFE .. . 108.1160 |. ..7,719,461 |. 7,514,695 |.. .. (54,208) | . 32,725 ....08/26/2009 .. 12/01/2028
414004-3V-1 ..... Harris Cnty TX GO Ref Ser C . 1AFE .. . 108.6950 |. .. 5,434,745 |. 5,113,967 |.. .. (28,329) |. . 99,167 ....07/13/2007 .. 08/15/2026 ...
414004-3Y-5 ..... Harris Cnty TX GO Ref Ser C ...oeevvveneriernnnnnnnees fon e L 1LAFE ..|... . 114.7250 |... ... 13,950,511 |.... 12,160,000 |.. ...12,606,755 (56,528) | L 2411738 ... ...07/13/2007 ...|....08/15/2029 ...
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1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
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CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ tization) | Impairment| Carrying Rate Rate | When Due and Received Maturity
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414004-32-2 ..... Harris Cnty TX GO Ref Ser C ..ovvvvvveviiiinnininiiiens foee e | s T L LAFE e 7,832,728 |. 116.5010 |.............. 8,370,611 [.oocevvnnnnnns 7,185,000 |.eevvennnnnnns TATT,678 |oveveeeeeiiines foeeeen (831,398) | e 10000052260 el 4610 |FA cooees Jovnneiieene 142,503 |oeeeennnne 377,213 |....07/13/2007 ... |....08/15/2030 ...
484026-NH-8 ..... Kane County IL Sch Dist GO Preref Ser A ... veo |- 1.CFE ..|... . 105.6000 |.....c.eennn.. 5,702,389 |.... .5,400,000 |.. 15,631,601 [oeeeieiiiiiieee e (221,448) [ e [-222229.000 ... 4.563 [ ....... ... 243,000 |... ..486,000 |....11/15/2017 ...|....01/01/2024 ...
484026-NJ-4 ... Kane County IL Sch Dist GO Preref Ser A ... v |- 1.CFE ... L 111.4810 | 2,229,628 |.... .2,000,000 |.. 2,156,664 [...iiiiiiiinienn e (72,908) [ e 4002229000 .. 4843 ....... .... 90,000 |... .. 180,000 |....11/15/2017 ...|....01/01/2025 ...
484026-NNI-7 ..... Kane County IL Sch Dist GO Unref Ser A .... voo |- 1.CFE ... . 105.9180 |...cevvnnnnnns 7,615,483 |.... .7,190,000 |.. ceee TAT5,626 |eeeeeennieeeee [oeeeennn (272,265) [oeeeeeceieeeee [oeeeeeeiieeeeeenn [+222229.000 ... 4.881|dJ ....... ... 323,550 |... ....11/15/2017 ...|....01/01/2024 ...
484026-NN-5 ... Kane County IL Sch Dist GO Unref Ser A .... v |- 1.CFE ... . 111.9690 |...oovvnennnns 7,300,372 |.... .6,520,000 |.. ....6,988,209 [....oooiviniininns eiennnn(216,840) [ounniiiiiiienens oeveiiieeneeeenn 4002229000 .. 5174 [ ....... ... 293,400 |... ....11/15/2017 ...|....01/01/2025 ...
686053-BN-8 ..... Oregon St Sch Brds Assn GO Txbl Pension Ser B ... voo |- 1.CFE ... . 12,033,360 |. 101.8430 |... ... 12,221,136 |.... 12,000,000 |.. 012,083,332 [ e (28) [ e 0en.5.550 |l 5.491 (D ....... e 1,850 |... ...10/25/2022 ...|....06/30/2028 ...
717883-FJ-6 ..... Philadelphia PA Sch Dist GO Ref Ser A FSA CR veo |- 1LEFE ... ...6,639,746 |. 104.9220 |.............. 6,552,398 |.... .6,245,000 |.. 8,319,877 oo | (8,751 [ e 4002225.000 . 4.471(D ....... .... 26,021 [... ....02/14/2008 ...|....06/01/2025 ...
742327-CD-9 ..... Princeton OH City Sch Dist GO Ref Sch Impt .. . |--2.BFE ..|... ...8,551,520 |. 114.3110 |..oeennnnnens 9,144,888 |.... .8,000,000 |.. 8,261,290 [oeeeieiiiiiieee foeeeennnn (26,682) [ oo 0002252250 | 4.750 (D ....... .... 35,000 |... ....03/11/2008 ...|....12/01/2030 ...
748508-B4-9 ..... [Quincy MA GO Txbl ..eeevvviiiiiniiiiiiiiiiinnns . .. 1.CFE .. . 25,385,000 |...78.5070 |. .19,928,951 |. 25,385,000 25,385,000 |.. ......2.888 . . 32,583 ....12/156/2021 .. 12/15/2036 ...
797355-ZF-4 ..... San Diego CA Uni Sch Dist GO Ref 1998 Ser G-1 ..... [... ... |- 1.CFE ..|... .. 5,709,670 |. 113.3150 |.eeeennnneens 5,665,735 |.... .5,000,000 | e 5,287,029 oo e (39,131 [ e 0025250 |l 4.233 | ....... .. 131,250 |... ...07/18/2007 ...|....07/01/2028 ...
San Diego CA Uni Sch Dist GO Prerefunded Ref 1998
797356-EU-2 ..... T O e PP PUPPRRSRPPPPRRRTY RN R N L ACFE e 959,494 |. 112.6170 |eevvennnneens 1,019,187 |oeeeeeiieees 905,000 [....ceeernnnnnnns 957,075 [ceeeeeeeeiiieeeee Joeeeennnns (2,419) |oveeeeeeeniieeee foeeeeeiiiiieees [0202.5.250 | V74 [ R IO 23,756 |eeeeneeieeinnieees ....09/15/2022 ...|....07/01/2028 ...
San Diego CA Uni Sch Dist GO Unrefunded Ref 1998
797356-EW-8 ..... Ser F=1 e [ e |- 1.CFE ..|... 5,127,594 |. 113.3150 |....oeeeeenn 5,546,755 |.... .4,895,000 | ....5,117,421 (10,173) feeeeeeeeiiieeeee Joeeeeenieeeeeeenn [e22.5.250 | 4.313 (0 ....... ... 128,494 |... ....09/15/2022 ...|....07/01/2028 ...
952347-UG-5 ..... West Contra Costa CA GO Election of 2005-B e 1B FE L 7,151,835 [. 116.1360 [.............. 7,142,352 |.... .6,150,000 |.. ....6,529,475 P P (- T -0 O PP AP oy 000 I AN 4.730 [FA ...... ... 163,750 |... ....08/08/2008 ...|....08/01/2028 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivisions - Issuer Obligations 143,233,448 | XXX 136,234,046 131,585,000 135,341,270 (1,145,364) XXX XXX 2,150,468 6,533,277 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 143,233,448 | XXX 136,234,046 131,585,000 135,341,270 (1,145,364) XXX XXX 2,150,468 6,533,277 XXX XXX
010268-CX-6 ..... Alabama Fed Aid HWl Fin AuthRev Txbl Ser B ... .1.CFE .. ...74.3130 |. ..2,972,536 |. .4,000,000 .3,079,340 |.. . 3,300 |. . 35,333 ....12/01/2022 .. 09/01/2037 ...
010604-CE-4 ..... Alabama St Port Auth Rev AMT Ref Docs Ser A |- 2.AFE L . 104.3280 |.......oeennn. 6,619,580 |.... .6,345,000 |.. ....6,689,747 .. (65,222) |. .. 79,313 |... ...02/24/2017 ...|....10/01/2032 ...
Alameda CA Corr Trans Auth Rev Txbl Ref Sub B Cap
010869-HT-5 ..... Apprec Bd .... .. 1.EFE .. .. 71.6010 |. .10,740,135 |. .15,000,000 .. 497,491 ....02/24/2017 .. 10/01/2028 ...
047870-SN-1 ..... Atlanta GA Wtr & Wstwtr Rev Txbl-Ref .1.DFE .. ...75.0500 |. ..1,838,727 |. . 2,450,000 ....10/15/2020 .. 11/01/2035 ...
091096-NP-8 ..... Birmingham AL Wtrwks Brd Rev Txbl-Ref-Sr Lien ... .. 1.CFE ..|... ...83.0460 |.............. 4,982,772 |.... .6,000,000 |.. ....6,000,000 ...11/06/2019 ...|....01/01/2034 ...
Chicago IL O'Hare Int Arpt Rev Ref-Gen-Sr Lien Ser
167593-A2-8 ..... B e foe e | s 2 i L EFE e 1,462,238 |. 107.8610 |......ceunnnn. 1,348,258 |..oovennnnnnns 1,250,000 |.oevvvvnnnnnns 1,346,505 [.ooviivieeiinies Jovvinnnns (222X VD' PR R RN 5.000 |...... 2.940 [JJ coeeiis i 31,250 |oeeveeniiinns 62,500 |....06/21/2017 ...|....01/01/2033 ...
Chicago IL 0'Hare Int Arpt Rev Ref-Gen-Sr Lien-Ser
167593-A3-6 ..... B e foe e | s 2 i L1EFE e 1,741,185 |. 107.5520 [....eeeeennen 1,613,279 oo 1,500,000 [...oeevennnnn 1,609,946 |..covveniiiiiinns foeennns [ATYE) 1 PO PR R 5.000 |...... V2TV (VN I R, 37,500 foeeiiiiinnnnns 75,000 |....06/21/2017 ...|....01/01/2034 ...
Chicago IL 0'Hare Int Arpt Rev Ref-Gen-Sr Lien-Ser
167593-A4-4 ..... B e foe e | s 2 i L LEFE e 4,040,890 |. 106.9360 |.............. 3,742,746 |...covvnnnnnn. 3,500,000 |.....ccvunnnns 3,747,005 [.oovviviniiiiiins Jovennnnns (G771 PO PR R 5.000 |...... FCT (VN U R N 87,500 [ooovrivrrnnnns 175,000 |....06/21/2017 ...|....01/01/2035 ...
Chicago IL 0'Hare Int Arpt Rev Amt-Gen-Sr Lien-Ser
167593-E8-1 ..... Y R RN 2 i L EFE e 1,722,480 |. 104.9020 |.............. 1,673,532 |oevveenens 1,500,000 [...ooeevennnn 1,601,778 |oeeneiiiiiiinnns o [TV DTN PO R R 5.000 |...... 3180 | covviin | 37,500 foeriiiiinnnnns 75,000 |....06/21/2017 ...|....01/01/2032 ...

Chicago IL O'Hare Int Arpt Rev Amt-Gen-Sr Lien-Ser

167593-F2-3 ..... | LEFE L .. 1,706,655 |. 104.0250 |.............. 1,560,371 |.... 1,594,825 | [ (21,829) | [ 5.000 |...... 3.300 . 75,000 |....06/21/2017 ... [....01/01/2034 ...
17131R-BA-3 ... Chula Vista CA Pension Txbl . | 1CFE L. .. 2,500,000 |...74.4650 |.............. 1,861,635 |.... 0022,500,000 oeiiiiiiiieiiiin [ e e 1.938 |...... 1.938 . 48,450 |....02/12/2021 ... |....06/01/2032 ...
17131R-BB-1 ..... Chula Vista CA Pension Txbl .... S| 1.CFE L. .. 7,500,000 |...73.1010 |.............. 5,482,605 |.... 001,500,000 ouiiiiiiiiiiiinn [ s e e 2.048 |...... 2.048 .. 153,600 |....02/12/2021 ...|....06/01/2033 ...
17131R-BC9 ..... Chula Vista CA Pension Txbl .... | 1CFE L. .. 3,750,000 |...71.8050 |........eeeee. 2,692,703 |.... 008,780,000 i [ e e 2.138 |...... 2.138 ... 80,175 |....02/12/2021 ...|....06/01/2034 ...
17131R-BG-0 ..... Chula Vista CA Pension Txbl .... .. 1.CFE ..|... ..6,000,000 |...67.4360 |.............. 4,046,136 |.... +0006,000,000 Joeeiiiiiiiiiiiin [ s e e 2.805 |...... 2.805 .. 168,300 |....02/12/2021 ...|....06/01/2041 ...
17131R-BH-8 ..... Chula Vista CA Pension Txbl . C1.CFE .. 5,000,000 |...63.4350 |. ..3,171,740 |. .5,000,000 |.. .2.905 |......2.905 145,250 |....02/12/2021 .. 06/01/2045 ...
21969A-AL-6 ..... Corona CA Pension Oblig Txbl ......oooviiiininiiiiiiins |oen e .. 1.BFE ..|.. ..10,000,000 |...77.6930 |.............. 7,769,300 |.... .. 10,000,000 |.. 10,000,000 [..eeeveeviiieinnns Jooviiiiiieeiiies oo i s 2.442 |...... 2.442 .. 265,732 |....00/30/2021 ... |....05/01/2032 ...
Dallas-Ft Worth Intl Arpt Rev Tx
235036-8J-2 ..... Intl AirSerC L 1LEFE ... ..6,050,000 |...78.1420 |.............. 4,727,579 |.... .6,050,000 |.. ....6,050,000 [ (U RN 2.691 |...... 2.691 .. 158,735 |....10/28/2021 ...|....11/01/2034 ...
235241-EY-8 ..... |Dallas TX Area Rapid Tr Rev Sr Lien C1.CFE .. . 116.0340 |. ..5,801,720 |. .5,000,000 .5,211,652 |.. ..(25,539) | .5.250 |[...... 4.530 262,500 |....11/06/2007 .. 12/01/2029 ...
240523-UG-3 ..... [De Kalb Cnty GA Witr & Sew Rev Ref Ser B .. 1.DFE .. . 104.3030 |. ..8,010,478 |. .7,680,000 7,785,247 |.. ..(56,757) |. .5.260 |......4.426 403,200 |....06/19/2008 .. 10/01/2024 ...
249182-Pli-0 ... Denver City & Cnty Co Arpt Rev Txbl-Ref-Ser C .... .| 1.DFE ... ...78.2500 |....cceveennnn 3,912,490 |.... .5,000,000 |.. 12225,000,000 J.eeeiiiiiiiiiiin [ e e 2.717 |...... 2.7117 .. 135,850 |....10/16/2020 ...|....11/15/2034 ...
31331K-PH-7 ..... Federal Farm Credit Bk Nt ... 1A .. ...99.0680 |.....ceeeennn 3,604,108 |.... .3,638,000 |.. 726,648 s [ (108,371) | e | 4.500 |...... 1.151 .. 163,710 |....08/07/2020 ...|....06/16/2032 ...
31331X-06-2 ..... Federal Farm Credit Bk Nt ... . coveee| e | TAFE L . . 108.6790 [.....eevevnnes 3,211,476 |.... . 2,955,000 |.. 4,188,218 [ | (120,288) [ | e 5.770 |...... 1.151 . ..170,504 |....08/07/2020 ...|....07/26/2032 ...
3133EA-5P-9 ..... Federal Farm Credit Bk Nt ......ooooovvvvinnnneniiiiis ooe e | e | e, DLAFE 2,670,939 |...88.0290 |.............. 1,941,033 [t 2,205,000 J....cveeeenn 2,682,626 [.......oooooeeees |ooeeeen (37,206) [ouveeeiiiiiiiinns v [ 3.050 |...... 1.151 264 | 67,253 |....08/07/2020 ...|....07/19/2032 ...
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3133ED-EJ-7 ..... Federal Farm Credit Bk Nt ......coovveiiviiiininnnns [ e | s L LAFE e 5,309,068 |...96.4050 |.............. 3,828,243 |...covvnnnnnns 3,971,000 |[..ccevvvnnnnns 5,056,512 |oeenveeiiinnnnes fovvnnnn (106,4771) |oveenniiiiiiiinns oo v 4170 |...... 1.151|FA ...... 165,591 |....08/07/2020 ...|....08/03/2032 ...
3133ED-PI-6 ..... Federal Farm Credit Bk Nt ... - TAFE L. ...92.8290 |...coonnnnnnns 4,641,425 |.... .5,000,000 |.. 6,145,857 [oieiiiiiiieee e (113,283) [ oo e 3.700 |...... 1.151 ) ....... .. 185,000 |....08/07/2020 ...|....07/07/2032 ...
3133EE-UN-8 ... Federal Farm Credit Bk Nt ... S LAFE L ...91.2210 |.oooivnennnnns 2,189,299 |.... .2,400,000 |.. 02,853,209 [ e (45,487) | e e 3.280 |...... 1151 |WN ... ... 78,720 |....08/07/2020 ...|....06/20/2032 ...
3133EH-PX-5 ... Federal Farm Credit Bank Deb ........covvveemenninneens fon oe - TAFE L. .... 24,569,750 |...86.8370 |... ....21,709,275 |.... ...25,000,000 |.. 28,705,204 [oiiiiiiiieeee e 26,426 [ [ e 2.900 |...... 3.044 (D ....... ..725,000 |....07/12/2017 ...|....06/28/2032 ...
3133EK-56-7 ..... Federal Farm Credit Bank Nt .... .. 1.AFE ..|... .. 14,126,625 |...78.1130 [....eeeeennn 9,764,175 |.... ...12,500,000 |.. 13,870,925 [onniiiiiiiiinnees e (105,989) L o e 2.390 |...... 1.382 [N ...... .. 298,750 |....07/23/2020 ...|....11/01/2034 ...
Florida St Hsg Fin Corp Rev Txbl Ref Home Mtg Ser
34074M-PG-0 ..... B e [ e . | TAFE L L. 92,7910 |t 2,291,050 |.... .... 2,469,032 I AR R 2.550 |...... 2.550 [MON ..... ... 62,960 [....08/25/2016 ...|....01/01/2043 ...
413890-DD-3 ... HarrisCnty-HoustonTXSports Rev Sr Lien Ref Ser A . [... ... c|--2.BFE ... . 102.2080 |....cevvnnnnns 6,388,013 |.... 8,461,687 |ooeeeeiiiiieees oo (108,305) [+-eeeeeeemnnneee foeeeemmmiieieeenn Joenens 5.000 |...... 3121 [MN ...... .. 312,500 |....12/16/2014 ...|....11/15/2029 ...
452024-HY-1 ..... Illinois Mun Elec Agy Supp Rev Ref Ser A .... |- TEFE L . 105.1830 |...ccevvnnnnns 6,310,980 |.... ....6,273,201 20 (99,956) |ooevviiiniiiiis e e 5.000 |...... 3.151 [FA ...... ..300,000 |....04/01/2015 ...|....02/01/2030 ...
45506E-CG-6 . Indiana Fin Auth-Txbl TXBL-Green Bond-OH . .. 1.F FE .. ...80.3620 |. ..2,410,860 |. .3,000,000 |.. .2.572 |......2.572 . . 56,584 |....10/01/2021 .. 07/01/2033 ...
45506E-CJ-0 ..... Indiana Fin Auth-Txbl TXBL-Green Bond-OH . .. 1.F FE ..|... .. 5,000,000 |...78.8270 |......eeenens 3,941,340 |.... 005,000,000 [o.eniiiiiiinines v e foii e 2.772 |...... 2,772 (W ....... ..101,640 |....10/01/2021 ...|....07/01/2035 ...
Indiana Fin Auth-Txbl Txbl-Green Bd-OH River
45506E-CK-7 ..... P | LR FE L .. 3,000,000 |.. 77.8870 |....euunnnnnnn 2,336,610 |.... 003,000,000 [.eniiiiiiiniees v e foiin e 2.872 |...... 2.872 . 63,184 |....10/01/2021 ...|....07/01/2036 ...
462590-MZ-0 ..... lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL .. 1.CFE .. 2,575,000 |...96.0670 |. .. 2,473,725 |. .2,575,000 |.. 4,199 |......4.199 . 47,455 |....06/09/2022 .. 12/01/2026
462590-NA-4 . lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL .. 1.CFE .. 2,500,000 |...95.6360 |. ..2,390,905 |. .2,500,000 |.. .4.349 |......4.349 . 47,718 |....06/09/2022 .. 12/01/2027 ...
462590-NB-2 ... lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL .. 1.CFE ..|... .. 1,650,000 |...95.0690 |.............. 1,568,637 |.... . . e 1,650,000 [.eeneeeeeiiiiees feeeeeriieeeeene e e e 4.460 |...... 4.460 . 32,298 |....06/09/2022 ...|....12/01/2028 ...
462590-NG-1 ... lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL .. 1.CFE ..|... ...93.9860 |... 704,89 |.... . 750,000 |.. L0000 R AR RN NN R 5.080 |...... 5.080 ...06/09/2022 ...|....12/01/2039 ...
478115-AH-1 ... Johns Hopkins University Sr Nt ......ccccoeeviiniienies |- 1.CFE ... ...99.2910 |... ..2,713,620 |.... .2,733,000 |.. e 2,733,000 [eeneeeenniiiees foeeeernieeeeenn e o e 4.705 |...... 4.705 ....11/16/2022 ...|....07/01/2032 ...
48542R-8V-7 ... Kansas St Dev Fin Auth Rev Txbl Ser K ................ .. 1.DFE .. ...67.5580 |......ennns 6,755,820 |.uuuunnnnnns 10,000,000 |............ 10,000,000 [...ovvvvvviininne Jovvernniniiniinnn o v o 2.774 |...... 2.774 ...08/18/2021 ...|....05/01/2051 ...
Kentucky St Tpk Econ Dv Rd Rev Txbl Ref
491552-T3-9 ..... Revitilization Ser B .......ovviviiiiiiiiiiiiiiiinnnneens LADFE 2,255,038 |.. 77.6800 [.............. 2,244,943 | 2,890,000 |....ccevunnnns 2,261,320 |oeeeeeeiiinnnnes forriinnnnnn 6,282 | o e 1.968 |...... 5.162 [JJ ....... ....11/21/2022 ...|....07/01/2031 ...
56036Y-DE-2 ..... Main St Natural Gas Inc GA Rev Gas Proj Ser A ..... |- 1.GFE ... ...4,266,564 |. 100.8340 |.............. 4,598,040 |.... .4,560,000 |.. e 8,539,996 o e 20,151 [ e e 5.500 |...... 6.150 |MS ...... ....03/12/2008 ...|....09/15/2023 ...
575577-Hi-4 ..... Massachusetts Bay Tr Auth Rev Assmt Ser A .......... ... 1.BFE ..|... .. 6,706,884 |. 115.3270 |...eeuvnnnnens 6,792,754 |.... ....6,207,507 e (41,520) [ e [ 5.250 |...... 4.291 ....08/31/2006 ...|....07/01/2029 ...
575579-LH-8 ..... Massachusetts Bay Tr Auth Rev Sr Ser A . .. 1.CFE ..|... ...5,755,350 |. 113.7540 |............e. 5,687,685 |.... 5,255,260 |oueieeeeiiiieeee feeeeeees (40,460) [.ooeeeeemniieeeee Joeemenieeeeeenes foeens 5.250 |...... 4.201 ...03/01/2006 ...|....07/01/2028 ...
575579-LJ-4 ..... [Massachusetts Bay Tr Auth Rev Sr Ser A . .. 1.CFE .. 4,600,840 |. 116.0020 |. .. 4,640,064 |. . 4,229,578 |.. ..(30,097) | .5.250 |......4.231 ...03/01/2006 .. 07/01/2029 ...
57563R-SN-0 ... Massachusetts Educ Fin Rev Txbl Ser A . .. 1.CFE ..|... .. 2,670,000 |...95.5430 |...eennnnnnn 2,551,001 |.... .2,670,000 | ....2,670,000 |..... e e e e e 3.991 [...... 3.991 ...06/08/2022 ...|....07/01/2026 ...
Massachusetts St HIth & Ed Rev Auth Boston College
57586C-S8-9 ..... MRMKT e e [ e .- 1.DFE ..|... .... 11,568,453 [. 114.6270 |... ... 12,213,475 |.... ...10,655,000 |.. 10,990,924 |o.eniiiiiiiiieee e (83,097) [ oo e 5.500 |...... 4.831 (D ....... ...02/27/2008 ...|....06/01/2028 ...
576004-HG-3 ..... Massachusetts Spl Obl Rev Txbl Social Bonds Ser B |... ... .| 1AFE .. . 39,457,630 |...95.8650 |. .37,866,636 |. 39,500,000 39,458,649 |.. 4110 |......4.125 ....08/23/2022 .. 07/15/2031
576049-V9-8 ..... Massachusetts St Wr Rs Aut Rev Ref Gen Ser B .... . |- 1.BFE .. . 11,096,300 |. 113.5610 |. .11,356,050 |. 10,000,000 10,398,413 |.. ..(61,609) |. .5.250 |......4.437 ....10/15/2007 .. 08/01/2028 ...
576049-W2-2 ..... Massachusetts St Wir Rs Aut Rev Ref Gen Ser B .... e | eeeeeeeen 1B FE Ll ...5,476,200 |. 115.7630 |......uvvnnens 5,788,165 |.... ....5,000,000 |.. ....5,200,079 PO RO (25,543) . TR R 5.250 |...... 4.540 [FA ...... ....08/21/2008 ...|....08/01/2029 ...
591745-B7-8 ..... Metro Atlanta RTA GA Rev Sales Tax Ref Ser A .......[c..c.].ceees 1T os L ACFE | 5,485,350 |. 110.4020 |........cc.... 5,520,085 |....ccevunnnns 5,000,000 |eeveunnanens 5,151,226 |oeeueeeeeeniiees foeeeeenee (29,688) [..oeeeeevenreeeee Joeemenieeeeeeins feeens 5.250 |...... 4.500 [JJ ....... ...11/06/2007 ...|....07/01/2027 ...
Metropolitan Washington DC Rev Cap App 2nd Sr Lien
592643-AV-2 ... B e [ (T [P I L FFE e 2,999,900 |...83.8780 [.....ceeernnn 8,387,760 |............ 10,000,000 |.......ccc.... 7,295,413 |oeeeeeeeennieees foeeeeene 468,596 |eeeeeeeeeniines foereeenieeee e 0.000 |...... 6.750 [N/A wees Joeeeeeeemeeeeeeeeee o ....08/06/2009 ...|....10/01/2027 ...
Miami-Dade Cnty FL Ed Fac Rev Auth Ref Univ Miami
59333A-GP-0 ... T O PP EPPPPPRRR RN e |1 e | LG FE L . 12,218,030 |. 106.1500 |... ....11,676,544 |.... .. 11,000,000 |.. 11,286,515 [ e (80,452) [ e e 5.250 |...... 4.380 (A ...... ... 144,375 |... ...05/29/2007 ...|....04/01/2026 ...
59333N-T4-5 ...... Miami Dade Cnty FL REV Txbl Ref Sub Rev Ser 2021A |... ... e [T | LEFE L .. 1,645,000 |...81.0980 |.............. 1,334,064 |.... ....1,645,000 .. DR 7SV S RN RN R RN 2.0%6 |...... 2.036 [AO .ooeee oevrnnnnniienens 8,373 |... ....12/10/2020 ...|....10/01/2029 ...
5933N-T5-2 ...... Miami Dade Cnty FL REV Txbl Ref Sub Rev Ser 2021A |... ... e |1 e | LEFE Ll .. 2,500,000 |...79.2430 |.eeuunnnnnnnn 1,981,078 |.... .2,500,000 |.. 002,500,000 [..eieeeiniiiiees foeeeeriieeeeenne e e e 2.136 |...... 2.136 (A0 ...... ... 13,350 |... ....12/10/2020 ...|....10/01/2030 ...
59333N-U7-6 ..... Miami Dade Cnty FL REV Txbl Ref Sub Rev Ser 2021B |... ... e [T | LEFE L L. 79.2430 |..oooiinnnnnns 2,103,899 |.... .2,655,000 |.. 002,655,000 [o.oniiiiiiiinines v e foiii e 2.1%6 |...... 2.136 (A0 ...... .. 14,178 ... ....12/10/2020 ...|....10/01/2030 ...
59333N-U8-4 ...... Miami Dade Cnty FL REV Txbl Ref Sub Rev Ser 2021B |... ... T | I .. 1.EFE ..|... ...78.2070 |... 1. 500,000 |-eeeuniieeennnnn504,851 [ e (BT0) [ e [t 2.286 |...... 2,149 [AO coeeen eeeniieeeeeee 2,858 |... ....12/10/2020 ...|....10/01/2031 ...
59333N-U9-2 Miami Dade Cnty FL REV Txbl Ref Sub Rev Ser 2021B 1 .1EFE .. ... 77.4450 |. .. 3,872,230 |. .5,000,000 .5,000,000 |.. 2,436 |......2.436 . 30,450 ....12/10/2020 .. 10/01/2032 ...
59335K-EB-9 ..... [Miami-Dade Cnty FL Rev Txbl Ref Ser B3 . 2 .1.DFE .. ...75.0340 |. .. 7,146,989 |. .9,525,000 .9,525,000 |.. .2.462 |......2.462 . 58,626 ...08/19/2021 .. 10/01/2034 ...
59335K-EC-7 ... Miami-Dade Cnty FL Rev Txbl Ref Ser B3 .... [ 2. .. 1.DFE ..|... L 744380 |t 4,053,149 |.... 5,445,000 [o.eniiiiiiiininns v e foii e 2.562 |...... 2.562 .. 34,875 |... .. 145,701 |....08/19/2021 ...|....10/01/2035 ...
New Jersey Econ Dev Auth Rev Unref Mtr Veh Surchg
64577B-J2-1 ..... Ser A ... [ O RN ISR .. 2.BFE ..|... . 104.1210 |.ooeevnnnnnnns 4,649,021 |.... 8577880 [ e (41,987) [ e e 5.250 |...... 4175 (I ....... .. 117,206 |... .. 234,413 |....10/20/2017 ...|....07/01/2025 ...
New Jersey
646136-20-4 ... [.eeeeiiiiiii e [ e | e 2 e LAGFE 6,841,272 |. 105.2880 [.............. 6,422,550 |.....counnnnns 6,100,000 |...coevvnnnnns 6,394,994 |..ooiniiiiinnns fooeeer e (79,087) | Jovieiiiiiiiiiinnns foeees 5.000 |...... 3.501 D oeeins [ 13,556 ovveiiiinns 305,000 |....11/01/2016 ...]....06/15/2028 ...
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646140-DV-2 ..... New Jersey St Tpk Auth Rev Txbl-Ref-Ser B .......... oo ] eeenens 2 i L1EFE e 1,000,000 |...77.0310 [....ccvvnnnnnnnnn 770,305 |vvveeniens 1,000,000 [...oeerennnnn 1,000,000 oveenevrevmnnnes forrvvrmniiiiiiis Jeieniiiiiins [ e 1.963 |...... 1.963 [JJ vovvees | 9,815 ....01/22/2021 ...|....01/01/2032 ...
646140-DUI-0 ..... New Jersey St Tpk Auth Rev Txbl-Ref-Ser B ... N2 e | LEFE L .. 1,100,000 |...76.2310 |... .1,100,000 |.. eee 1,100,000 [oeeneeeeniiiieeee feeeeeriiieeeeene e e e 2,113 |...... 2113 (0 ... 11,622 ... ....01/22/2021 ...|....01/01/2033 ...
647719-QL-0 ..... New Orleans LA Rev Ref-Txbl 2 e [ 2AFE L .. 3,000,000 |...68.3830 |... ..2,051,484 |.... .3,000,000 |.. 003,000,000 [eeniiiiiiinines forrvririiniiiinn e foiii e 2.291 |...... 2,201 (D ceveees i 5,728 |... ...02/05/2021 ...|....06/01/2036 ...
64971X-3\1-8 ..... New York NYC Tran Fin Auth Rev Txbl Ser D-3 N2 e | LA FE L .20,000,000 |. 102.5440 |... ....20,508,740 |.... 420,000,000 |...eeeeennniiieee fereermenieeeeene oo o e 5.650 |...... 5.650 ... 182,056 |... ....10/27/2022 ...|....11/01/2035 ...
662850-NG-7 ..... North Texas Tollway Auth Rev Ref-Ser A 2 e | LFFE L ...4,542,000 |. 104.4310 |..coeennnnnens 4,177,240 |.... 4,126,559 [ e (B0,194) L e e 5.000 |...... 3.351 ... 100,000 |... ...04/09/2015 ...|....01/01/2030 ...
667274-AB-0 ..... Northwel | Heal thcare Inc Sr Nt ... e [ G FE L 2,291,975 |...91.3110 [occooeeeenn 2,282,763 |.... . . 002,296,507 [oeieeeeiiieeee e 832 | e e 3.391 [...... 5.324 e 14129 | ....11/16/2022 ...|....11/01/2027 ...
67760H-CH-2 ..... Ohio St Tpk Commn Rev Ser A .. 1.CFE ..|... 2,998,288 |. 107.1620 |.............. 2,775,506 |.... .2,590,000 |.. 2,877,970 foeiiiiiiiiiieees oo (25,788) |evecccciiiieens o e 5.500 |...... 4.325 .... 53,814 |... ....10/21/2005 ...|....02/15/2026 ...
677659-W0-0 ..... Ohio St Wtr Dev Auth Rev Ref Fresh Wtr Ser A .......[... ... - TAFE L. .... 14,050,109 |. 115.1780 |... ... 14,258,975 |.... ...12,380,000 |.. L AB127,977 e e (TT,766) [ o e 5.250 |...... 4.339 ... 54,163 |... ...07/12/2007 ...|....12/01/2030 ...
678908-4D-3 ..... Ok lahoma ST Dev Fin Auth Txbl OK Natural Gas Co . .. 1.AFE .. . 15,000,000 |...91.3230 |. . 13,698,450 |. 15,000,000 |veveenivvririnnns fooviiiiiiiins A .4.380 229,950 ....08/19/2022 .. 11/01/2045
709222-CX-9 . Pennsylvania St Tpk Commn Rev Ref Ser A ... .. 1.DFE .. . 114.5540 |. ..6,907,630 |. .6,256,018 |.. .. (29,044) |. ......4.580 145,976 ....06/18/2007 .. 07/15/2029 ...
717817-8J-0 ..... Philadelphia PA Airport Rev Amt-Ref-Ser A ... .. 1.F FE ..|... . 103.0210 |...ccevvennnns 5,424,056 |.... .. 5,450,189 |oiiiiiiiiiinnns [ (A T /0) R AR RN 5.000 |...... 3.491 .. 11,700 |... ...08/26/2015 ...|....06/15/2029 ...
Phoenix AZ Civic Impt Corp Rev Conv Cap Apprec
71884W-AM-3 ..... Civic Plaza B ...covvvnviiiiiiiniiiiiiiinnccccenineeeess foee e e | s .. 1.CFE ..|... . 101.2380 |...cevvnnnnnns 4,525,352 |.... .4,470,000 |. 4,492,206 [ e (3137) [ e e 5.500 |...... 4.480 [ ....... .. 122,925 |... ...09/22/2005 ... |....07/01/2023 ...
76116E-GR-5 ..... Resolution Funding Corp Strips .. 1.LAFE .. ...72.2120 |. ..308,344 |. ..427,000 ....351,881 |.. .0.000 |......2.768 . ....06/23/2019 .. 01/15/2030 ...
76116F-AB-3 ..... Resolution Funding Corp Strips ... .. 1.AFE ..|... ...73.4680 |... ... 24,588,337 |.... 33,468,000 |.. ..30,275,849 [oiiiiiiiiiinens e 425,834 Lo e e 0.000 |...... 1.423 [N/A ... ...07/08/2020 ...|....01/15/2030 ...
Rhode Island HIth&Ed Bldg Rev Ref Hosp Fing-
762244-FD-8 ..... Lifespan Oblig ..oovvvvvvvnnniniiiiniiiniiiinnceeciennens oo e e | s L 2AFE L 6,100,750 |. 103.1960 |.............. 5,159,795 |..covvvnnnnnns 5,000,000 |.eeevunnnnns 5,409,825 |..eeviiiiinnnnnns foreeennn (115,292) | oo v 5.000 |...... 2451 [MN oo e 31,944 | 250,000 |....07/27/2016 ...|....05/15/2026 ...
County of Riverside CA Pension Obligation Txbl -
76913C-BD-0 ..... ROV i L ACFE e 7,610,000 |...89.1330 [..veevennnnn 6,783,052 |.uuvieiinnnnn 7,610,000 |.eeevennnnnnns 7,610,000 |oevvvennirriinnnns foornriiiiiiiiis fevviiiniiiiies e s 3.120 |...... 3.120 [FA ...... 237,432 |....04/23/2020 ...|....02/15/2029 ...
76913D-GE-1 ..... Riverside Cnty CA Infa Txbl-Ref-Ser B |- 1.DFE ... .. 6,438,070 |.. 77.8100 |.eeeunnnnnens 5,010,932 |.... 6,438,251 [ e 157 e e e 2.650 |...... 2.653 [MN ...... .. 176,349 |....11/16/2021 ...|....11/01/2033 ...
76913D-GF-8 ..... Riverside Cnty CA Infa Txbl-Ref-Ser B .. .. 1.DFE ..|... .. 5,500,000 |...77.0050 |.....ounnnnnnn 4,235,281 |.... 005,500,000 [o.eniiiiiiiiines v e foii e 2.750 |...... 2.750 [MN ...... .. 166,292 |....09/29/2021 ... |....11/01/2034 ...
Salt Verde AZ Fin Corp Gas Rev Nat Gas Utility
79575E-AR-9 ..... Imps A1 [ 2AFE L . 104.4190 |....covvnnnnns 9,308,981 |.... 8873189 [ e 3178 e e e 5.000 |...... 5.061 .. 445,750 |....10/12/2007 ...|....12/01/2032 ...
801139-AK-2 ..... Santa Ana Pension Obligations Txbl-Ser A .. A e [ 1.CFE Ll L TT.9770 |t 1,949,430 |.... . .. 002,500,000 [..eiieeiniiiiees feeeerriiieeeeene e e e 2.189 |...... 2.189 ... 49,100 |....08/26/2021 ...|....08/01/2031 ...
801139-AL-0 ..... Santa Ana Pension Obligations Txbl-Ser A .. B L .. 1.CFE ..|... ...76.8630 |.......ounnnns 2,690,198 |.... .3,500,000 |.. 003,500,000 [o.eniiiiiiiiiees v e foii e 2.339 |...... 2.339 .. 73,451 |....08/26/2021 ...|....08/01/2032 ...
801139-AM-8 ..... Santa Ana Pension Obligations Txbl-Ser A .. 2 .1.CFE .. ...76.0900 |. .. 3,804,500 |. .5,000,000 .5,000,000 |.. .2.489 |......2.489 ...08/26/2021 .. 08/01/2033 ...
85732P-CE-8 ..... [State Pub Sch Bldg Auth PA Rev Const Bds Ser C 1 .1EFE .. ...99.0250 |. ..2,084,468 |. .2,105,000 .2,093,694 |.. .5.088 |[......5.183 ... 1172172022 .. 09/15/2029 ...
86657M-BD-7 ..... [Sumter Landing FL CDD Rec Rev Txbl Ref .... 1 1EFE .. .10,000,000 |...92.7700 |. ..9,276,980 |. 10,000,000 10,000,000 |.. N .4.878 |......4.878 ....09/25/2015 .. 10/01/2034
880591-CS-9 . New Valley Generation I11 Sr Nt ......cccvvvniiiiiiinns foen e .| 1AFE .. . 47,686,700 |. 110.7000 |. .33,210,120 |. 30,000,000 45,220,663 |.. .(1,022,969) |. .5.880 |......1.611 ....07/23/2020 .. 04/01/2036
880591-DX-7 ..... New Valley Generation I'11 Sr Nt ......ccoommiiieeeenns e e v |- LA FE 7,887,338 |...99.4560 |. .. 5,571,542 |. .5,602,000 .7,548,5%8 |.. .(140,509) | .4.650 |......1.568 ...07/23/2020 .. 06/15/2035 ...
88059E-5G-5 ..... Tenn Val Auth Cpn Strip Strips ... e LA .. 754,155 |...67.9670 |... 01,051,000 |oeevenninnnnnnnn834,524 [ e 28,130 [ e [ 0.000 |...... 2.831 ....06/23/2019 ...|....03/15/2031 ...
88059E-5N-0 ..... Tenn Val Auth Cpn Strip Strips ... LA ) .. 646,598 |...58.5940 |... .1,020,000 |.. e T22,838 e [ 21,899 | e e 0.000 |...... 3.102 ....05/23/2019 ...|....03/15/2034 ...
88059E-U7-7 ..... Tenn Val Auth Cpn Strip Strips ... 1.4 .. .. 502,420 |...72.0830 |... ... 674,000 |.. 885,399 | e 1528 L e 0.000 |...... 2.802 ....06/23/2019 ...|....12/15/2029 ...
88059E-U8-5 ..... Tenn Val Auth Cpn Strip Strips ... 1.A .. .. 461,799 |...70.3850 |... ..633,000 |.. e B1L766 | [ 1387 e e e 0.000 |...... 2.872 ....05/23/2019 ...|....06/15/2030 ...
88059E-V2-7 ..... Tenn Val Auth Cpn Strip Strips ... 1.4 .. ..607,782 |...67.0730 |... ..854,000 |.. LB72,791 i e 18712 L [ e 0.000 |...... 2.841 ....06/23/2019 ...|....06/15/2031 ...
88059E-V9-2 ..... Tenn Val Auth Cpn Strip Strips 1.A ... .. 112,931 |...56.4700 |... o 187,000 |eeeninieeeennn 126,921 [ e 4,048 [ e [ 0.000 |...... 3.268 ....05/23/2019 ...|....12/15/2034 ...
910208-AA-5 ..... United Elec Securitization Sec Nt .. 1.A FE 5,000,000 |...98.4360 |. ..4,921,810 |. .5,000,000 .5,000,000 |.. .5.109 |[......5.09% e ... 1270772022 .. 06/01/2031 ...
91417K-JX-0 ..... University CO System Rev Enterprise Ref-Ser A ..... [... ... 1.B FE . 3,290,274 |. 107.7710 |oeeeeeennnnn 3,184,639 |.... . 2,955,000 |.. 002,955,000 [..enieeeiniiiiees foeeerriiieeeeenee e o e 5.000 |...... 3.667 .. 147,750 |....02/09/2007 ...|....06/01/2026 ...
Univ of Mass MA Bldg Auth Rev Txbl Ref Univ MA
914437-VF-2 ..... Senior 2020-4 .. 8,250,000 |...75.6750 |eeeuunnennn 6,243,146 |.... .8,250,000 |.. ....8,250,000 N 2.228 |...... 2.228 .. 183,810 [....10/08/2020 ...|....11/01/2033 ...
915115-Y2-9 . University TX Perm Univ Fd Rev Ref Ser B . . 21,748,424 |. 115.5780 |. .22,711,018 |. 19,650,000 .(109,741) | .5.250 |......4.480 1,031,625 |....07/23/2007 .. 07/01/2029 ...
917565-FQ-1 ..... Utah Tran Auth Sales Tax Rev Ref Sub Ser A . 10,888,600 |. 109.1560 |. .10,915,570 |. 10,000,000 .. (49,767) |. .5.000 |...... 4.350 ....05/24/2007 .. 06/15/2028 ...
92706N-DE-0 ..... e |10 ...5,429,246 |...96.7340 |.............. 4,986,612 |.... ....5,155,000 |.. ....5,308,247 |.ooiiiiiiiiiinnns foriiinns (18,966) [..oovvvvvvnninnee fovvevniniiiiiinnn foenns 4.7%6 |...... 4.250 ...09/23/2015 ... |....11/01/2029 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligations 645,111,400 | XXX 575,006,589 617,952,032 636,922,033 (1,821,367) XXX XXX XXX XXX
3128HJ-AG-1 . FHLMC Gold PC Pool #li30007 .‘4 . 12,298,796 |. 104.3910 |. 11,209,930 |. .10,738,376 11,502,284 |.. (126,608) |. .6.423 |......3.608 . . 57,4771 689,726 |....01/12/2016 .. 08/15/2028 ...
31320N-RC-9 ...... FHLMC Pool #SD1383 ............. ...8,137,995)...81.5820 |.............. 8,433,540 |.... ...10,337,551 |.. ....8,150,545 |..ooiiiiiiiiiines foeeeeeenn 12,550 | o e 2.000 |...... 3.846 | MON ..... ... 17,229 ... ... 17,229 |....11/03/2022 ... |....02/25/2052 ...
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313200-A6-0 ..... FHLMC Pool #8D8129 LA ...85.3760 |.......oeennns 5,842,522 |.....cceennn 6,843,260 |....ccevnnnnns 7,200,194 |ooeeveiiiiiiiinens forinnnnns (5. 70 PR R RN 2.500 |...... 1.152 ....01/20/2021 ...|....02/25/2051 ...
313200-BC-6 ..... FHLMC Pool #SD8135 ... LA ...85.3760 |....covnunnnns 7,765,710 |.... .9,095,861 |.. ....9,460,839 e (2,900) |oeeeeneeeeeenn e s 2.500 |...... 1.506 ...03/02/2021 ...|....08/25/2051 ...
313200-D8-9 ..... FHLMC Pool #8D8213 ... LA .. 87.8760 |.......ounnnn. 1,113,860 |.... ....1,076,071 e 182 L e 3.000 |...... 4.602 ....11/03/2022 ...|....05/25/2052 ...
313200-DT-7 ..... FHLMC Pool #SDB214 ... LA ...90.9840 |....covnnnnnns 2,861,171 |.... ....2,767,522 e 1912 s e s 3.500 |...... 4.573 ....11/08/2022 ...|....05/25/2052 ...
313200-E5-8 ..... FHLMC Pool #8D8256 .... LA ...93.8090 |... ....13,910,207 |.... ... 14,640,020 e 1190 L [ e 4.000 |...... 4117 ....00/14/2022 ...|....10/01/2052 ...
313200-E7-4 ..... FHLMC Pool #SD8258 .... LA ...98.6130 |..ceevrnnnnnns 7,934,894 |.... o 1,747,173 e 115 s e s 5.000 |...... 5.358 ...11/08/2022 ...|....10/25/2052 ...
3132D0-ER-0 ..... FHLMC Pool #8D8244 .... LA ...93.8090 |.......eunnnns 5,253,155 |.... 53138 o e Y75 T R R R 4.000 |...... 4.246 ....09/08/2022 ...]|....09/25/2052 ...
313200-ET-6 ..... FHLMC Pool# SD8246 B LA ...98.6130 |... 008,539,526 [oniieieiiiieeee feeeeeieee 309 [ e e 5.000 |...... 5.186 ...10/05/2022 ...|....09/25/2052 ...
3133713-02-7 ... FHLMC REMIC Ser 1674-Z . 4 1.4 .. ...99.99%0 |. ... 3,239 |.. .6.750 |......6.053 ....11/02/2001 ..
313373-X8-6 ..... FHLMC REMIC Ser 1683 Z . 4 1.A .. . 100.2470 |. ..40,678 |.. .6.500 |......6.434 ....11/13/2001 ..
31337C-6P-8 . FHLMC Structured Ser 2008 M . 4 1.4 .. . 103.4600 |. ..67,723 |.. .7.000 |......6.133 ...10/24/2001 .. .
31359B-DN-4 ... FNMA REMIC Ser 1993-115G N LA ...99.5130 |... e 2,404 | e 10 [ e [t 5.500 |...... 6.590 ...06/15/1993 ...|[....07/25/2023 ...
31359B-ZK-6 ..... FNMA REMIC Ser 1993-119GA . i L LA ...99.7350 |..ooiviiiiiiinnnnn 1,626 [ 1,630 i 1,623 [ Joerinnen D [ e e 6.500 |...... 6.707 ....06/17/1993 ...|....07/25/2023 ...
3138YG-XE-7 ..... FNVA Pool N LA ...92.7150 |... 3,840,612 [ e (899) [ e e 3.500 |...... 2.698 ....06/23/2015 ...|....04/25/2045 ...
3138YP-A2-8 ..... FNVA Pool i L LA ...89.9090 |... 4,686,841 [ e (B21) [ e e 3.000 |...... 2.529 ....04/30/2015 ...|....05/25/2045 ...
3138YY-DT-7 ..... FNVA Pool N LA ...89.9090 |... B A79,317 [ e (B51) [ e e 3.000 |...... 2.655 ....10/27/2016 ...|....11/25/2045 ...
3140E8-FP-8 ..... FNVA Pool i L LA ...89.9090 |... e 7,093,069 [o.nniiiiiiinnens v (1,329) s o e 3.000 |...... 2.517 ... 11/12/2015 ...|....11/25/2045 ...
3140HB-FS-2 ..... FNVA Pool N LA ...95.3%60 |....covnunnnns 3,518,116 |.... e 3758135 [ e (178) [ oo e 4.000 |...... 2.8% ...07/10/2018 ...|....05/25/2048 ...
314045-LM-9 ... FNVA Pool #BM1231 i L LA ...1,983,156 |...97.3040 |............e. 1,851,650 |.... 1,966,101 [ e (3,592) [ e e 3.500 |...... 2.148 ....07/31/2017 ...|....11/25/2031 ...
3140KD-LJ-7 ..... [FNMA Pool #BP5728 .. 4 1.A .. . 21,763,869 |...85.5930 |. . 17,985,549 |. 21,749,941 |.. .2.500 |......1.580 ....05/28/2020 .. 06/25/2050 ...
3140MS-NV-3 . FNVA Pool # BW1295 . LA 6,652,021 |...90.8900 |. ..6,805,261 |. .6,655,268 |.. .3.500 |......4.478 ... 11/14/2022 .. 10/25/2082 ...
314008-3K-9 . FNVA Pool #CA1701 .. 4 LA 8,069,289 |...95.390 |. .. 7,544,507 |. .8,060,877 |.. .4.000 |...... 3.005 ....06/29/2018 .. 05/25/2048
3140X9-6Y-6 ..... FNVA Pool #FM6286 .. LA 4,977,136 |...85.4380 |. ..4,077,489 |. .4,971,011 |.. .2.500 |......1.393 ....03/02/2021 .. 01/25/2051 ...
3140XG-U9-8 ..... FNVA Pool #FS1507 .. LA . 13,458,361 |...87.8690 |. .12,875,890 |. 14,653,541 13,469,416 |.. .3.000 |......3.688 ...09/08/2022 .. 02/25/2052 ...
3140XG-WN-5 ..... FNVA Pool# FS1552 LA .... 12,715,221 |...85.4070 |... ... 12,225,521 |.... ...14,314,409 |.. 12,730,696 [enneiiiiinnes e 15,475 Lo e e 2.500 |...... 3.426 ....09/08/2022 ...|....11/25/2051 ...
3140XH-HS-9 ..... FNVA Pool #FS2040 .. LA .. 7,694,677 |...81.5530 |eeeeunnnnnnns 7,869,401 |.... 9,649,444 |.. e 1,707,851 [oecceiieeee e 13174 | e e 2.000 |...... 3.741 ....10/12/2022 ...|....02/25/2052 ...
3140XH-Y7-6 ..... FNVA Pool# FS2533 .. LA . 12,738,676 |...81.4560 |... ....12,153,928 |.... 14,920,850 |.. L 12,759,764 o [ 21,088 [ e e 2.000 |...... 3.179 ....09/08/2022 ...|....07/25/2052 ...
3140XJ-DK-6 ..... FNVA Pool #FS2805 LA .. 6,106,630 |...84.8170 |.............. 6,253,846 |.... 7,373,349 |.. 8,114,745 | e 81D e e e 2.500 |...... 3.965 ....10/12/2022 ...|....09/25/2052 ...
31417D-LN-1 ... FNVA Pool #AB6632 LA . 11,308,235 |...93.6590 |... ....10,123,013 |.... 11,258,538 [ e (7,909) [ e e 3.500 |...... 2.465 . ....10/20/2015 ...|....10/25/2042 ...
31418D-WR-9 ..... FNVA Pool #MA4255 LA 8,451,858 |...81.9200 |.............. 6,711,155 |.... 8443813 [ e (35T [ e e 2.000 |...... 1.540 .. 163,847 |....01/20/2021 ...|....02/25/2051 ...
31418D-XJ-6 ..... FNVA Pool #MA4280 .. LA 3,892,729 |...77.3150 |. .. 3,049,690 |. . 3,894,659 |.. ....898 | .1.500 |......1.638 . 59,168 |....08/02/2021 .. 03/25/2051 ...
31418D-XL-1 ..... FNVA Pool #MA4282 .. LA 4,510,746 |...85.3720 |. ..3,699,181 |. . 4,333,024 . 4,505,507 |.. (1,360) |. .2.500 |......1.540 108,326 |....03/02/2021 .. 03/25/2051
31418E-CU-2 ..... FNVA Pool #MA4582 .. LA 5,380,580 |...89.1410 |. .. 5,473,682 |. .6,140,463 .5,390,882 |.. 10,301 .2.000 |......3.932 . 10,234 |....11/03/2022 .. 04/25/2037
31418E-D5-6 ..... FNVA Pool #MA4623 .. LA 7,312,998 |...84.7950 |. .. 7,598,426 |. 7,321,994 |.. . 8,99 |. .2.500 |......4.111 . 18,669 |....11/03/2022 .. 06/25/2052
31418E-E6-3 ..... FNVA Pool #MA4656 .. LA 5,458,233 |...96.3560 |. ..5,301,571 |. . 5,458,437 |.. .4.500 |......4.610 .61,898 |....09/07/2022 .. 07/01/2052 ...
31418E-HJ-2 ..... FNVA Pool #MA4732 LA 1,138,678 |...93.8070 [.....eeeeeenen 1,141,846 |.... e 1,139,361 [ e 884 | e e 4.000 |...... 5.020 ....10/05/2022 ...|....09/01/2052 ...
31418E-HK-9 ..... FNVA Pool # MA4733 .... LA .. 1,161,745 ...96.3560 |.............. 1,166,336 |.... 1,162,082 [ e 87 e i e 4.500 |...... 4.867 ....10/056/2022 ...]|....09/25/2052 ...
31418E-J6-8 ..... FNVA Pool LA . 14,797,703 |...96.3560 |... ... 14,225,105 |.... 14,797,005 [enneeeeiieeeee feeeernieeee (698) | e e 4.500 |...... 4.498 ....08/19/2022 ...|....10/01/2052 ...
31418E-KS-8 ..... FNVA Pool LA ...7,383,059 |...93.8070 |.......oc...e. 7,633,423 |.... i 1,386,572 [ 3514 e e e 4.000 |...... 4.827 ....11/03/2022 ...|....11/25/2052 ...
31418E-KT-6 ..... FNVA Pool LA ) .. 4,872,870 |...96.3560 |.............. 5,017,511 |.... . 8,874,322 o e 1851 e e e 4.500 |...... 5.088 ....11/08/2022 ...|....11/25/2052 ...
31418E-LY-4 ..... FNMA Pool #MA4842 ..........oovvvvvinnnnnniiiinnnnnnnnnnns fooe von | oneeenn | veeeeenis LA e 6,438,579 [. 100.3040 |[.............. 6,557,520 |..............6,537,665 |.............. 6,438,814 [....oviininiin Jovieennnnnn 236 [ i o 5.500 |...... 5.669 ...11/08/2022 ... |....11/25/2052 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-
Backed Securities 274,292,834 | XXX 256,465,260 285,727,848 273,458,559 (42,217) XXX XXX XXX 779,551 4,590,277 XXX XXX
14320N-BV-5 ..... Carmel IN Redev Auth Rev LBASS Cap Apprec ...........|... [T [P I I TDFE | 1,319,984 1...99.7570 |....cevvennnnn 3,122,391 |oeeiniinnns 3,130,000 |..ccevrrennnns 3,116,728 [.oeeeeeeiiieieees Joeeennnns 153,284 |veeeeeeeiiiees oo e 0.000 |...... S0 N/A s | o ....12/07/2005 ...|....02/01/2023 ...
14320N-BII-3 ... Carmel IN Redev Auth Rev LBASS Cap Apprec ...........|... [T IPRRRR IORRRO TDFE | 1,506,341 ]...96.6400 |.............. 3,643,328 |.....counnnnns 3,770,000 |..cevunnnnnnns 3,568,696 [......cooeiiiiiin ovinnnnns 176,265 [.oooiivvviinnine Joviiiiniiiiinnnn fonndd 0.000 |...... 5180 INA Lo i o ...12/07/2005 ...|....02/01/2024 ...




s'oL4

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 1

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

1 2 Codes 6 7 Fair Value 10 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
490303-GG-3 ..... Kent Cnty MI Bldg Auth Rev LBASS Ref ........ccoeeeiifoee ] oeeeiin | s L LAFE e 2,768,265 |. 109.5880 |.............. 2,619,163 |...oeeeennnn 2,390,000 |...ccvvvnnnnns ICYUAR-TE T R T [T 70N PO AR RN 5.500 |...... 4330 [ID oeeees o 10,954 [oeveeiiiinns 131,450 |....10/13/2005 ...|....06/01/2026 ...
Massachusetts Educ Fin Rev LBASS Student Loan AMT
57563R-LY-3 ..... = Ser A e fee een | s 2 iiiiinnns LAFFE 6,593,520 |. 102.7820 |.............. 6,166,908 [.............. 6,000,000 |..cevunnnnnnns 6,143,188 [.....ccooeiiiiinn ovinnnnns (67,701) |.oevvvnniiniiinnn foveeniiiiiiiiinnns fooeens 5.000 |...... 3.750 [JJ cooviis fooviininnnnns 150,000 [..eevvennnnnns 300,000 |....05/29/2015 ... |....01/01/2026 ...
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and
Structured Securities 12,188,110 | XXX 15,561,790 15,290,000 15,306,485 238,401 XXX XXX 160, 954 431,450 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 931,502,434 | XXX 847,023,639 918,969,880 925,687,077 (1,625,243) XXX XXX 6,932,039 23,533,301 XXX XXX
000000-00-0 ..... Stillwater Mining Co Sr Nt oo |- 3.BFE ..|... .. 370,000 |...80.2450 |... ..401,226 |.... . 500,000 |.. 872,207 v e 2,207 |eeeeieieiiinins oo 10000040500 . 9.675 [MN ...... . 11,250 |....10/27/2022 ...|....11/16/2029 ...
000000-00-0 ..... JBS USA/Food/Finance Sr Nt vee |--2.CFE ... .. 592,550 |...76.9810 |... . 750,000 |.. ....597,016 e 4,466 | e [+222223.000 . 5.860 |IN ...... ...7,458 |....12/08/2022 ...|....05/15/2032 ...
00108W-AP-5 ..... AEP Texas Inc AEP TEXAS INC . e [ 2AFE L ...96.0990 |... .2,000,000 |.. e 1,994,593 [ e 278 e s e 40700 .l 4.736 ....06/16/2022 ...|....05/15/2032 ...
001192-AL-7 ..... AGL Capital Corp Sr Nt e [ 2.AFE L ...96.4740 |... .1,000,000 |.. .... 1,005,005 e (1,625) |oeeeeieeeeeeeis e |22 32875 | 3.690 ....12/18/2015 ...|....11/15/2025 ...
001192-AM-5 ..... AGL Capital Corp Sr Nt .. A1 [ 2AFE L ...93.5840 |... 10,000,000 |.. ...10,120,205 2 (32,655) |oeeeiiiieiiiii e 0000030250 Ll 2.882 ....09/28/2016 ...|....06/15/2026 ...
00206R-BH-4 ..... AT&T Inc Sr Nt e 2B FE L ...82.9010 |... e (1,584) | e 102242300 . 3.844 ....03/19/2021 ...|....12/15/2042 ...
00206R-GL-0 ..... AT&T Inc Sr Nt ... A1 [ 2B FE L ...95.3520 |... ...10,237,966 |.... ... 10,655,333 [ e 13,987 e s eenn 40100 . 4.267 ....11/26/2018 ...|....02/15/2028 ...
00206R-GQ-9 ..... AT&T Inc Sr Nt ... e 2B FE L ...94.3320 |... 943,328 |.... e 1,108,264 e e (18,527) [ e 0ne042300 - 2.647 ...08/24/2021 ...|....02/15/2030 ...
00206R-KA-9 ..... AT&T Inc Sr Nt ... A1 [ 2B FE L ...71.1510 |... 586,9% |.... 770,801 v oo 1,008 e s 00.3.650 .l 4.041 ....03/19/2021 ...|....06/01/2051 ...
00206R-KE-1 ..... AT&T Inc Sr Nt 1 .2.BFE .. ...67.4240 |. ..252,839 |. .330,646 |.. .3.991 ....03/19/2021 .. 02/01/2052
00206R-KH-4 ..... AT&T Inc Sr Nt 1 .2.BFE .. ...78.7040 |. .. 1,180,565 |. 1,420,313 |.. .2.920 ....03/19/2021 .. 02/01/2032
00206R-LJ-9 ..... AT&T Inc Sr Nt 1 .2.BFE .. ...67.8480 |. ..1,000,755 |. . 1,475,000 1,365,744 |.. .3.954 ....09/09/2021 .. 09/15/2055
00287Y-AQ-2 ..... Abbvie Inc Sr Nt . 1 L2.AFE .. ...96.9670 |. .. 4,848,345 |. .5,000,000 . 4,997,637 |.. .3.621 ....06/06/2015 .. 05/14/2025 ...
00287Y-AY-5 ..... Abbvie Inc Sr Nt . N L2.AFE .. ...94.6610 |. ..4,733,040 |. .5,000,000 .5,058,911 |.. ......2.831 ...08/24/2016 .. 05/14/2026 ...
00287Y-CX-5 ..... Abbvie Inc Sr Nt . A1 [ 2.0 FE L ...97.5250 |.....oounnnnns 6,826,757 |.... .7,000,000 |.. +..6,998,628 |.....coevvniiiinns oeviinnnnnnnn 398 [ s 40022232800 | 3.807 ....11/19/2020 ...|....03/15/2025 ...
010392-FX-1 ..... Alabama Power Co Sr Nt e | LEFE L ...86.6440 |... 1,000,000 |-evveneeeeennnn999,364 [ e B4 e e 04222280050 | 3.058 ....08/02/2022 ...|....03/15/2032 ...
01400E-AB-9 ..... Alcon Finance Corp Sr Nt .. A1 [ 2B FE L ...86.9610 |... .3,445,000 |.....eeeennnn 3,653,367 [ooiiiiiiiiiiiiiiis | (29,857) [ e 40222232000 |l 1.999 ....02/16/2021 ...|....09/23/2029 ...
01400E-AC-7 ..... Alcon Finance Corp Sr Nt e 2B FE L ...76.4460 |... e 750,000 |eeeennieeeennnn 782,217 [ e (T88) [ e [+222223.800 | 3.547 ....03/26/2021 ...|....09/23/2049 ...
01400E-AD-5 ..... Alcon Finance Corp Sr Nt .. A1 [ 2B FE L ...85.1040 |... .2,680,000 |...oenneennn 2,804,674 [ e (16,118) [ i [1002222.600 |l 1.902 ....01/15/2021 ...|....05/27/2030 ...
015271-AT-6 ..... Alexandria Real Estate Equity Sr Nt e [ 2.AFE L ...84.9440 |... 322,785 |.... ... 380,000 |.. 402,865 |..oeeeeenniieeee eeeeenneen (3,182) [ oo [0 2,750 | 1.793 ...01/11/2021 ... |....12/15/2029 ...
015271-AV-1 ..... Alexandria Real Estate Equity Sr Nt 1 L2.AFE .. ...74.7920 |. .. 1,159,281 |. . 1,550,000 1,475,934 |.. .2.408 ....04/29/2021 .. 02/01/2033 ...
01741R-AM-4 ... Allegheny Technologies Inc Sr Nt 1 .4BFE .. ...88.0990 |[. ..1,317,960 |. . 1,496,000 1,317,960 |.. .(37,498) |. .6.553 ....06/09/2022 .. 10/01/2031
01882Y-AB-2 ..... Alliant Energy Finance Sr Nt .. 1 .2.BFE .. ...92.6700 |. ..926,699 |. .1,000,000 .991,457 |.. .4.428 ....10/03/2018 .. 06/15/2028
01882Y-AC-0 ..... Alliant Energy Finance Sr Nt 1 .2.BFE .. ...86.5000 |. .. 4,022,264 |. .4,650,000 . 4,645,250 |.. .1.433 ....11/19/2020 .. 03/15/2026
019736-AE-7 ..... Allison Transmission Inc Sr Nt 1 L3.AFE .. ...92.8340 |. ..350,000 324,917 |.. .(82,701) |. ......3.570 ....03/16/2021 .. 10/01/2027 ...
022095-AS-2 ... Altria Group Inc Sr Nt o 2B FE Ll ...99.0060 |... .5,000,000 |.. 4,996,175 [oeeeeiiiee 8,898 [ e [-222224.000 .. 4.073 ...10/28/2013 ...|....01/31/2024 ...
022249-AU-0 ... Aluminum Co of America Sr Nt ... 1 [ SAFE L . 101.3140 |... 631,186 |.... ..623,000 |.. 631,186 |......... (26,943) [ccoeeeee (3,276) [ooeeivininiiiiien Jovviiniiiiiiines [0 8750 ot 5.455 ....06/09/2022 ...|....01/15/2028 ...
023135-AlI-6 ..... Amazon.com Inc Sr Nt A1 e [ 1D FE L ...99.6%0 |... ..3,987,828 |.... .4,000,000 |.. 103,999,863 |..oieieiiiiiiieee feeeeeneeeeen 963 [ e 0022220400 .. 2.425 ....06/08/2018 ...|....02/22/2023 ...
023135-AZ-9 ..... Amazon.com Inc Sr Nt .... A1 [ 1D FE L ...96.9300 |......oounnnns 2,907,909 |.... ....3,000,000 |.. 20002,998,089 [oooiiiiiiiiiinnens oevienennn 1,140 [ s 002222.800 . 2.841 ....06/08/2018 ...|....08/22/2024 ...
023608-AG-7 ..... Ameren Corp Sr Nt e [ 2.AFE L ...95.6920 |......oeennnns 9,569,180 |.... .. 10,000,000 |.. ...10,004,369 |..oeeeeeeniiiieee Jeeeeeenes (1,299) [ oo 0022230650 | 3.635 ....11/17/2015 ...|....02/15/2026 ...
02361D-AP-5 ..... Ameren I1linois Co Sr Nt A1 [ LR FE L ...96.6740 |... ...11,600,928 |.... 212,218,669 o e (97,567) [ e 00000032250 | 2.380 ....07/24/2017 ...|....03/01/2025 ...
025537-AN-1 ..... American Electric Power Sr Nt . 1o |- 2B FE ... ...82.0150 |... 861,159 |.... 941,544 |.ooeeiiiiiiiies foee 5,183 | e 4022222300 . 3.940 ...07/25/2022 ...|....03/01/2030 ...
026650-BH-3 ..... American Honda Finance Sr Nt T [ LG FE L. ...91.5220 |.....oounnnnns 3,660,892 |.... 03,995,220 [eieiiiiiiinnens foevienennns 1,228 e i [0002222.300 | 2.334 ....09/06/2016 ...|....09/09/2026 ...
026651-EB-3 ..... American Honda Fin Sr MTN ... 1 . 1.GFE .. .. 86.1770 |. 1,292,658 |. . 1,497,060 |.. .2.285 ....01/11/2022 .. 01/12/2029
02666T-AC-1 ..... American Homes 4 Rent Sr Nt . 1 .2.CFE .. . 24,827,320 |...77.2190 |. . 19,304,775 |. 24,850,239 |.. .2.453 ....07/07/2021 .. 07/15/2031
02666T-AE-7 ..... American Homes 4 Rent Sr Nt . 1 .2.CFE .. .. 975,170 |...84.1730 |. ..841,726 |. ....976,694 |.. ... 3.927 ....08/31/2022 .. 04/15/2032 ...
03027X-BA-7 ..... American Tower Corp Sr Nt .... A1 [ 2.0 FE L 7,671,960 |...85.0040 |... ..6,375,315 |.... e 1,633,941 [ e (18441 [ s 0002222.900 . 2.604 ....10/28/2020 ...|....01/15/2030 ...
03027X-BG-4 ..... American Tower Corp Sr Nt . 1 e [ 2.CFE Ll 1,577,008 |...77.4830 |..oeeeeennnnn 1,239,726 |.... e 1,581,309 [ e 2,194 [ e e 1875 2.038 ...01/12/2021 ...|....10/15/2030 ...
03027X-BM-1 ..... American Tower Corp Sr Nt . 1. ... 2.CFE ..|... ...1,996,140 |...81.6250 |.............. 1,632,494 |.... 1,996,757 | o 35 e s 022,700 ). 2.722 ...03/24/2021 ... |....04/15/2031 ...
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030400-AK-1 ..... American Water Cap Corp Sr Nt .....oooviiiiiininnniiins fooe | s T L 2AFE L 9,647,339 |...98.4750 [...coeerennnn 9,340,382 |......ouunnnnn 9,485,000 |.....ccvvnnnns 9,510,541 |oeeveiiiiiiiines oo (21,428) | o e 3.850 |...... 3610 |MS cevee Jovvniiiiiene 121,724 |....ooooeeeees 365,173 |....07/07/2016 ...|....03/01/2024 ...
03040W-AL-9 ..... American Water Cap Corp Sr Nt .... e [ 2.AFE L . 12,789,625 |...96.9800 |... ....12,122,525 |.... 12,500,000 |.. 12,578,482 | e (35,028) [ [ e 3.400 |...... 3.096 [MS ...... .. 425,000 |....07/12/2016 ...|....03/01/2025 ...
03040W-AQ-8 ..... American Water Cap Corp Sr Nt .... A1 [ 2AFE L ...92.3680 |... 1,000,000 |eeveniireennnnn998,360 [ooeiiiiiiiiiiiin Jovviiienn 328 [ e e 2.950 |...... 2.988 MS ...... ... 29,500 |[....08/07/2017 ...|....09/01/2027 ...
031162-CY-4 ..... Amgen Inc Sr Nt e [ 2.AFE L ...60.6280 |... 22,500,000 |-eeeuniieeenn. 2,424,439 [ e 1,507 [ e [t 2.770 |...... 2.920 ...05/19/2021 ...|....09/01/2053 ...
031162-DF-4 ..... Amgen Inc Sr Nt A1 [ 2AFE L ...80.4880 |.................342,074 |.................425,000 |.................422,663 |..... FUR R < T U R RN 4.200 |...... 4.233 ....02/17/2022 ...|....02/22/2052 ...
032177-AH-0 ..... Amsted Industries Sr Nt ... 1 e [ 8.CFE Ll ...95.5260 |... 282,570 |......... (17,434) [oeneeeee (2,644) oo e oo 5.625 |...... 4.634 ...06/26/2019 ...|....07/01/2027 ...
032177-AJ-6 ..... Amsted Industries Sr Nt ... | e [ 3.CFE L ...85.4510 |... ...2,721,627 |........ (279,019) |ovvvveenn 10,265 [ooeiiiiiiiiiii v [ 4.625 |...... 5.573 ....06/08/2022 ...|....05/15/2030 ...
03522A-AJ-9 ... Anheuser-Busch Co/Inbev Sr Nt .... e [ 2.AFE L ...91.7980 |... ... 3,056,541 e (16,021) | e s 4.900 |...... 3.470 ....10/28/2020 ...|....02/01/2046 ...
03524B-AF-3 . Anheuser-Busch Inbev Fin Sr Nt 1 L2.AFE .. ...90.2650 |. .703,130 |.. (4,024) |. .4.625 |......3.229 ....06/30/2021 .. 02/01/2044
03674X-A0-9 ..... Antero Resources Corp Sr Nt . 1 L3.AFE .. . 101.2980 |. 913,712 |.. .(38,931) |. (9,262) | .7.625 |......5.671 ....06/09/2022 .. 02/01/2029
036752-AP-8 ..... Anthem Inc Sr Nt . 1 .2.BFE .. ...83.9800 |. A .6,229,808 |.. .2,183 |. .2.550 |......2.594 ....03/08/2021 .. 03/15/2031 ...
036752-AS-2 ..... Anthem Inc Sr Nt . e 2B FE L L..75.6180 |..ccevnnnnnnns 2,419,766 |.... ....3,188,812 o o225 s e e 3.600 |...... 3.620 [MS ...... .. 115,200 |....03/08/2021 ... |....03/15/2051 ...
03690A-AD-8 ..... Antero Midstream Part/FI Sr Nt ... A1 [ 3.CFE L ...94.4750 |... 944,750 |.... 944,750 |......... (75,999) |......... (11,331) oo v [ 5.750 |...... 3.556 [MS ...... ... 57,500 |[....09/23/2021 ...|....03/01/2027 ...
03690A-AF-3 ..... Antero Midstream Part/FI Sr Nt ... 1 e [ 8.CFE Ll ...93.2310 |... ..2,911,601 |.... ...2,911,601 |........ (302,425) |......... (32,150) |-vveeeeeeemmnees foeeeeeeiiiieiis e 5.750 |...... 4.552 |dJ ....... .. 179,573 |....10/05/2021 ...|....01/15/2028 ...
037735-CZ-8 ..... Appalachian Pwr Co Sr Nt Ser AA .. A1 [ TG FE L ...82.5200 |.....oounnnnns 2,640,918 |.... .... 3,189,685 e 1100 | e e 2.700 |...... 2.744 (A0 ...... .. 86,400 |....03/09/2021 ...|....04/01/2031 ...
037833-BZ-2 ..... Apple Inc Sr Nt e [ 1B FE L ...92.9240 |... .... 13,938,540 |.... ... 14,984,117 . e BT s o s 2.450 |...... 2.481 ....07/28/2016 ...|....08/04/2026 ...
037833-CG-3 ..... Apple Inc Sr Nt A1 [ 1B FE L ...98.0790 |... .. 7,846,304 |.... . .. e 1,999,394 L el B3 e e e 3.000 |...... 3.007 ....02/02/2017 ...|....02/09/2024 ...
038522-A0-1 ..... Aramark Services Inc Sr Nt .. e | 4AFE L . ...93.4790 |... 560,872 |.... ... 600,000 |.. 560,872 |......... (43,952) |.eeeveenes (1,422) |oeeeeeeiiiiiees oo e 5.000 |...... 4.717 ...03/06/2020 ...|....02/01/2028 ...
039482-AB-0 Archer-Daniels-Midland Co Sr Nt ..........ccveeviinns foun e B L .. 1.F FE ..|... 793,784 |...90.2530 |... 722,020 |.... ... 800,000 |.. 795,303 |oevveniiiiiiiins fooiiiiinnnn 565 | e e 3.250 |...... 3.342 ....03/25/2020 ...|....03/27/2030 ...
039483-BL-5 . Archer-Daniels-Midland Co Sr Nt 1 1FFE .. . 27,858,450 |...92.8430 |. .25,996,068 |. 28,000,000 27,944,291 |.. . ......2.558 ....09/20/2016 .. 08/11/2026
040555-CQ-5 ..... [Arizona Pub Svc Co Sr Nt .. 1 .1.GFE .. ...96.7820 |. .. 4,732,645 |. .4,890,000 . 4,854,682 |.. .3.350 |......3.866 ....06/08/2022 .. 06/15/2024
042731-AC-5 . Arrow Electronics Inc Sr Nt . . 1 .2.CFE .. ...79.0930 |. ..4,990,768 |. .6,310,000 .6,297,783 |.. .2.950 |......2.974 ....11/16/2021 .. 02/15/2032
045054-AJ-2 . Ashtead Capital Inc Sr Sec Nt ........ccovviviiirinnnnsfoun oe e [1 .2.CFE .. . 12,499,471 1...91.0290 |. .10,987,152 |. 12,070,000 12,252,754 .(123,212) | .4.000 |......2.919 ....01/15/2021 .. 05/01/2028 ...
045054-AL-7 ..... Ashtead Capital Inc Sr Sec Nt .......ccoommeiiieeecnnns e oe e [1 .2.CFE .. . 24,637,947 |...90.8030 |. .20,940,988 |. 23,062,000 24,097,364 .(287,647) | .4.250 |......2.852 ...09/15/2021 .. 11/01/2029 ...
049560-AA-3 ..... Atmos Energy Corp Sr Nt B L .. 1.EFE ..|... . 104.5490 |.........onnnt 1,400,961 |.... e LAT8LB7S [ v (9,449) | o e 6.750 |...... 4.611 ....07/21/2022 ...|....07/15/2028 ...
049560-AR-6 ..... Atmos Energy Corp Sr Nt e [ G FE L ...86.8410 |... e 1B17571 [ e (2,379) [ o e 2.625 |...... 2.428 ...01/11/2022 ...|....09/15/2029 ...
05454N-AA-T ... Axalta Coat/Dutch HId BV Sr Nt ... A1 [ AAFE L L. 92,4250 |..ooiiiiiiinnnnnnn 46,212 | .50,000 [oiiiiiinnnnnnnn 46,212 | (5, 131) [ (B1D) [ e | 4.750 |...... 3.5% ...11/08/2021 ...|....06/15/2027 ...
058498-AY-2 ..... Ball Corp Sr Nt N A .. 3.AFE ..|... . 102.7560 |... reeeeneeeeeeenn 190,000 [oueniiiiniiinns 750,000 [oeeenniiiiiiiinis fereeeeeeeeiiiieeee feeerneeeeeee e e 6.875 |...... 6.879 ....11/09/2022 ...|....03/15/2028 ...
06050T-JZ-6 ..... Bank of America NA Sub Bk Nt .. |- .G FE ... . 102.9820 |... .... 15,447,225 |.... 14,572,880 e e 18,924 L e e 6.000 |...... 6.312 ....04/18/2012 ...|....10/15/2036 ...
06051G-FH-7 ..... Bank of America Corp Sub Nt .... B .. 2.AFE ..|... ...98.5270 |... ..6,896,883 |.... . ....6,999,003 e e BT s e e 4.200 |...... 4.209 ...08/21/2014 ...|....08/26/2024 ...
06051G-HG-7 ..... Bank of America Corp Sr MTN .... 1 1FFE .. ...92.4890 |. ..184,978 |. . 200,000 ....223,329 |.. (4,290) |. .3.970 |......1.611 ....12/01/2020 .. 03/05/2029 ...
06051G-JA-8 ..... Bank of America Corp Fix to FIt Sr Nt .. 1 1.G FE .. ...79.3570 |. .. 1,150,675 |. . 1,450,000 1,733,176 |.. .4.083 |......3.025 ....06/30/2021 .. 03/20/2051
06051G-KL-2 ..... Bank of America Corp Sub Nt Fix to Float 1 L2.AFE .. ...82.8130 |. .. 3,975,005 |. .4,800,000 .4,800,000 |.. .3.846 |......3.846 ...08/08/2022 .. 03/08/2037
06051G-LC-1 ..... Bank of America Corp Sr Nt Fix to Float 1 1.G FE . . 103.2790 |. .. 5,163,955 |. .5,000,000 .5,000,000 |.. .6.204 |......6.204 ....11/07/2022 .. 11/10/2028
06406F-AE-3 ..... Bank NY Co Inc Sr Nt ............eees . .. 1.F FE .. ...92.1000 |. .. 8,288,964 |. .8,986,364 |.. .2.450 |......2.494 ....08/09/2016 .. 08/17/2026 ...
06849R-AG-7 ..... Barrick NA Finance LLC Co Gtd Nt e [ 2.AFE L . 101.1200 |...ccvvnnnnnns 1,172,991 |.... ....1,581,102 e (16,748) [ e s 5.700 |...... 3.098 ...06/30/2021 ...|....05/30/2041 ...
07274N-AL-7 ..... Bayer US Finance |1 LLC Sr Nt . A1 [ 2B FE L ...94.2130 |..ooovnnnnnnns 3,580,086 |.... .. 4,285,218 [ e (79,547) |oeeeeeeeeieeieiies o s 4.375 |...... 1.996 ....09/156/2021 ...|....12/15/2028 ...
075887-BF-5 ..... Becton Dickinson & Co Sr Nt .... e 2B FE L L..97.5130 |oeeirnninnnns 9,751,290 |.... .. 10,000,000 |.. ...10,031,086 |....ceeevevneneee foreeennns (15,120) [eoeeeeeeiiiieeeee e fes 3.734 |...... 3.568 ....12/16/2014 ...|....12/15/2024 ...
084659-AT-8 ..... Berkshire Hathaway Energy Sr Nt .... A1 [ TG FE L ...98.6060 |... ....10,846,627 |.... .. 11,000,000 |.. ...10,993,580 [...oiiiiiiinnins forviinnnnni2,629 Lo i e 4.050 |...... 4.077 ....03/08/2021 ...|....04/15/2025 ...
084659-AV-3 ..... Berkshire Hathaway Energy Sr Nt .... e [ G FE L . ...91.9030 |...covnnnnnnns 1,838,050 |.... ....2,000,000 |.. e 2,285,561 [ e (31,143) [ e e 3.700 |...... 1.889 ....09/15/2021 ...|....07/15/2030 ...
084659-AX-9 ..... Berkshire Hathaway Energy Sr Nt .... A1 [ TG FE L 1,177,950 |...83.7160 |... .1,000,000 |.. G761 [ e (30836) [ e e 4.250 |...... 3.292 ....04/28/2021 ...|....10/15/2050 ...
085770-AA-3 ..... Berry Global Escrow Corp 1st Lien . 1o |- 2.CFE ... .. 313,500 |...96.5690 |... 289,707 |.... ... 300,000 |.. 305,081 [oeeeeeeiiiiieee eeeeeenee (3121) [ e e 4.875 |...... 3.743 ...03/06/2020 ...|....07/15/2026 ...
092113-AH-2 ..... Black Hills Corp Sr Nt .... T [ 2AFE L. .. 6,071,300 |...99.0510 |...euunnnnnnns 5,794,478 |.... .5,850,000 |.. Ll BBTAT Lo e (26,281 | e e 4.250 |...... 3.774 ....06/12/2014 ...|....11/30/2023 ...
092113-AM-1 ... Black Hills Corp Sr Nt . 1 L2.AFE .. . 18,129,735 |...92.4340 |. .16,684,409 |. 18,050,000 18,083,880 |.. .3.150 |......3.100 . ....09/06/2016 .. 01/15/2027 ...
092113-AT-6 ..... Black Hills Corp Sr Nt .... 1.. L 2.AFE L 4,215,680 |...80.5900 |.............. 3,360,590 |.... .4,170,000 |. 4,200,788 s e (6,020) | o e 2.500 |...... 2.372| ....... .. 104,250 |....01/27/2022 ...]....06/15/2030 ...
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092113-AU-3 ..... Black Hills Corp Sr Nt ..oovveiiiiiiiiiiiiiiiiinceeens foee e | s L 2AFE L 3,515,078 |...93.3240 |.............. 3,499,646 |.........nn... 3,750,000 |....ccvvunnnns 3,567,305 |.euenivviirnninnes foreeennnnn 52,228 i o e 1.037 |...... 4.135 ....06/30/2022 ...|....08/23/2024 ...
096630-AJ-7 ..... Boardwalk Pipelines LLC Sr Unsecured Nt e 2.0 FE Ll ...83.1720 |... ..825,000 |.. 828,267 e e BT e e s 3.600 |...... 3.611 ....02/09/2022 ...|....09/01/2032 ...
097023-BK-0 ..... Boeing Co Sr A1 [ 2.0 FE L ...74.5070 |... 100863,503 |oeeviiiiiiiins e 425 e e e 3.300 |...... 3.398 ....04/26/2021 ...|....03/01/2035 ...
097023-CJ-2 ... Boeing Co Sr 1 e [ 2.CFE Ll ...80.1370 |... e 1,025,768 |..eeeeiiiiieeee e (1,893) [ e e 3.600 |...... 3.320 ....05/24/2021 ...|....05/01/2034 ...
097023-CN-3 ... Boeing Co Sr A1 [ 2.0 FE L ...84.8720 |... 05,085,285 [oiiieiiiiinnnns fovveeennnn (4,800) [eeneciiiiinns o e 2.950 |...... 2.836 ....06/24/2021 ...|....02/01/2030 ...
097023-CU-7 ..... Boeing Co Sr 1 e [ 2.CFE Ll ...99.0970 |... . . e B TT2,896 |oeeeeeeiieieee foeeeeenn (84,338) [ o e 5.040 |...... 2.269 ...06/24/2021 ...|....05/01/2027 ...
097023-CW-3 ..... Boeing Co Sr A1 [ 2.0 FE L ...93.7060 |... 627,832 |.... ... 670,000 |.. 858,706 |.oevvvenvvriinnnn foeneeeeenn (3,826) |ooviviiiiiiiiiis e e 5.805 |...... 4.070 ....04/27/2021 ...}|....05/01/2050 ...
097023-CY-9 ..... Boeing Co Sr 1 e 2.0 FE Ll ...97.8160 |...ccvvnnnnnns 3,531,158 |.... .3,610,000 |.. e 131,796 [ e (85,539) [ e e 5.150 |...... 2.879 ....06/30/2021 ...|....05/01/2030 ...
100743-AK-9 ..... Boston Gas Company Sr Nt 1 L2.AFE .. ...90.5950 |. 1,358,927 |. .1,500,000 1,499,297 |.. .3.150 |......3.161 ....07/31/2017 .. 08/01/2027
10112R-AX-2 ..... Boston Properties LP Sr Nt .. 1 L2.AFE .. ...95.0390 |[. .. 4,751,940 |. . 4,994,949 |.. .3.650 |......3.685 ....01/08/2016 .. 02/01/2026
10112R-AY-0 ..... Boston Properties LP Sr Nt 1 L2.AFE .. . 10,423,455 1...90.2780 |. ..9,479,201 |. 10,469,225 |.. .2.750 |......2.833 ....08/08/2016 .. 10/01/2026 ...
103730-AB-6 ..... BP Cap Mkts America Sr Nt ... i .. 1.F FE ..|... .. 2,000,000 |...98.2860 |.............. 1,965,712 |.... 002,000,000 |..eeeeeenniiiiees feeeerrniieeeeene o e e 3.7% |...... 3.79% ...09/18/2018 ...|....09/21/2025 ...
10373Q-AC-4 ..... BP Cap Mkts America Sr Nt ... A1 [ LR FE L 1,250,000 |...95.7590 [...evevvrnnnn 1,196,988 |.... DR < V[V R RN RN AR RN 3.937 |...... 3.937 ....09/18/2018 ...|....09/21/2028 ...
103730-BL-3 ..... BP Cap Mkts America Sr Nt ... e | LFFE L ...91.8690 |...ccvvnunnnns 1,864,933 |.... 2,281,854 o e (27,844) | e e 3.633 |...... 2.029 ....06/30/2021 ...|....04/06/2030 ...
11134L-AF-6 ..... Broadcom Crp/ Caymn Fi Sr Nt A1 [ 2.0 FE L ...98.3360 |.......ounnnns 8,850,267 |.... 08,998,497 [ooiiiiiiiiiininns v 1,396 [ e e 3.625 |...... 3.642 ....02/21/2018 ...|....01/15/2024 ...
11135F-AS-0 ..... Broadcom Inc Sr Nt 1 e 2.0 FE Ll ...88.5550 |.......eunnnns 1,284,043 |.... . .. e 1,832,778 [ e (16,342) [ oo e 4.300 |...... 2.797 ...06/30/2021 ...|....11/15/2032 ...
11135F-BE-0 ..... Broadcom Inc Sr Nt ... A1 [ 2.0 FE L ...84.6600 |... . 300,000 |.. 299,433 | e 104 L e e 1.950 |...... 1.989 ....01/04/2021 ...|....02/15/2028 ...
11135F-BH-3 ..... Broadcom Inc Sr Nt ... 1 e [ 2.CFE Ll ...78.9460 |... 394,731 |.... . 500,000 |.. 899,196 oo e 88 e e e 2.450 |...... 2.472 ...01/04/2021 ...|....02/15/2031 ...
11135F-BK-6 ..... Broadcom Inc Sr Nt B L .. 2.CFE ..|... ...80.7300 |.....cevunnnns 4,155,168 |.... .5,147,000 |.. 5,203,181 [ o (12,283) [ o e 3.419 |...... 3.088 ....10/14/2021 ...|....04/15/2033 ...
12189L-AT-8 ..... Bur lington Northern Santa Fe Sr Nt . 1 . 1.GFE .. ...97.8030 |. 12,714,351 | 13,000,000 12,994,370 |.. .3.400 |......3.427 ....08/11/2014 .. 09/01/2024
124857-AR-4 . CBS Corp Sr Nt ... 1 .2.BFE .. ...89.8460 |. ..6,738,458 |. .7,500,000 7,447,711 .. ] .2.900 |......3.085 ....07/06/2016 .. 01/15/2027
1248EP-BR-3 . CCO Holdings LLC Sr Nt 1 .3.CFE .. ...96.8490 |. ..726,371 |. . 750,000 726,371 |.. .(28,630) |. .5.500 |......5.500 ....03/12/2020 .. 05/01/2026
1248EP-CN-1 CCO Holdings LLC Sr Nt ...eeeiiiiiiiiiiiiiiiiiieneeeins feen e 1 .3.CFE .. ...79.6300 |. .. 1,213,566 |. . 1,524,000 1,213,566 |.. (346,616) |. .4.500 |......3.976 ....06/13/2021 .. 05/01/2032 ...
12513G-BH-1 ..... | COW LLC Sr Nt ..... N .2.CFE .. ...85.8080 |. 1,244,209 |. . 1,450,000 . 1,450,000 |.. .3.276 |......3.276 .. 11723/2021 .. 12/01/2028 ...
125523-BX-7 ..... Cigna Corp Sr Nt . A1 [ 2AFE L ...97.6850 |........oennns 4,884,255 |.... .5,000,000 |.. 4,993,997 Lo 3,956 [ e e 3.500 |...... 3.586 ....07/14/2020 ...|....06/15/2024 ...
125523-CL-2 ..... Cigna Corp Sr Nt ... e [ 2.AFE L ...83.9870 |...ccevnnnnnns 2,099,670 |.... .2,500,000 |.. e 2,587,504 [oiiiiiiiieee e (11,882) [ oo e 2.400 |...... 1.861 ....10/28/2020 ...|....03/15/2030 ...
125523-CM-0 ..... Cigna Corp Sr Nt ... A1 [ 2AFE L ...82.0080 |......ouunnnns 7,770,249 |.... .9,475,000 |.. 209,465,865 [...oiiiiiiiiinnins v 997 Lo i e 2.375 |...... 2.388 ....03/01/2021 ...|....03/15/2031 ...
125523-C0-1 ..... Cigna Corp Sr Nt e [ 2.AFE L . ... 71.8360 |..ccovnnnnnnns 2,255,647 |.... .3,140,000 |.. 3,127,054 [ e 272 s e e 3.400 |...... 3.423 ....08/02/2021 ...|....08/15/2051 ...
125896-BP-4 ..... CMS Energy Corp Sr Nt A1 [ 2B FE L .. 3,169,170 |...95.3480 |.............. 2,860,431 |.... 03,056,701 [oenniiiiiiiinnens e (18,682) [evecccciiieens o e 3.600 |...... 2.909 ....06/22/2016 ...|....11/15/2025 ...
125896-BQ-2 ..... CMS Energy Corp Sr Nt ... e 2B FE L .. 4,037,760 |...93.2740 |eeeeunnnnennn 3,730,940 |.... 4,014,135 [ e (3,989) [ e e 3.000 |...... 2.889 ...06/22/2016 ...|....05/15/2026 ...
126307-AS-6 ..... CSC Holdings Inc Sr Nt 1 L4.AFE .. 2,928,075 |.. 80.6080 |. ..2,208,670 |. .2,208,670 |.. .5.375 |......3.375 ....10/16/2020 .. 02/01/2028 ...
126307-BD-8 ..... CSC Holdings Inc Sr Nt 1 .5.AFE .. 5,557,418 |...55.0280 |. ..3,101,384 |. .5,636,000 .3,101,384 |.. .4.625 |......4.787 ....09/27/2021 .. 12/01/2030
126307-BF-3 ..... CSC Holdings Inc Sr Nt 1 L4.AFE .. 1,474,985 |...65.2510 |. ..982,676 |. .1,506,000 ....982,676 |.. .3.375 |......3.623 ....02/18/2021 .. 02/15/2031
126408-HB-2 ..... CSX Corp Sr Nt ... 1 L2.AFE .. . 15,986,400 |...97.7250 |. . 15,635,984 |. 16,000,000 15,997,558 |.. .3.400 |......3.410 ....07/16/2014 .. 08/01/2024
126408-H0-9 ..... CSX Corp Sr Nt ... 1 L2.AFE .. .. 897,805 |...84.7660 |. . 870,000 ....893,171 |.. .2.400 |......1.984 ....06/30/2021 .. 02/15/2030 ...
131347-CM-6 ..... Calpine Corp 1st Lein HY Nt . e [ SAAFE L 3,375,483 |...89.5680 |... .3,269,000 |.. 002,927,971 |........(406,434) |.....euu (23,102) [oueeneeecennieees foeeeeeeeiieieeeen e 4.500 |...... 3.700 .. 147,105 |....03/15/2021 ... |....02/15/2028 ...
134420-BJ-7 ..... Campbel | Soup Co Sr Nt A1 [ 2B FE L ...83.2360 |... 607,624 |.... . 730,000 |.. FETAVS T U RPN (¢ < <) AU R RN 2.375 |...... 2.223 . 17,338 |....06/30/2021 ...|....04/24/2030 ...
14040H-CN-3 ..... Capital One Financial Corp Sr Nt N2 e [ 2.AFE L ...86.0370 |... ..1,785,274 |.... .2,075,000 |.. 002,075,000 [.eneeeeenniiieee foeeerrniieeeeene o e e 3.278 |...... 3.273 . 33,580 |....03/01/2022 ...|....03/01/2030 ...
Capital One Financial Corp Sr Nt Fix to Float 5/27
T4040H-CS-2 ... | eevnnniiiiiii e |- 2.AFE L. ...96.8900 |....covnnnnnns 9,688,950 |.... .. 10,000,000 |.. ...10,078,335 e (9,829) [oeeieeeeeiiis e e 4.927 |...... 4.725 247,719 |....05/27/2022 ... |....05/10/2028 ...
14040H-CU-7 . Capital One Financial Corp Sr Nt Fix to Float . L2.AFE .. ...98.1910 |. 1,399,227 |. . 1,425,000 . 1,422,637 |.. .259 | .0.000 |......0.047 ....08/09/2022 .. 07/24/2026 ...
140420-NB-2 . Capital One Bank USA NA Sub Nt .. 2.AFE .. ...99.8030 |. .. 7,984,200 |. .8,000,000 .8,001,857 |.. ..(15,011) | .3.375 |......3.182 ....06/16/2016 .. 02/15/2023 ...
141781-BM-5 ... Cargill Inc Sr Nt vee |- 1.F FE L) ...82.4290 |.....oonnnnnns 2,802,576 |.... .3,400,000 |.. ....3,408,710 . e (1128) | e s 2125 |...... 2.086 ....04/20/2020 ...|....04/23/2030 ...
144285-AL-7 ..... Carpenter Technology Corp Sr Nt .. oo |- 3.BFE ..|... ...95.2510 |..cceennnnnnns 1,446,861 |.... ....1,446,861 |......... (38,533) e 3,038 e e s 6.375 |...... 6.860 ....06/09/2022 ...|....07/15/2028 ...
14448C-A0-7 ..... Carrier Global Corp Sr Nt ... 2.CFE ..|... ...84.5090 |..........n.s 8,028,308 |.... 9,670,721 | L (22,877) | e o 2722 |...... 2.434 ...01/12/2021 ... |....02/15/2030 ...
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14448C-AR-5 ..... Carrier Global Corp Sr Nt .....ccoovivviiiiiiiiiiinnnns [ e | s T L 2.CFE | 1,011,670 |...76.3020 |.................763,022 |.....e0vvvnene 1,000,000 [...oeerennnnn 1,010,884 |ooeeneviiiinnnns fooviiiieee e (480) | oo e 3.377 |...... 3.292 ....04/22/2021 ...|....04/05/2040 ...
14879E-AH-1 ... Catalent Pharma Solution Sr Nt ... e | 4AFE L ...79.6650 |... .1,530,000 |.. ....1,218,868 |........(265,719) |.eeeereeeen 6,502 [oeeeeieiiiiiiees o e 3125 |...... 3.671 ....03/18/2021 ...|....02/15/2029 ...
156700-BD-7 ..... Lumen Technologies Inc Sr Nt A1 [ AAFE L ...69.0680 |... 1,308,000 |..eeenneen...903,413 |........(363,463) |...euunnn. (1,640) [oeeeiinnniiiiiis Jovviiiiiiiiiis s 4.500 |...... 4.363 ....03/15/2021 ...|....01/15/2029 ...
159864-AG-2 ..... Charles River Laboratories Sr Nt ... A1 e [ 8B FE L ...88.4160 |... 1,904,000 |-.....oeeeee.. 1,683,448 ... (220,552) |oeeeeneeiciiiies [ s et 3.750 |...... 3.750 ....03/08/2021 ...|....08/15/2029 ...
159864-AJ-6 ..... Charles River Laboratories Sr Nt ... A1 [ 3B FE L ...86.5250 |... .1,890,000 |.. . (A7) [ i e 4.000 |...... 3.990 ....03/18/2021 ...|....03/15/2031 ...
161175-BK-9 ..... Charter Comm Opt 1st Lien . 1 e [ 2.CFE Ll ...91.8410 |... ....15,612,919 |.... .. 17,000,000 |.. L AT575,634 o e (104,770) [+ eeeeeneeeeeenn Joeneeeeeeeeiiaeee foeeees 4.200 |...... 3.451 ...10/18/2019 ...|....03/15/2028 ...
161175-BR-4 ..... Charter Comm Opt 1st Lien . 2 e [ 2.0 FE L ... 94,1270 |oooeiiinnnnnns 4,423,974 |.... ....4,700,000 |.. ....5,077,486 PO RO (55,566) |..ooeeeeeieieeeees fernieiiiiiiiiiiens s 5.050 |...... 3.551 ...10/22/2019 ...|....03/30/2029 ...
163851-AH-1 ... Chemours Co Sr Nt e | 4AFE L ...82.0030 |... ..385,000 |.eevrunneennnn 315,711 [l (29,028) [c+euueeenee 2,578 e o e 4.625 |...... 6.539 ....06/09/2022 ...|....11/15/2029 ...
166756-AP-1 ..... Chevron Corp Sr Nt ... 1 .1.DFE .. ...98.3560 |. .5,000,000 |.eeeneenenn. 4,996,795 [oooiiiiiiinnnniins . 1,621 .3.900 |......3.936 ....01/06/2021 ..
171484-AE-8 ..... Churchhi || Downs Inc St Nt .. 1 L4.AFE .. ...89.4930 |. .5,007,000 (632,257) | .. (32,244) | 4.750 |......4.002 ....03/10/2021 ..
171484-AG-3 ..... Churchhi Il Downs Inc Sr Nt 1 L4.AFE .. ...95.1770 |. . 715,000 . (49,229) |. .5.500 |......3.587 ....03/04/2021 .. .
172967-HS-3 ..... Citigroup Inc Sr Nt v |- 2.BFE ... ...90.5320 |... .2,000,000 |-eevunieeeennn 2,663,781 [oooeieeiiiiiiiii oo (21,527) [ s et 5.300 |...... 3.152 ...09/21/2020 ...|....05/06/2044 ...
172967-KU-4 ..... Citigroup Inc Sub Nt e [ 2B FE L ...93.4170 |... .1,970,000 |.. 2,191,821 [ o (37,348) [ e e 4125 |...... 1.978 ....10/26/2020 ...|....07/25/2028 ...
172967-MY-4 ... Citigroup Inc Sr Nt Fix to Float ......cooeovveeeennnesfoun e e [ G FE L L..79.2280 |..coernnnnnnns 1,148,807 |.... . 1,450,000 |.. e 1A78,353 [ e (3,054) [ o e 2.561 |...... 2.302 ....06/30/2021 ...|....05/01/2032 ...
172967-NS-6 ..... Citigroup Inc Sr Nt Fix to Float 5/27 .. ..LS.. A1 [ TG FE L ...96.7890 |.....ceunnnnns 4,839,430 |.... ....5,000,000 I AR RN 4.658 |...... 4.658 ....06/17/2022 ...|....05/24/2028 ...
17308C-C5-3 ..... Citigroup Funding Inc Sr Nt e [ G FE L . ...84.3060 |....ccounnnnns 1,686,124 |.... ....2,013,327 e (1,789) | e s 2.976 |...... 2.868 ....03/13/2020 ...|....11/05/2030 ...
174610-AJ-4 ..... Citizens Financial Group Sub Nt ..........cccoooeviiiis foen e A1 [ 2B FE L .. 4,038,160 |...96.0640 |.............. 3,842,540 |.... ....4,011,859 o (4257) [ e e 4.350 |...... 4.228 ....12/17/2015 ...|....08/01/2025 ...
174610-BE-4 ..... Citizens Financial Group Sub Nt Fix to Float 5/32 |... ... e 2B FE L .. 2,400,000 |...93.0560 |.............. 2,233,351 |.... ...2,400,000 U UUTURRR FPRRTIRRRP IS 5.641 |...... 5.641 ...05/18/2022 ...|....05/21/2037 ...
184496-AN-7 ..... Clean Harbors Inc Sr Nt ... B L .. 3.BFE ..|... .. 7,071,663 |...94.4840 |.............. 6,642,232 |.... ....6,642,232 |........ (401,528) |.......... (8,449) [covvvvvviiiiiiinn |oeeeieiiies o 4.875 |...... 4.741 ....06/19/2019 ...|....07/15/2027 ...
184496-AP-2 ..... Clean Harbors Inc Sr Nt ... 1 .3.BFE .. 3,790,930 |...92.7150 |. .. 3,529,675 |. . 3,529,675 |.. (265,368) |. L 1,497 | .5.125 |......5.182 ....03/12/2020 .. 07/15/2029
185899-AL-5 ..... Cleveland-Cliffs Inc Sr Nt 1 .3.CFE .. 890,250 |...88.5680 |. ..863,537 |. ..975,000 .863,537 |.. .(30,991) |. . 4,218 |. .4.875 |......6.177 ....06/09/2022 .. 03/01/2031
20030N-BW-0 ..... Comcast Corp Sr Nt ... 1 . 1.GFE .. 9,996,325 |...91.1090 |. ..9,110,920 |. 10,000,000 .9,998,470 |.. 357 | .2.350 |......2.354 ....07/12/2016 .. 01/15/2027
20030N-BY-6 ..... Comcast Corp Sr Nt . 1 .1.GFE .. . 11,348,883 |...94.5190 |. .10,160,771 |. 10,750,000 11,008,787 |.. ..(80,229) |. .3.300 |......2.460 ....10/15/2019 .. 02/01/2027 ...
20030N-CM-1 ..... Comcast Corp Sr Nt . N . 1.GFE .. 1,892,062 |...90.2460 |. .. 1,308,568 |. . 1,450,000 .1,875,629 |.. ..(11,070) | .4.700 |......3.030 ...06/30/2021 .. 10/15/2048 ...
20030N-DN-0 ..... Comcast Corp Sr Nt ... A1 [ TG FE L 5,424,213 |...80.9380 [....oeeeernnn 4,370,647 |.... .5,400,000 |.. ....5,417,230 .. (2,230) | 1.950 |...... 1.902 ....06/30/2021 ...|....01/15/2031 ...
20268J-AA-1 ..... Commonspirit Health Nt e [ G FE L ...95.9410 |..ccornnnnnnns 9,594,070 |.... .. 10,000,000 |.. .. 10,000,000 2.760 |...... 2.760 ....08/07/2019 ...|....10/01/2024 ...
202795-K-7 ..... Commonweal th Edison Co 1st Mtg Bd .. 2 e | LFFE L 7 . B R, 3,708,968 |.... ....4,000,000 |.. ... 3,994,511 2.950 |...... 2.982 ....08/16/2017 ...|....08/15/2027 ...
202795-dii-1 ..... Commonweal th Edison Co 1st Lien Ser 132 ... e | LFFE L L..87.7940 |..ccovnnnnnnns 4,060,449 |.... .4,625,000 |.. ....4,619,488 3.150 |...... 3.165 ....03/08/2022 ...|....03/15/2032 ...
205887-CD-2 ..... ConAgra Foods Inc Sr Nt A1 [ 2.0 FE L ...95.1090 |.....cevnnnnns 2,420,529 |.... .... 3,091,206 5.300 |...... 3.481 ....04/27/2021 ...|....11/01/2038 ...
205887-CE-0 ..... ConAgra Foods Inc Sr Nt 1 e [ 2.CFE Ll ...92.5720 |..coornnnnnnns 2,777,166 |.... ....4,151,234 5.400 |...... 3.182 ...01/26/2021 ...|....11/01/2048 ...
21036P-BD-9 ..... Constellation Brands Inc Sr Nt 1 .2.BFE .. ...94.2500 |. . 2,144,510 |.. .5.250 |......3.850 ....02/03/2022 .. 11/15/2048 ...
21036P-BF-4 ..... Constellation Brands Inc Sr Nt 1 .2.CFE .. ...85.2800 |. . 4,954,000 .5,077,823 |.. .2.875 |......2.487 ....06/30/2021 .. 05/01/2030
212015-AN-1 ..... Continental Resources Inc Sr Nt 1 .2.CFE .. ...97.2680 |. .5,000,000 4,997 111 |.. .3.800 |......3.842 ....09/08/2014 .. 06/01/2024
220038-AL-0 ..... Corporate Office Prop LP Sr Nt 1 .2.CFE .. ...88.4580 |. .2,180,000 .2,181,106 |.. .2.250 |......2.233 ....09/11/2020 .. 03/15/2026
22003B-AN-8 ..... Corporate Office Prop LP Sr Nt 1 .2.CFE .. ...75.1720 |. 9,441,732 |.. .2.750 |......2.834 ....03/04/2021 .. 04/15/2031 ...
22303X-AA-3 ..... Covert Mergeco Sr Nt e [ 4B FE L ...81.8890 |... ....3,889,713 |........ (910,997) |+vvveee e (10,778) [ e fens 4.875 |...... 4.574 ...01/05/2022 ...|....12/01/2029 ...
224044-CL-9 ..... Cox Communications Inc Sr Nt ... A1 [ 2B FE L ...75.8910 |... .. 1,591,103 [ e 6,962 [ e e 1.800 |...... 1.907 ....01/12/2021 ...|....10/01/2030 ...
224044-CN-5 ... Cox Communications Inc Sr Nt ... e 2B FE L ...79.6680 |... ... 730,000 |.. o e (1,801) e e e 2.600 |...... 2.380 ....06/30/2021 ...|....06/15/2031 ...
22819K-AB-6 ..... Crown Amer / Cap Corp VI Sr Nt ... A1 [ 3B FE L ...95.4260 |... .2,000,000 |.............. 1,908,512 [......... (92,991) |oevvvvneeen (428) [ o e 4.250 |...... 4.225 ....08/21/2017 ...|....09/30/2026 ...
22822V-AL-5 ... Crown Castle Intl Corp Sr Nt e 2B FE L ...94.7040 |... 1. 870,000 |eeuunieeeennnn 978,784 [ e (17,270 [ e [t 4.300 |...... 2.031 ....06/30/2021 ...|....02/15/2029 ...
22822V-AN-1 ... Crown Castle Intl Corp Sr Nt .. A1 [ 2B FE L 7,168,420 |...87.4460 |... .6,600,000 |.....veeeennn 7,040,704 [oooiiiiiniiiiiins Jovenneen (B1,612) o s e 3.100 |...... 2.018 ....01/12/2021 ...|....11/15/2029 ...
22822V-A0-4 ... Crown Castle Intl Corp Sr Nt .. 1o |- 2B FE ... .. 594,825 |...77.6390 |... 388,196 |.... ... 500,000 |.. 590,570 [eeeeeeeenniieeee eeerennne (2,103) foeeeeccieeees oo e 4.150 |...... 3.149 ...12/07/2020 ...|....07/01/2050 ...
22066R-AE-6 ..... Cubesmart LP Sr Nt ....... T [ 2B FE ... .. 998,804 |...92.8860 |... 808,112 |.... ... 870,000 |.. [STZ 3 R SRR (3 (<17 N FUU AR RN 4.375 |...... 2.189 ....06/30/2021 ...|....02/15/2029 ...
232820-AJ-9 ... Cytec Inds Inc Sr Nt . 1 .2.BFE .. 4,965,150 |. 100.0000 |. ..5,000,000 |. .5,000,000 . 4,998,992 |.. . ......3.583 ....02/26/2013 .. 04/01/2023 ...
232820-AK-6 ..... Cytec Inds Inc Sr Nt .... 1.. ... 2.BFE ... 6,788,235 [...95.6900 [.............. 6,459,082 |.... .6,750,000 |. 8,759,870 | e (8,972) | i e 3.950 |...... 3.884 ...11/07/2014 ...|....05/01/2025 ...
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23311V-AD-9 ..... DCP Midstream Operating Sr Nt .......oovvviivnninnniiins fooe | s T L 2.CFE .| 4,582,650 [...99.3910 |.............. 4,969,550 |.......oennnn. 5,000,000 |.eeevunnnnns 4,989,002 |...evevrirnnnnes forreennnnn 83,385 | o e 3.875 |...... 4.993|MS ..ooet feeeiiiiinnnn 57,049 |l 193,750 |....09/26/2013 ...|....03/15/2023 ...
23345M-AA-5 ... DT Midstream Inc Sr Nt .... v |- SAFE ... ...85.9980 |... ....828,159 |......... (56,592) |.eevvvnnannn5,529 [oeeiiiiiiiiiees oo e 4125 |...... 5.645 (D ....... . 39,724 |....06/09/2022 ...|....06/15/2029 ...
23345M-AB-3 ... DT Midstream Inc Sr Nt .... veo |- LA FE ). ...83.6430 |... ....384,756 |......... (40,219) [cveeennnnn2,283 [oeiiiiiiiiiiiiinn o oo 4.375 |...... 5.514 (D ....... . 20,125 |....04/20/2022 ...|....06/15/2031 ...
233851-BJ-2 ... Daimler Fin NA LLC Sr Nt vee |- 1.GFE ... ...97.0070 |... e 1,486,925 [oiiiiiiiieee e 7,908 [ e e 3.250 |...... 3.364 [FA ...... .. 243,750 |....07/24/2014 ...|....08/01/2024 ...
233853-AM-2 ... Daimler Trucks Finance NA Sr Nt . veo |- 2.AFE ). ...93.6280 |... 4,991,405 [ el 1385 e e e 3.650 |...... 3.694 (A0 ...... ... 91,250 [....03/31/2022 ...|....04/07/2027 ...
247150-AS-3 ..... Deloitte LLP Sr Nt e e TF ] .. 5,000,000 |...94.5580 |.............. 4,727,919 |.... 025,000,000 ..eieeeenniiiees foreerriiieeeeene e e e 3.320 |...... 3.320 [MN ...... .. 166,000 |....05/07/2020 ...|....05/07/2025 ...
251526-CK-3 ..... Deutsche Bank AG NY Branch Sr Nt Fix to Float ... 2 e [ 2AFE L .. 3,500,000 |...76.0630 |.............. 2,662,212 |.... 003,500,000 [o.eniiiiiiiiiees v e foii e 3.035 |...... 3.035 [MN ...... .. 106,225 |....05/25/2021 ...|....06/28/2032 ...
251526-CP-2 ... Deutsche Bank AG NY Branch Sr Non Pref .............. | ... N2 e [ 2.AFE L ...85.0650 |....cceennnnns 4,253,270 |.... 025,000,000 ..eeeeeenniiieee Jereerniiieeeeene o e e 2.311 ... 2.311 ....11/10/2021 ...|....11/16/2027 ...
25179M-BC-6 ..... [Devon Energy Corp Sr Nt ......... 1 .2.BFE .. . 100.0340 |. ..6,717,297 |. .6,826,126 |.. .5.250 |......0.668 ....12/31/2021 .. 09/15/2024
25278X-AN-9 . Diamondback Energy Inc Sr Nt 1 .2.BFE .. ...87.9580 |. .. 1,759,162 |. 2,144,994 |.. .3.500 |......2.320 ....09/15/2021 .. 12/01/2029
25278X-AR-0 ..... [Diamondback Energy Inc Sr Nt 1 .2.BFE .. ...83.1360 |. .. 3,840,888 |. .4,642,061 |.. .3.125 |...... 3.055 ....06/30/2021 .. 03/24/2031 ...
254687-EH-5 ... Disney Walt Co Sr Nt e [ 2.AFE L . . 112.9930 |... ....11,299,290 |.... .. 10,000,000 |.. 10,675,290 [oeeneeeiniiiieee foeeeeenn (27,621) [ oo e 6.650 |...... 5.959 ...11/26/2019 ...|....11/15/2037 ...
25468P-DK-9 ... Disney Walt Co Sr Nt .... A1 [ 2AFE L .. 4,980,000 |...94.8310 |.....ouvnnnnns 4,741,585 |.... .5,000,000 |.. 4,993,209 [ e 2,047 Lo e e 3.000 |...... 3.046 ....01/05/2016 ...|....02/13/2026 ...
25468P-DM-5 ... Disney Walt Co Sr Nt .... e [ 2.AFE L . 24,474,250 |...90.5660 |... ...22,641,575 |.... 25,000,000 |-eeervnnneen24,800,181 [oeeneeiiiiiiines foeeeeennn 83,240 | e e 1.850 |...... 2.083 ....07/07/2016 ...|....07/30/2026 ...
25470D-AR-0 ... Discovery Communications Sr Nt ... A1 [ 2.0 FE L .. 970,824 |...88.9980 |... . 870,000 |oeevvvenneeeennn 948,590 [oeniiiiiiiiinnns fooveennnn (14,894) | o e 3.950 |...... 2.029 ....06/30/2021 ...|....03/20/2028 ...
25470D-BJ-7 ..... Discovery Communications Sr Nt ... 1 e 2.0 FE Ll 1,776,698 |...82.7610 |... .1,660,000 |.. o e (12,185) | e e 3.625 |...... 2.720 ....04/29/2021 ...|....05/15/2030 ...
25470X-AU-5 ..... Dish DBS Corp Sr Nt ... A1 [ 4.CFE L ...2,126,798 |...93.2470 |... .2,044,000 |.............. 1,905,958 |........ (178,343) |...eeee e (23,539) [evveviiiiiiiiiiins e o 5.875 |...... 4.579 ....11/10/2021 ...|....11/15/2024 ...
25470X-AY-1 ..... Dish DBS Corp Sr Nt ... 1 e [ 4.CFE L .. 1,096,100 |...80.8630 |... ... 970,000 |.. 784,368 |........ (214,567) |-vvvneee (24,836) [ooeeeeeeeieeeee e [l 7.750 |...... 4.639 ...10/14/2021 ...|....07/01/2026 ...
256746-AH-1 ..... Dollar Tree Inc Sr Nt A1 [ 2B FE L ...96.1170 |... ... 870,000 |.. 967,751 [coveeeiiiiiiiniies e (18,016) [eeeeeccciiieees oo v 4.200 |...... 1.888 ....06/30/2021 ...|....05/15/2028 ...
25731V-AA-2 ..... Dominion Energy South 1st Lien 1 1FFE .. .. 80.8060 |. .1,750,000 1,749,023 |.. .2.300 |......2.307 ...11/18/2021 .. 12/01/2031
25746U-BM-0 ..... Dominion Resources Inc Sr Nt Ser C . 1 .2.BFE .. ...88.8540 |. ..135,000 174,834 .. .4.900 |......2.808 ....12/14/2020 .. 08/01/2041
25746U-CK-3 . Dominion Resources Inc Sr Nt ..... 1 .2.BFE .. ...92.4750 |. .2,000,000 01,999,726 |.. .2.850 |......2.854 ....08/04/2016 .. 08/15/2026
25746U-DG-1 Dominion Resources Inc Sr Nt Ser C . 1 .2.BFE .. ...88.3270 |. .2,000,000 . 1,984,750 |.. .3.375 |...... 3.495 ....03/31/2020 .. 04/01/2030 ...
260543-CG-6 . Dow Chemical Co Sr Nt ... N L2.AFE .. ...83.1080 |. . 630,000 ... 714,707 |.. .4.375 |......3.420 ...05/20/2021 .. 11/15/2042 ...
26441C-AS-4 ... Duke Energy Corp Sr Nt .. A1 [ 2B FE L ...92.4850 |... .7,000,000 |.. ....6,991,497 2.650 |...... 2.685 ....08/09/2016 ...|....09/01/2026 ...
26441C-BE-4 ..... Duke Energy Corp Sr Nt .. e 2B FE L ...89.9670 |... ... 1,745,324 3.400 |...... 1.844 ...01/12/2021 ...|....06/15/2029 ...
264410-8S-3 ..... Duke Energy Corp Sr Nt .. A1 [ 2B FE L ...96.6190 |... .... 4,990,331 4.300 |...... 4.341 ....08/09/2022 ...|....03/15/2028 ...
264420-8G-8 ..... Duke Energy Corporation 1st Mtg Bd ... e | LFFE L ...84.8920 |... ....844 5271 2.850 |...... 2.857 ....08/01/2022 ...|....03/15/2032 ...
264420-BH-6 ... Duke Energy Corporation 1st Mtg Bd ... A1 [ LR FE L ...75.5810 |... .. ....827,451 3.550 |...... 3.567 ....03/01/2022 ...|....03/15/2052 ...
26442E-AH-3 ... Duke Energy Ohio Inc 1st Mtg Bd N L .. 1.F FE ..|... ...82.1050 |... 410,525 |.... ... 500,000 |.. 512,782 ... (1,660) | 2125 |...... 1.744 ...01/12/2021 ...|....06/01/2030 ...
26442U-AB-0 . Duke Energy Progress Inc 1st Mtg Bd 1 1FFE .. ...84.1820 |. ..4,209,110 |. .5,000,000 .4,978,316 |.. L. 563 | .4.200 |......4.230 ....08/10/2015 .. 08/15/2045 ...
268858-AH-3 ..... EQM Midstream Partners Sr Nt .. 1 .3.CFE .. ...95.6620 |. .. 2,554,186 |. .2,670,000 . 2,554,186 |.. (308,657) |. .. (43,514) |. .6.500 |......4.470 ....02/11/2022 .. 07/01/2027
268858-AK-6 ..... EQM Midstream Partners Sr Nt 1 .3.CFE .. ...84.6010 |. .. 1,297,784 |. . 1,534,000 01,297,784 |.. .(82,921) |. 12,94 .4.500 |......6.528 ....06/09/2022 .. 01/15/2029
278062-AE-4 ..... Eaton Corp Sr Nt ... 1 L2.AFE .. ...85.5990 |. ..620,593 |. ..725,000 .819,840 |.. (3,360) |- .4.150 |......3.250 ....08/31/2021 .. 11/02/2042
278865-AV-2 ..... Ecolab Inc Sr Nt . 1 .1.GFE .. ...93.1160 |. .. 8,380,440 |. .9,000,000 .8,988,284 |.. .2.700 |......2.736 ....10/13/2016 .. 11/01/2026 ...
28368E-AE-6 ..... Kinder Morgan Inc / DE Sr Nt .. e 2B FE L . 112.6270 |..ccovnnnnnnns 1,689,404 |.... ....1,770,438 o o (22,897) | e e 7.750 |...... 5.222|dJ ....... .. 116,250 |....07/20/2018 ...|....01/15/2032 ...
29261A-AB-6 ..... Encompass Health Corp Sr Nt .... A1 [ AAFE L .. 88.0680 |... ...1,215,332 |........ (113,326) |.vvvveenn5,005 [oooiiiiniiiiiiis v o 4.750 |...... 5.389 [FA ...... . 82,775 |....02/22/2022 ... |....02/01/2030 ...
29261A-AE-0 ..... Encompass Health Corp Sr Nt .... e | 4AFE L ...85.8990 |.................905,379 |.............. 1,054,000 |.................905,379 |......... (B4, 774) [ceeeeeeeeee 8,046 | o oo 4.625 |...... 6.326 [AO ...... . 24,374 |....06/02/2022 ...|....04/01/2031 ...
20278N-AQ-6 ..... Energy Transfer Operating LP Sr Nt ... A1 [ 2.0 FE L ...88.3050 |.............. 1,280,418 |.............. 1,450,000 |.............. 1,559,665 |......cccevvenees forreennnn (13,856) |ouvennviiinnnnns v | 3.750 |...... 2.581 [MN ...... . 54,375 |....06/30/2021 ...|....05/15/2030 ...
29336T-AC4 ... EnLink Midstream Partners LP Sr Nt ... e [ SAAFE L ...95.4300 |.............. 2,318,956 |.............. 2,430,000 |.............. 2,318,956 |....... (110,863) |...cceveueee (448) |oeeeereeemnnans oo | 5.625 |...... 5.618|JdJ ....... . 68,344 |....06/14/2022 ...|....01/15/2028 ...
29364D-AR-1 ... Entergy Arkansas Inc 1st Mtg Bd .... A1 [ LR FE L ...99.0700 |... revevneeneeen 1,000,000 oonniiinnnnnn 8,999,057 i foeeeeni2,227 i e e 3.050 |...... 3.083 (D ....... ..213,500 |....05/22/2013 ...|....06/01/2023 ...
29364D-AS-9 ..... Entergy Arkansas Inc 1st Mtg Bd .... 1T |- LFFE .t ...98.1300 |... ....21,196,080 |.... . 21,875,598 [oeiiiiiiieeeee e (188,968) [-oevvvveneeeeeennn foemmeereeemnniaeee foeeees 3.700 |...... 2.773 (D ....... ..799,200 |....12/14/2016 ...|....06/01/2024 ...
29364D-AU-4 ... Entergy Arkansas Inc 1st Mtg Bd . 1. .. 1.F FE ..|... ...96.2660 |... ....15,134,878 |.... 15,722,000 |.. ...16,179,853 [ | [RECTRCRIC) FR R RN 3.500 |...... 2.558 A ...... ..550,270 |....09/26/2016 ...|....04/01/2026 ...
2936411-BH-0 . Entergy Louisiana LLC 1st Lien 1 1FFE .. ...79.8910 |. ..695,053 |. . 870,000 ....884,274 |.. (1,387) |. .2.350 |......2.153 . 20,445 |....06/30/2021 .. 06/15/2032 ...
20365B-AA-1 ..... Entegris Escrow Corp Sec Nt . 1.. ... 2.CFE ..|... L.91.3700 [...oieeeennnns 9,136,970 |.... .. 10,000,000 |. ....9,969,738 |..... L 3182 s e o 4.750 |...... 4.806 |AO ...... .. 238,819 |....04/05/2022 ...|....04/15/2029 ...




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 1

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

oLoL3

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
29366M-AC-2 ..... Entergy Arkansas LLC 1st Mtg Bd ........ooovvvvrinnns foen | et T .. 1.F FE .. ... 70.2870 |.oooevvnnnnnnnn 470,922 | 670,000 |.oeevvunnninnnns (CIeTAR 71V R RN Y0 AR KRR RN 3.350 |...... 3.133 ....04/27/2021 ...|....06/15/2052 ...
29379V-AZ-6 ..... Enterprise Products Operations Nt e [ 2.AFE L ...99.5270 |... .7,000,000 |.. 106,996,885 |...ooeeiiiiiiiieee e 15,208 [ e e 3.350 |...... 3.575 ....06/19/2013 ...|....03/15/2023 ...
20379V-BH-5 ... Enterprise Products Operations Sr Nt . A1 [ 2AFE L ...96.5250 |................965,252 |.....nt.nn.n 1,000,000 [oiiiiiiiinnnnnd998,775 | i 364 e [ e 3.700 |...... 3.742 ....05/04/2015 ...|....02/15/2026 ...
29379V-BL-6 ..... Enterprise Products Operations Sr Nt . N2 e [ 2.AFE L ...96.0200 |... e (8,951) | e s 3.950 |...... 3.676 ....02/02/2017 ...|....02/15/2027 ...
204429-A0-8 ..... Equifax Inc Sr Nt A1 [ 2B FE L ...95.4440 |... 2,386,110 |.... e 1097 s e e 2.600 |...... 2.647 ....11/15/2019 ...|....12/01/2024 ...
3003411-AA-4 ..... Evergy Inc Sr Nt ... e 2B FE L ...95.0760 |... 2,437,754 |.... 2,491,912 [ i 20,088 s [ e 2.450 |...... 4.180 ...06/30/2022 ...|....09/15/2024 ...
3003411-AB-2 ..... Evergy Inc Sr Nt ... A1 [ 2B FE L ...86.6580 |... 1,299,876 |.... e 1,507,288 [ e (782) [ o e 2.900 |...... 2.818 ...01/27/2022 ... |....09/15/2029 ...
30037E-AA-1 ..... Evergy Missouri West Inc 1st Lien .... N L .. 1.G FE ..|... .. 87.8660 |..eeevruieeeennn250,417 |oniiiiiiinnnni285,000 |oeeeiiniieee 284,757 i e 17 s e e 3.750 |...... 3.761 ...03/10/2022 ...|....08/15/2032 ...
30037F-AA-8 ..... Evergy Missouri West Inc 1st Lien . 1 .1.GFE .. ...99.6900 |. .5.150 |......5.194 ... 11/28/2022 .. 12/15/2027
30040W-AE-8 ..... Eversource Energy Sr Nt 1 L2.AFE .. ...92.4890 |. .3.300 |......3.308 ....01/03/2018 .. 01/15/2028
30040W-AL-2 ..... Eversource Energy Sr Nt 1 L2.AFE .. ...82.5600 |. A .2.550 |......2.594 ....03/08/2021 .. 03/15/2031 ...
30040W-AS-7 ..... Eversource Energy Sr Nt ... e [ 2.AFE L ...98.8830 |... 4,153,090 |.... 8,198,865 |o.niiiiiiiieeee e 77 e e e 4.200 |...... 4.219 ...06/22/2022 ...|....06/27/2024 ...
30161N-BC-4 ..... Exelon Corp Sr Nt A1 [ 2B FE L ...87.4300 |... 3,060,040 |.... 3,497,807 [ i 187 e e e 3.350 |...... 3.358 ....03/02/2022 ...|....03/15/2032 ...
30161N-BF-7 ..... Exelon Corp Sr Nt e 2B FE L ...80.7250 |... 1,352,150 |.... e 1,673,860 [.eeeeeeiiiiieee e e 82 e e e 4.100 |...... 4.104 ....08/02/2022 ...|....08/15/2052 ...
30231G-Al-2 ..... Exxon Mobil Corp Sr Nt .. A1 [ 1D FE L ...85.7380 |... e (BL277) [ | e 4.114 ... 2.984 ....06/30/2021 ...|....03/01/2046 ...
30231G-BK-7 ..... Exxon Mobil Corp Sr Nt .. A1 e [ 1D FE L ...93.4040 |... . o (17,582) | e s 3.482 |...... 1.804 ....09/15/2021 ...|....03/19/2030 ...
302508-A0-9 ..... FMR Corp Bd .... A1 [ LEFE L . 108.2120 |... 2,524,593 |.... ) N U A RN 7.570 |...... 4.792 ....08/27/2012 ...|....06/15/2029 ...
30251B-AE-8 ..... FMR LLC Sr Nt .. e | LEFE L ...88.3250 |... 4,416,235 |.... . . ....5,102,355 e (2,912) | e s 5.150 |...... 4.987 ...02/13/2013 ... |....02/01/2043 ...
313747-BA-4 ..... Federal Realty Investors Tr Sr Nt .. B L .. 2.AFE ..|... .. 955,843 |...86.1040 |... 749,100 |.... ... 870,000 |.. 942,160 (9,184) [ e e 3.500 |...... 2.241 ....06/30/2021 ...|....06/01/2030 ...
31428X-BF-2 ..... Fedex Corp Sr Nt ... 1 .2.BFE .. 2,993,880 |...95.1920 |. ..2,855,751 |. .3,000,000 .2,997,801 |.. ... 632 | .3.250 |......3.274 ....03/21/2016 .. 04/01/2026
31428X-BS-4 . Fedex Corp Sr Nt . 1 .2.BFE .. ...87.5890 |[. ..2,189,733 |. .2,500,000 .3,110,360 |.. ..(14,840) |. .4.950 |......3.489 ....06/25/2021 .. 10/17/2048
314382-AA-0 ..... Fells Point Funding Tr Sr Nt .. 1 .2.BFE .. ...91.2150 |. ..5,472,8% |. .6,000,000 16,000,000 |-eeveueeeeennins foeeeeeeeiis . ......3.046 ....02/02/2022 .. 01/31/2027
31620M-BT-2 ..... Fidelity Natl Info Serv Inc Sr Nt 1 .2.BFE .. ...78.9090 |. .. 1,242,810 |. . 1,575,000 . 1,566,849 |.. .2.250 |......2.320 ....02/23/2021 .. 03/01/2031 ...
31620M-BU-9 ..... Fidelity Natl Info Serv Inc Sr Nt N .2.BFE .. ...69.4090 |. .. 1,093,196 |. . 1,575,000 1,566,119 |.. .3.100 |......3.141 ...02/23/2021 .. 03/01/2041 ...
31620M-BV-7 ..... Fidelity Natl Info Serv Inc Sr Nt .. A1 [ 2B FE L ...98.2260 |... 4,125,471 |.... .4,200,000 |.. ....4,198,719 v e 281 e [ e 4.500 |...... 4.513 ....07/06/2022 ...|....07/15/2025 ...
316770-BT-5 ..... Fifth Third Bancorp Sr Nt Fix to FIt . N2 e [ 1GFE L . 101.0050 |... 5,050,270 |.... .5,000,000 |.. 005,000,577 [oeeieeeiiiiiieee feeeernieeee e (85) e e e 5.852 |...... 5.845 ....10/25/2022 ...|....10/27/2025 ...
337932-AL-1 ..... Firstenergy Corp Sr Nt 1 [ SAFE L ...81.9150 |... 2,457,435 |.... .3,000,000 |.. i 2,457,435 [ (516,143) | TR e e e 2.650 |...... 2.653 ....02/18/2020 ...|....03/01/2030 ...
33834D-AA-2 ... Five Corners Funding Trust Sr Nt e [ G FE L ...84.1800 |... 8,586,360 |.... 10,200,000 |.. 10,799,549 oeeeiiiiieeee e (TTT48) | o e 2.850 |...... 1.961 ....09/15/2021 ...|....05/15/2030 ...
34107@-AA-7 ..... Florida Pipeline Holdings, LLC Sr Nt . e [ 2B PL L ...82.3590 |... 7,687,275 |.... .... 9,333,847 I AR R 2.920 |...... 2.920 ....07/15/2021 ...|....08/15/2038 ...
341081-FK-8 ..... Florida Pwr & Lt Co 1st Mtg Bd .. N L .. 1.DFE ..|... ...97.7280 |... 2,980,692 |.... e 3,098,575 |oieieeeiiieeee foeeeeees (33,485) |-eveeeeeeenniees foeeeeeeiiiiis e 3.250 |...... 2.101 ...07/06/2016 ...|....06/01/2024 ...
341081-FM-4 ..... Florida Pwr & Lt Co Nt ....... 1 .1.DFE .. ...96.6130 |. ..4,830,650 |. .5,115,170 |.. L (37,779) | .3.125 |......2.303 ....08/05/2016 .. 12/01/2025 ...
341081-FZ-5 ..... Florida Pwr & Lt Co Sec Nt 1 .1.DFE .. ...95.8910 |. ..9,589,130 |. 10,000,000 9,995,258 |.. . 2,015 |. .2.850 |......2.872 ....03/24/2020 .. 04/01/2025
344880-AA-6 ..... Footbal | Club Nt ....... 1 1FFE .. ...97.0910 |. .. 4,854,545 |. .5,000,000 .5,022,382 |.. ..(12,189) |. .3.560 |......3.267 ....06/15/2019 .. 10/05/2024
345397-86-9 . Ford Motor Cr Co Sr Nt . .. 3.AFE .. ...78.7440 |. ..4,330,937 |. . 4,330,937 |..... (1,174,923) |. ... (584) |. .3.625 |......3.610 ....06/22/2021 .. 06/17/2031
35137L-AH-8 ..... Fox Corp Sr Nt ... 1 .2.BFE .. ...97.0240 |. .. 3,880,944 |. . 4,595,949 |.. .. (95,749) |. .4.709 |......1.984 ....10/27/2020 .. 01/25/2029 ...
35137L-AL-9 ..... Fox Corp Sr Nt e 2B FE L ...88.7280 |... 2,351,292 |.... ....2,911,240 U A (34,363) |-vveeeeeeemnnees foeeeeeeniiieiees e 3.500 |...... 1.988 ...01/12/2021 ...|....04/08/2030 ...
35906A-BF-4 ..... Frontier Communications 1st Lien ... A1 4B FE L .. 87.1810 |... 1,403,619 |.... ....1,403,619 |....... (126,878) [..eevvenn 9,047 ovviiiiiiiiiis [ s 5.000 |...... 6.099 ....04/07/2022 ...|....05/01/2028 ...
35908M-AD-2 ..... Frontier Communications 1st Lien ... e [ 4B FE L . 102.0970 |... 1,613,134 |.... ....1,613,134 |......... (37,847) [ceneeeeee (7,886) |oeeeeeneeeecnnn feeneeeeeeniiieee oeees 8.750 |...... 7.524 ....06/01/2022 ...|....05/15/2030 ...
359694-AB-2 ... Fuller HB Co Sr Nt A1 [ 3.CFE L ...93.0060 |... . .. ... 2,325,150 |........ (183,229) |...ooeeeen (1,940) [evvvvvviiiiiiiiins e o 4.000 |...... 3.907 ....10/07/2020 ...|....02/15/2027 ...
361448-AU-7 ..... GATX Corp Sr Nt e 2B FE L ...87.0380 |... ... 630,000 |.. e (5,098) |-eeennneeeeennns e s 5.200 |...... 3.476 ....02/22/2021 ...|....03/15/2044 ...
361448-BJ-1 ..... GATX Corp Sr Nt A1 [ 2B FE L ...83.3760 |... 8,337,620 |.... .. 10,000,000 |..............9,996,887 |..cevvenviviiinnnn fovenninnnnn 1,209 |oiiiiiiiiiiiiiis o e 3.500 |...... 3.504 ...08/02/2022 ...|....06/01/2032 ...
36267V-AE-3 ..... GE Healthcare Hldg LLC Sr Nt ... 1o |- 2B FE ... . 101.6580 |... 5,082,915 |.... ....5,000,000 |.. e 4,980,325 [ e 375 s e e 5.650 |...... 5.744 ....11/09/2022 ...|....11/15/2027 ...
36267V-AG-8 ..... GE Healthcare Hldg LLC Sr Nt ... T [ 2B FE ... . 102.6310 |... 5,131,570 |.... .... 4,999,900 I AR R 5.857 |...... 5.859 ....11/09/2022 ...|....03/15/2030 ...
36267V-AJ-2 ..... GE Healthcare Hldg LLC Sr Nt 1 .2.BFE .. . 104.0770 |. ..5,2083,850 |. 4,992,541 |.. .. 62 | .5.905 |......5.925 ....11/09/2022 .. 11/15/2032 ...
370334-CL-6 ..... General Mills Inc Sr Nt ... 1.. ... 2.BFE ... ...86.5230 |......ooennnns 1,505,495 |.... .1,740,000 |. ....1,831,786 (11,998) [ovvvvvvenvnniins e foves 2.875 |...... 2.066 ...06/30/2021 ... |....04/15/2030 ...
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37045X-CY-0 ..... General Motors Co Sr Nt .......covvvviiiiiinnininiiin foee e | s T L 2.CFE | 1,062,370 |...84.4820 |.....ovvrennnnn 844,815 |...uuennnnnnns 1,000,000 [...oeerennnnn 1,061,857 |oovvvveiiiiiiiins foeeeeen (8,392) | e o 3.600 |...... 2.802 (D ....... ...04/29/2021 ...|....06/21/2030 ...
37045X-DE-3 ..... General Motors Finl Co Sr Nt .. e 2.0 FE Ll .. 163,378 |...75.8250 |... . 170,000 |.. 164,409 o e B | e s 2.350 |...... 2.811 |0 ....... ....04/21/2021 ...|....01/08/2031 ...
37045X-DH-6 ..... General Motors Finl Co Sr Nt .. A1 [ 2.0 FE L ...84.5340 |... 882,153 | o (2,280) | e e 2.400 |...... 2.110 |AO ...... ....06/30/2021 ...|....04/10/2028 ...
37045X-DL-7 ..... General Motors Finl Co Sr Nt .. 1 e [ 2.CFE Ll L 77.2100 |oeeeeenneeeee 671,724 e 870,000 |oeeeiniieeeeen 878,466 |eeneeeeiiieee feeeeeeieeee e (916) [ e e 2.700 |...... 2.568 (D ....... ....06/30/2021 ...|....06/10/2031 ...
375558-B-4 ..... Gilead Sciences Inc Sr Nt A1 [ 2AFE L ...93.2740 |... . reeeeneeneenn 4,000,000 [o.nniinnnnnn 3,999,530 i e 105 L e e 2.950 |...... 2.953 |MS ...... . ....09/15/2016 ...|....03/01/2027 ...
37940X-AA-0 ..... Global Payments Inc Sr Nt ... 1 e [ 2.CFE Ll ...94.2630 |....covnnnnnnn 4,713,170 |.... 4,999,497 [ e 227 e e e 2.650 |...... 2.655 [FA ...... .. 132,500 |....08/07/2019 ...|....02/15/2025 ...
37940X-AB-8 ..... Global Payments Inc Sr Nt ... A1 [ 2.0 FE L ...85.5790 |.....couunnnns 3,588,319 |.... 4,500,201 [ e (44,828) [ e e 3.200 |...... 1.971|FA ...... .. 134,176 |....01/12/2021 ...|....08/15/2029 ...
37940X-AC-6 ..... Global Payments Inc Sr Nt ... 1 e 2.0 FE Ll ...71.6930 |.................451,664 |................ 630,000 |..ccvvuueeeeennnB86,326 |oeeeneeeenniinne foeeeeennes (1,279) | oo e 4.150 |...... 3.618 ....05/20/2021 ...|....08/15/2049 ...
37940X-AD-4 ..... Global Payments Inc Sr Nt ... 1 .2.CFE .. ...82.2620 |. .2.900 |......1.969 ....01/07/2021 .. 05/15/2030
38141G-WZ-3 ..... Goldman Sachs Group Inc Sr Nt Fix to Float 1 L2.AFE .. 1,179,108 |...93.3330 |. .4.223 |......4.516 ....04/28/2022 .. 05/01/2029
38141G-XG-4 ..... Goldman Sachs Group Inc Sr Nt .... 1 1FFE .. 2,131,100 |...83.4400 |. .. (13,795) |. .2.600 |......1.809 ....10/28/2020 .. 02/07/2030 ...
38148Y-AA-6 ..... Goldman Sachs Group Inc Sr Nt ... e [ 2.AFE L .. 1,779,630 |...82.2790 |... ....1,750,473 (13,631) [eeeeeeeeiiieeeee e fens 4.017 |...... 2.648 ...10/28/2020 ...|....10/31/2038 ...
38218J-AA-4 ..... Goodgreen Trust ABS Ser 2022-1A CI A . e [ TAFE L 8,381,080 |...87.5010 |... 8,381,841 [ el 78T e e e 3.840 |...... 3.881 ....03/15/2022 ...|....10/15/2056 ...
382550-BJ-9 ... Goodyear Tire & Rubber Co Sr Nt 1 e [ 8.CFE Ll ...83.9330 |........eeeennn461,629 |...eeneennn.550,000 |oieiiininneeeenn 461,629 | (88,371) [ e oo | 5.250 |...... 5.250 ....08/31/2021 ...|....04/30/2031 ...
38869A-AD-9 ..... Graphic Packaging Intern Sr Nt ... A1 [ 3B FE L ...85.4470 |.................569,931 |................ 667,000 |.................569,931 |.........(29,407) |....cceeeet 315 |oniniiiiiiiinnns oo e 3.750 |...... 5.498 ....06/09/2022 ...|....02/01/2030 ...
40410K-AA-3 ..... Fuller H B Co Sr Nt 1 e [ 8.CFE Ll ...87.9990 |.............. 2,683,970 |.............. 3,050,000 |.............. 2,683,970 |........(394,508) |......00v. (9,517) |ouremrreeemmnians oo | 4.250 |...... 3.893 ....08/12/2021 ...|....10/15/2028 ...
404119-BU-2 ..... HCA Inc High Yield Corp ... A1 [ 2.0 FE L . ...96.4690 |... . 212,010,391 [ e (2,250) [ e e 4.500 |...... 4.477 ....08/24/2016 ...|....02/15/2027 ...
404119-CE-7 ..... HCA Inc Sr Sec Nt 1 e [ 2.CFE Ll .. 1,680,427 |...87.8850 |.............. 1,472,074 |.... e 1,679,856 [eeeeeeiiiiieeee foeeeeeiee e (BT s e e 3.375 |...... 3.322 . ...08/08/2022 ...|....08/15/2029 ...
404119-CF-4 HCA Inc Sr Nt .. A1 [ 2.0 FE L 8,193,794 |...84.8750 |.............. 6,980,961 |.... 8,195,961 [ e 2167 e i e 3.625 |...... 3.670 .. 154,047 |....03/03/2022 ...|....03/15/2032 ...
404119-CG-2 . HCA Inc Sr Nt 1 .2.CFE .. ...78.4220 |. ..3,921,085 |. . 4,995,207 |.. 107 | .4.625 |......4.631 119,479 |....03/02/2022 .. 03/15/2052
404121-AJ-4 . HCA INC Sr Nt 1 .2.CFE .. ...99.6800 |. .. 1,903,602 |. .2,013,736 |.. (2,247) |. .5.625 |......5.470 ....09/10/2018 .. 09/01/2028
40434L-AC-9 . HP Inc Sr Nt 1 .2.BFE .. ...84.8920 |. .. 2,122,295 |. .2,680,220 |.. .. (22,720) | .3.400 |......2.309 ....11/20/2020 .. 06/17/2030
40434L-Ad-4 . HP Inc Sr Nt 1 .2.BFE .. ...78.1360 |. .4,981,656 |.. . 1,863 .2.650 |......2.699 ....01/24/2022 .. 06/17/2031 ...
410345-AL-6 ..... Hanesbrands Ind Sr Nt N .3.CFE .. ...89.9780 |. 1,394,651 |.. (165,880) |. .4.875 |......4.654 ...08/26/2019 .. 05/15/2026 ...
415864-AN-9 ..... Harsco Corp Sr Nt A1 [ 4.CFE L ...78.7460 |... ....2,299,369 |........ (652,355) 5.750 |...... 4.997 ....03/03/2020 ...|....07/31/2027 ...
428102-AE-7 ..... Hess Midstream Operation Sr Nt ... e [ SAAFE L ...85.7760 |... ....574,6% |......... (39,188) 4.250 |...... 5.697 ....06/09/2022 ...|....02/15/2030 ...
428102-AF-4 ..... Hess Midstream Operation Sr Nt ... 1 [ SAFE L ...92.0440 |... ....423,403 |......... (38,571) 5.500 |...... 5.397 ....04/20/2022 ...|....10/15/2030 ...
428104-AA-1 ..... Hess Midstream Operation Sr Nt e [ SAAFE L ...93.0260 |... 5125 |...... 5.027 ....02/11/2022 ...|....06/15/2028 ...
42824C-AX-T ... Hewlett-Packard Co Sr Nt e [ 2B FE L . 103.5660 |... . .. 6.200 |...... 3.123 ....06/24/2021 ...|....10/15/2035 ...
436893-AC-5 ... Home Bancshares Inc Sub Nt Fix to Float 2 e [ 2B FE L .. 1,250,000 |...87.0980 |.......eneeeen 1,088,724 |.... .1,250,000 |.. .... 1,250,000 3125 |...... 3.125 ...01/13/2022 ...|....01/30/2032 ...
437076-BN-1 ..... Home Depot Inc Sr Nt .... 1 1FFE .. 5,934,240 |...91.6610 |. ..5,499,678 |. .6,000,000 5,973,934 |.. .2.125 |......2.248 ....09/06/2016 .. 09/15/2026 ...
437076-CB-6 ..... Home Depot Inc Sr Nt .... 1 1FFE .. 4,972,050 |...87.5380 |. .. 4,376,905 |. .5,000,000 . 4,979,004 |.. .2.700 |......2.764 ....03/26/2020 .. 04/15/2030
438516-BL-9 ..... Honeywel | International Inc Sr Nt 2 1FFE .. . 12,529,604 |...92.4310 |. 11,738,775 |. 12,700,000 12,628,974 |.. .2.500 |......2.654 ....11/10/2016 .. 11/01/2026
438516-BlI-5 ..... Honeywel | International Inc Sr Nt .. 1 1FFE .. 3,991,720 |...96.1110 |. .. 3,844,436 |. .4,000,000 .3,997,222 |.. .2.300 |......2.344 ....07/30/2019 .. 08/15/2024
446413-AT-3 ..... Huntington Ingalls Industries Sr Nt 1 .2.CFE .. .. 755,425 1...90.9180 |. ..609,150 |. . 670,000 ....740,628 |.. .4.200 |......2.563 ....04/30/2021 .. 05/01/2030 ...
44891A-BK-2 ..... Hyundia Capital America Sr Nt e [ 2.AFE L . 11,525,105 |. 100.3240 |... ....10,032,350 |.... 10,000,000 |.. 210,958,750 |.eeeeeeeiiiieee foeeeennn(430,108) [eeeeeeeeeiieees o e 5.875 |...... 1.395 ...09/02/2021 ...|....04/07/2025 ...
44891A-BL-0 ..... Hyundai Capital America Sr Nt .... A1 [ 2AFE L 6,507,640 |. 101.7220 |......unnn.eee 5,086,115 |.... 06,262,302 [oiiiiiiiineees e (163,088) [vennccciiiiiens o e 6.375 |...... 2.439 ....07/08/2021 ...|....04/08/2030 ...
44891A-BP-1 ..... Hyundai Capital America Sr Nt .... e [ 2.AFE L ...85.7280 |... e 2,919,467 o e (A,976) [ e e 2.375 |...... 2.182 ....04/15/2021 ...|....10/15/2027 ...
44891A-BT-3 ..... Hyundai Capital America Sr Nt .... A1 [ 2AFE L ...81.9930 |.......coeeeennn 721,535 |ooeennniill.. 880,000 |ooiiiiiinnnnnnn852,580 |ouinniiiiiiiiiens foeiiiinnn 5,086 [aiiniiiiiins e | 1.800 |...... 2.463 ...04/06/2021 ...|....01/10/2028 ...
452327-AP-4 ... I'1lumina Inc Sr Nt e 2B FE L . 101.0490 |... o e B3 s o e 5.750 |...... 5.775 ....11/29/2022 ...|....12/13/2027 ...
45569K-AA-1 ..... PRA Health Sciences Inc Sr Nt .... 1 [ SAFE L ...90.53%0 |.................618,355 |................ 683,000 |.................618,3585 |......... (21,371) [eveeeeen 6,191 s o oo 2.875 |...... 4.845 ....06/10/2022 ...|....07/15/2026 ...
457187-AB-8 ..... Ingredion Inc Sr Nt 1o |- 2B FE ... ...93.7730 |... e 3,028,989 [oeieiiiiiieee e (7,219) [ oo e 3.200 |...... 2.926 ...10/18/2016 ...|....10/01/2026 ...
457187-AD-4 ..... Ingredion Inc Sr Nt T [ 2B FE ... ...72.6160 |... 798,776 |.... 1,165,794 L e (L) e e e 3.900 |...... 3.553 ....03/29/2021 ...|....06/01/2050 ...
458140-BR-0 ..... Intel Corp Sr Nt ... 1 1EFE .. ...94.1050 |. .. 2,540,822 |. .3,086,711 |.. .3.900 |......1.714 ....01/12/2021 .. 03/25/2030 ...
459200-JY-8 ..... International Bus Machs Corp Sr Nt ... .. 1.GFE ..|.. .. 12,265,525 )...97.3910 |... .. 11,443,384 |.... ...11,750,000 |. .. 11,902,350 .oiiiiiiiinnnns oo (108,592) v oo Jeaeen 3.000 |...... 2.035 ...09/04/2019 ... |....05/15/2024 ...
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459200-KA-8 ..... International Bus Machs Corp Sr Nt ........cccoviiiiii]on von [ eennnns T L 1GFE e 1,343,1121...92.2130 |...ccvvnnnnnns 1,106,551 .o 1,200,000 [..eoveeeennnnn 1,320,500 [cevvvvevnniiiiiinn foeeeeens (17,684) [cooeeeiiiiinieies v fos 3.500 |...... LIR:7CH 1\ F 5,367 ....09/16/2021 ...|....05/15/2029 ...
459200-KJ-9 ... International Bus Machs Corp Sr Nt ... e [ G FE L .. 5,367,681 |...81.5550 |.....eennneens 4,322,410 |.... .5,300,000 |.. ....5,354,004 |....oceeiinninnnns e (7,082) [ s s 1.950 |...... 1.797 |WIN ... ... 13,206 |... ....01/12/2021 ...|....05/15/2030 ...
460599-AE-3 ..... International Game Tech 1st Lien Nt .. A1 [ 3B FE L .. 4,377,188 |...93.6870 |.............. 3,934,833 |[.... .4,200,000 |.. ....3,934,833 |........ (380,964) |......... (34,983) [c.ovvvrriniiiiiin foeeeeeeiieieis o 5.250 |...... 4213 ....... ... 101,675 |... ....03/16/2021 ...|....01/15/2029 ...
460599-AF-0 ..... International Game Tech Sec Nt ... A1 e [ 8B FE L 2,820,088 |...93.4690 |... .2,800,000 |.. 2,617,124 |........ (194,606) [.......... (4,820) |oeevveeeeeeennns [ oo 4125 |...... 3.931 (A0 ...... ... 24,383 |... ....03/16/2021 ...|....04/15/2026 ...
465685-AH-8 ..... ITC Holdings Corp Sr Nt A1 [ 2B FE L ...89.8720 |... e (8,007) Lo e e 5.300 |...... V[V (VN I E N 7,583 |... ....12/14/2020 ...|....07/01/2043 ...
465685-Ad-4 ..... ITC Holdings Corp Sr Nt ... e 2B FE L ...97.5450 |....ooonnnnnns 6,828,122 |.... .... 1,004,762 e (B1B7) e e e 3.650 |...... 3.602 e 11,356 ... ...06/29/2014 ...|....06/15/2024 ...
465685-AP-0 ..... ITC Holdings Corp Sr Nt ... A1 [ 2B FE L ...92.1400 |.....oovnnnnns 2,994,557 |.... 3287848 o e 400 [ e e 3.350 |...... 3.365 e 13,912 | ....06/22/2018 ...|....11/15/2027 ...
465685-A0-8 ..... ITC Holdings Corp Sr Nt e 2B FE L ...84.8320 |... ..2,248,035 |.... i 2,T28,946 | e (9,422) | e e 2.950 |...... 2.511 .... 10,206 |... ....01/27/2022 ...|....05/14/2030 ...
46590X-AB-2 ..... JBS USA/Food/Finance Sr Nt 1 .2.CFE .. ...95.0880 |. 717,917 ). 767,655 |.. .5.500 |[......5.118 . 19,148 ...04/07/2022 .. 01/15/2030
46590X-AC-0 ..... JBS USA/Food/Finance Sr Nt .. 1 .2.CFE .. ...81.6480 |. . 177,992 . .199,846 |.. .3.750 |......4.915 ...04/11/2022 .. 12/01/2031
46590X-AG-1 ..... JBS USA/Food/Finance Sr Nt .. 1 .2.CFE .. ...94.4910 |. .. 4,724,540 |. . 4,955,549 |.. .5.125 |......5.326 ....00/12/2022 .. 02/01/2028 ...
46625H-LL-2 ..... JPMorgan Chase & Co Sub Nt .. B .. 1.G FE ..|... ...89.9780 |...covvnunnnns 2,249,453 |.... e 3,366,224 |oniieiiiiieeee e (27,296) [ e e 4.950 |...... 2.848 ...10/28/2020 ...|....06/01/2045 ...
46647P-AJ-5 ... JP Morgan Chase & Co Sr B L .. 1.F FE ..|... ...83.3840 |... 170,750 [ o (9,629) [ e e 3.882 |...... 2.478 ....10/28/2020 ...|....07/24/2038 ...
46647P-AN-6 ..... JP Morgan Chase & Co Sr N L .. 1.F FE ..|... ... 77.5690 |... 002,658,800 [...eeeeeeiiiiees feeeeeene (12,751 [ oo e 3.897 |...... 2.728 ....10/28/2020 ...|....01/23/2049 ...
46647P-AV-8 ..... JP Morgan Chase & Co Sr B L .. 1.F FE ..|... ...93.3590 |... 05,658,410 [oeniiiiiiinnnns e (111,956) [ o v 4.203 |...... 1.710 ....10/29/2020 ...|....07/23/2029 ...
46647P-BJ-4 ..... JP Morgan Chase & Co Sr Nt Fix to Float N L .. 1.EFE ..|... ...93.8090 |... 5,874,828 | e (111,965) [ o e 4.493 |...... 1.891 ....10/28/2020 ...|....03/24/2031 ...
46647P-BN-7 ..... JP Morgan Chase & Co Sr Nt - Fix to Float ... B L .. 1.EFE ..|... ...72.8900 |... 1,069,412 [ e (3138) [ e e 3.109 |...... 2.608 ....10/30/2020 ...|....04/22/2041 ...
46647P-BP-0 ..... JP Morgan Chase & Co Fix to FIt Sr Nt N L .. 1.G FE ..|... ...82.6740 |... 531,731 [eeeeeeeiiiiiieeee Joeeeeeeee (8,957) [ oo e 2.9 |...... 2.024 ...12/09/2020 ...|[....05/13/2031 ...
46647P-BV-7 ..... JP Morgan Chase & Co Fix to FIt Sr Nt B L .. 1.EFE ..|... ...65.9110 |... L 10554043 L e (219) [ e e 2.525 |...... 2.503 ....12/01/2020 ...|....11/19/2041 ...
46647P-CE-4 . JP Morgan Chase & Co Sr Nt Fixed to Float ... 2 1EFE .. ...69.2480 |. 622,012 |.. .3.328 |......2.949 ...06/30/2021 .. 04/22/2052
46647P-DK-9 . JP Morgan Chase & Co Subordinated Nt Fix to FIt . 1 .1.GFE .. ...98.3560 |. A .3,000,000 |.. 5717 |......5.717 ....09/07/2022 .. 09/14/2033
476556-DC-6 . Jersey Central Pur & Lt Co Sr Nt ... 1 L2.AFE .. ...96.6400 |. ..2,899,188 |. .3,167,814 |.. .4.300 |......2.221 ....02/21/2020 .. 01/15/2026
476556-DD-4 . Jersey Central Pur & Lt Co Sr Nt 1 L2.AFE .. ...80.6430 |. ..697,562 |. .862,916 |.. 197 | .2.750 |......2.780 ....06/08/2021 .. 03/01/2032 ...
478375-AG-3 ..... [Johnson Control Intl plc Sr Nt ... N .2.BFE .. ...97.8820 |. .. 3,523,756 |. .3,600,000 .3,587,173 |.. . 8,135 |. .3.625 |......3.871 ...08/02/2018 .. 07/02/2024 ...
48250N-AC-9 ... KFC/Pizza Hut/Taco Bell Sr Nt .... A1 [ 3B FE L ...96.7320 |....covnnnnnns 1,257,517 |.... .1,300,000 |.. 1,267,517 (58,260) |.vvvvveenn (6,085) [ouunuiiiiiiis Joeeeeeeeees e 4.750 |...... 4.216 ....03/06/2020 ...|....06/01/2027 ...
485170-AR-5 ..... Kansas City Southern Inds Inc Sr Nt .. e 2B FE L ...97.8380 |..ccovnnnnnnns 2,074,157 |.... .2,120,000 |.. 2,128,491 [ e (3,882) [ e e 3.850 |...... 3.656 ....07/26/2016 ...|....11/15/2023 ...
491674-BK-2 ..... Kentucky Utilities Co 1st Mtg Bd A1 [ LR FE L ...95.4890 |......oeunnnns 2,387,230 |.... .2,500,000 |.. e 2,499,671 [ e 118 e e e 3.300 |...... 3.305 ....09/21/2015 ...|....10/01/2025 ...
49271V-AN-2 ..... Keurig Dr Pepper Inc Sr Nt .. e 2B FE L ...69.1190 |..ccomnnnnnnns 2,170,327 |.... ....3,140,000 |.. 3,128,618 [ e e 289 [ e e 3.350 |...... 3.370 ....03/01/2021 ...|....03/15/2051 ...
49327M-2€-9 ... Key Bank NA Sr Nt e [ TG FE L ...96.3040 |.......oennnns 9,630,400 |.... .. 10,000,000 |.. 9,993,543 [ 2,528 e e e 3.300 |...... 3.328 ...05/27/2015 ...|....06/01/2025 ...
49327M-3F-9 Key Bank NA Sr Nt N L .. 1.G FE ..|... . 103.1160 |..ccevvnnnnnns 1,031,160 |.... .1,000,000 |.. 998,368 |.....ccvvrniiieee eeermnniieeeee 38 e e e 5.850 |...... 5.889 ....11/09/2022 ...|....11/15/2027 ...
49338C-AB-9 . Keyspan Gas East Corp Sr Nt . 1 L2.AFE .. ...89.4830 |. .. 7,069,141 |. .7,900,000 . 7,947,687 |.. .. (12,409) |. 2,742 |......2.566 ....08/17/2016 .. 08/15/2026 ...
49427R-AL-6 . Kilroy Realty L.P. Sr Nt 1 .2.BFE .. ...97.0620 |. ..718,260 |. . 740,000 .728,9% |.. . 1,9% |. .4.375 |......4.961 ....06/21/2022 .. 10/01/2025 ...
49427R-AN-4 . Kilroy Realty L.P. Sr Nt 1 .2.BFE .. ...95.8180 |. ..5,212,483 |. .5,440,000 .5,311,939 |.. 32,527 | .3.450 |......4.726 ....06/21/2022 .. 12/15/2024 ...
49446R-AN-9 . Kimco Realty Corp Sr Nt 1 L2.AFE .. ...81.9230 |. ..1,187,889 |. . 1,450,000 1,489,681 |.. (4,794) |. .2.700 |......2.301 ....06/30/2021 .. 10/01/2030
494550-AL-0 . Kinder Morgan Energy - LP Sr Nt 1 .2.BFE .. . 110.8650 |. .. 1,286,033 |. .1,160,000 1,610,262 |.. .. (42,108) | 7.750 |......2.911 ....06/30/2021 .. 03/15/2032 ...
49803X-AA-1 ..... Kite Realty Group LP Sr Nt 1 e [ 2.CFE Ll ...92.1400 |... ... 14,742,320 |.... .. 16,000,000 |.. ...16,014,199 o e (3,488) | [ e 4.000 |...... 3.974 ...09/28/2016 ...|....10/01/2026 ...
501797-AQ-7 ..... L Brands Inc Sr Nt e [ 3B FE L ...99.1950 |......ounnnnns 2,197,178 |.... .2,215,000 |.. 2,197,178 |l (13,008) |vvvvvveennnnn 813 [ e e 6.694 |...... 6.755 ....06/26/2022 ...|....01/15/2027 ...
502431-AN-1 ..... L3Harris Tech Inc Sr Nt e 2B FE L ...96.4890 |....covnnnnnns 3,849,903 |.... 4,276,952 o e (50,364) [ e e 4.400 |...... 2.902 ....05/05/2020 ...|....06/15/2028 ...
502431-AN-9 ... L3Harris Tech Inc Sr Nt A1 [ 2B FE L L7130 [ 1,927,835 |.... 02,499,262 onniiiiiiiiinnns i 88 e i e 1.800 |...... 1.804 ....11/10/2020 ...|....01/15/2031 ...
50540R-AQ-5 ... Laboratory Corp of America Sr Nt e 2B FE L ...96.8850 |... e 4,638,137 | [ (109,909) [+eneeeeeeniiieee foeeeemmiiiieeeeens e 3.600 |...... 1.053 ....09/02/2021 ...}|....02/01/2025 ...
50540R-AS-1 ..... Laboratory Corp of America Sr Nt ... A1 [ 2B FE L .. 86.6800 |... e (2,793) | e e 4.700 |...... 3.693 ....06/20/2021 ...|....02/01/2045 ...
50540R-AT-9 ..... Laboratory Corp of America Sr Nt ... 2 e |- 2.BFE ..., ...97.0010 |... 002,998,266 |...ooeeeeeiiiieee feeeeeeeeen 999 | e e 3.250 |...... 3.286 ...08/15/2017 ...|....09/01/2024 ...
50540R-Al-2 ..... Laboratory Corp of America Sr Nt ... T [ 2B FE ... .. 86.1660 |... 1746735 [ e 419 e e e 2.950 |...... 2.980 ....11/18/2019 ...|....12/01/2029 ...
513272-AD-6 . Lamb Weston HLD Sr Unsecured Nt 1 .3.CFE .. ...88.4810 |. .. 4,424,065 |. . 4,424,065 |.. 4,125 |......4.130 ....10/20/2021 .. 01/31/2030 ...
529043-AE-1 ... Lexington Realty Trust Sr Nt .. 1.. ... 2.BFE ... L. 79.9610 [iiiiennnnns 7,274,870 |.... .9,008,000 |. ....8,298,230 |.ooiiviiiiiinnnns o 85,279 i i e 2.700 |...... 3.998 ...05/06/2022 ... |....09/15/2030 ...
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53227J-AC-8 ..... Life Storage LP Sr Nt .....oovviviniiiiiiiniiiiiniininns oo e | s T L 2BFE | 1,149,978 |...77.8510 |...ccevvnnnnnnnns 903,076 |...ouvnnnnnnnn 1,160,000 |.......cceenn 1,151,472 oo o 89 s e e 2.200 |...... 2.304 [AO ceeeen Jevinrieeeees 5,388 ....06/30/2021 ...|....10/15/2030 ...
539830-BH-1 ..... Lockheed Martin Corp Sr Nt e [ G FE L ...97.2620 |... .2,498,000 |.. e 2,493,181 [ e TATS | e e 3.550 |...... 3.618|JdJ ....... .... 40,891 |[... ....11/17/2015 ...|....01/15/2026 ...
546676-AW-7 ..... Louisville Gas & Elec Co 1st Mtg Bd .. A1 [ LR FE L ...95.7230 |... 1011474 L e (3,960) [ e e 3.300 |...... AR 1210 E 8,250 |... ....02/04/2016 ...|....10/01/2025 ...
552953-CF-6 ..... MGM Mirage Sr Nt . e | 4AFE L ...92.9250 |... ... 2,947,587 |........(402,586) |......... (49,690) |...ereeremmnnnns foereeemiiiiieeeenn e 5.500 |...... 3.639 A0 ...... .... 36,830 |... ....08/15/2021 ...|....04/15/2027 ...
55336V-AG-5 ..... MPLX LP Sr Nt .... A1 [ 2B FE L ...99.1480 |... oo 4,555,560 [o.eniiiiiiiinnnns e (31,482) Lo e e 4.875 |...... 4.103 (D ....... ... 18,281 |[... . ....06/22/2018 ...|....12/01/2024 ...
55336V-AJ-9 ..... MPLX LP Sr Nt .. e 2B FE L ...98.9330 |...ccovnunnnns 2,473,330 |.... e 2,554,997 [ e (28,872) [ e e 4.875 |...... 3.809 (D ....... .... 10,156 |... .. 121,875 |....02/07/2018 ...|....06/01/2025 ...
55336V-AK-6 ..... MPLX LP Sr Nt .. A1 [ 2B FE L ... 94.6720 |....oconnnnnns 7,337,111 |.... DY £ V(1 R RN (Y0 AU R RN 4125 |...... 4113 [MS ...... ... 106,563 |... .. 319,688 |....02/06/2018 ...|....03/01/2027 ...
55336V-AR-1 ..... MPLX LP Sr Nt .. e 2B FE L ...93.2980 |...covvnunnnns 4,898,140 |.... 5,281,510 [ e 1439 | e e 4.000 |...... 4.035 .... 61,833 [... ..210,000 |....02/06/2018 ...|....03/15/2028 ...
55336V-BQ-2 . MPLX LP Sr Nt .. 1 .2.BFE .. ...81.4320 |. .. 1,824,066 |. .2,158,250 |.. .2.650 |......3.187 . 22,425 . 37,365 |....02/22/2022 .. 08/15/2030
55354G-AK-6 . MSCI Inc Sr Nt ... 1 L3.AFE .. ...83.3250 |. ..2,916,382 |. .2,916,382 |.. .3.625 |......3.502 L 42,292 ....08/12/2021 .. 09/01/2030
55903V-AJ-2 . Magal lanes Inc Sr Nt . 1 .2.CFE .. ...86.8240 |. .. 4,341,205 |. .5,000,000 |.. .4.054 |......4.054 . 59,684 ....03/09/2022 .. 03/15/2029 ...
55903V-AL-7 ..... Magal lanes Inc Sr Nt .... 1 e 2.0 FE Ll ...82.7390 |... ....12,704,604 |.... 015,355,000 [...eeeeenniiiiees fereernniieeeeenee o e e 4.279 |...... 4.279 ... 193,462 |... ...08/09/2022 ...|....08/15/2032 ...
55903V-AN-3 ... Magallanes Inc Sr Nt .... A1 [ 2.0 FE L L7310 [ 3,219,995 [.... DR 11538 1V[V I S R RN R RN 5.050 |...... 5.050 .... 61,931 [... ....03/09/2022 ...|....03/15/2042 ...
55903V-AQ-6 ..... Magal lanes Inc Sr Nt .... e [1 i L 2.CFE L. ... 73.6720 |..coevnnnnnnns 2,368,539 |.... 003,215,000 [.enieeeinniiiees foeeeerniieeeeene e e e 5.141 |...... 5.141 .... 48,667 |... ....08/09/2022 ...|....08/15/2052 ...
56081#-CA-6 ..... Major League Baseball Tr Sr Sec Nt Ser 44 ... UV (U A Y S S SR ...96.5390 |... 005,000,000 [o.eniiiiiiinines v e foii e 3.150 |...... 3.150 (D ....... e 9,188 |... ....06/10/2020 ...|....12/10/2024 ...
565849-AE-6 ..... Marathon 0il Corp Nt vee |--2.CFE ... ...99.8500 |... e 1,143,208 [ e (13,602) [ o e 6.600 |...... 3.799 A0 ...... een 14,355 ... ....06/30/2021 ...|....10/01/2037 ...
565849-AP-1 ..... Marathon 0il Corp Sr Nt e |- 2.CFE ... ...95.6590 |... 002,563,882 [oniiiiiiiiinins e (41,976) | e e 4.400 |...... 2.404 [ ....... ... 48,125 |... ....04/28/2021 ...|....07/15/2027 ...
573284-All-6 ..... Martin Marietta Materials Inc Sr Nt .. v |- 2.BFE ... ...80.2390 |...ccovnunnnns 6,683,900 |.... e 8,825,497 o e T4 e e e 2.400 |...... 2.407 (W ....... ... 92,185 |... ...06/23/2021 ...|....07/15/2031 ...
576291I-CH-1 Mass Mutual Global Funding Nt ... 1.BFE ..|... ...95.4380 |.....counnnnns 2,315,326 |.... 002,500,338 [oeiiiiiiiiiiiees e (22,226) [ o e 3.400 |...... 2.394 NS ...... .. 25,891 [... ...01/07/2020 ...|....03/08/2026 ...
576291-DL-1 ..... [Mass Mutual Global Funding Sr Nt . .. 1.BFE .. . 100.8150 |. ..5,040,740 |. . 4,997,827 |.. .5.050 |......5.060 ....11/30/2022 .. 12/07/2027
576360-AP-9 . Mastercard Inc Sr Nt .... 1 .1.DFE .. ...91.8940 |. ..918,939 |. .998,534 |.. .3.350 |......3.373 ....03/24/2020 .. 03/26/2030
579780-AJ-6 ..... McCormick & Co Inc Sr Nt 1 .2.BFE .. ...98.7650 |. .. 1,402,460 |. . 1,419,057 |.. .3.500 |...... 3.602 ....08/15/2013 .. 09/01/2023
579780-AM-9 ..... McCormick & Co Inc Sr Nt .. -2 .2.BFE .. ...96.7390 |. ..2,902,158 |. . 2,999,527 |.. .3.150 |......3.160 ....08/09/2017 .. 08/15/2024 ...
581557-BE-4 ..... [McKesson Corp Sr Nt ........ N L2.AFE .. ...98.4850 |. ..5,662,882 |. .5,750,000 .5,761,430 |.. (9,151) | .3.7% |......3.625 ...05/07/2014 .. 03/15/2024 ...
591894-CC-2 ..... Metropolitan Edison Company Nt ... A1 [ 2B FE L ...93.9590 |.....couunnnns 7,605,989 |.... .8,095,000 |.. ....8,791,743 (109,811) [ 4.300 |...... 2.685 ....03/13/2020 ...}|....01/15/2029 ...
59217G-BY-4 ..... Met Life Global Funding | Sr Nt voo |- 1.DFE ..|... ...93.6660 |... .5,500,000 |.. ....5,527,287 ... (6,345) |. 3.450 |...... 3.315 ....01/24/2018 ...|....12/18/2026 ...
59217G-CK-3 ..... Met Life Global Funding | Secured Nt .... woo |- 1.DFE ... ...90.9720 |... .1,000,000 |.. 3.000 |...... 3.349 ....01/23/2018 ...|....09/19/2027 ...
59217G-EG-0 ..... Met Life Global Funding | Sec Nt ... voo |- 1.DFE ..|... ...87.4550 |... .5,100,000 |.. 2.950 |...... 1.594 ....01/13/2021 ...|....04/09/2030 ...
59217G-FB-0 ..... Met Life Global Funding | Sec Nt ... e [ 1D FE L ...97.0950 |... .4,200,000 |.. 4.400 |...... 4.417 ....06/27/2022 ...|....06/30/2027 ...
594918-B0-6 ..... Microsoft Corp Sr Nt oveeeeeiiieeiee e [ e N L .. 1.AFE ..|... ...98.3800 |... ...16,150,000 |.. ... 16,145,565 2.000 |...... 2.046 ...08/01/2016 ...|....08/08/2023 ...
594918-BR-4 . Microsoft Corp Sr Nt . 1 1AFE .. ...93.4100 |. 9,340,970 10,000,000 9,992,778 |.. .2.400 |......2.421 ....08/01/2016 .. 08/08/2026 ...
594918-BX-1 ..... Microsoft Corp Sr Nt . 1 1AFE . ...98.1110 |. 2,452,763 |. .2,500,000 .2,49%,891 |.. .2.875 |......2.991 ....01/30/2017 .. 02/06/2024
594918-BY-9 . Microsoft Corp Sr Nt .... 1 1AFE .. ...96.4390 |. ..1,928,770 |. .2,000,000 . 1,996,804 |.. .3.300 |......3.342 ....01/30/2017 .. 02/06/2027
595620-A0-8 . MidAmerican Energy Co 1st Mtg Bd 1 1EFE .. ...93.7830 |. ..4,876,711 |. .5,200,000 5,004,789 |.. .3.100 |...... 4.054 ....09/07/2022 .. 05/01/2027
615369-AN-7 ..... Moodys Corp Sr Nt ..... 1 L2.AFE .. ...92.5590 |. ..925,504 |. .1,000,000 970,754 |.. .3.250 |......3.895 ....08/29/2018 .. 01/15/2028 ...
615369-AP-0 ..... Moodys Corp Sr Nt e [ 2.AFE L ...96.0910 |... 768,726 |.... ... 800,000 |.. ....917,987 o e (19,148) | e e 4.250 |...... 1.593 ...12/16/2020 ...|....02/01/2029 ...
615394-AN-5 ... Moog Inc Sr Nt A1 [ 3.CFE Ll ...92.3930 |... 971,050 |.... .1,051,000 |.. 971,050 |......... (79,123) |vvveeeenn (7,917) [ e e 4.250 |...... 3.397 ....02/23/2021 ...|....12/15/2027 ...
617446-8C-6 ..... Morgan Stanley Dean Witter Sr Nt ... N L .. 1.G FE ..|... ...97.8080 |... .. 1,222,599 |.... .1,250,000 |.. e 1,263,128 o e (A815) [ e e 4.000 |...... 3.567 ....10/16/2015 ...|....07/23/2025 ...
617446-8L-6 ..... Morgan Stanley Fx to FIt Sr GMTN B L .. 1.EFE ..|... ...82.9990 |......ounnnnns 6,299,617 |.... .7,590,000 |.. 008,059,058 |...oiiiiiiiniens oeeennnnn (61,903) v o e 2.699 |...... 1.764 ....11/30/2020 ...|....01/22/2031 ...
617446-8U-6 ..... Morgan Stanley Dean Witter Fix to FIt Sr GMTN ... T | I .. 1.EFE ..|... L..75.1980 |..eeirnnnnnnns 1,879,960 |.... .2,500,000 |.. 002,500,000 [..eiieeeniiiieee feeeeeriiieeeeene e e e 1.79% |...... 1.794 ....11/09/2020 ...|....02/13/2032 ...
617446-8Y-8 ..... Morgan Stanley Dean Witter Sr Nt Fixed to Float ...|[... ... R | .. 1.EFE ..|... ...62.4240 |... .. 1,560,59% |.... .2,500,000 |.. ....2,500,000 I MR R 2.802 |...... 2.802 ....01/20/2021 ...|....01/25/2052 ...
61744Y-AL-2 ..... Morgan Stanley Sr Nt 1. .. 1.G FE ..|... ...84.3000 |... 252,900 |.... ... 300,000 |.. 360,275 e (3,440) | e s 3.971 |...... 2.33%5 ...12/09/2020 ...|....07/22/2038 ...
61747Y-ER-2 ..... Morgan Stanley Sr Nt ................ 1. .. 1.EFE ..|... ...95.1280 |...coovnnnnnns 4,613,698 |.... ... 4,823,417 e 3,060 [ e s 4.210 |...... 4.327 (A0 ...... .. 102,093 |....04/21/2022 ...|....04/20/2028 ...
61772B-AC-7 ..... Morgan Stanley Sr Nt Fix to FIt 1 1. ...74.1300 |. 1,052,652 |. 01,471,981 |.. (2,135) | .3.217 |...... 2.955 . 45,681 |....06/30/2021 .. 04/22/2042 ...
61945C-AB-9 ... Mosaic Co Sr Nt ..iivvvveuiiiiiiiiiiiiiiiiiie e ...85.5310 [.....couunnnns 2,483,829 |.... .2,904,000 |. .... 3,444,098 (19,882) [oovvvvvvnninnee Jovvevniiiiiiiinnn foenns 4.875 |...... 3.518 [MN ...... .. 141,570 |....07/13/2021 ...]....11/15/2041 ...
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61945C-AE-3 ..... Mosaic Co Sr Nt ..ovvvveeeiiiiiiieiieciieien e [ e e | s ..2.BFE .. ...93.8910 |...covvninninns 272,285 |.oooeviiinn 290,000 [....ccevvunnnnns 377,680 |oevvvveniieiinnnn oo (2,793) oo Jevveeiieiiiienes 205,625 |ooLils 3.560 ....06/30/2021 ...|....11/15/2043 ...
61945C-AG-8 ..... Mosaic Co Sr Nt e 2B FE L ...94.4100 |...ccovnnnnnns 4,720,505 |.... .5,000,000 |.. 5,164,399 [ e (82,412) [ e e 40050 . 3.278 ....11/06/2019 ...|....11/15/2027 ...
620076-BN-8 ..... Motorola Solutions Inc Sr Nt .. A1 [ 2.0 FE L ...95.3080 |.....counnnnns 4,565,229 |.... .4,790,000 |.. e SATTTAT e e (108,853) [ oevviiiiieiieeienn 10ee2 40600 ..o 2.097 ....01/14/2021 ...|....05/23/2029 ...
620076-BT-5 ..... Motorola Solutions Inc Sr Nt .. 1 e [ 2.CFE Ll ...78.5750 |... .2,500,000 |.. 2,508,131 [ e (725) [ e 0022222300 |- 2.265 ....11/13/2020 ...|....11/15/2030 ...
620076-BU-2 ..... Motorola Solutions Inc Sr Nt .. A1 [ 2.0 FE L ...80.1220 |... ... 870,000 |eevunniiennnnn. 887,648 [ e (1,931 [ e [0 2.750 | 2.474 ....06/30/2021 ...|....05/24/2031 ...
620076-BW-8 ..... Motorola Solutions Inc MOTOROLA SOLUTIONS INC .... oo |--2.CFE ..|... ...97.8470 |... ... 500,000 |.. 499,347 v foee 082 e e 22225600 ... 5.618 ...05/17/2022 ...|....06/01/2032 ...
62912X-AF-1 ..... NGPL Pipeco LLC Sr e |- 2.CFE ... ...95.3950 |... 2,072,781 [ e (42,928) [ e e 40875 | 2.326 ....11/16/2021 ...|....08/15/2027 ...
62928C-AA-0 ..... NGPL Pipeco LLC Sr Nt ... e [ 2.CFE Ll ...81.6470 |... i 8,832,926 oo e (2,782) [ e 000282250 | 3.172 ....05/27/2021 ...|....07/15/2031 ...
629377-CR-1 ..... NRG Energy Inc Sr Nt .... 1 L3.AFE .. ...76.5450 |. .1,888,353 |.. . 3.447 ....03/12/2021 .. 02/15/2031
637417-AL-0 ..... National Retail Properties Inc Sr Nt . 1 L2.AFE .. ...93.0070 |. .6,368,252 |.. .2.088 ....10/14/2021 .. 10/15/2028
637417-AN-6 ..... National Retail Properties Inc Sr Nt . 1 L2.AFE .. ...81.1900 |. A .2,128,353 |.. i 2.142 ....06/30/2021 .. 04/15/2030 ...
637417-A0-9 ..... National Retail Properties Inc Sr Nt .... e [ 2.AFE L ...67.5520 |....covuunnnns 2,121,142 |.... 3,073,179 [ e 1,338 [ e 42222282500 |- 3.621 (A0 ...... ..109,900 |....03/15/2021 ... |....04/15/2051 ...
637432-\P-6 ... National Rural Utilities Coop Sr Nt .. A1 [ LEFE L ...92.8870 |....covnnnnnns 5,108,780 |.... R 0 Y RO -7 4 A AR R RN (4[4 I AN 3.435 |FA ...... .. 187,000 |....01/31/2018 ...|....02/07/2028 ...
641062-AE-4 ..... Nestle Holdings Inc. Sr Nt A1 e [ 1D FE L L..97.2140 |..cooennnnnnns 1,944,288 |.... e 1,997,680 [oeneiieeiiiiieee e 797 e e 02222830500 .. 3.545 |MS ...... ... 70,000 [....09/17/2018 ...|....09/24/2025 ...
64952li-CH-4 ... New York Life Global Fdg Sec Nt .... e | TAFE Ll L..92.1670 |..oeevinnnnnns 9,216,730 |.... 09,989,549 [ v 2,801 [ e 0000222350 | 2.381 [ ....... .. 235,000 |....08/17/2016 ...|....07/14/2026 ...
649521-CX-9 ... New York Life Global Fdg Sec Nt .... o | LA FE L L.92.1180 |ooeeeennennnns 4,605,890 |.... .... 4,978,507 o e 3,896 [ e [-222223.000 |- 3.093 (W ....... .. 150,000 |....01/03/2018 ...|....01/10/2028 ...
651229-AlI-6 ..... Newel| Rubbermaid Inc Sr Nt . A1 [ SAFE L ...94.6120 |......ounnnnns 7,568,936 |.... ....7,568,936 |........ (717,229) |......... (81,813) [euvvvvvvrvvinnnnnn foeeeeiieiieieienns [ 8700 e 3.524 | A0 ...... .. 366,000 |....07/19/2016 ...|....04/01/2026 ...
651639-AP-1 ..... Newmont Mining Corp Sr Nt .... e [ 2.AFE L ...91.9160 |...ccvvnnnnnns 1,801,546 |.... e 2,403,120 o [ (16,993) |-evveeeeeeenies feeeeeeeiiiiii | 4875 | 3.252 ... 95,550 |....05/20/2021 ...|....08/15/2042 ...
6533%K-AT-7 ..... Nextera Energy Capital Sr Nt ... A1 [ 2AFE L ...94.4240 |... 944,240 |.... ....1,016,116 2 (3,640) [ouvniiiiiiiiiiis e 00000232550 |l 3.127 . 35,500 |....08/10/2017 ...|....05/01/2027 ...
6533%K-CG-3 . Nextera Energy Capital Sr Nt 1 L2.AFE .. ...98.8830 |. ..4,153,078 |. 4,199,111 |.. ... 161 . 4.459 . 91,893 |....06/21/2022 .. 06/20/2025
653420-AB-8 . NextEra Energy Operating Sr Nt 1 L3.AFE .. ...92.0300 |. ..644,211 | 644,211 |.. (100,723) |. (9,563) .2.912 . 31,500 |....03/18/2021 .. 09/15/2027
653420-AL-6 . NextEra Energy Operating Sr Nt 1 L3.AFE .. ...91.8020 |. 422,287 |.. (87, 713) [ .3.875 . 17,825 |....09/19/2019 .. 10/15/2026
65473P-AL-9 . Nisource Inc Sr Nt .... 1 .2.BFE .. ...76.4160 |. 1,110,068 |.. .2.284 . 19,720 |....06/30/2021 .. 02/15/2031 ...
654730-BC-6 ..... [NiSource Finance Corp Sr Nt . N .2.BFE .. ...88.6570 |. . 400,000 523,131 |.. ......2.821 . 19,200 |....12/11/2020 .. 02/15/2044 ...
654730-BE-2 ..... NiSource Finance Corp Sr Nt .... A1 [ 2B FE L ...94.3270 |... .1,000,000 |.. 1,010,907 [ v (2,831 [ e 0002232490 |l 3.206 . 34,900 |....08/09/2017 ...|....05/15/2027 ...
654730-BF-9 ..... NiSource Finance Corp Sr Nt e 2B FE L ...84.1990 |... 2,338,000 |oeeerunnreeeeennnd31,582 [ e (2,782) [ e e 42375 | 2.780 . 14,788 |....12/14/2020 ...|....05/15/2047 ...
654740-BS-7 ..... Nissan Motor Acceptance Corp Sr Nt A1 [ 2.0 FE L ...86.0910 |... 1,450,000 |ooovenneennnnn 1,456,877 [ooeeiiiiiiiiiiiis e (2,132) [ v 00022222000 |- 1.842 . 29,000 |....06/30/2021 ...|....03/09/2026 ...
65480C-AC-9 ..... Nissan Motor Acc Co Sr Nt ... e 2.0 FE Ll ...83.6730 |... .2,000,000 |-eevuneeeeeenn 1,999,640 [oeeeiiiiiiiiis Jeiiiiiien 98 e e e 10850 | 1.855 . 37,000 |....09/13/2021 ...|....09/16/2026 ...
65480C-AD-7 ..... Nissan Motor Acc Co Sr Nt ... A1 [ 2.0 FE L ...78.9820 |.................860,639 |.............. 1,077,000 [.......00eeeen 1,076,661 |oeeeeniieiinnnnnns fooviiiiieinnnn 85 | oo 0000 2.450 Ll 2.456 . 26,313 |....09/13/2021 ...|....09/15/2028 ...
666807-8G-6 ..... Nor throp Grumman Corp Sr Nt .... e [ 2.AFE L ...99.0790 |... ...58,689,910 [...oeeeeenniiieeee oeeeennn(820,051) [oueeieiiieeee e 000232250 | 2.686 |FA ...... 1,901,250 |....11/15/2016 ...[....08/01/2023 ...
67080L-AA-3 ..... Nuveen LLC Sr Nt ......... 1 .1.CFE .. ...93.4360 |. .9,750,000 .9,745,332 |.. ....628 | .4.009 390,000 |....10/24/2018 .. 11/01/2028 ...
681919-BB-1 ..... Omnicom Group Inc Sr Nt 1 L2.AFE .. ...82.8590 |. N .2,375,000 . 2,445,018 |.. (9,119) | .2.001 . 58,188 |....11/12/2020 .. 04/30/2030
68217F-AA-0 ..... Omnicom Group Inc Sr Nt 1 L2.AFE .. ...96.1870 |. ..961,867 |. .1,000,000 1,005,784 |.. (1,637) | .3.412 . 36,000 |....07/19/2017 .. 04/15/2026
682680-AW-3 ..... ONECK Inc Sr Nt ..... 1 .2.CFE .. ...92.7620 |. ..1,066,763 |. . 1,150,000 .1,259,603 |.. ..(16,808) | .2.611 . 50,025 |....02/19/2021 .. 03/15/2029
682680-BB-8 ..... ONEOK Inc Sr Nt .. 1 .2.BFE .. ...84.1270 |. ..731,901 | . 870,000 .905,385 |.. (4,607) | ......2.461 . 26,970 |....06/30/2021 .. 03/15/2030 ...
682680-BC-6 ..... ONEOK Inc Sr Nt e 2B FE L ...75.3390 |... . 580,000 |.. ....650,581 co e (LB12) s e eenn 40500 |- 3.773 . 26,100 |....06/30/2021 ...|....03/15/2050 ...
683720-AA-4 ..... Open Text Corp Sr Nt . 2 e [ 3.CFE Ll ...81.3%0 |... .1,000,000 |.. ....813,964 |....... (186,036) |.... P P PPPPPPI IR 3 Vil IS 4.125 . 41,250 |....02/03/2020 ...|....02/15/2030 ...
68389X-AV-7 ..... Oracle Corp Sr Nt e 2B FE L ...88.2230 |... ..825,000 |.. 882,672 e e (1,083) |oeeeeeeeeeeeiis e |+eeen42300 ..o 4.057 . 17,738 |....02/15/2022 ...|....07/08/2034 ...
68389X-BM-6 ..... Oracle Corp Sr Nt A1 [ 2B FE L ...92.0110 |... .. 10,000,000 |.. 09,985,578 |oiiiiiiiiinens o 3,835 |oveiiiiiiiiiins oo 000002.650 ..l 2.693 .. 265,000 |....06/29/2016 ...|....07/15/2026 ...
68389X-BV-6 ..... Oracle Corp Sr Nt e 2B FE L ...85.5740 |... .... 9,494,406 +(99,585) |+eeeenieeeeeiis e [eeenn2.950 .. 1.657 .. 258,125 |....01/12/2021 ...|....04/01/2030 ...
68389X-BZ-7 ..... Oracle Corp Sr Nt A1 [ 2B FE L ...74.3310 |... ....1,863,149 89 [ e [00.3.650 o 3.698 ... 68,438 |....03/22/2021 ...|....03/25/2041 ...
68389X-CE-3 ..... Oracle Corp Sr Nt 1o |- 2B FE ... ...83.2370 |..ccevnnnnnnns 5,223,122 |.... ....6,266,805 870 [ e 0022 2.875 | 2.893 .. 180,406 |....03/22/2021 ...|....03/25/2031 ...
688225-AH-4 ..... Oshkosh Truck Corp Sr Nt .. T [ 2B FE ... ...84.8520 |.............. 1,484,908 |.... 1,745,094 [ i 802 [ e 0022230100 ).l 3.144 . 54,250 |....02/11/2020 ...|....03/01/2030 ...
68902V-AK-3 ..... Otis Worldwide Corp Sr Nt . 1 .2.BFE .. ...84.2790 |. 1,491,729 |. 1,798,340 |.. (3,799) | ......2.310 . 45,401 |....06/30/2021 .. 02/15/2030 ...
69007T-AB-0 ..... Outfront Media Cap LLC / C Sr Nt ... 1.. .|..4BFE ..|... ...90.3490 [...oiiiiinnns 280,083 |.... . 310,000 |. ....280,083 |......... (31,697) |.ovvveeen (1,033) o Jveeeeeeeeeeeeeens f00...5.000 .. 4.628 . 15,500 |....08/08/2019 ...|....08/15/2027 ...
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69007T-AC-8 ..... Outfront Media Cap LLC / C Sr Nt ....oeoviiiiiniinnis oo | s T ..4.BFE .. ...82.9300 |.....oouniinnns 145,128 |ooeeniiiininnn 175,000 |..ovennnnnnnn.. 145,128 [ (7,978) |oeeeeeeee e 1,368 v oo [0 40625 i, 6.944 [MS ... |eviinnnniiinns 2,383 | 4,047 |....06/08/2022 ...|....03/15/2030 ...
693304-AT-4 ..... Peco Energy Co 1st Mtg Bd ... e | LEFE L ...96.1800 |... ....20,197,758 |.... 21,000,000 |-eeevrnnneeni21,211,790 foeeeeeeiiiiieeee feeeeeneea (72,715) e oo [0 30150 | 2.770 |AO ...... ... 139,650 |... 661,500 |....08/24/2016 ...|....10/15/2025 ...
69346V-AA-7 ..... Performace Food Group Sr Nt . A1 4B FE L ...94.9900 |... ... 160,000 |.eevenniiinnnnnn 151,984 [ (8,016) |oeveeniiiiiiiis oo v [0002225.500 |l 5.500 [AO ..ecee oeviininniiiins 1,858 |... ...09/16/2019 ...|....10/15/2027 ...
693475-BH-7 ..... PNC Financial Services Group Sr Nt . N2 e [ 1GFE L . 101.2630 |... .5,000,000 |-.vvuneeeenn5,000,000 [oieiiiiiiiiiiie e e e [ 50671 | 5.671|A0 ...... .... 49,621 |... ....10/25/2022 ...|....10/28/2025 ...
69349L-A0-1 ..... PNC Bank NA Sub Nt e [ TG FE L ...97.6240 |.............. 2,928,726 |.............. 3,000,000 |..............3,002,876 |..... e e (989) L e 0042200 | 4.164 [MN ...... .... 21,000 |... 126,000 |....10/21/2013 ...|....11/01/2025 ...
69370C-AB-6 ..... PTC Inc Sr Nt .. 1 e [ 8.CFE Ll ...95.3430 |... . reeenneen 4,767,135 |l (232,865) |-vvvuneeeeemnnnaes foreeeemmiiiiieees e [0 3,625 oLl 3.625 [FA ...... .... 68,472 |... .. 181,250 |....01/30/2020 ... |....02/15/2025 ...
69370C-AC-4 ..... PTC Inc Sr Nt .. A1 [ 3.CFE L ...90.4620 |... ... 588,000 |.............. 531,917 [l (63,148) |oevvvennn (3,449) [ |y [00000240000 ... 3333 |FA ceeies [ 8,885 |... ... 23,520 |....03/15/2021 ...|....02/15/2028 ...
694308-GZ-4 ..... Pacific Gas & Elec Co 1st Lien N L .. 2.CFE ..|... ...74.9690 |... 2.385,000 |eeevrrunneeeennnn276,084 [oiiiiiiiiieee e 831 e e eenn 40450 | TABALAD ceves e 3,617 |... ....11/02/2022 ...|....04/15/2042 ...
694308-HD-2 . Pacific Gas & Elec Co 1st Lien Nt 1 .2.CFE .. ...76.3070 |. .. 3,845,888 |. .5,040,000 7.1 . 10,304 ...11/30/2022 .. 06/15/2043
694308-HH-3 . Pacific Gas & Elec Co 1st Lien 1 .2.CFE .. ...78.1900 |. .. 1,344,870 |. .7.310 . 30,864 ....11/30/2022 .. 02/15/2044
694308-HL-4 . Pacific Gas & Elec Co 1st Lien . 1 .2.CFE .. ...71.7460 |. ..952,783 |. ......6.670 . 16,814 cee ... 1173072022 .. 03/15/2045 ...
695114-Cli-6 ..... Pacificorp 1st Mtg Bd ..LS.. N A |- LEFE L. .. 86.0700 |... 860,700 |.... 998,616 |-eeeeeeeeeeeies foeeeeeee 199 | [ [122222.700 . 2.720 [MS ooeeen e 7,950 |... . 27,000 |....04/06/2020 ...|[....09/15/2030 ...
70163#-AA-0 ..... Parliament Funding (Owl Rock) Nt ... .. 1.GPL ..|.. ...97.1800 |.....cevnnnnns 4,287,015 |.... AT [ i [ s 00020.6.493 | 3.741 | JALO ... .... 60,468 |... .. 154,285 |....06/30/2022 ... |....07/15/2030 ...
70163@-AA-2 ..... Parliament Funding I Il LLC Nt .. 2.BFE ..|... ...93.7500 |...covvnnnnnns 2,188,850 |.... e 2,834,773 eeeeeeiiiieeee e e e e 72261 | 4.038 | MJSD ... ... 14,597 |... ... 68,055 |....11/17/2022 ...|....12/01/2033 ...
701768-AA-T7 ..... Parmer 31 (Austin TX) CTL Pass CTL Ser A1 I 1.F .. ...91.9040 |......oennnnns 6,210,142 |.... ....6,788,678 e (3478) [ i 32470 3.391 [MON ..... ... 10,421 |... .. 234,475 |....06/27/2017 ...|....01/15/2032 ...
707569-AS-8 ..... Penn National Gaming Inc Sr Nt N L 4.C FE ...90.5%0 |....ccovnnnnns 3,106,530 |.... ....3,106,530 |........ (387,096) |......... (34,486) |.cevveeeeeeennns feoeeeeeiiiiiiees |0l 5.625 |l 2.780 | ....... .... 88,940 |[... .. 192,881 |....02/18/2021 ...|....01/15/2027 ...
71376L-AE-0 ..... Performance Food Group Sr Nt B L 4B FE ...86.6290 |.............. 1,076,797 |.... ....1,076,797 |......... (23,472) |.... coee feeenn. 4250 |l 6.416 |FA ...... 2l 22,011 | . 26,414 |....06/09/2022 ...|....08/01/2029 ...
714270-AB-4 ..... Pernod Ricard International Sr Nt .. N L 2.AFE . L. 77.0360 |..ccovnnnnnnns 1,232,574 |.... e 1,556,269 |o.eeieieinninnnns s A 625 |...... 1.986 A0 weeees [ernnereeennnnnnd 6,500 |... . 26,000 |....01/12/2021 ...|....04/01/2031 ...
718172-CV-9 ..... Philip Morris Intl Inc Sr Nt B L 1.F FE . . 101.1140 |... ....10,111,350 |.... . 9,952,374 o v 1,074 L e 50150 | 5.262 ... 11/15/2022 ... |....11/17/2027 ...
720198-AC-4 ..... Piedmont Operating Partnership Sr Nt . 1 2.BFE ...99.0140 |. ..2,970,429 |. .3,000,000 2,995,119 |.. .3.800 ....12/20/2017 .. 06/01/2023
720198-AD-2 ..... Piedmont Operating Partnership Sr Nt . 1 2.BFE ...98.3340 |. ..1,081,673 |. .1,100,000 1,104,229 |.. .4.118 ....06/20/2014 .. 03/15/2024
720198-AE-0 ..... Piedmont Operating Partnership Sr Nt . . 1 2.BFE ...76.0450 |. ..661,592 |. . 870,000 .2.878 ....06/30/2021 .. 08/15/2030
737446-A0-7 ..... Post Holdings Inc Sr Nt ......ooovviiiiiiiiiininiiiin e e e [1 4BFE. ...86.2740 |. ..3,712,362 |. . 4,303,000 . 4.562 ....02/12/2020 .. 04/15/2030 ...
737679-DG-2 ..... Potomac Elec Pur Co 1st Mortgage Bond ..........cccennfenn e e [1 . 1.FFE. ...98.3090 |. .32,301,388 |. 32,857,000 eeenn 2.335 ,182,852 |....06/28/2016 .. 03/15/2024 ...
T4251V-AS-1 ..... Principal Financial Group Sr Nt .........ccvveiviiies foun e N .. 1.G FE . ...81.9580 |... 713,035 |.... ... 870,000 |eevuniiennnnnn870,949 [ e (M9) e [ [ 2,125 | 2.109 ... 18,488 |....06/30/2021 ...|....06/15/2030 ...
74256L-AU-3 ..... Principal LFE GLB Fnd Il Nt . .. 1.EFE. ...92.9320 |...covnnnnnnns 8,270,912 |.... .8,900,000 |-.evuneeeennn 8,963,638 [ooeeeeiiiiiiiies e (18,217) [ e [+222223.000 |- 2.mM ..267,000 |....06/25/2019 ...|....04/18/2026 ...
74256L-BJ-T7 ..... Principal LFE GLB Fnd Il Nt . .. 1.EFE . ... 94.6180 |....covvnnnnns 2,838,525 |.... .3,000,000 |oevvenneennnnn 2,998,453 [oiiiiiiiiiiiiis e T4 e e [0000022.250 |l 2.278 ... 67,500 [....11/14/2019 ...|....11/21/2024 ...
T4256L-EH-8 ..... Principal LFE GLB Fnd Il Sec Nt .... .. 1.EFE. L. 75.7280 |.oeeeennnnnnns 1,135,914 |.... 1,500,000 |-eeveneeeeen. 1,481,663 [oooeeeeiiiiiii e 2,148 [ e e 10625 | 1.792 ... 24,375 |....01/13/2021 ...|....11/19/2030 ...
T42718-EV-7 ..... Procter & Gamble Co Sr Nt I 1.DFE. ...93.7050 |......oennnnns 3,748,204 |..............4,000,000 |.............. 3,995,888 |.....ccoovrrrrinnn Jounnnnennnnnn 823 [ e 02,850 oLl 2.874 .. 114,000 |....08/09/2017 ...|....08/11/2027 ...
74340X-BK-6 ..... Prologis LP Sr Nt N L 1.G FE . ...95.0000 |... 949,997 |.... ....1,004,699 e (1,245) | e 10022280250 . 3.108 . 32,500 |....02/10/2020 ...|....10/01/2026 ...
74340X-BU-4 ..... Prologis LP Sr Nt .. 1 1.G FE . ...95.0540 |. .. 3,326,873 |. .3,525,087 |.. (1,694) |. .3.010 . 56,875 |....10/06/2022 .. 06/30/2026 ...
74340X-BV-2 ..... Prologis LP Sr Nt .. 1 1.G FE . ...93.6050 |. ..936,051 |. 999,218 |.. .3.392 . 16,875 |....10/06/2022 .. 12/15/2027
74340X-BX-8 ..... Prologis LP Sr Nt ..... 1 1.G FE . ...95.1310 |. ..951,312 | .993,366 |.. AARIMS L [ TLTTB ....10/06/2022 .. 09/15/2028
744320-CF-0 . Prudential Financial Inc Sr Nt Ser MTN . 1 1.G FE . ...76.5900 |. .. 444,220 |. 663,618 |.. .2.936 ....06/30/2021 .. 03/13/2051
744560-BK-1 ..... [Public Svc Elec & Gas Sr Nt . 1 1.F FE .. ...96.4470 |. ..6,269,081 |. .6,493,624 |.. ......3.104 ....11/04/2014 .. 11/15/2024 ...
74834L-BC-3 ..... Quest Diagnostics Inc Sr Nt . e 2B FE L ...83.9890 |... 2,830,429 |.... 3,582,316 [oeeeeeiiiiiieee oo (28,527) [ e 2222222800 .. 1.968 ...06/30/2021 ...|....06/30/2031 ...
756109-AR-5 ..... Realty Income Corp Sr Nt A1 [ TG FE L ...97.3440 |... 201,085,085 [oeniviiiiiiiniens oeveennnnn (9,248) [ o e 40125 | 3.0M ....08/18/2016 ...|....10/15/2026 ...
756109-AS-3 ..... Realty Income Corp Sr Nt e [ G FE L ...92.8140 |... 8,959,699 [oiiiiiiiiiieees e 9219 [ e [-222223.000 .. 3.153 ...10/04/2016 ...|....01/15/2027 ...
756109-BP-8 ..... Realty Income Corp Sr Nt A1 [ TG FE L . 102.4080 |... 02,082,519 [ v 82 e s 000005625 | 5.641 ....10/03/2022 ...|....10/13/2032 ...
760759-AR-1 ..... Republic Services Inc Sr Nt . e 2B FE L ...93.4670 |... ....1,007,935 e (2,136) |oeeeeeeeeeeeens e [1202222.900 .. 2.661 ....07/01/2016 ...|....07/01/2026 ...
76131V-AA-1 ... Retail PPTYS Of America Sr Nt . A1 [ 2.0 FE L ...95.3070 |... .... 1,032,061 = (12,208) [oveniiiiiiiiiiiis e [0 4.000 2.578 ... 40,200 |....01/27/2022 ...|....03/15/2025 ...
78409V-AM-6 ..... S&P Global Inc Sr Nt 2 eeeeeenen |- LG FE ... ...93.6780 |... .... 3,358,637 e 31,464 | e [0l 2.950 . 4.039 .. 103,250 |....10/30/2018 ...|....01/22/2027 ...
78409V-AQ-7 ..... S&P Global Inc Sr Nt .... 1. .. 1.G FE ..|... .. 1,278,809 |...72.1840 |... 811,345 |.... .... 1,270,600 e (3,840) [eunniiiiiiiiiiiis e 0000232250 | 2.567 . 36,530 |....10/27/2020 ...|....12/01/2049 ...
78409V-BC-7 ..... S&P Global Inc Sr Nt .... 1 . 1.GFE .. 4,937,800 |...85.6410 |. ..4,282,045 |. . 4,942,043 |.. 4,243 |. ......3.046 . 65,653 |....03/04/2022 .. 03/01/2032 ...
785592-AN-8 ..... Sabine Pass Liquefaction 1st Lien Nt ................. 1.. ... 2.BFE ... .. 2,717,500 ). 100.2870 |.............. 2,507,183 |.... .2,500,000 |. ....2,560,004 |..... P PO (29,400) |..ooeeeeeeeeeeeees fovnniiiinninnnnnn |......5.626 | 4.307 .. 140,625 |....01/23/2017 ...]....03/01/2025 ...
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785592-AV-8 ..... Sabine Pass Liquefaction 1st Lien Nt .......coooovviisfoen ] nnnnns T L 2BFE | 1,005,388 |. 101.2260 |.............. 1,012,263 | 1,000,000 [...oeerennnnn BT 74 I R AN < ) FUUPR A RN 5.875 |...... 4.521 ....05/11/2017 ...|....06/30/2026 ...
785592-AX-4 ..... Sabine Pass Liquefaction 1st Lien Nt . e 2B FE L 931170 | 1,350,195 |.... . 1,450,000 |.. e 1,638,779 [ e (24,960) [ o e 4.500 |...... 2.431 ....06/30/2021 ...|....05/15/2030 ...
80386W-AD-7 ..... Sasol Financing USA LLC Sr Nt A1 [ 3B FE L ...81.1560 |.....covnnnnns 1,383,712 |.... .1,705,000 |.. 1,375,740 e (22,577) [ 10,873 [ o e 5.500 |...... 8.598 ....08/03/2022 ...|....03/18/2031 ...
81211K-AX-8 ..... Sealed Air Corp Sr Nt A1 e [ 8B FE L ...99.2550 |... .1,670,000 |.. v 1,657,557 |...oeeeen(57,668) |oeeeennnn (15,438) [oeeeeeeeeiiiiees o e 5.500 |...... 4.425 ....08/09/2016 ...|....09/15/2025 ...
817200-AK-9 ..... Sensata Technologies BV Sr Nt . A1 [ 3.CFE L ...86.2480 |... ..350,000 |.. Y R R R 4.000 |...... 4.000 ....03/15/2021 ...|....04/15/2029 ...
81728U-AA-2 ..... Sensata Technologies BV Sr Nt .... 1 e [ 8.CFE Ll ...87.9690 |... 263,908 |.... ... 300,000 |.. ....263,908 |......... (36,098) [-+nneeeeemmns (1) Joeeemieeeeciis foeeeeeieiieeee oo 4.375 |...... 4.375 ...03/06/2020 ...|....02/15/2030 ...
817565-CE-2 ..... Service Corp Intl Sr Nt A1 [ 3.CFE L ...94.1590 |... 941,594 |.... 941,594 (98,884) [........ (10,017) |ooevvvniiiiiiiins foiiiiiiiiiiieens oo 5125 |...... 3.934 ....10/11/2019 ...|....06/01/2029 ...
82653L-AA-9 ..... Sierracol Energy Andina Sr Nt .... e | 4AFE L L. 77.1410 |... . 557 |eeennnn (119,706) [...oeeevnnn 3,568 oeeeeeeiiieinis [ oo 6.000 |...... 6.760 ....12/02/2021 ...|....06/15/2028 ...
82967N-BC-1 ..... Sirius XM Radio Inc Sr Nt ... 1 .3.CFE .. ...91.3620 |. .. 1,886,617 |. .2,065,000 1,886,617 (289,203) |. .5.500 |......3.330 ....03/18/2021 .. 07/01/2029
83001A-AC-6 ..... Six Flags Entertainment Sr Nt . 1 .4.CFE .. ...90.3620 |. ..870,185 |. ..963,000 870,185 .(58,696) |. .5.500 |......6.460 ....06/09/2022 .. 04/15/2027
832696-AK-4 ..... Smucker JM Co Sr Nt ... 1 .2.BFE .. ...96.8430 |. .. 5,573,326 |. .5,755,000 .5,718,433 |.. .3.500 |......3.804 ....10/13/2015 .. 03/15/2025 ...
832696-AS-7 ..... Smucker JM Co Sr Nt ... e 2B FE L . ...82.9270 |... 646,831 |.... ... 780,000 |.. 797,416 [ooeeeeeeeniiieee oeeeeeeee (2,312) [ oo e 2.375 |...... 2.029 ...06/30/2021 ...|....03/15/2030 ...
842434-C0-3 ...... Southern CA Gas Co 1st Mtg .. A1 [ 1D FE L 847,235 |...92.7420 |... 765,123 |.... ....825,000 |.. 833,352 |oevveniiiiiiiiins foeeeenn (2,209) | e e 2.600 |...... 2.293 ....07/25/2016 ...|....06/15/2026 ...
842587-CV-7 ..... Southern Co Sr Nt e 2B FE L . 19,927,600 |...94.3160 |... ...18,863,240 |.... 20,000,000 |.. 19,972,428 e e TBIT s e e 3.250 |...... 3.292 ....05/19/2016 ...|....07/01/2026 ...
842587-ClI-5 ..... Southern Co Sr Nt .. A1 [ 2B FE L ...87.7260 |... ..825,000 |oeevvvinnennnnnnn864,623 [ e (1,965) [ o e 4.250 |...... 3.779 ...02/17/2022 ... |....07/01/2036 ...
842587-DL-8 ..... Southern Co Sr Nt .. e 2B FE L . 102.5390 |... 22,730,000 |-eeeieeeeennn 2,727,125 [ e T8 e e e 5.700 |...... 5.714 ....10/08/2022 ...|....10/15/2032 ...
8426EP-AD-0 ..... Southern CO Gas Capital Sr Nt Ser 20-A . A1 [ 2AFE L L..76.6990 |........o.eeeeenn 183,397 |oiniiiiiinnnnn 200,000 [oiiiiiiiinnnnnn198,128 i e 218 e [ e 1.750 |...... 1.876 ....01/12/2021 ...|....01/15/2031 ...
845437-BN-1 ... Southwestern Elec Power Sr Nt e [ 2.AFE L ...76.6290 |... . ... 4,962,507 o e 1,087 s e e 3.900 |...... 3.951 ...08/23/2015 ...|....04/01/2045 ...
845467-AS-8 ..... Southwestern Energy Sr Nt . N |- SAFE L. ...90.9430 |.....oounnnnns 1,408,257 |.... ... 1,408,257 |........ (152,219) |..oeeeee e (1,882) [evviiiiiiiiiiiiiis e o 5.375 |...... 5.186 ....06/09/2022 ...|....03/15/2030 ...
84861T-AD-0 ..... Spirit Realty LP Sr Nt .. 1 .2.BFE .. ...87.1620 |. .. 4,859,282 |. . 5,755,524 |.. .. (26,111) ] .4.000 |......3.412 ....02/22/2021 .. 07/15/2029
84861T-AE-8 ..... Spirit Realty LP Sr Nt 1 .2.BFE .. ...88.9780 |. .. 3,336,664 |. .3,747,8% |.. . 481 .3.200 |......3.215 ....09/09/2019 .. 01/15/2027
84861T-AG-3 ..... Spirit Realty LP Sr Nt 1 .2.BFE .. ...80.2860 |. ..4,817,184 |. . 6,299,439 |.. ..(34,003) |. .3.200 |......2.498 ....01/25/2021 .. 02/15/2031
84861T-AH-1 ..... Spirit Realty LP Sr Nt 1 .2.BFE .. ...81.8050 |. .. 2,552,310 |. . 2,953,623 |.. 16,285 |. .2.100 |......3.186 ....06/08/2022 .. 03/15/2028 ...
84861T-AJ-7 ..... Spirit Realty LP Sr Nt .. N .2.BFE .. ...74.2130 |. ..1,168,861 |. . 1,575,000 . 1,566,173 |.. ....840 |. .2.700 |......2.770 ...02/22/2021 .. 02/15/2032 ...
85205T-AL-4 ..... Spirit Aerosystems Inc 2nd Lien Nt ... A1 [ 4.CFE L ...98.83%0 |... 403,261 |.... ... 408,000 |.. 403,261 e (1,893) [ e e 7.500 |...... 6.689 ....06/09/2022 ...|....04/15/2025 ...
858912-AF-5 ..... Stericycle Inc Sr Nt ... 1 e [ 8.CFE Ll ...98.2250 |... ... 691,000 |.. e (7,578) | e s 5.375 |...... 4.218 ....06/27/2019 ...|....07/15/2024 ...
858912-AG-3 ..... Stericycle Inc Sr Nt ... A1 [ 3.CFE L ...87.2960 |... .3,150,000 |.. e 38 s [ 3.875 |...... 4.005 ....08/12/2021 ...|....01/15/2029 ...
860740-A0-5 ..... Stillwater Mining Co Sr Nt .. 2 e [ 8B FE L. ...80.2450 |... ... 730,000 |.. JAB4) | 844 | e e 4.500 |...... 4.625 ....11/09/2021 ...|....11/16/2029 ...
86765L-AN-7 ..... Sunoco Finance Corp Sr Nt .... A1 [ 3B FE L ...94.7940 |... ....952,683 |......... (85,803) |vvvveenn (19,281) [ounniiiiiiiiies e e 5.875 |...... 3.774 ....10/25/2021 ...|....03/15/2028 ...
86765L-AT-4 ..... Sunoco Finance Corp Sr Nt .... N A |- 3.BFE ..|... ...87.4670 |... ....1,102,079 |....... (175,016) [....oeeenn (3,644) |oeeeneeeeeeins [ oo 4.500 |...... 4.143 ...10/26/2021 ...|....05/15/2029 ...
86765L-AZ-0 ..... Sunoco Finance Corp Sr Nt . 1 .3.BFE .. ...86.8260 |. 1,367,092 |.. (113,461) |. .4.500 |......5.473 ....07/19/2022 .. 04/30/2030 ...
870845-AC-8 ..... Swiss Bank Corp-NY Sub Nt . . .. 1.G FE .. . 106.0280 |. .5,040,000 5,592,729 |.. .7.750 |......4.470 ....06/03/2014 .. 09/01/2026
87264A-Bi-4 ..... T-Mobile USA Inc Sr Nt .. 1 .2.CFE .. ...86.8990 |. . 1,575,000 21,575,000 |oveveeiiiiiiiins oo A .3.500 |......3.500 ....03/16/2021 .. 04/15/2031
87264A-CB-9 ..... T-Mobile USA Inc 1st Lien 1 .2.CFE .. ...81.7280 |. N .4,027,010 |.. (8,836) |. .2.550 |......2.278 ....06/30/2021 .. 02/15/2031
873050-CH-2 . TTX Co Sr Nt ... 1 1FFE .. ...96.5020 |. . 15,054,359 |. 15,809,996 |.. ..(99,652) |. .3.600 |......2.911 ...08/28/2019 .. 01/15/2025 ...
873050-CP-4 ... TTX Co Sr Nt ... e | LFFE L . 101.8860 |... 1,456,971 |.... e 1,426,091 [ 9 e e e 5.650 |...... 5.669 ....11/16/2022 ...|....12/01/2052 ...
87612B-BG-6 ..... Targa Resources Partners Sr Nt ... A1 [ 2.0 FE L ...95.5220 |... 1,404,176 |.... e 1482857 o 2,622 e i e 5.000 |...... 5.424 ....06/09/2022 ...|....01/15/2028 ...
87612B-B0-4 ..... Targa Resources Partners Sr Nt ... 1 e 2.0 FE Ll ...94.4610 |... 2,228,335 |.... .. e 2,444,083 o e (11144) | e e 5.500 |...... 4.704 ....03/18/2022 ...|....03/01/2030 ...
87612B-BS-0 ..... Targa Resources Partners Sr Nt ... A1 [ 2.0 FE L ...89.6850 |... 925,000 |oeevvvenneennnnn957, 111 i [t (3,896) [ e e 4.875 |...... 4.222 ....02/23/2022 ...|....02/01/2031 ...
87612B-BU-5 ..... Targa Resources Partners Sr Nt ... 1 e [ 2.CFE Ll ...84.0670 |... . 21,755,000 |-evenneeeenn 1,744,559 [ 885 [ e [ 4.000 |...... 4.079 ....02/23/2022 ...|....01/15/2032 ...
87612G-AA-9 ..... Targa Resources Corp Sr Nt A1 [ 2.0 FE L ...86.4580 |... 1,746,446 |..............2,020,000 |..cevvunennnn 2,016,374 [oeiiiinnnnnnns v 11 e [ e 4.200 |...... 4.222 ....03/23/2022 ...|....02/01/2033 ...
88033G-DN-7 ..... Tenet Heal thcare Corp 1st Lien ... 1 ..3.CFE ..|... ...86.6390 |... 2,165,980 |.... 402,165,980 |........(334,020) |..ccevrumiiiieinnn foeeeeeenniiees foeeeeeeiieeeee e 4.375 |...... 4.374 ...11/16/2021 ...|....01/15/2030 ...
88224P-J3-9 ... Texas Capital Bk NA Sr Nt ... . ..2.CPL ..|.. ...97.4660 |... 9,746,610 |.... . B (0[O0 [V[V R R RN AR RN 5.250 |...... 5.250 ....01/28/2014 ...|....01/31/2026 ...
89054X-AD-7 ..... [Topaz Solar Farms LLC Nt .. 1 .3.BFE .. ...87.9480 |. 1,280,334 |. . 1,455,784 1,280,334 |.. . ......4.664 ....04/28/2020 .. 09/30/2039 ...
89214P-DD-8 ..... Townebank/Por tsmouth VA Fix to Float ................. 2. L 2.AFE L .. 1,125,000 )...87.2690 |.......eeeeennnn 981,779 |.... .1,125,000 |. 01,125,000 . o e o e 3125 |...... 3.125 ...02/02/2022 ... |....02/15/2032 ...
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893570-BM-2 ..... Transcontinental Gas P L Corp Deb ........coovvuuvenicfoee on ] nnnnns T ..2.BFE .. L 106.3180 |.oovvvvnennnnn 744,228 | 700,000 |ooevvrrnnniennns 725,798 [coveviviiniiiniiee fovvennnnnn (5,664) [eeenniiiiiiiiees oo v 7.250 |...... [T V- Y0 R AR 4,229 ....02/24/2005 ...|....12/01/2026 ...
893647-BL-0 ..... Transdign Group Inc Sr Sub Nt . 1 e [ 4.CFE Ll ...93.9420 |... .2,712,000 |.. e 2,547,715 [ (218,327) | (BATT) | e o e 5.500 |...... 4.338 [MN ...... .... 19,059 |... ....10/07/2021 ...|....11/15/2027 ...
893830-B0-1 ..... Transocean Inc Sr Nt A1 [ 5AFE L . 100.4040 |... ... 840,000 |.. ... 11.500 |..... 3BT W ... .... 40,518 |... ....09/11/2020 ...|....01/30/2027 ...
89681L-AA-0 ..... Triton Container Sr Nt .. 1 e [ 2.CFE Ll ... 77.2530 |... 23,000,000 |-eevunieeeennn 2,997,086 [ooeeeeeiniiiieenn e 418 [ e et 3.250 |...... 3.262 [MS ...... .... 28,708 |... ....01/13/2022 ...|....03/15/2032 ...
897051-AC-2 ..... Tronox Inc Sr Nt A1 [ AAFE L ...83.0850 |... 577,000 |eeeenniiiennnn 479,408 [ (32,149) | 4726 [ i [ 4.625 |...... 6.905 [MS ... |eviininiiiiens 7,858 |... ....06/09/2022 ...|....03/15/2029 ...
902494-AX-1 ..... Tyson Foods Inc Sr Nt ... e 2B FE L ...98.4880 |....cevnunnnns 9,848,840 |.... .. 10,000,000 |.. ...10,083,426 |...ooeeeeeniiieee foeeeennen (19,837) feveeecceiiees o e 3.950 |...... 3.736 [FA ...... ... 149,222 |... . ...09/02/2014 ...|....08/15/2024 ...
902494-BH-5 ... Tyson Foods Inc Sr Nt ... A1 [ 2B FE L ...93.1220 |....oovnennnns 2,328,050 |.... ....2,500,000 |.. 03,402,892 [ e (23,832) [ e e 5.100 e 32,938 ... .. 127,500 |....10/28/2020 ...|....09/23/2048 ...
90265E-AP-5 ... UDR Inc Sr Nt .. e [ 2.AFE L ...94.1480 |...cornnnnnnns 1,572,270 |.... .1,670,000 |.. e 1,859,985 [oeiieiiiiiiieee [oeeeeennn (80,178) [ e e 4.400 .... 31,637 |... . 73,480 |....04/27/2021 ...|....01/26/2029 ...
90265E-AQ-3 . UDR Inc Sr Nt .. 1 L2.AFE .. ...87.0450 |. ..2,176,125 |. .2,500,000 .2,702,628 |.. .3.200 |.. . 36,889 .80,000 |....01/14/2021 .. 01/15/2030
90265E-AT-7 ..... UDR Inc Sr MTN 1 L2.AFE .. ...74.5450 |. ..1,863,613 |. .2,500,000 . 2,495,471 |.. .2.100 |.. . 21,875 . 52,500 |....10/28/2020 .. 08/01/2032
90265E-AU-4 ... UDR Inc Sr Nt .. 1 L2.AFE .. ...71.4150 |. 1,214,085 |. .1,700,000 .1,693,8% |.. .1.900 |.. . 32,300 |....11/30/2020 .. 03/15/2033 ...
90290M-AE-1 ..... US Foods Inc Sr Nt . 1 e [ 4.CFE Ll ...88.3710 |... ....12,371,968 |.... 14,000,000 |.. ...12,371,968 |..... (1,686,457) [...ccevnn (11,462) |oeeeeeeeciniees oo e 4.625 ..663,688 |....11/17/2021 ...|....06/01/2030 ...
904764-AS-6 ..... Unilever Cap Corp Sr Nt ... A1 [ LEFE L ...96.2740 |.....covnnnnns 4,813,710 |.... .5,000,000 |.. 4,983,192 [ e 6,154 L e e 3.100 .. 155,000 |....07/28/2015 ...|....07/30/2025 ...
904764-AX-5 ..... Unilever Cap Corp Sr Nt ... N2 e | LEFE L ...97.0700 |....cevvunnnns 6,794,907 |.... e 1,056,622 [oeeeeeeeiiiieeee feeeeeeee (A7, 113) [ oo e 2.600 .. 182,000 |....09/03/2019 ... |....05/05/2024 ...
904764-BG-1 ..... Unilever Cap Corp Sr Nt ... A1 [ LEFE L ...98.2300 |.....cevnnnnns 1,473,444 |.... 1,497,508 [ 2,089 [ e e 3.250 . 48,750 |....09/04/2018 ...|....03/07/2024 ...
907818-DY-1 ..... Union Pacific Corp Nt e [ G FE L ...97.1470 |... e 1,999,685 |o.eiieiiiiiieee e 7 e e e 3.250 .65,000 |....08/07/2014 ...|....01/15/2025 ...
907818-FT-0 ..... Union Pacific Corp Sr Nt A1 [ TG FE L ...78.5950 |... ....629,828 I MR RN 3.200 . 20,160 |....06/17/2021 ...|....05/20/2041 ...
90932L-AH-0 ..... United Airlines Secured Nt .. A1 e [ 8B FE L ...87.2760 |... ....850,938 e (1,140) | e s 4.625 . 45,094 |....01/21/2022 ...|....04/15/2029 ...
911312-AY-2 ..... United Parcel Service Sr Nt . B L .. 1.F FE ..|... ...93.0520 |... ....4,733,518 e 16,057 [ e e 2.400 .. 115,200 |....11/10/2016 ...|....11/15/2026 ...
911363-AN-1 United Rentals Inc Sr Nt .. 1 .3.BFE .. ...84.1540 |. . N .589,077 |.. (108,335) | . 265 |. .3.875 |.. . 27,125 |....08/18/2021 .. 02/15/2031
911365-BN-3 . United Rentals Inc Sr Nt .. 1 .3.BFE .. ...85.5900 |. ..256,769 |. .256,769 |.. . (39,765) |. . 384 .4.000 |.. ...03/06/2020 .. 07/15/2030
91159H-JF-8 . US Bancorp Sr Nt Fix to Float . 1 1FFE .. ...97.58%0 |[. ..1,219,861 |. 21,250,000 |-eeeeieeieeeniies feeeeieeeis .4.548 |.. ....07/19/2022 .. 07/22/2028
913017-CH-0 ..... United Technologies Corp Sr Nt ...ooovvviiiiiiiininnns e e R ] L2.AFE .. ...92.2990 |. ..9,229,880 |. 10,000,000 .9,991,664 |.. .2.650 |.. ....10/27/2016 .. 11/01/2026 ...
91324P-EE-8 . UnitedHealth Group Inc Sr Nt ..ooooveeiiiiiiiiieeeees [ e e [1 1FFE .. ...75.6230 |. . 870,000 913,703 |.. .3.050 |.. ...06/30/2021 .. 05/15/2041 ...
91324P-EP-3 ..... UnitedHealth Group Inc Sr Nt ....coevviiiiiiiiiiniiins [ e A1 [ LR FE L . 102.5450 |... .5,000,000 |.. .... 4,997,900 I AR R 5.250 ....10/25/2022 ...|....02/15/2028 ...
91913Y-AV-2 ..... Valero Energy Corp Sr Nt e 2B FE L ...96.5320 |... e 2,240,328 s e (22,552) [-eeeeeeniieeeenn oo [t 4.350 ....01/27/2022 ...|....06/01/2028 ...
91913Y-AN-0 ..... Valero Energy Corp Sr Nt A1 [ 2B FE L ...94.2600 |.............. 3,902,372 |.............. 4,140,000 |.............. 4,525,994 |......cccorrniines [orrinnnnn (59,304) |.eeeeeieeiiiieiies e o 4.000 ....09/17/2021 ...|....04/01/2029 ...
91914J-AB-8 ..... Valero Energy Corp Sr Nt .. e 2B FE L ...97.1380 |... eeeeneeeeeeens 806,000 [o..iiiiinnnn. 893,624 | [ (16,583) [-oeeeeeveiieeeee Joeemenieeeeeeins feees 4.500 ....09/16/2021 ...|....03/15/2028 ...
92277G-AU-1 ..... Ventas Realty LP Sr Nt .... A1 [ 2AFE L ...84.5820 |... .. 1,691,644 |..............2,000,000 |.............. 2,097,054 |..ccoevvrrrnnnnns [orrrnnnne [QRNEED AU R R 3.000 ....09/15/2021 ...}|....01/15/2030 ...
92277G-AV-9 ..... Ventas Realty LP Sr Nt e [ 2.AFE L ...94.090 |....ccovnnnnns 1,364,386 |.............. 1,450,000 |..ceeeuneeen 1,688,815 [oeeeeiiniiiiies Joeeeeeea (28,267) | oo e 4.750 ...06/30/2021 ...|....11/15/2030 ...
92343V-DD-3 .| Verizon Communications Inc Sr Nt 1 L2.AFE .. ...92.4750 |. .23,118,625 |. .2.625 |.. ....07/27/2016 .. 08/15/2026 ...
92343V-GB-4 . Verizon Communications Inc Sr Nt 1 L2.AFE .. ...72.1070 |. ..2,163,222 |. .3.550 |.. ....08/12/2021 .. 03/22/2051
92343V-GJ-7 . Verizon Communications Inc Sr Nt 1 L2.AFE .. ...82.4900 |. ..2,082,865 |. .2.550 |.. ....03/11/2021 .. 03/21/2031
92343V-GK-4 . Verizon Communications Inc Sr Nt 1 L2.AFE .. ...75.7010 |. ..2,271,036 |. .3.400 |.. ....08/11/2021 .. 03/22/2041
92552V-AK-6 . Viasat Inc Sr Nt ... . ..4.BFE .. ...93.3360 |. . (43,400) |. .5.625 |.. ....03/29/2021 .. 09/15/2025 ...
92552V-AN-0 ... Viasat Inc Sr Nt ... e [ 4B FE L ...76.6030 |... .1,500,000 |.. ....1,149,039 |........ (332,170) |+vvvnee e (21,763) [ e [ 6.500 ...10/07/2021 ...|....07/15/2028 ...
92556H-AD-9 ..... Viacomebs Inc Sr Nt .. ..LS.. A1 [ 2B FE L ...82.0470 |... . 870,000 |.. feic R0 R R 8 3 I U AR RN 4.200 ....06/30/2021 ...|....05/19/2032 ...
92556V-AF-3 ..... Viatris Inc Sr Nt 1 e 2.0 FE Ll ...62.1820 |... .2,500,000 |.. 02,680,282 [oieeeeiiiieee e (3,918) [ e e 4.000 ....11/08/2021 ...|....06/22/2050 ...
92564R-AK-1 ..... VICI Properties / Note Sr Nt A1 [ 2.0 FE L ...91.4310 |... .1,050,000 |.. 1,071,865 [ e (2,898) [ e e 4.500 ....04/29/2022 ...|....01/15/2028 ...
925650-AB-9 ..... Vici Properties LP Sr Nt 1 e [ 2.CFE Ll ...95.0490 |... . ... 1,249,173 o e e 28 e e e 4.750 ....04/20/2022 ...|....02/15/2028 ...
92735L-AA-0 ..... Chesapeake Energy Corp Sr Nt ... A1 [ 3B FE L . ...97.3770 |... 1,029,279 |.... ....1,029,279 |......... (54,998) |....ceeees (4,067) |ovvevveiniiiiinens o |l 6.750 ....06/14/2022 ...|....04/15/2029 ...
92840V-AB-8 ..... Vistra Operations Co LLC Sr Nt 1 ..3.BFE ..|... .. 4,160,821 |...95.5040 |... 3,769,547 |.... ....3,769,547 |........ (239,630) |-evvnnee (58,631) [oeeeeeiieeiee e fens 5.625 ...03/15/2021 ...|....02/15/2027 ...
92840V-AE-2 ..... Vistra Operations Co LLC 1st Lien .. . .. 2.CFE ..|... 6,920,253 |...89.9870 |... 5,986,822 |.... ....6,867,812 [..ccoiiis | (34,197) |oeeeeeeeeieeies e s 4.300 ....06/20/2022 ...|....07/15/2029 ...
92840V-AG-7 ..... Vistra Operations Co LLC 1st Lein 1 .2.CFE .. 2,920,784 |...91.2000 |. ..2,571,829 |. .2,892,599 |.. .. (17,223) | .3.700 |.. ....05/05/2021 .. 01/30/2027 ...
92936U-AF-6 ..... WP Carey Inc Sr Nt .... 1.. ... 2.BFE ... .. 336,588 ]...90.1590 |.......ooienens 270,476 |.... . 300,000 |. ....330,800 |..... e e (4538) | i [ 3.850 ...09/16/2021 ...|....07/15/2029 ...
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92936U-AH-2 ..... WP Carey Inc Sr Nt L 2BFE | 6,790,300 |...74.3980 |........c..e. 5,207,874 |occeeeerinnnnn 7,000,000 |.eevvunnnnns 6,814,706 |..ovvvvnvvvivnnnns fooeeeenn 15,574 Lo o s 2.250 |...... PAT7 VR PN 39,375 |eveiinnnns 157,500 |....06/29/2021 ...|....04/01/2033 ...
92936U-AJ-8 ... WP Carey Inc Sr Nt vee |--2.BFE ... L 781170 |t 3,905,870 |.... 8,958,043 [ e 4,027 s e e 2.450 |...... 2.554 |FA ...... . 97,319 |....10/06/2021 ...|....02/01/2032 ...
92930U-AJ-5 ...... WEC Energy Group Inc Sr Nt .. veo |- 2.AFE ). . 101.3260 |.......oeennn. 4,392,460 |.... 4,326,494 Lo e 428 e e e 5.150 |...... 5.197 ....00/22/2022 ...|....10/01/2027 ...
92940P-AG-9 ... Westrock Company Sr Nt oo |--2.BFE ... ...80.1150 |... ..697,000 |.... 910,762 e feeeeee e (B470) | e e 3.000 |...... 2.478 ...06/30/2021 ...|....06/15/2033 ...
93933l-AA-4 ... Washington Mutual Bk FA Sub Bk Nt .. JUU SO S ....0.0040 |... revevnenneeen 1,000,000 [enniiiiiiii i e feri e 6.875 |...... 0.000 ....12/22/2016 ...|....06/15/2023 ...
94106B-AB-7 ..... Waste Connections Inc Sr Nt .... vee |- 2.AFE )., ...68.5400 |.......oennnnn 1,713,500 |.... 2,618,085 |o.eiieiiiiiiieee e (2,985) [ e e 3.050 |...... 2.798 ...10/28/2020 ...|....04/01/2050 ...
94106B-AE-1 ..... Waste Connections Inc Sr Nt .... veo |- 2.AFE ). ...85.8310 |.....covnnnnns 4,291,525 |.... i 4,996,360 [o.nniiiiiiiinnnns v 110 L e e 3.200 |...... 3.209 ....03/02/2022 ...|....06/01/2032 ...
948741-AL-7 ..... Weingarten Realty Inv Sr Nt ... |- 2.AFE ... ...95.8500 |....covnunnnns 1,916,996 |.... 2,038,804 |...oieiiiiiiieee feeeeeeeen (15,270) [ o e 3.850 |...... 3.011 ....11/05/2019 ...|....06/01/2025 ...
949746-RF-0 ..... Wells Fargo & Co Sub Nt ... ..2.BFE .. ...97.3590 |. .. 4,560,282 |. 4,744,654 |.. .5.606 |......5.501 ....02/05/2014 .. 01/15/2044
94974B-GT-1 ..... Wells Fargo & Co MT Sub Nt .. 2.BFE .. ...80.3230 |. ..4,016,160 |. . 4,994,910 |.. .4.400 |......4.407 ....06/07/2016 .. 06/14/2046
950000-26G-7 ..... Wells Fargo & Co Sr MIN ...... L2.AFE .. ...85.2740 |. ..2,984,576 |. . 3,686,252 |.. .2.879 |......2.040 ....10/29/2020 .. 10/30/2030 ...
95000U-2V-4 ..... Wells Fargo & Company MTN Fix to Float .... vee |- 2.AFE )., ...92.8570 |... ... 875,000 |.. 875,000 |-eeevruneeeeeennnn ferreeeeeemniiieeee e e e 3.5% |...... 3.526 ...03/17/2022 ...|....03/24/2028 ...
950400-AN-6 ..... Welltower Inc Sr Nt veo |- 2.AFE ). ...79.8650 |... .7,200,000 |.. e TATA028 [ 2,698 [ e e 2.800 |...... 2.849 ....03/16/2021 ...|....06/01/2031 ...
958667-AC-1 ..... Western Midstream Operat Sr Nt ... oo |- 3.AFE ... ...87.5240 |... ..964,000 |eevvrunieeeennn. 843,732 | (46,073) [ d,8395 | e e 4.300 |...... 5.632 ....06/10/2022 ...|....02/01/2030 ...
963320-AY-2 ..... WhirIpool Corp Sr Nt voo |- 2.BFE ... ...79.2620 |... ... 870,000 |eevuniiiiennnn. 879,087 [ooiiiiiiiiiiiiiii Joveenenn (1,007) o s e 2.400 |...... 2.259 ....06/30/2021 ...|....05/15/2031 ...
96950F-AQ-7 ..... Williams Partners LP Sr Nt .. oo |--2.BFE ... ...97.5150 |... 10,000,000 |.. 10,374,522 e e (208,585) [ e e 3.900 |...... 1.753 ....09/02/2021 ...|....01/15/2025 ...
976657-AL-0 ..... Wisconsin Energy Corp Sr Nt . veo |- 2.AFE ). ...95.6950 |... 725,223 e o (2,014) | e e 3.550 |...... 3.240 ....03/09/2016 ...|....06/15/2025 ...
98389B-AY-6 ..... Xcel Energy Inc Sr Nt vee |- 2.AFE )., ...89.4130 |... ....997,532 o e 288 s e e 3.400 |...... 3.438 ...03/27/2020 ...|....06/01/2030 ...
988498-AL-5 ..... Yum Brands Inc Sr Nt .... |- 3.CFE ..|... ...91.9210 |... ....2,077,408 |........ (200,388) e (2,208) | e e 4.750 |...... 4613 [ ....... .. 107,350 [....09/19/2019 ...|....01/15/2030 ...
98956P-AB-8 ..... Zimmer Hldgs Inc Sr Nt .2.BFE .. ...96.6820 |. . N 577,136 |.. (5,422) | .5.750 |......3.519 . 25,875 |....08/25/2021 .. 11/30/2039
98956P-AG-7 ..... Zimmer Hldgs Inc Sr Nt .2.BFE .. ...83.2260 |. ..416,130 |. 513,917 |.. .4.250 |......3.959 . 10,625 |....02/16/2022 .. 08/15/2035
98956P-AT-9 ..... Zimmer Hldgs Inc Sr Nt .2.BFE .. ...85.8600 |. ..2,790,463 |. . 3,244,053 |.. .3.550 |......3.579 ....03/13/2020 .. 03/20/2030
98978V-AL-7 ..... Zoetis Inc Sr Nt ... L2.AFE .. ...92.6250 |. .. 3,705,004 |. .3,991,756 |.. .3.000 |......3.047 ....09/06/2017 .. 09/12/2027 ...
P16259-AN-8 ..... BBVA Bancomer SA Texas Sub Nt . .3.BFE .. ...89.9740 |. ..557,838 |. . 620,000 .554,790 |.. . (35,793) |. .5.125 |......5.339 ...02/03/2020 .. 01/18/2033 ...
US007T-AA-3 ..... Kosmos Energy Ltd Sr Nt oo |- 4.BFE ... ...85.5090 |... . 400,000 |.. L..342,034 [l (148) [euvvvnnnnn 8,182 | [ s 7.125 ....07/26/2022 ...|....04/04/2026 ...
000000-00-0 ..... Gran Tierra Energy Inc Sr Nt oo |- 4.BFE ... ...81.3360 |... ... 610,000 |.eeennieeennn... 490,924 [l (33,274) |oeeenee i 8,004 [ e [l 7.750 ....11/01/2022 ...|....05/23/2027 ...
11271L-AC-6 ..... Brookfield Fin Inc Sr Nt A 1 vee |- 1.GFE ... ...92.1930 |... 1,500,000 |eevenieeennnn 1,591,034 [ oo (15,976) [ s e 3.900 ....02/02/2022 ...|....01/25/2028 ...
11271L-AE-2 ..... Brookfield Fin Inc Sr Nt .. A..... 1 vee |- 1.GFE ... ...90.9210 |... 1,200,000 |-evvenieeeenn 1,304,812 [ e (12,020) [ e et 4.350 ....01/27/2022 ...|....04/15/2030 ...
134808-AD-6 ..... Canacol Energy Ltd Sr Nt .. A 1 veo |- 3.CFE ... ...88.1280 |... I AR R 5.750 ....11/15/2021 ...|....11/24/2028 ...
136385-AC-5 ..... Canadian Natural Resources Sr Nt ... v |- 2AFE Lol . 108.3720 |... 760,283 [ooeeeeeeiiiieeeen Joeeeennns (16,370) [-oeeeeeeeniieeeee Joeemeeieeeeeeens [t 7.200 ...05/05/2021 ...|....01/15/2032 ...
136385-AJ-0 ..... Canadian Natural Resources Sr Nt 1 L2.AFE .. ...99.7540 |. 1,160,139 |.. ..(15,663) |. .6.500 |.. ....06/30/2021 .. 02/15/2037 ...
136385-BA-8 ..... Canadian Natural Resources Sr Nt 1 L2.AFE .. ...84.5850 |. .1,000,000 .1,008,203 |.. (997) | .2.950 |.. ....04/29/2021 .. 07/15/2030 ...
13648T-AA-5 ... Canadian Pacific Railway Sr Nt 1 .2.BFE .. ...82.1940 |. . 1,450,000 . 1,449,260 |.. .2.050 |.. ...06/30/2021 .. 03/05/2030 ...
29250N-BE-4 . Enbridge Inc Sr Nt .... 1 L2.AFE .. ...68.5240 |. . 580,000 .587,603 |.. .3.400 |.. ...06/30/2021 .. 08/01/2051 ...
29250N-BF-1 . Enbridge Inc Sr Nt .... |1 L2.AFE .. ... 77.2910 |. . 580,000 .582,181 |.. .2.500 |.. ...06/30/2021 .. 08/01/2033 ...
335934-AT-2 ... First Quantum Minerals LTD Sr Nt ... T | 4AFE ... ...93.8110 |... 741,106 |.... . 790,000 |.. 741,106 |......... (58,810) [oeeeeee (3,718) e [ s 6.875 ....01/14/2021 ...|....10/15/2027 ...
361680-AN-4 ..... GFL Environmental Inc Sr Nt . 1. |- 4.CFE ..|... ...87.3750 |... 1,508,003 |.... 1,726,000 |.. ....1,508,093 |.........(63,436) |.......... 11,997 |ooooiiiiiiiiiiinns oo o 4.750 ....06/09/2022 ...|....06/15/2029 ...
588056-BB-6 ..... Mercer Intl Inc Sr Nt 1 L4.AFE .. ...83.5760 |. ..2,208,070 |. . 2,642,000 .2,208,070 |.. .5.125 |.. ....06/10/2022 .. 02/01/2029
65334H-AG-7 . Nexen Inc Sr Nt .. 1 .1EFE .. . 103.1090 |. 5,155,450 .5,000,000 .5,004,192 |.. .6.400 |.. ....06/30/2011 .. 05/15/2037 ...
67077M-AP-3 ..... Nutrien Ltd Sr Nt .. 1 .2.BFE .. . 107.3080 |. 1,239,412 . 1,155,000 .1,312,911 |.. .7.125 |.. ...04/10/2018 .. 05/23/2036 ...
68245X-AN-1 ..... 1011778 BC / New Red Fin 2nd Lien 1 .4BFE .. ...81.2330 |. ..1,819,617 |. . 2,240,000 1,819,617 |.. .4.000 |.. ....01/21/2022 .. 10/15/2030 ...
683715-AC-0 ..... Open Text Corp Sr Nt .......... 1 .3.CFE .. ...85.8230 |. ..3,003,812 |. .3,500,000 .3,003,812 |.. .3.875 |.. ....08/02/2020 .. 02/15/2028 ...
786690-AA-8 ..... Sagicor Financial Co Sr Nt .....ccoovviiviiiiiiiinninns foen | s T [ 3AFE L. ...93.1150 |... 297,968 |.... ..320,000 |oeeevnenninnnnnn 297,968 |......... (22,082) |.ooeiiinnnnnns I AR R 5.300 ...05/06/2021 ...|....05/13/2028 ...
89352H-AM-1 ..... TransCanada Pipelines Ltd Sr Nt .. A..... 2 veo |- 2.AFE )., ...91.6310 |... 531,462 |.... ... 580,000 |.. e (7,895) |oeeeeeeeeeens e e 4.625 ...06/30/2021 ...|....03/01/2034 ...
89352H-AT-6 ..... TransCanada Pipelines Ltd Sr Nt .. A 1 L 2.AFE L ...99.6790 |... .. 4,983,960 |.... .5,000,000 |.. ....5,065,298 L (21,46) [ e s 4.875 ...12/12/2018 ...|....01/15/2026 ...
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89352H-AN-9 ... TransCanada Pipelines Ltd Sr Nt ......cooooiivininiiiiifen e A T L 2AFE L 13,772,950 |...95.0650 |............. 13,309,080 [oveerennnnn 14,000,000 |..evvnnnnnens 13,859,486 |....covvvviiiiinn Jonnnnnnnn 22,669 [ooeiiiiiiiiiiis s e 4.250 |...... 4.462 [MN ... [oeeeiiiiins 76,028 .oeeevinnnnns 595,000 |....12/13/2018 ...|....05/15/2028 ...
98417E-AC-4 ..... Xstrata Finance Canada Gtd Nt . . 106.5400 |... . 4,434,000 |.. i 4,638,986 |...oooeeeeniiiiee foeeeeeneen (8,057) [ e e 6.900 |...... 6.413 [MN ...... ...03/22/2010 ...|....11/15/2037 ...
000000-00-0 ..... Kaisa Group Holdings LTD Nt .... ...13.5310 |... ..350,000 |oeevrveniiieennnnn8,601 foiiiiiiiinnnns [ 53,871 [ 44,020 [ e 9.750 |...... 9.750 [MS ...... ....07/26/2022 ...|....09/28/2023 ...
000000-00-0 ..... Sunac China Holdings LTD Nt ...21.4080 |... . 830,000 |eeevrunneeeennn07,275 foeiiiiiiieeee oeeeennn. 15,598 | 45,078 [ e 7.950 |...... 7.950 [AO ...... ....07/29/2022 ...|....10/11/2023 ...
000000-00-0 ..... Shimao Group Holdings LT Sec Nt .. ...18.3%0 |... . 200,000 |.oeevennnnnnnee.. 34,582 |..... v e 16,582 | o e 6.125 |... 268.100 [FA ...... ....07/27/2022 ...|....02/21/2024 ...
000000-00-0 ..... Yuzhou Group 1st Lien ....9.0200 |... . 300,000 |eeeruuneeeennnn 27,061 |...e.een. (16,370) [-oeeeeeenn 21,680 |oeeeeeeecenniies oo e 8.500 |... 317.897 |FA ...... ....07/27/2022 ...|....02/26/2024 ...
000000-00-0 ..... Sunac China Holdings Ltd Sr Nt ... ...21.4830 |... . 400,000 |..eveneniinnennnn 63,192 [oonnnniens 13,274 |.......... 21,949 |.........229,886 |........cccoeeerrs |orren 5.950 ....12/02/2021 ...|....04/26/2024 ...
000000-00-0 ..... Vendanta Resources Plc Sr Nt ...62.9990 |... . 400,000 |eeerrunnieeennnn 251,995 |..oe..l. (112,529) |ovveeeee e 18,901 [ e fens 6.125 ...06/25/2021 ...|....08/09/2024 ...
000000-00-0 ..... International Bank Of AZ Sr Nt . 270,000 .(10,864) |. .3.500 ...02/09/2021 .. 09/01/2024
000000-00-0 ..... Yuzhou Group 1st Lien ... . 200,000 (2,343) | .7.700 |... ....07/28/2022 .. 02/20/2025
000000-00-0 ..... Turk Telekomunikayson AS Sr Nt .|D. . . 200,000 |oeevennnneeennnnn 182,599 foinniiiiiiinnnns .6.875 ....08/17/2022 .. 02/28/2025 ...
000000-00-0 ..... Tullow Oil Ple Sr Nt oeeeeeee e feen e D...... 1 5.B FE .. 993,465 |...61.1130 |... 1,180,000 |-eevennnneennnnn 721,129 [l (284,918) |.evvueee e 44,632 [ e el 7.000 ...03/07/2022 ...|....03/01/2025 ...
000000-00-0 ..... Digicel Group 0.5 Ltd Sr Nt PIK .... D...... 6. FE .. .. 102,378 |...27.2660 |... 338,171 |0 92,206 . (10,167) [..vvvvvnnn. 6,020 ... 192,884 [oeeiiiiiiiiiiiins [ 8.000 ...10/03/2022 ...|....04/01/2025 ...
000000-00-0 ..... Kaisa Group Holdings LTD Sec Nt .... D...... 1 .. 134,708 |...13.5390 |... 1,000,000 |........cce...... 134,708 |......... 278,822 ... 11.250 ....01/19/2022 ...|....04/16/2025 ...
000000-00-0 ..... Yuzhou Group 1st Lien D...... 1 . 86,000 |....9.1660 |.................. 36,664 |................ 400,000 |.................. 36,664 |......... (86,159) |...vveeen 36,824 [oeiiiiiiiiiies e e 8.300 ....01/07/2022 ...|....05/27/2025 ...
000000-00-0 ..... China Evergrande Group Sec Nt . D...... 1 . 64,628 |....7.2440 |... . . - eeereeeeeeenn. 56,501 [ 68,010 [.ooveeveeeiiiieee Joeeennnn 128,370 [oiieiiiiiiees o 8.750 ....10/08/2021 ...|....06/28/2025 ...
000000-00-0 ..... YPF Energia Electrica SA Sr Nt ... D...... 1 5.C FE ...84.1230 |... ,181,087 |.... . 1,404,000 |.............. 1,171,689 |.......... 61,238 |.oeeen . 57,383 [ i e 8.500 ....06/24/2021 ...|....07/28/2025 ...
000000-00-0 ..... National Bank of Uzbekis Sr Nt ... D...... 3.C FE ...89.7640 |... 646,302 |.... ... 720,000 |-..eennnnee......646,302 |.........(66,241) |.oceeeens (6,130) [oeeeeenniiiiis e [t 4.850 ...06/24/2021 ...|....10/21/2025 ...
000000-00-0 ..... Yuzhou Group 1st Lien D...... 1 6. FE .. ....9.2270 |... ... 18,454 |.... 200,000 Joeeeeninnireeennnn 17,881 [ [ 2,831 e e e 7.375 |....142.853 [JJ ....... ....07/27/2022 ...|....01/13/2026 ...
000000-00-0 ..... Turkiye Sinai Kalkinma Sr Nt MTN ...93.0600 |. ..316,404 |. ..340,000 .5.875 |...... 7.6% ....04/05/2022 .. 01/14/2026
000000-00-0 ..... Akbank TAS Sr Nt . ...96.5380 |. . 640,000 .6.800 |......6.949 ...08/24/2021 .. 02/06/2026
000000-00-0 ..... Bank Muscat SAOG Sr Nt . . ...95.3540 |. ..320,000 .305,134 |.. 4.750 |...... 4.414 ...04/05/2022 .. 03/17/2026
000000-00-0 ..... Shimao Group Holdings LT Sr Nt ......ooviiiiiiineniinc e e ...18.2860 |. . 779,000 ..85,186 |.. .5.600 |... 100.235 ....07/20/2022 .. 07/15/2026 ...
000000-00-0 ..... Yuzhou Group 15t Lien ......coevueieeieemmniiieeeeennis fon o 9.1540 |. .1,000,000 ..91,543 |.. .7.850 ....07/26/2022 .. 08/12/2026 ...
000000-00-0 ..... MTN Mauritius Investments Sr Nt .... ...99.9570 |... ... 300,000 |.. ....298,000 e (5,436) [ | e 6.500 ....08/24/2021 ...|....10/13/2026 ...
000000-00-0 ..... Digicel Intl Finance Sub Nt .... ...44.2870 |... ..390,000 |.. L A72,718 e (2,170) [ 5,521 |oeeeeen 150,901 [oeeieeiiiiiiin e 8.000 ....12/18/2020 ...|....12/31/2026 ...
000000-00-0 ..... NGD Holdings BV Sec Nt ...46.2660 |... ..389,772 |.. ....180,330 e 8,725 L e e 6.750 ....06/04/2021 ...|....12/31/2026 ...
000000-00-0 ..... Medco Bell PTE Ltd 1st Lien . ...90.7550 |... ..550,000 |.. ....459,805 14599 | e s 6.375 ...09/17/2020 ...|....01/30/2027 ...
000000-00-0 ..... CIFI Holdings Group Sr Nt ... ...25.8760 |... 106,002 |.... . 410,000 |.. ....106,092 L1374 [ e 4.375 ....07/12/2022 ...|....04/12/2027 ...
000000-00-0 ..... Nexa Resources SA Sr Nt ... ...94.1240 |... 282,371 |.... . 300,000 |.. ...282,371 cereneeeee (B28) | e e 5.375 ...08/09/2022 ...|....05/04/2027 ...
000000-00-0 ..... Leviathan Bond Ltd Sec Nt . ...97.0050 |. ..291,014 |. . 300,000 .291,014 |.. .(26,798) |. (4,024) .6.500 |.. ....03/18/2021 .. 06/30/2027 ...
000000-00-0 ..... Oleoducto Central SA Sr Nt ...88.1790 |. ..299,807 |. ..340,000 .299,807 |.. .(37,226) |. (1,655) .4.000 |.. ...10/28/2021 .. 07/14/2027
000000-00-0 ..... Becle Sa De CV Sr Nt .......... ...91.2980 |. ..283,025 |. . 310,000 278,439 | ..2,927 .4.375 |.. ....06/27/2022 .. 08/03/2027
000000-00-0 ..... C&Wl Senior Financing DAC Sr Nt ...92.8580 |. .. 427,145 |. . 460,000 427,145 |.. . (40,805) |. ..(10,566) .6.875 |.. ... 12/17/2020 .. 09/15/2027
000000-00-0 ..... IHS Netherlands Holdco Sr Nt ...87.9240 |. ..527,543 | .506,473 |.. . (30,232) |. (4,654) |. .8.000 |.. ... 11/20/2022 .. 09/18/2027 ...
000000-00-0 ..... DTEK Finance PLC Sr Nt ...27.7410 |... ... 137,025 |........ (147,443) |oeeenee e 14,333 [ e el 7.000 ...04/11/2022 ...|....12/31/2027 ...
000000-00-0 ..... Champion Path Holdings Sr Nt ... ...83.9450 |... ....201,467 |......... (29,256) |....cvvvnnns LR T R R RN 4.850 ....01/05/2022 ...|....01/27/2028 ...
000000-00-0 ..... Termocandelaria Power Sr Nt .... ...91.8390 |... 213,222 e (21,400) [ovnneeeen (2,878) |oeeeeenieeeeenn foeneeeeeeeiiieee oo 7.875 ....01/28/2021 ...|....01/30/2028 ...
000000-00-0 ..... Energean Israel Finance Sec Nt ... ...90.2170 |... ....803,149 [......... (80,380) [c0vvvvnnnn (2,098) |ooeeeeeeeeeiiiiies [ s 5.375 ....04/12/2021 ...|....03/30/2028 ...
000000-00-0 ..... Eastern & Southern AFRIC Sr Nt ... ...83.1740 |... 214,474 . (51,983) |+eevvenns (1,085) [eeeeeeeeiiieees oo e 4.125 ....09/30/2021 ...|....06/30/2028 ...
000000-00-0 ..... Wynn Macau LTD Sr Nt ...84.6750 |... ATAATT (36,250) |+vvvvveens (1,775) [eniiiiiiias Joeeeeeeees e 5.625 ...01/14/2021 ...|....08/26/2028 ...
000000-00-0 ..... VTR Comunicaciones SPA Nt . ...58.6240 |... 143,630 |.... ....143,630 |......... (11,357) [evneeeeens 1,862 | foeeieeeeiieeee oo 4.375 ....10/19/2022 ...|....04/15/2029 ...
000000-00-0 ..... Cntl Anr Bottling Corp Sr Nt .. ...93.5910 |... 299,492 |.... ... 288,800 |eevuiniiiiiiinnn e 2,000 [ e e 5.250 ....06/27/2022 ...|....04/27/2029 ...
000000-00-0 ..... MHP Lux SA Sr Nt .... ...46.9990 |. .. 164,497 |. 164,497 |.. (165,068) |. L 770 | .6.250 |.. ....11/10/2020 .. 09/19/2029 ...
000000-00-0 ..... Metinvest BV Sr Nt ....ooviiiiiiiiiiiiiiiiiiiiiiiiiinnnnns ...50.2650 |... 100,530 |.... . 200,000 |. ...100,530 |......... (95,643) |.......... (2,006) |..ovvvveeeeennnnne fooviiiiiiiiiiiinns oot 7.750 ...02/18/2021 ...|....10/17/2029 ...
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000000-00-0 ..... Melco Resorts Finance Sr Nt .........coeviivivinnnniinns fon oe [ R s I L 3.CFE it 529,938 |...80.1910 |....eeiiirinnnnn 408,973 |ouvveniiiiinnnn 510,000 |.oeevvrenninnens 408,973 |......... (81,069) |.......... (512 ) 1 R A RN 5.375 |...... 4713 (D ....... ...01721/72021 ... |....12/04/2029 ...
000000-00-0 ..... Prosus NV Sr Nt D...... vee |--2.CFE ... .. 288,750 |...83.6690 |... 292,198 e e 443 | e e 3.680 |...... 6.652 [JJ ....... ....06/15/2022 ...|....01/21/2030 ...
000000-00-0 ..... Cable Onda SA Sr Nt D...... veo |- LA FE ). .. 320,250 |...89.8370 |... ....269,510 |......... (35,929) e (8,501) | e e 4.500 |...... 3154 [ ....... ....04/21/2021 ...|....01/30/2030 ...
000000-00-0 ..... Banco Internac Del Peru Sub Nt D...... oo |- 3.AFE ... ...90.5210 |... ... 280,616 |......... (27,131) e (1,202) | e s 4.000 |...... 3.565 [ ....... ...09/17/2020 ...|....07/08/2030 ...
000000-00-0 ..... JSM Global Sarl Sr Nt D...... oo |- 3.BFE ..|... ...65.3490 |... ....300,605 |......... (24,671) e 136 e e e 4.750 ....11/15/2022 ...|....10/20/2030 ...
000000-00-0 ..... Enfragen Energia Sur SA 1st Lien ... D...... vee |- 8.CFE ... ...69.6510 |... . . 00n292,582 |eeeennns (25,983) |-eeeeennnnnn 5,565 |oeveieieeeiiiies foeeeeeies e 5.375 ...04/25/2022 ... |....12/30/2030 ...
000000-00-0 ..... Shimao Group Holdings LT Sr Nt v |- 5.BGI ... .. 18.0760 |... . 800,000 |.. ... 144,608 |......... (96,156) 18764 i e 3.450 ....03/10/2022 ...|....01/11/2031 ...
000000-00-0 ..... Country Garden HId Co 1st Lien ... .|--8.CFE ..|... ...52.3800 |... . 500,000 |.. ....221,843 |......... (18,279) [cvnneeeen 10,422 |ooeiiiiiieiciis feeeeeeeeiieeee oo 3.300 ....07/12/2022 ...|....01/12/2031 ...
000000-00-0 ..... Minerva Luxembourg SA Sr Nt .... .3.BFE .. ...81.9810 |. ..355,000 .291,031 |.. .. (6,579) . . 1,860 |. .4.375 ....08/22/2022 .. 03/18/2031
000000-00-0 ..... Banco GNB Sudameris SA Sub Nt . L4.AFE .. ... 72.4250 |. ..375,000 271,593 |.. .(36,298) |. .7.500 ...10/07/2022 .. 04/16/2031
000000-00-0 ..... CAP SA Sr Nt ..oviiiiiies L3.AFE .. ...78.3450 |. . ..365,000 .285,960 |.. . (10,295) |. .3.900 |.. ....06/13/2022 .. 04/27/2031 ...
000000-00-0 ..... Millicom Intl Cellular Sr Nt .. oo |- 3.BFE ..|... ...84.3330 |... . 370,000 |.. ....312,082 |......... (58,787) [-eeeeeennn (2,043) |eeeeeeceiiees oo e 4.500 ...08/19/2021 ...|....04/27/2031 ...
000000-00-0 ..... Orbia Advance Corp Sab Sr Nt ... veo |- 2.CFE ... ...78.7630 |... . 790,000 |.. ....651,589 | e 1739 [ i e 2.875 ....06/24/2022 ...|....05/11/2031 ...
000000-00-0 ..... CSN Resources SA Sr Nt oo |- 3.BFE ..|... ...79.3580 |... . 885,000 |.. 702,320 |......... (75,321) [evneeeeeee 8,756 oo feeeeeieeieiieeee oo 4.625 ....05/08/2022 ...|....06/10/2031 ...
000000-00-0 ..... Office Cherifien Des Pho Sr Nt D...... oo |- 3.AFE )., ...83.8800 |... . 760,000 |.. ....636,455 |......... (34,989) |............5,984 | o | 3.750 ...06/20/2022 ...|....06/23/2031 ...
000000-00-0 ..... Nemak SAB DE CV Sr Nt D...... oo |- 3.AFE ... .. 77.8160 |... 803,34 s oo 2,016 e [ s 3.625 ....10/20/2022 ...|....06/28/2031 ...
000000-00-0 ..... Kasikornbank PCL HK Sub Nt Fix to Float ... D...... oo |- 3.AFE )., . ...87.9290 |... 577,005 |oeeeennn (8,716) [ 2,784 | [ e 3.343 ....10/07/2022 ...|....10/02/2031 ...
000000-00-0 ..... Becle Sa De CV Sr Nt oo |--2.BFE ... .. 295,468 |...77.4600 |... 282,728 |.... 208,608 |-eeeeeeeeeeiis feeeeeen 310 | e s 2.500 ....06/21/2022 ...|....10/14/2031 ...
000000-00-0 ..... Minsur SA Sr Nt |- SAFE L. .. 453,475 |.. 87.0780 |... 461,515 |.... 455,615 | e 2,140 [ e [ 4.500 ....11/30/2022 ...|....10/28/2031 ...
000000-00-0 ..... ICTSI Treasury BV Sr Nt .5.BGI .. ... 77.1730 |. ..266,245 |. .266,245 |.. . (25,733) |. .3.500 |.. ....07/07/2022 .. 11/16/2031
000000-00-0 ..... ACU Petroleo Luxembourg Nt .3.BFE .. ...91.6450 |. ..655,264 |. .651,157 |.. (1,306) |. .7.500 |.. ...04/25/2022 .. 01/13/2032
000000-00-0 ..... CT Trust Nt .ooeeiieeennae L3.AFE .. ...87.9840 |. ..334,340 |. .295,639 |.. .5.125 |.. ....10/24/2022 .. 02/03/2032
000000-00-0 ..... LA Construccion SA Sr Nt .2.BFE .. .. 81.8800 |. .319,332 .288,155 |.. 4.750 |.. ....10/14/2022 .. 02/07/2032 ...
000000-00-0 ..... JSIf Steel LTD Sr Nt ..... .3.BFE .. ...78.6840 |. ..330,471 .285,841 |.. .5.050 |.. ....11/07/2022 .. 04/05/2032 ...
000000-00-0 ..... Al Candelaria Spain SLU Nt .. v |- 4.AFE L) ...76.5230 |... 371,134 |.... ....371,134 . (3,752) |.... 5.750 ....12/16/2022 ...|....06/15/2033 ...
000000-00-0 ..... Bangkok Bank PCL Euro MTN .... D...... oo |- 3.AFE ... ...83.7240 |... 586,065 |.... ....581,908 |......... (32,521) |.... 3.733 ....10/07/2022 ...|....09/25/2034 ...
000000-00-0 ..... Galaxy Pipeline Assets Nt ... D...... vee |- 1.CFE ..)... ...77.3600 |... 208,542 i el 1582 L e 3.250 ....06/23/2022 ...|....09/30/2040 ...
000000-00-0 ..... Odebrecht Finance LTD Sr Nt .... D...... v |-..6. FE ... 12,7950 |oeiiiiiieiee 20,166 [neneeenn 721,582 20,166 [oaen (32,404) [ [ 48,293 [ e 0.000 . 12/2772022 ... 12/26/2046 ...
000000-00-0 ..... Oman Gov Internt! Bond Sr Nt ... D...... o | 3.BFE ... ...90.9130 |... . . .. 290,921 |oeeen e (9,007) [ 17 e e e 6.500 ....12/16/2022 ...|....03/08/2047 ...
000000-00-0 ..... DP World PLC Sr Nt ... D...... |- 2.CFE ..|... ...84.0350 |... 630,261 |.... . 750,000 |.. 583,265 |oeeeniiieieeiis feeiiieeei 805 | e s 4.700 ....09/28/2022 ...|....09/30/2049 ...
000000-00-0 ..... Codelco Inc Sr Nt ..... .1.GFE .. ...70.1980 |. ..315,891 |. ..450,000 .279,659 |.. .3.150 |.. ....10/13/2022 .. 01/15/2061 ...
000000-00-0 ..... IndoFood CBP Sukses Makm Sr Nt .2.CFE .. ...73.4790 |. ..308,610 | ..420,000 .293,683 |.. L4745 |.. ....06/15/2022 .. 06/09/2051
000000-00-0 ..... Office Cherifien Des Pho Sr Nt L3.AFE .. ...75.8580 |. ..455,147 |. . 600,000 .451,004 |.. .5.125 |.. ....06/17/2022 .. 06/23/2051
000000-00-0 ..... Saudi Arabian 0il Co Sr Nt .. 1FFE .. ...67.5890 |[. ..520,433 |. . 770,000 .554,025 |.. .3.500 |.. ....06/17/2022 .. 11/24/2070
000000-00-0 ..... SMC Global Power Hldgs Sr Nt Fix to FIt .5.BGI .. ... 71.4140 |. ..599,873 |. . 840,000 .599,873 |.. .5.950 |.. ...06/25/2021 .. 01/01/9999 ...
00109A-AB-3 ..... AES Panama Gerneration HL Sr Nt vee |- 2.CFE ... ...86.7220 |... . 200,000 |.. 00200,000 |eeveneeeeeennies feeeeeeeis e e e 4.375 ....08/10/2020 ...|....05/31/2030 ...
00217G-AB-9 ..... Aptiv PLC / Aptiv Corp Sr Nt .. D...... voo |- 2.BFE ... ...82.4660 |... .1,670,000 |.. ,666,101 [oooeeieeiiiiiis o331 [ e e 3.250 ....02/09/2022 ...|....03/01/2032 ...
004346-28-5 ..... Access Bank PLC Sr Nt oo |--4.CFE ..|... ... 77.3270 |... .. 260,000 |eevrunnieeeennni201,050 fnnieeen (57,930) |oeeeennniiieiinn e oo e 6.125 ....09/14/2021 ...|....09/21/2026 ...
00973R-AE-3 ..... Aker BP ASA Nt ... voo |- 2.BFE ... ...94.8160 |... ....10,477 157 |.... ...10,939,908 |.....ocevvvnninns oeeennnnn (26,959) v o e 3.000 ....12/15/2022 ...|....01/15/2025 ...
00973R-AF-0 ..... Aker BP ASA Nt ... oo |--2.BFE ... ...88.2130 |..ccornnnnnnns 2,747,826 |.... .... 3,267,286 o Lo (19,987) | o e 3.750 ....02/22/2022 ...|....01/15/2030 ...
02154C-AF-0 ..... Altice Financing SA Sec Nt .. oo |- 4.BFE ... ...80.5840 |... ..523,793 |.... ...523,793 |...iin (62,108) [cuvvvvnnnes 4773 |t o o 5.000 ...06/16/2022 ...|....01/15/2028 ...
02156L-AC-5 ..... Altice France SA 1st Lien ... oo |- 4.BFE ... ...78.5130 |... ...51,034 | 85,000 |o..ennneennnnn... 51,034 | (13,266) [-enneeeeeen (136) |oeeeeeeieieeceis o oo 5.500 ....11/08/2021 ...|....01/15/2028 ...
03217K-AB-4 ..... America Movil Sab De CV Sr Nt . |- 2.CFE ... ...90.7920 |... 390,406 |.... ....430,000 I AR R 5.375 ....03/30/2022 ...|....04/04/2032 ...
03512T-AE-1 ..... Anglogold Holdings PLC Sr Nt ... .2.CFE .. ...87.2750 |. ..349,100 |. .409,489 |.. (1,17) | .3.750 |.. ....10/30/2020 .. 10/01/2030 ...
054644-AA-T7 ..... Aydem Yenilenebilir Energy Nt .... .|..4BFE ..|... ...82.0000 |... 401,800 |.... ..490,000 |. .. 401,800 nB20 [ i e 7.750 ...07/26/2021 ... |....02/02/2027 ...
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055650-DN-5 ... BP Capital Markets PLC Nt ........coevviiviiinnnnininns foun oe Dovevee| veeeeennns LFFE L 11,000,000 |...94.2060 10,362,616 11,000,000 |............ 11,000,000 |..eeeuerirrrinnns foovviiiiiiiinins fovrriiniiiiiiis foeeeiniiiiiis oo 3.279 |...... 3219 [MS ooeeen v 102,196 |......ceveeen 360,690 |....09/14/2017 ...|....09/19/2027 ...
05578A-AN-8 ..... BPCE SA Sr Pref .. D...... v |- LEFE ... ...83.8640 |... . 580,000 |eeevruunereennn 803,688 |..eeieiiiiiiiiies [eeeeeeeen (3,282) | e e 2.700 |...... 2.049 [AO coeeen Jeeeneieeeeeee 3,915 |... . 15,660 |....06/30/2021 ...|....10/01/2029 ...
055780-AA-1 ..... BPCE SA Sub Nt ... D...... e | 2B FE ... ...99.4010 |.................994,005 |.............. 1,000,000 |...........ee 1,008,817 |oeeeniviiinnnnnns fooveennnn (10,588) fevviniiiiiiiinns oo e 5.700 |...... 4.570 [AO ...... ... 10,925 |... . 57,000 |....08/08/2018 ...|....10/22/2023 ...
055780-AB-9 ..... BPCE SA Sub Nt ... D...... v |- 2.BFE ... ...98.0910 |.............. 4,904,550 |..............5,000,000 |........coeee 5,041,537 |oeeeeeeemnniinns foeeeeenna (25,224) | oo e 5.150 |...... 4.590 Lo 114,444 | .. 257,500 |....08/05/2014 ...|....07/21/2024 ...
055780-AD-5 ..... BPCE SA Sub Nt ... D...... e | 2B FE ... ...96.1220 |... reeeeneennnnn 8,000,000 ... 5,978,530 i feeieen 9,060 i e e 4.500 |...... 4.673 ... 79,500 ... ..270,000 |....09/08/2014 ...|....03/15/2025 ...
055780-AE-3 ..... BPCE SA Sub Nt D...... v |- 2.BFE ... ...95.1420 |...ccovnnnnnns 2,454,674 |.... e 2,837,522 [eoeeieeeeiiiieee foeeeeeea (76,505) [eeeeeeeeeee foeeeeieeeeeeee e 4.875 |...... 1.702 L. 31,444 .. .. 125,775 |....09/15/2021 ... |....04/01/2026 ...
055780-AH-6 ..... BPCE SA Sub Nt Fixed to Float . D...... oo |- 2.BFE ..|... L 749310 |t 2,247,927 |.... 003,000,000 [.eniiiiiiiniens v e foiin e 3.648 |...... 3.648 .... 50,768 |... ... 54,720 |....01/10/2022 ...|....01/14/2037 ...
05583J-AG-7 ..... BPCE SA Sr Nt D...... L] 2.AFE L. ...93.2050 |...ccevnunnnns 2,330,128 |.... e 2,493,690 [ooiiieiiiiiieee e 2,986 [ e e 2.375 |...... 2.503 .. 27,543 |... . 59,375 |....01/06/2020 ...|....01/14/2025 ...
05583J-Ad-1 ..... BPCE SA Sub Nt Fixed to Float . L2.AFE .. ...75.2270 |. ..1,880,683 |. .2,500,000 |.. 2277 |......2.217 25,458 . 56,925 |....01/12/2021 ..
05971A-AG-6 ..... Banco BTG Pactual Sr Nt .3.CFE .. ...90.9980 |. .636,986 |.. .(31,161) . .2.750 |......3.371 9,090 . 19,250 |....08/22/2021 ..
067316-AH-2 ..... Bacardi LTD Sr Nt ..... .2.CFE .. ...89.9450 |. 668,501 |.. .5.300 |......3.303 3,386 . 26,500 |....01/05/2021 .. .
096591-20-5 ... BNP Paribas Sr Nt .. 1.G FE ..|... ...96.3770 |... .9,000,000 |.. e 8,994,950 [oniiiiiiiiiees 2,878 [ e e 3.375 |...... 3.404 ... 145,125 |... .. 303,750 |....01/02/2018 ...|....01/09/2025 ...
096591-2K-9 ..... BNP Paribas Sr Nt D...... | TG FE L ...82.5710 |... .1,500,000 |.. e 1,885,754 [ e (A7) e o e 3.082 |...... 2.1 ... 21,364 |... . 45,780 |....01/12/2021 ...|....01/13/2031 ...
11272B-AA-1 ... Brookfield Fin | UK PLC Sr Nt . D...... |- 1.GFE ... ...76.3870 |... 1,000,000 |-evveneeeeennnnn963,506 [ooeeeeenniiiiiinn e 35416 [ e [t 2.340 |...... 2798 [ coerees | 9,815 |... . 23,790 |....01/06/2022 ...|....01/30/2032 ...
12661P-AB-5 ..... CSL Finance PLC Sr Nt ... D...... | 1.GFE L ...94.4470 |... . 500,000 |oeevvrnnneenennnnd99,085 [oniiiiiiiiiinnns foovviiiinn 90 e [ e 4.050 |...... 4.085 (A0 .ooeee oeviiniiniieins 3,600 |... ... 10,125 |....04/20/2022 ...|....04/27/2029 ...
12661P-AC-3 ..... CSL Finance PLC Sr Nt ... D...... |- 1.GFE ... ...94.4670 |... .6,770,000 |-.evuuieeeennn 6,763,268 [oooeeeeeiiiiiiin Jeeeiiieeeeen 396 [ e et 4.250 |...... 4.263 [AO ...... .. 51,151 |... .. 143,863 |....04/20/2022 ...|....04/27/2032 ...
191241-AJ-7 ..... Coca-Cola Femsa Sab CV Sr Nt ......cevvvivvinnnnnnninns fon oe D...... | 1.GFE L ...75.8790 |... +..380,000 |vvviniiiiennnnnn 294,350 [ e 30850 [ e e 1.850 |...... 4.792 ....06/21/2022 ...|....09/01/2032 ...
202712-BS-3 ..... Commonweal th Bank Aust Subordinated Nt . D...... .. 2.AFE ..|... ...82.2810 |... ... 12,259,929 |.... 14,900,000 |.. ...14,900,000 UUTURRR FPRRTIRRP IS 3.784 |...... 3.784 ...08/08/2022 ...|....03/14/2032 ...
21684A-AA-4 ..... Rabobank Nederland Sub Nt ............ccooeeivivivnnnnnifoes o[ D .. 2.AFE ..|... ...99.1420 |... ..6,741,649 |.... ....6,808,802 o (9,499) [ e e 4.625 |...... 4.478 ....04/21/2020 ...}|....12/01/2023 ...
21684A-AB-2 ..... Rabobank Neder land Sub Nt . .. 2.AFE .. ...96.1600 |. ..557,730 | 814,150 |.. (7,847) |. .5.750 |......3.110 ...06/30/2021 .. 12/01/2043
225313-AK-1 . Credit Agricole SA Sub Nt . L2.AFE .. ...87.1240 |. .. 174,247 | 216,807 |.. (3,128) |. .4.000 |......2.223 ....01/07/2021 .. 01/10/2033
225313-AM-7 . Credit Agricole SA Sub Nt . .. 2.AFE .. ...82.1100 |. .. 3,859,170 |. . 4,865,539 |.. ..(21,518) | .3.250 |......2.690 ....01/12/2021 .. 01/14/2030
225350-AH-0 . Credit Agricole SA Sr Nt .. .1.GFE .. .. 87.6600 |. 1,753,204 |. 1,987,675 |.. ..2,927 |. .1.247 |......1.403 ....09/156/2021 .. 01/26/2027 ...
225401-AF-5 ..... [Credit Suisse Group Sr Nt . .2.BFE .. ...80.3720 |. .. 3,817,646 |. 4,971,771 |.. .. (41,500) | .3.869 |......2.849 ...01/12/2021 .. 01/12/2029 ...
225401-AU-2 ... Credit Suisse Group Sr Nt Fix to Float . |- 2.BFE ... ...69.59%0 |.............. 1,377,999 |.... .... 1,992,033 .. (1,250) | 3.001 |...... 3.008 ....06/24/2021 ...|....05/14/2032 ...
225433-AC-5 ...... Credit Suisse Group Fdg Ltd Sr Nt .. . |--2.BFE ..|... ...90.3150 |... 2,636,901 [oeieeiiiiiieee feeeeeeen (80, 117) [ e e 3.750 |...... 1.254 ....09/02/2021 ...|....03/26/2025 ...
251566-AA-3 ..... Deutsche Telekom AG Sr Nt |- 2.AFE L ...72.3470 |... . e 816,800 [ounniiiiiiis i (860) | e e 3.625 |...... 3.266 ....06/30/2021 ...|....01/21/2050 ...
25156P-AV-5 ..... Deutsche Telekom Sr Nt |--2.BFE ... ...97.8890 |... .5,000,000 |..eennneenn. 4,999,967 [.oooiiniinnnnnens e 85 [ e et 2.485 |...... 2.486 ....09/13/2016 ...|....09/19/2023 ...
27889P-AB-9 ..... EcoBank Transnational Jr Nt . |- 4.CFE ..|... ...78.4020 |... ..205,000 [.................160,724 |......... (42,408) [cevnnenennnn 112 s [ oo 8.750 |...... 8.871 ....06/10/2021 ...|....06/17/2031 ...
279158-AP-4 ..... Ecopetrol SA Sr Nt .. 3.AFE ..|... ...76.6500 |... .2,210,000 |.. ....1,693,9%1 |........ (260,387) [-oeeeeeena 12,070 oveeeeeeeeeenis [ oo 4.625 |...... 6.179 ...06/22/2022 ...|....11/02/2031 ...
20249F-AA-4 ..... |Empresa Gen Elec Haina Sr Nt .3.CFE .. ...88.9740 |. ..284,715 |. ..320,000 ....284,715 |.. . (33,555) |. .5.625 |......5.735 ....02/09/2022 .. 11/08/2028 ...
30217A-AC-7 ..... Experian Finance PLC Sr Nt .. L2.AFE .. ...82.6540 |. .. 2,479,632 |. .3,000,000 .2,977,361 |.. .2.750 |......2.867 ....12/03/2019 .. 03/08/2030
361640-NA-2 . GE Capital Intl Funding Sr Nt . ..2.BFE .. ...92.6280 |. ..1,160,630 |. . 1,253,000 .1,488,757 |.. .4.418 |......2.680 ....06/30/2021 .. 11/15/2035
39530V-AB-4 ..... [Greenko Solar Mauritius Sr Nt . .3.BFE .. ...91.0680 |. ..446,235 |. ..490,000 .446,235 |.. .(33,868) |. .5.950 |......6.557 ....08/17/2022 .. 07/29/2026
40052V-AC-8 ..... [Grupo Bimbo SAB De CV Sr Nt .... .2.BFE .. . 15,061,755 |...97.9930 |. .14,699,010 |. 15,000,000 15,011,317 |.. .3.875 |......3.822 ....01/08/2015 .. 06/27/2024 ...
404280-CH-0 ..... HSBC Holdings PLC Sr Nt Fix to Float . |- 1.GFE L. ...1,055,375 |...80.1430 |... .1,000,000 |.. e 1,044,715 [ e (5,490) [ e e 2.848 |...... 2.192 ...01/13/2021 ...|....06/04/2031 ...
404280-CT-4 ..... HSBC Holdings PLC Sr Nt Fix to Float . | 1.GFE L 1,310,000 |...77.3830 |... .1,310,000 |.. B < [V R RN RN AR RN 2.804 |...... 2.804 ....06/17/2021 ...|....05/24/2032 ...
4043501-AB-6 ..... HTA Group LTD Sr Nt |- 4.BFE ... ..601,813 ]...92.5480 |... ..565,000 |eevernneeeennn.522,898 |..eeeen (54,709) [eeennn (11,083) [oveeeeeciiieees oo e 7.000 |...... 4.547 ....06/25/2021 ...|....12/18/2025 ...
423012-AF-0 ..... Heineken NV Sr Nt |- 2.AFE L 1,028,560 |...94.6300 |... .1,000,000 |...oenereen. 1,014,645 [oocoeeeninnnniins e (2,760) [oniiiiiiis i e 3.500 |...... 3.7 ....08/03/2017 ...|....01/29/2028 ...
44963L-AC0 ..... IHS Netherlands Holdco Sr Nt ...ocevveeiiieiiiiieeeees feen e |- 4.BFE ... .. 330,000 |...87.9240 |.................290,149 [.................330,000 |[.................290,149 |......... (39,851) [ceneeeeeemnniees foeremmmineeeennns e oo 8.000 |...... 8.000 ....09/10/2019 ...|....09/18/2027 ...
45410L-AA-0 ..... India Green Power Hold Sr Nt |- 3.CFE ..|... .. 401,875 |...85.5560 |................. 342,225 |................ 400,000 |.................342,225 |......... [T VDN PR (< 1) N KU AU RN 4.000 |...... 3.8% ....02/09/2021 ...|....02/22/202%6 ...
456837-AV-5 ..... ING Groep NV Sr Nt |- 1.GFE L. 2,028,300 |...88.2400 |... 02,020,429 o e (8,907) [ e e 1.726 |...... 1.403 ...09/15/2021 ...|....04/01/2027 ...
456837-Al-3 ..... ING Groep NV Sr Nt Fix to Float .... .. 1.G FE ..|... .. 6,401,038 |...79.8040 |... ....6,393,888 P /4 ) PR AR RN 2.727 |...... 2.632 .. 173,165 |....06/30/2021 ...|....04/01/2032 ...
456873-AD-0 ..... Ingersol I-Rand Lux Finance Nt .... .2.BFE .. ...92.4470 |. 1,340,482 |. .1,605,735 |.. .. (24,425) |. .3.800 |......1.889 . 55,100 |....06/30/2021 .. 03/21/2029 ...
46556M-2A-9 ... I'tau Unibanco Holding SA Sub Nt Fix to Float ....... | 4AFE L. L.91.1890 [, 296,365 |.... ....283,632 n 882 [ e e 3.875 [...... 5.835 ..6,297 |....10/06/2022 ...|[....04/15/2031 ...
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46653N-AA-0 ..... UZAUTO Motors AJ Sr Nt ooeevvviiiiiiiincccceiie [ e Dovevee| veeeeennns LAAFE L 875,584 [...81.3740 |................. 707,952 |..oovinnnnnnnnns 870,000 |.eeevvrunninnnns 707,952 |........(135,622) |....euuuns (1,083) [ouennveiiiinnnns oovviiiiiiiiiiiinn Jveees 4.850 |...... 4.702 ....06/30/2021 ...|....05/04/2026 ...
48855K-AC-4 ..... Kenbourne Invest SA Sr Nt ... D...... 1 vee |- 4.AFE ). .. 476,070 |...78.5560 |... ..474,000 |.. 872,356 |oeennnni (90,932) [oiieiiie i (429) | [ e 4.700 |...... 4.592 ....06/24/2021 ...|....01/22/2028 ...
58547D-AD-1 ..... Melco Resorts Finance Sr Nt . D...... 1 veo |- 3.CFE ... .. 642,694 ]...80.1910 |... . 615,000 |.. 493,173 e (97,619) [ (3,267) | [ e 5.375 |...... 4.684 ....01/15/2020 ...|....12/04/2029 ...
591555-AF-4 ... Metinvest BV Sr Nt D...... oo |--5.BFE ..|... .. 305,750 |...50.2650 |... . 310,000 |.. ....155,821 |ooeee (150,994) [oiiiiii it 846 e [ e 7.750 |...... 7.950 ...10/01/2019 ...|....10/17/2029 ...
600814-AR-8 ..... Millicom Intl Cellular Sr Nt .. D...... 1 oo |- 3.BFE ..|... ..200,000 |...84.3330 |... . 200,000 |.. .. 168,666 I AR RN 4.500 |...... 4.500 ....10/19/2020 ...|....04/27/2031 ...
603051-AC-7 ..... Mineral Resources Sr Nt D...... 1 vee |- 8.CFE ... .. 512,500 |. 102.1140 |... .. 500,000 |.. 510,568 e (1,8316) | e s 8.000 |...... 7.320 ...06/09/2022 ...|....11/01/2027 ...
62954H-AY-4 ... NXP BV/NXP FDG/NXP USA Sr Nt .. D...... T [ 2B FE ... ...86.5750 |... .... 1,563,488 2 (9,007) [eunnniiis e e 3.400 |...... 2.201 ....06/19/2022 ...|....05/01/2030 ...
62954H-BA-5 ... NXP BV/NXP FDG/NXP USA Sr Nt ....ceeeeeeneieecennis feen e D...... 1o |- 2B FE ... ...79.5840 |... e 2,044,002 [oeieeeiiiieeee e 393 [ e e 2.500 |...... 2.538 ....06/19/2022 ...|....05/11/2031 ...
632525-AS-0 . National Australia BankLimited Sr Nt Fix to Float L2.AFE .. ...84.2950 |. .. 8,429,520 |. 10,000,000 10,701,990 |.. .3.933 |......2.760 ....07/01/2021 .. 08/02/2034
716473-AE-3 ..... Petrofac Ltd Sec Nt ... .3.CFE .. ...56.490 |. ..429,372 |. . 760,000 429,372 |.. (328,484) |. .9.750 |......9.812 ....01/27/2022 .. 11/15/2026
7T1647N-BJ-7 ..... Petrobras Global Finance Sr Nt .|D. .3.CFE .. ...76.7790 |. ..882,953 |. . 1,150,000 .852,657 |.. .(77,887) |. .5.500 |......7.043 ....10/27/2022 .. 06/10/2051 ...
716540-CC-4 ... Petroleos Mexicanos Sr Nt D...... 1 vee |- 8.CFE ... ...64.0550 |... ..445,000 |.. ....285,046 |......... (30,682) [cvnneeeeennna 843 oo e oo 6.750 |...... 9.922 ...05/18/2022 ...|....09/21/2047 ...
75975A-AA-8 ..... Renew Power Pvt Ltd 1st Lien Nt . D...... 1 veo |- 3.CFE ... ...95.9180 |... ..435,000 |.. L7282 (14,528) [.... TR R 5.875 |...... 6.079 ....08/16/2022 ...|....03/05/2027 ...
80007R-AQ-8 ..... Sands China LTD Sr Nt D...... 1 oo |- 3.AFE ... ...81.6930 |... . 1,154,000 |.. .0 869,106 |-evveeeieeeenn IR K A JUUP PO 3.350 |...... 8.580 ....08/16/2022 ...|....03/08/2029 ...
822582-AY-8 ..... Shell International Finance Sr Nt [CRR—. 1 veo |- 1.DFE ..)... ...90.7230 |... . 870,000 |.. DR 7 11V R RPN A Ltc) I AU RO RN 4.550 |...... 2.948 ....06/30/2021 ...|....08/12/2043 ...
822582-BE-1 ..... Shell International Finance Sr Nt D...... 1 vee |- 1.DFE ..)... ...92.9860 |... .4,000,000 |.. 8,736,962 |oeeieeeeiiiieeee feeeeennn(50,687) |oeeeiiiiees e e 4125 |...... 2.3% ....07/15/2021 ...|....05/11/2035 ...
822582-B0-4 ... Shell International Finance Sr D...... 1 weo |- 1.DFE ..)... . ...82.6710 |... .1,670,000 |.. Ll 1879744 L e (5,940) [ e e 4.000 |...... 3.230 ....04/27/2021 ...|....05/10/2046 ...
82481L-AC-3 ..... Shire Acq Inv Ireland DA Sr Nt D...... 1 oo |--2.BFE ... . 11,228,252 |...98.2500 |... ....11,399,011 |.... 11,602,000 |.. 11,558,106 [oeneceiieeee e 58,921 [ e e 2.875 |...... 3.409 ...11/18/2016 ...|....09/23/2023 ...
82481L-AD-1 ..... Shire Acq Inv Ireland DA Sr Nt ... D...... 1 |- 2.BFE ... ...4,003,320 |...94.1150 |.....oonnnnens 3,764,5% |.... .4,000,000 |.. 4,001,386 [oenniiiiiiines e (348) e e e 3.200 |...... 3.190 ....10/06/2016 ...|....09/23/2026 ...
82620K-AE-3 ..... Siemens Financieringsmat Sr Nt 1EFE .. . 12,930,320 |...96.5690 |. . 12,553,957 |. 13,000,000 12,981,122 |.. .3.250 |......3.313 ....10/09/2015 .. 05/27/2025
82620K-AM-5 ..... Siemens Financieringsmat Nt . .1EFE .. ...74.8210 |. .. 1,870,535 |. .2,500,000 .2,857,958 |.. .3.300 |......2.4% ....10/27/2020 .. 09/15/2046
82620K-BE-2 ..... Siemens Financieringsmat Sr Nt 1EFE .. ...81.5000 |. ..2,628,388 |. . 3,225,000 3,221,393 |.. .2.150 |......2.165 ....08/02/2021 .. 03/11/2031
83051G-AS-7 ..... Skandinaviska Enskilda Sr Nt .. .|..1.DFE .. . 14,978,700 |...92.5420 |. .13,881,315 |. 15,000,000 14,987,983 |.. .0.650 |......0.698 ....08/31/72021 .. 09/09/2024 ...
863890-AG-7 ..... Studio City Finance Ltd Sr Nt . .. 4.AFE .. 585,000 |...73.8880 |. ..432,242 |. (432,242 .. . (93,990) [-eeieeiiiins .5.000 |......5.000 ...01/05/2021 .. 01/15/2029 ...
869641I-AK-8 ..... Suzano Austria GMBH Sr Nt |- 2.CFE ... .. 584,608 |...78.3750 |... 589,165 |ovvniiiiiiiis o558 | e e 3125 |...... 6.356 ....12/08/2022 ...|....01/15/2032 ...
880340-AC-1 ..... Tengizchevroil Fin Co Inc Sec Nt ... |- SAFE ... L. 71,4950 | 225,210 oninniieennnn 315,000 [oiiiiiiine 225,210 |nnne e (87,162) [ e 298 | e e 3.250 |...... 3.375 ....07/15/2020 ...|....08/15/2030 ...
88167A-AE-1 ..... Teva Pharmaceuticals NE Sr Nt |- 3.CFE ..|... ...87.4080 |.............. 9,614,902 |............ 11,000,000 |.............. 9,614,902 |....... (767,177) |.......... 30,457 |eeorrrrirnnnnnns foorriiiiiiiis e 3.150 |...... 3.477 ....06/25/2021 ...|....10/01/2026 ...
88332E-AA-1 ..... Bidvest Group Sr Nt D...... 2 |- 8.BFE ..|... . ...89.8630 |.................615,560 |................ 685,000 |.................615,560 |.........(65,922) |...ccrreeeeei(120) |oumemieeimnnnns oo e 3.625 |...... 3.605 ....09/30/2021 ...|....09/23/2026 ...
899415-AE-3 ..... Tullow Oil Ple Sr Nt ooovvveiiiiiiiiecceiieees [ e D...... 1 |- 5.BFE ..|... .. 435,000 |...61.1130 |... . I MR R 7.000 |...... 7.000 ....03/16/2018 ...|....03/01/2025 ...
902133-AR-8 ..... Tyco Electronics Group Sr Nt .. 1.G FE ..|... .. 1,658,646 |...97.6700 |... ... 1,612,542 e (9,083) [eeeeniieeeeenn e oo 3.450 |...... 2.849 ...08/01/2017 ...|....08/01/2024 ...
902613-AE-8 ..... [UBS Group AG Sr Nt Fix to Float . .1.GFE .. 1,139,677 |...75.3020 |. ..873,508 |. 01,142,268 |.. L1732 | .2.0% |......2.282 ....06/30/2021 .. 02/11/2032 ...
902613-AP-3 . UBS Group AG Sr Nt Fixed to Float .1.G FE ...95.9340 |. .. 4,796,675 |. .5,009,123 |.. (1,114) | 4.751 |......4.704 ....06/24/2022 .. 05/12/2028
91823N-2A-0 . Veon Holdings BV Sr Nt .. [ T ...69.5670 |. ..452,184 |. 452,184 |.. . .3.375 |......3.324 ....06/25/2021 .. 11/25/2027
918374-AA-7 ..... VTR Finance BV Sr Nt . 4.C FE ...39.0290 |. ..158,067 |. 158,067 |.. .6.375 |......4.153 ....08/20/2021 .. 07/15/2028
922121i-AA-8 ..... Var Energi Asa Sr Nt . 2.CFE ...94.3850 |. .. 2,312,435 |. . 2,462,956 |.. .5.000 |......4.863 ..07/22/2022 .. 05/18/2027 ...
92212li-AD-2 ... Var Energi Asa Sr Nt .ooeovneeiiiiiiii e [ e 2.C FE . 101.8470 |...ccvnnnnnnns 4,073,884 |.... .... 3,970,295 U . JUTP PO 7.500 |...... 7.681 ....11/08/2022 ...|....01/15/2028 ...
922120-AE-0 ..... Var Energi Asa Sr Nt ...ooovviiiiiiiiiiiiiiiens [ e 2.CFE . 103.3590 |... 2,971,890 ot A PP R 8.400 |...... 8.542 ....11/08/2022 ...|....11/15/2032 ...
92769V-AJ-8 ..... Virgin Media Secured Sr Nt .. 4.B FE ...80.3420 |.................924,733 |.............. 1,151,000 |.................924,733 |........ (109,040) [...oeeeeenn 6,891 oo [ oo 5.000 |...... 6.745 ....06/10/2022 ...|....07/15/2030 ...
92769X-AR-6 ..... Virgin Media Secured Sr Nt 3.C FE ...83.5700 |... ieeerneenne.. 2,515,460 |....... (200,817) [cvvvreennn 20,563 |ooeeeeeiiiiiiiiins o oo 4.500 |...... 6.121 ....06/09/2022 ...|....08/15/2030 ...
92856H-AB-0 ..... Vivo Energy Investments Sr Nt .... 2.C FE ...89.2640 |... ..390,000 |oeeerrnnneeeeenn390,000 foeeniiiiiniiiines foeeeeneieeeeeene e e e 5125 |...... 5.125 ....09/17/2020 ...|....09/24/2027 ...
92857W-BU-3 ..... Vodafone Group PLC Sr Nt .. 2.BFE ...77.5710 |... .5,000,000 |.. e (17,266) [oeecciis i e 4.250 |...... 3.359 ....10/28/2020 ...|....09/17/2050 ...
98313R-AH-9 ... Wynn Macau LTD Sr Nt 4.B FE . ...84.6750 |... 351,399 |.... ..415,000 |.. 351,399 |......... (24,910) [ovnnneeeen (3,269) |oeeemeneieeecnnn foeneeeeeeeiiieee oo 5.625 |...... 4.703 ...04/22/2021 ...|....08/26/2028 ...
98955D-AA-8 ..... Ziggo BV 1st Lien ..oovvviiiiiiniiiiiiiiinennes 4.A FE 869,239 |...83.6150 |... 805,214 |.... ....963,000 |.. 805,214 |......... (69,567) |vvvvvnennnn5,843 [ e e 4.875 |...... 6.520 ....06/09/2022 ...|....01/15/2030 ...
A3158#-AH-2 ..... Hofer Financial Services GmbH Sr Nt Ser H 1.GPL . .10,000,000 |...98.7090 |. ..9,870,880 |. 10,000,000 10,000,000 |.. .3.790 |......3.790 ...09/26/2018 .. 09/26/2023 ...
BK5401-42-1 ..... Tengizchevroil Fin Co Inc Secured Nt .... 3.A FE .. 536,450 |...71.4950 |......ccooeennns 571,962 |.... . 800,000 |. ....539,613 2 (200) |veeeeennnnnd,363 | i [ 3.250 |...... 9.290 ...11/16/2022 ... |....08/15/2030 ...
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G1745%-AG-6 ..... Brookfield Utilities UK PLC Priv PI Nt (GBP) ...... [... ... B...... T L 2BFE | 15,238,000 |...99.6590 |............. 12,041,845 |............. 12,083,000 |..evennnnnens 12,083,000 |evvevnivviirinns fooviiiiiiiiis v [ (1,449,000) |...... 4.050 |...... 4.050 [AO .ooeee Joeviinninns 100,591 [...oovvennnens 494,465 |....04/17/2013 ...|....04/17/2023 ...
G4588#-B0-3 ..... Intermediate Capital Group Plc Sr Nt . D...... o ]een2.B s .10,000,000 |...98.1610 |... .. 10,000,000 |............ 10,000,000 |-eeevuumreeeemmnnn forneereeemmniineee foeeemmiieeeeeens fereeeeeeeenieeee foeeees 4.760 |...... 4.760 |AO ...... ..476,000 |....04/24/2019 ...|....04/24/2024 ...
G6714R-AD-9 ..... Odebrecht Finance LTD Sr Nt Devevee| eoveeeees |6 FE o |l 124,268 ... 2.1350 |... 22,043,317 [oooiiiiiinnnnn... 43,625 |.......... 26,380 [.......... 14,409 |.........207,976 |.....cciriiiinns foerens 0.000 |..... 25.821 | A0 ...... .. 127,769 |....10/27/2022 ...|....10/25/2029 ...
G6714U-AA-8 ..... Odebrecht Finance LTD Sr Nt - Holdco .... Dvevee [ e [ B e 11,313 0.2170 |... 02,949,279 |oeeviiiiieeennenn 6,406 [l 8,511 | e 17,452 | [ 0.000 |..... 12.715|MS ...... ....02/17/2021 ...|....09/10/2058 ...
M8903B-AS-1 ..... Turkcel | Iletisim Hizmet Sr Nt D...... 1 . . ...86.5890 |... ..230,000 |.. ...199,154 | (22,059) [onnniiiinnn B84 L e e 5.800 |...... 6.141 140 ...... ...2,964 |... ...08/14/2020 ...|....04/11/2028 ...
P55409-AA-T7 ..... Industrias Penoles SAB Sr Nt .. D...... 1 2.BFE 308,838 |...92.7370 |... 287,483 |.... ... 310,000 |.. 308,946 .ooeeeeeniiiieee eeernnneeeen 108 [ e e 4.150 |...... 4.209 [MS .ooeet oeeiniiieeeeenes 3,895 |... ....08/14/2022 ...|....09/12/2029 ...
X5151*-AE-0 ..... Landsvirkjun Sr Nt Ser B D...... e .10,000,000 |...99.5880 |... .. 9,958,840 |.... 10,000,000 |.. ..10,000,000 |...woevevenninnnns fovvvrnnniiiiiiiin foveeneiiiiiiis o e 4.120 |...... 4.120 [MS ...... ... 129,322 |... ....03/08/2018 ...|....03/08/2023 ...
X5151%-AH-3 ..... Landsvirkjun Sr Nt Ser A D...... A s 19,000,000 |...99.2420 |............. 18,856,056 |...ccevnnnnns 19,000,000 |-.eeeunnnnees 19,000,000 |-evveueeermmnnnns fooneriiiiiiiiniee foereniineeeeeinis ferieireeiiiiinnees foeeees 2.510 |...... 2.510 [MS ..ooon [eeimiinnanns 139,096 [......coeennnn 476,900 |....03/16/2020 ...|....03/16/2023 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer
Obligations 2,790,546,827 [ XXX 2,495,399,503 2,751,387,533 2,732,721,231 XXX XXX XXX 27,292,827 88,562,709 XXX XXX
American Business Fin Svcs Inc RMBS Ser 2002-3 Cl
000759-CV-0 ..... L PSR URPPPPPRRRRUPURRPY RN R, 4 s AR e 2,472,209 |...76.3050 |...ceeeeennnnn 2,420,733 |.oceennnnnnns 3,172,427 | 2,872,209 |oveeeeeeeenneeee foeeeeeeis e e e 5.902 |..... 10.412 |MON ... [oeeeeeeennnnnn 15,603 [ooeeeennnnnnnes 81,951 [....12/30/2020 ...|....09/15/2033 ...
00179V-AB-2 ..... AMSR Trust RMBS Ser 2021-SFR2 Cl B .......ccevuuvrvvns foun one ... 1.DFE ..|... ...85.4700 |.......oeennn. 7,264,984 |.... 8,497,793 [ e (1,308) [ e e 1.777 |...... 1.767 |MON ... .. 151,045 |....06/23/2021 ... |....08/17/2026 ...
00441X-AD-6 ..... ACE Securities Corp RMBS Ser 2006-NC2 Cl A2C . AR ...30.2600 |. .. 1,027,256 |. 1,027,256 |.. .4.539 |.. . 35,686 |....03/01/2017 .. 07/25/2036 ...
03464R-AA-1 ..... Angel Oak Mortgage Trust RMBS Series 2020-1 Cl A1 ... ... LA ...92.9900 |....oovnnniinns 576,99 |.... 819,791 s e (T08) L e e 2.466 . 15,302 |....01/17/2020 ...|....12/25/2059 ...
Banc of America Mtg Securities RVBS Ser 2006-B Cl
05950T-AF-2 ..... R (SRR RN 4 s . TAFRM .. L. 78.0760 |...ccvvnnnnnns 119,420 [oniiiennnnnn 152,954 |, 119,420 [.ooeiinn(25,226) |ovvvnneennnn 258 [ s e 3.619 |...... 6.101 JMON ... |ovvnnniiiiinnnnns 153 I O 4,664 |....08/20/2008 ...|....11/20/2046 ...
Barclays Mortgage Loan Trust RMBS Ser 2022-INV1 Cl
06744Y-AA-1 ... AL . .. 1.AFE ..|... ...94.9160 |........eennnt 5,506,692 |.... 005,800,028 |....oeiiiiiiinnens v (1,541 s o e 4.466 |...... 4. 412 [MON ..... .. 172,734 |....05/16/2022 ... |....02/25/2062 ...
Citimor tgage
12567A-AP-2 ..... 2RT e [ e e AN L ...75.2980 |... 321,605 |.... 427,112 .. R CTVNC15te I S Y A R RN 5.500 |..... 12.659 [MON ..... ...3,283 |....03/29/2017 ...|....06/25/2023 ...
12638P-AB-5 ..... Credit Suisse Mtg Cap Cft RMBS Ser 2007-3 Cl 1A1A |... ... e AN L ...34.0250 |... ..1,138,886 |.... . 3,347,192 |.. 1,138,886 |.......(347,268) |oeeeeeeeeiieeiin o e e 5.837 |..... 35.119 | MON ..... . . . 52,242 |....05/10/2007 ...|....04/25/2037 ...
12668B-EJ-8 ..... CWMBS Inc RMBS Ser 2005-85CB Cl 2A4 .............oves foun .ne 2.0 FM e 2,008,047 |.. 81.0760 |.............. 1,821,048 [ 2,246,100 |....ccvvnnnnns P00+ 0 Y R FORR Y R AR R 5.500 |...... 8.258 [MON ..... [eeeevvennnnns 10,295 [ovvenininnns 123,523 |....02/28/2006 ...|....02/25/2036 ...
Chase Mortgage Finance Corpora RMBS Ser 2016-1 CI
16163Y-AC-8 ..... M2 e [ e e LA e 5,670,142 [...88.5730 |.............. 4,961,123 |...oovvnennnns 5,601,200 |....ccevnnnnns 5,632,580 |..eeveeiiiinniines forriinnnnnn 8,385 e i e 3.750 |...... 3.534 |MON ... foeeeeiiiinnnnns 17,504 |....ocovveenns 212,883 |....10/28/2016 ...|....04/25/2045 ...
16165V-AM-0 ..... Chaseflex Tr RVBS Ser 2007-1 Cl 2A9 ......ccoevveeecs feun oue L TAFRM ... .. 496,221 |...35.9050 |... ..242,042 ... 282,082 ..ot (79,539) [ 5,405 | [ e 6.000 |..... 14.728 | MON ..... . 38,823 |....03/29/2017 ...|....02/25/2037 ...
17323T-AA-8 ..... Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 CI A1 ..... [... ... LA .. 621,636 |...94.3070 |... 589,661 |.... 623,562 |oeeeiiiiiiiins e 883 | e 3.500 |...... 3.613 [MON ..... . 21,884 |....06/09/2015 ...|....01/25/2053 ...
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-RP1
173260-AA-1 ... Cl A e 1A .. 2,170,640 |...95.3350 |...eeunnnnnnns 1,977,459 |.... e 2,101,025 [ e (16,587) [ o e 3.000 |...... 0.714 | MON ..... ... 62,227 |....03/04/2020 ...|....09/25/2064 ...
31572Y-AA-6 ..... Ellington Financial RMBS Ser 2022-2 Cl A1 ... - TAFE L. ...95.2200 |...ccvvnnnnnns 5,189,183 |.... e 5,827,567 e e 882 e e e 4.299 |...... 4.369 [MON ..... .. 156,187 |....04/14/2022 ...|....04/25/2067 ...
32052li-AC-3 ... First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI 1A3 . |... ... - 2.CFM L ...43.5380 |.......cooeeeenn 443,090 |..onnnnnn 1,017,707 el 497,620 |l 82,467 | [ 185,522 [ e 6.250 . 62,445 |....03/01/2017 ...|....08/25/2037 ...
33767J-Ad-1 ..... Firstkey Homes RMBS Ser 2020-SFR2 CI E .. 2.CFE ..|... ...88.2960 |.............. 1,602,261 |..oeeeeennn. 1,814,645 |ooiinnin i 1,797,928 |eeeicciiiees o375 | e e 2.668 . 46,636 |....02/02/2022 ...|....10/19/2037 ...
33767M-AG-0 ..... FirstKey Homes RMBS Ser 2020-SFR1 CI D .... .. 1.G FE ..|... ...89.0450 |... . e (8,545) | e e 2.241 . 49,302 |....06/30/2021 ...|....09/17/2025 ...
33767M-AJ-4 ..... FirstKey Homes RMBS SEr 2020-SFR1 CI E . .. 2.AFE .. ...89.2290 |. ..2,230,718 |. .2,500,000 .2,533,719 |.. ..(13,030) | 2,791 |.. . 69,775 |....06/30/2021 .. 08/17/2037 ...
33767W-AC-7 ..... FirstKey Homes RMBS Ser 2021-SFR1 Cl B . .1.CFE .. ...85.8050 |. .. 5,577,325 |. .6,500,000 .6,5612,316 |.. (4,632) |. .1.788 |.. 116,220 |....06/29/2021 .. 08/17/2028 ...
33768N-AC-6 ..... FirstKey Homes RMBS 2022-SFR1 B .... .. 1.DFE .. ...93.6590 |. ..1,015,266 |. .1,084,000 1,083,704 |.. 27| .4.493 |.. . 30,170 |....04/05/2022 .. 05/17/2027 ...
33768N-AE-2 ..... Firstkey Homes RMBS 2022-SFR1 C .... |- .G FE ... ...92.1600 |.......oennnns 1,336,321 |.... .1,450,000 |.. .... 1,449,603 FUR O 745 N R RN 4.642 . 41,694 |....04/05/2022 ...|....05/17/2027 ...
33768N-AG-7 ..... Firstkey Homes RMBS 2022-SFR1 D ....ceevvvvunevevernnnn foun oe . |--2.CFE ..|... ...89.3300 |... ..900,450 |.... .1,008,000 |.. +eo1,006,155 |..eoeieeeeiiinnnns eeeeeeeeenn (T2) oo s et 5.197 . 32,450 |....04/05/2022 ...|....05/17/2027 ...
337925-ES-6 ... First Plus Home Ln Owner Tr RMBS Ser 1998-5 Cl A9 |... ... e AN L ....4.3950 |... 0 8,852 | 201,405 [ 8,852 [......... [ [18:Z0) N SR AR AR RN 7.510 . 12,459 |....03/29/2017 ...|....12/10/2024 ...
35729T-AD-4 ... Fremont Home Loan Owner Tr RVBS Ser 2006-C Cl 2A2 |... ... e AN L . ...38.4870 |...covnnnnnnns 1,012,290 |.... ....1,012,290 |........ (318,376) [-eeeeeeeeeeieee oo e e 4.539 ... 32,682 |....03/01/2017 ...|....10/25/2036 ...
36168X-AA-7 ..... GCAT RMBS Ser 2022-HX1 Cl AT ..oovvivieiniiiiiiinee feen e ceveeee | eeeeeeee | LAFE L .. 9,626,876 |...88.7320 |......ovnnnnns 8,542,155 |.... . .. 09,623,811 [t s PP RN 2.885 .. 254,592 |....02/09/2022 ... |....12/27/2066 ...
36169K-AA-4 ..... GCAT RMBS Ser 2022-NOM2 Cl AT ..eeeeeeeiiieeeceen [ e e | s L AFE e 2,601,289 [...95.9020 |.............. 2,506,360 [..eeeeeeennnnn 2,613,449 |...coeeee 2,601,813 [.oeeeeeeiiiiiieen oo 528 [ e et 4.210 73,351 |....04/28/2022 ...|....02/25/2067 ...
GS Mortgage Securities Corp RMBS Ser 2004-NC1 CI
36228F-C3-8 ..... PP UPUUTRRRPPURPT RN B, 4 s AR e 1,661 [...93.7480 |oeeeeeeeeennennnns 1,557 | 1,661 |oeeenneeeecennnnn 1,658 |oeeenieeeeeeis e e e s 4.563 BT2IMON e [ B e 79 |....02/12/2004 ...|....11/25/2033 ...
362341-06-9 ..... GSAA Home Equity Tr RMBS Ser 2005-9F CI1A4 .........foee ceefieenens 4. P O O 490,189 |...82.6760 |..........oeunnn. 41,284 | 533,754 |evveniiiiinnnnn 490,189 [...ooiivvviniiins fovvvenniiniiiiinns foveininiiiiiiinns o Joenens 5.500 29,356 |....03/09/2006 ...|....12/25/2035 ...
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GS Mortgage-Backed Securities RMBS Ser 2021-PJ11
36263V-AB-3 ..... Cl A2 e o e | | e e LA e 5,195,501 |...80.0150 |....ccevunnnns 4,142,918 |.oeeerniennnns 5,177,708 |.eeeeernennnns 5,193,873 |oeeeiieeiiiiiens foeeeeeene (1,522) |oveeeeeemniiees foeeeeeiis e 2.500 |...... 2,448 [MON ..... [oeeeeeeennens 10,787 |oveeeennes 129,443 |....12/03/2021 ...|....04/25/2052 ...
GS Mor tgage-Backed Securities RMBS Ser 2022-NQw1
36264E-AG-9 ..... ClAd e oo e | | s e LA e 11,060,715 [...90.1200 |.....cceennnnn 9,766,793 |oeeeunenen 10,837,566 |-....nnnneeen 11,010,145 |oeeeeeeeiiiiees o (50,569) |-vvveeeeeemnnnns foeeeeeeiiieiiies e 4.000 |...... 2.902 [MON ...oo [oeeeemnninnns 36,125 |oeeerinnnnnnns 361,252 |....08/03/2022 ...|....05/25/2062 ...
GS Mor tgage-Backed Securities RMBS Ser 2022-NQW1
36264E-BB-9 ..... [0 [ U PUPTRRRPURRRRRRPPPY RPN NN N e 10 e 3,152,995 ...90.1200 |...eveeeennnnn 2,799,326 |..ccvvnnnnnnns 3,106,228 |....cevnennnns 3,142,026 |..eeeeeeeniniees foreeeenee (10,969) [-oeeeeeveiieeeeee Joeemenieeeeeeies feens 4.000 ...08/08/2022 ...|....05/25/2062 ...
GS Mortgage Securities Trust RMBS Ser 2022-LTV1 Cl
36266V-AJ-3 ..... A8 e [ e [T R 1A . 18,575,571 |...88.2790 |... ...16,653,314 |.... 18,864,433 |.. 18,638,270 |o.eeieeeiiiiieee foeeeeenenn 62,699 | e e 3.000 ...02/16/2022 ...|....06/25/2052 ...
395381-CZ-9 ... Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3 CI A ..[... ... U I . 1TAFM . ... 16,6721...93.8790 |......eereeeennnn 28,007 [ounnniiiinnnnnnnnn 29,833 ooiiiiiiiii it 18,672 [ oo e [ e 4.498 ....11/14/2007 ...|....09/15/2030 ...
39539M-AA-T7 ..... Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3 Cl A1 |... ... e 4L L 1AFM . ..1,080,218 |...85.6900 |..........cee...n991,669 [..oeeeennenen 1,157,275 |onnnnee e 1,080,218 [ e oo e e 4.609 ....08/28/2007 ...|....06/25/2037 ...
41164Y-AB-7 ..... Harborview Mtg Loan Tr RMBS Ser 2007-4 CI 2A1 ..... [... ... U I .1 ... 77.4800 |.................903,810 |.............. 1,166,504 |.............. 1,144,651 |oriiiinninnns ooviennnnnnh 430 | o e 4.559 ....08/28/2007 ...|....07/19/2047 ...
45254N-MY-0 ... IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1 N .1 917870 |.oeeennneeeenn 569,561 |oninniiiennnn 620,523 | 804,289 | e e e | 4.909 ....02/25/2005 ...|....04/25/2035 ...
45276K-AA-5 ..... Imperial Fund LLC RMBS Ser 2022-NOM3 CI A1 .. .1 ...92.6150 |... reeeenennenn. 1,039,030 |..... v e (3944) | [ e 4.380 ....04/14/2022 ...|....05/25/2067 ...
456652-AA-4 ..... Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1 Cl A1 .....[... ... .1 ...36.4080 |... 426,545 |.... 1,171,571 .. 426,545 |......... (T4,791) [eeeeeeeeiniieeee Joeeeenn 118,239 [ s 6.000 ...03/01/2017 ...|....08/25/2037 ...
46592i-BP-0 . JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15 . ...77.7260 |. ..6,126,446 |. .7,882,157 .7,846,123 |.. .2.500 |.. ....11/30/2021 .. 02/25/2052 ...
466530-AC-9 ..... [JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3 ...80.3170 |. .. 7,239,996 |. .9,014,298 .8,969,147 |.. .2.500 |.. ....11/23/2021 .. 05/25/2052
46654T-B0-0 ..... JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15 . ...79.9550 |. ..6,893,087 |. .8,539,987 |.. .2.500 |.. ....12/20/2021 .. 06/25/2052 ...
466541-BR-1 ..... JPM Mortgage Trust RMBS Ser 2022-1 CI A14 ... ...80.8650 |....cevuunnnns 7,535,493 |.... .... 9,223,950 o e 2,849 | e e 2.950 ....01/26/2022 ...|....07/25/2052 ...
542514-HT-4 ..... Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI M1 .......[... ... ...94.4190 |... .. 3,674,889 |.... 3,781,447 e e 20,565 [ e e 5.289 ....09/29/2015 ...|....10/25/2034 ...
552758-AD-9 ... Master Asset Bkd Sec Tr RMBS Ser 2006-NC2 Cl A4 .. |... ... ...37.7760 |... revennenneen 875,764 |l (265,662) |-evvneeeeeennnes foreeeeiniis s et 4.539 ...08/20/2008 ...|....08/25/2036 ...
552758-AR-1 ..... MASTR Alternative Loans Tr RMBS Ser 2007-1 CI 3A1 |... ... ...16.6830 |... ..556,047 | 92,765 ...l (SIS T 7/ N PR KU R RN 6.000 ....03/01/2017 ...|....06/30/2023 ...
55284T-AA-5 ..... MFRA Trust RMBS Ser 2022-INV1 Cl A1 .ooeveeneeeeinnas feen e ...95.1470 |... . 4,610,168 |ooeeeeeeeeennn 4,571,654 [ e n5,996 [ e [t 3.907 ....04/05/2022 ...|....04/25/2066 ...
59020U-YN-9 ... Merrill Lynch Mortgage Tr RMBS Ser 2005-A5 CI A3 . |[... ... ...90.4240 |.......oennnns 1,166,439 [...oeeeeneen 1,289,962 |.....cceenenn 1,273,028 |oovvvveiiiiiinns foeeeen 11,892 | o s 3.484 ...10/04/2013 ...|....06/25/2035 ...
Metlife Securitization Trust RMBS Ser 2019-1A CI A
B91B6E-AA-3 .oe. [ eeeeee e [ ...95.4830 |....oovuiiinnns 559,164 |....cevvunnennes 585,617 [.covevvivrnnnnnns (ST VR I RO RN ¢ (1[0 N AR R RN 3.746 ....04/26/2019 ...|[....04/25/2058 ...
59980Y-AB-1 ..... Mill City Mortgage Trust RMBS Ser 2018-4 Cl AB .. |... ... ...95.3790 |..ccornnnnnnns 6,231,259 |.... .6,533,177 |.. 8,701,649 [ e (57,802) [ e e 3.485 ....02/28/2020 ...|....04/25/2066 ...
59981T-AL-9 ..... Mill City Mortgage Trust RMBS Ser 2019-GS2 CI M3 . |... ... ...80.6840 |.............. 2,459,242 |.... 3,182,740 [ e (28,279) [ e e 3.250 ....07/21/2021 ...|....08/25/2059 ...
62955V-AA-4 ..... New York Mortgage Trust RMBS Ser 2022-CP1 CI A1 ...|.. ... ...91.2320 |..ccovnnnnnnns 2,582,359 |.... e 2,829,544 | e (996) [ e e 2.042 ....01/12/2022 ...|....07/25/2061 ...
62955V-AB-2 ..... New York Mortgage Trust RMBS Ser 2022-CP1 CI A2 ...[... ... ...87.3750 |....covnnnnnns 5,558,766 |.... 8,359,224 Lo e (2778 [ e e 3.012 ....01/12/2022 ...|....07/25/2061 ...
62955V-AC-0 ..... New York Mortgage Trust RMBS Ser 2022-CP1 CI M1 ...[... ... ...83.6420 |.............. 1,836,778 |.... e 2195977 [ e (B19) [ e e 3.215 ...01/12/2022 ...|....07/25/2061 ...
62955V-AD-8 ..... New York Mortgage Trust RMBS Ser 2022-CP1 CI M2 ...[... ... ...80.9280 |.........ennns 1,777,188 |.... DR 1o I R R O ) AU RPN RN 3.514 ....01/12/2022 ...|....07/25/2061 ...
64828\1-AA-5 ..... New Residential Mtg Ln Tr RVBS Ser 2017-3A A1 ..... ...93.9170 |... . e BTT5T s o (1,001) e [ s 4.000 ....04/13/2018 ...|....04/25/2057 ...
64828Y-AQ-4 ..... New Residential Mtg Ln Tr RVBS Ser 2014-2A CI A2 . ...94.4890 |. ..685,106 |. ..725,065 738,254 |.. .3.750 |.. ....08/12/2015 ..
64828Y-AR-2 ..... New Residential Mtg Ln Tr RVBS Ser 2014-2A Cl A3 . ...94.4890 |. ..1,174,468 |. . 1,242,969 1,267,434 |.. .3.750 |.. ....10/02/2014 ..
64829C-AD-0 ... New Residential Mtg Ln Tr RVBS Ser 2015-1A Cl A3 . ...94.4300 |. ..853,745 ... 861,586 |.. .3.750 |.. . ....06/23/2015 .. .
64830B-AA-5 ..... New Residential Mtg Ln Tr RVBS Ser 2017-6A Cl A1 . ...93.9530 |... . .3,007,860 |.. .... 3,066,135 e (8,401) [ e [ 4.000 . .... 10, .. 120,306 |....10/10/2017 ...|....08/27/2057 ...
64830D-AB-9 ..... New Residential Mtg Ln Tr RMBS Ser 2019-2A CI A1 . [... ... T VA [V R, 5,328,161 |.... .5,598,543 |.. ....5,868,451 |.ocoeiiiiiiiinnns [ (L7816 N R EERRT AR, 4.250 . .. 19, .. 237,938 |....02/28/2020 ...|....12/25/2057 ...
64830G-AB-2 ..... New Residential Mtg Ln Tr RMBS Ser 2018-1A Cl A1A ... ... ...92.9620 |....covnnnnnns 5,625,121 |.... .6,050,970 |.. 8,184,709 | [ (32,259) [-oeeeeeeieeeenn oo fes 4.000 . o 20, .. 242,039 |....03/13/2020 ... |....12/25/2057 ...
New Residential Mtg Ln Tr RVBS Ser 2019-RPL2 CI A1
B4830H-AA-2 ... [ceieiii i [ ...93.5460 |......oennnnn. 5,335,733 |.... .5,703,891 |.. .... 5,724,502 (19,757) |. 3.250 . ... 15, .. 185,377 |....07/31/2019 ...|....02/25/2049 ...
64830K-AA-5 ..... New Residential Mtg Ln Tr RVBS Ser 2018-3A Cl A1 . ...94.4040 |. .. 4,419,364 |. . 4,681,356 .4,910,032 |.. ..(20,819) | .4.500 |...... 2. . 17, 210,661 |....10/10/2019 .. 05/25/2058 ...
64830T-AD-0 ..... New Residential Mtg Ln Tr RMBS Ser 2020-1A Cl A1B |... ... ...93.5710 |. ..2,787,775 |. .2,979,315 .3,028,976 |.. ..(16,565) |. .3.500 |...... 2. . B 104,276 |....01/09/2020 .. 10/25/2089 ...
64830W-AD-3 ..... New Residential Mtg Ln Tr RMBS Ser 2019-4A CI A1B |... ... L. 92,1240 |...ooonnnnnnns 3,387,819 |.... . 3,677,455 |.. ... 3,741,459 (16,857) [covvvvevvniniiees Jovveniiiiiiiinnns feens 3.500 . ... 10, .. 128,711 |....08/07/2019 ... |....12/25/2058 ...
65535V-CN-6 ... Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6 ..... [... ... ...97.7430 |... .. TR URPRRRURPPP FOURTRRRRRTRRRR R 4.719 . ... 28 |....02/05/2004 ... |[....03/25/2034 ...
65535V-US-5 ..... Nomura Asset Sec Corp RMBS Ser 2006-AR2 CI 3A1 ....|...... ...23.2130 |... . 1,204,633 |.. ....2719,635 |......... (96,799) |ovvevivvinnnnnnns foovvvnninniniiinns Joveiiiiiiiiiiinnns fooeens 4.589 . . . 11,128 |....08/20/2008 ... |....04/25/2036 ...
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Residential Accredit Loans Inc RMBS Ser 2007-QH7
75115L-AA-5 ..... Cl AT e eeen [ e | s 4 s AR et 916,381 |...94.6930 |.............. 1,012,501 [ooeeeeeeen 1,069,242 |..oeeeeennennnn 916,381 [.oeeeeeeiiiiieee oeeememiieeeeeenes e oo e 4.889 L9684 IMON oo [ 726 [ 21,672 |....08/29/2007 ...|....08/25/2037 ...
Renaissance Home Equity Ln Tr RMBS Ser 2007-1 CI
75970J-AB-2 ..... AV2 e [ e e AN L .. 284,997 |...11.8920 |... 300,657 |.... 284,997 |eeeeeeeeeeeniies e s e s 4.619 . ...12/30/2020 ...|....04/25/2037 ...
761143-AD-8 ..... Residential Asset Sec Tr RMBS Ser 2007-A9 Cl A4 ...[... ... J Y Y 1,374,814 ]...39.3520 |... L1 12,127 .. Ll 1374814 L e [ 89543 [ 6.250 .. 157,299 |....07/01/2022 ...|....09/25/2037 ...
SPS Servicer Advance Rec Tf LBASS Ser 2020-T2 Cl A
T8472J-AE-3 ..... | TAFE L . 13,157,479 |...89.9060 |... ...11,831,643 |.... 13,160,000 |.. ...13,158,536 O 491 | PP RN 1.830 240,828 |....10/23/2020 ... |....11/15/2085 ...
81746H-AB-7 ..... Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2 .... LA e . 66,366 |...93.6480 |... 85,419 ol B5,419 [ e (106) [ e e 3.500 ..2,287 |....09/20/2017 ...|....10/25/2047 ...
Starwood Mortgage Residential RMBS Ser 2022-
85571R-AA-8 ..... A e [ e [T R .. 1.AFE ..|... ...94.1990 |... .6,219,911 |.. 6,180,559 [ foeeeeeeii2,296 [ e e 4.161 172,540 |....04/28/2022 ...|....03/25/2067 ...
86359B-JU-6 ..... [Structured Asset Sec Corp RMBS Ser 2004-6XS Cl A6 |... ... R ...98.9800 |. .14 L14 .. .5.130 |.. .1 [....02/20/2004 .. 03/25/2034 ...
872227-AA-1 ... TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1A |4 ...36.3900 |. .3,037,970 1,105,517 |.. .(18,524) |. .5.965 |.. . 52,665 |....05/23/2007 .. 07/25/2037 ...
89173F-AA-8 ..... Towd Point Mortgage Tr RMBS Ser 2017-1 Cl i L ...98.2130 |... 1,000,503 |ooevveeiiiiiiiins foeeenen 3,184 L e e 2.750 . 27,622 |....03/01/2019 ...|....10/25/2056 ...
89175M-AA-1 ... Towd Point Mortgage Tr RMBS Ser 2018-3 Cl N ...94.2460 |... 2,746,549 |oeeeoeeeiinniiees [ (20,026) |eeeeeeeeeiees [ e 3.750 ... 99,826 |....03/11/2020 ...|....05/25/2058 ...
89175M-AB-9 ..... Towd Point Mortgage Tr RMBS Ser 2018-3 Cl i L ...89.1400 |... 7,376,239 |oeeeeeieinnnnes foreeennnn (55,946) |ovvennnniiiininns oo e 3.687 .. 254,229 |....03/11/2020 ...|....05/25/2058 ...
89176L-AC-8 ..... Towd Point Mortgage Tr RMBS Ser 2018-6 Cl N .. 87.7660 |....covvnnnnn. 6,582,420 |.... .. 1,777,837 3.750 .. 281,250 |....03/12/2020 ... |....03/25/2058 ...
89177B-AA-3 ..... Towd Point Mortgage Tr RMBS Ser 2019-1 Cl i L ...94.0820 |........ennnns 3,411,608 |.... ....3,611,526 3.722 .. 137,358 |....01/24/2019 ...|....03/25/2058 ...
89178B-AA-2 ..... Towd Point Mortgage Tr RMBS Ser 2019-4 Cl N ...92.1940 |..ccovnnnnnnns 3,083,811 |.... 3,358,041 ... (5,091) | 2.900 ....11/04/2019 ...|....07/25/2059 ...
89178B-AB-0 ..... Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A2 .. 4 ...85.7050 |. .. 2,947,378 |. . 3,466,362 |.. (8,119) [ .3.260 |.. ....11/04/2019 .. 07/25/2059
89613F-AF-5 ..... Tricon American Homes RMBS Ser 2017-SFR2 CI F . . ...96.4860 |. ..3,377,024 |. .3,500,000 . 3,509,967 |.. .. (14,095) |. .5.104 |.. ...02/17/2022 .. 01/17/2036
89613J-AA-8 ..... Tricon American Homes RMBS Ser 2020-SFR2 Cl A . 4 ...81.4830 |. .. 244,490 |. ..300,050 .299,979 |.. .1.482 |.. ....10/27/2020 .. 11/17/2027 ...
89613J-AC-4 . Tricon American Homes RMBS Ser 2020-SFR2 Cl B . 4 ...83.2620 |. ..2,045,752 |. . 2,457,000 . 2,450,773 |.. .1.832 |.. ...06/16/2021 .. 11/17/2027 ...
92538N-AA-5 . Verus Securitization Trust RMBS Ser 2022-4 Cl A1 . . ...95.6290 |. . 878,510 ... 878,261 |.. 4474 .. ....04/22/2022 .. 04/25/2067 ...
92538U-AA-9 ... Verus Securitization Trust RMBS Ser 22-3 Cl A1 ....[|... ... ...91.2100 |... 4,115,578 |.. 104,712 [ e (BB) s e e 4.130 ....08/22/2022 ...|....02/25/2067 ...
92538U-AB-7 ..... Verus Securitization Trust RMBS Ser 22-3 Cl A2 ....[... ... ...90.6330 |... .5,468,533 |.. 5,435,632 [ e 1,910 e e e 4.130 ....03/22/2022 ...|....02/25/2067 ...
92538l-AA-5 ..... Verus Securitization Trust RMBS Ser 2022-1 Cl A1 . [... ... ...84.3390 |... . 4,059,285 |.. 8,058,598 |..eiiiiiiiieee e (B42) [ e e 2.724 ....02/04/2022 ...|....01/25/2067 ...
925381-AB-3 ..... Verus Securitization Trust RMBS Ser 2022-1 Cl A2 . |... ... . . ...86.1450 |... 2,878,468 |...iiiiiiiiinnies i (806) [ e e 3.032 ....02/04/2022 ...|....01/25/2067 ...
92538l-AC-1 ..... Verus Securitization Trust RMBS Ser 2022-1 Cl A3 . [... ... 1.F FE . .. 2,688,010 |...85.2820 |... 2,687,480 oeeeeeeiiiieeee feeeeeeeee e (B30) [ e e 3.288 ...02/04/2022 ...|....01/25/2067 ...
92837D-AA-5 ... Visio RMBS Ser 2019-2 CI A1 . 1.4 .. 3,452,480 |...92.9410 |... 3,440,314 Lo e (5,190) [ e e 2.72 ....03/10/2020 ...|....11/25/2054 ...
92837D-AB-3 ..... Visio RMBS Ser 2019-2 Cl A2 . 1.A .. .. 486,947 |...92.9780 |... 486,960 |eevnniieeennnnd86,242 | e (280) [ e e 2.924 ...10/25/2019 ...|....11/25/2054 ...
Washington Mutual MSC Mtg PT RMBS Ser 2007-HY2 CI
939348-AE-8 ..... Y PP PP UPPTRTTTUTUTY PPN TTTeeey 4 . AR s 926,034 |...76.6460 [.......cceunnnnns 923,329 [.iiieiennnnn 1,204,675 |.oovvvneeeeeenn926,084 |oueniiiiiiiiees fooveiiiiiinnieinn Joneeecciniinnes foreeeeiiiinnnneens Jeenens 2.923 ...03/23/2007 ... |....04/25/2037 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities 308,963,132 | XXX 271,052,842 321,271,935 304,558,991 (1,492,068) (351,072) 722,205 XXX XXX XXX 869,460 9,334,115 XXX XXX
04002V-AA-9 ..... Areit CRE Trust CMBS Ser 2022-CRE6 Cl A ........coovifors ven]vnnnnns 4 s LAFE e 2,186,578 |...94.6760 |.............. 2,070,172 |oeeeennnnn 2,186,578 |....ccvvnnnnns 2,186,578 [.oooeiviiiiiiiins v oo e [ 5.098 |...... TR RPN 110 RN 4,609 |...oveniinnnns 49,974 |....01/14/2022 ...|....11/17/2024 ...
05359A-AA-1 ..... Aventura Mall Tr Ser 2018-AVM Cl A ..ooeneveeenneees [ i | s 4 s e LA e 6,143,672 |...89.4240 |.............. 4,918,337 |.oeeerrnnnnnns 5,500,000 |....ccvvennnns 6,088,383 [.ooeeeeeiiiiieeen Jeeeeennns (91,270) [eeeeeeeenieeeeee e feees 4.112 |...... 2.225 |MON ... foeeeeeeeinnnnns 18,848 |...oeeeennnnns 229,319 |....11/08/2021 ...|....07/05/2040 ...

Barclays Commercial Mtg Sec CMBS Ser 2016-ETC Cl C
05491L-AE-8 ..o. [ errrrniiiiiiiiirc e [ e 4 s e LA e 7,209,999 |...86.8400 [......cccvnnnn 6,078,807 |..ccevvvnnnnns 7,000,000 |eeveuneanns 7,080,065 |eevveneeeeennnnn fereeees (22,147) |veeeeeeeeees o e 3.391 [...... 3.051 [MON ..... 237,370 |....08/05/2016 ... |....08/14/2036 ...
055920-AA-2 ... BPR Trust CMBS Ser 22-0ANA CI A .... 1.A ... .. 8,678,407 |...98.4730 |.....euvnnnnnn 8,567,151 |.... .8,700,000 |.. ....8,685,687 e 1281 s e e 6.234 |..... 6.450 [MON ..... .. 233,802 |....04/07/2022 ...|....04/15/2037 ...
055920-AG-9 ... BPR Trust CMBS Ser 2022-0ANA CI B .. 1A ) . 10,473,803 |...93.8680 |.............. 9,856,119 |.... 10,500,000 |.. ...10,482,595 co e 8,792 | TR R 6.783 |...... 7.016 |MON ..... .. 320,616 |....04/07/2022 ...|....04/15/2037 ...
056083-AG-3 ..... BXP Trust CMBS Ser 2017 Cl GM B .....covvvvvnnniinnns A e 11,451,524 |...85.0000 |.............. 9,530,080 |....eunnnnnns 11,200,000 |.eevennnnnene 11,338,479 [ i (<1 .22 1 PR R RN 3.425 |...... 3.118 | MON ..... 388,905 |....12/02/2021 ... |....06/13/2039 ...
Bank of America Comm Mtg CMBS Ser 2017-BNK3 CI ASB
06427D-A0-6 ..... [+eeerenieeeiiiiieee e [ e 4 s e LA e 4,236,441 [...95.7520 [oeereriennnnn 3,938,423 [.....cceennnn 4,113,158 |[..oceevnnnnnns 4,142,024 |oeeeneeiiiiininnes foreeenn (10,433) | oo e 3.366 |...... 2.903 [MON ..... 140,965 |....02/02/2017 ...|....02/15/2050 ...
06539V-AJ-T7 ..... BANK CMBS Ser 2022-BNK39 CI A4 ... 1.A ... .... 10,135,547 |...84.2340 |.............. 8,423,390 |.... .. 10,000,000 |.. 10,123,866 |...ooeeeeeniiieee foeeeennn (11,681) | oo e 2.928 |...... 2.774 [MON ..... .. 244,000 |....02/04/2022 ...|....02/15/2055 ...
06540W-BD-4 ..... BANK CMBS Ser 2019-BN19 CI A3 .... e [ e LA L .... 21,990,464 |...88.2340 |... .... 18,643,929 |[.... ...21,130,000 |.. ...21,732,741 PP RN 3.183 |...... 2.695 [MON ..... ....03/17/2020 ...|....08/15/2061 ...
06541L-BG-0 ..... Bank CMBS Ser 2022-BNK40 Cl Ad ......oooovvveoeeeeennfoee o ionnnne | s LA e 2,313,745 |.. 87.7870 |.......cceo.nn 1,975,196 |......ccoennn 2,250,000 f...ccevnnnnnns 2,309,009 |..euieeeernnnnee foreeeenes (4,786) |ovniiiiiiiiiiines [ e 3.3% |...... 3.065 [ MON ..... ...02/25/2022 ... |....03/15/2064 ...
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07332V-BD-6 ..... Barclays Comm Mort Sec CMBS Ser 2017-C1 Cl A4 ..... [......].eeeens 4 s LA ...93.6990 |........oennns 9,744,727 |.covvvnnnnnns 10,400,000 |..eevnnnnnens 10,531,345 [oennviiiiiiinnns oo (33,292) v o s 3.674 |...... 3.325 | MON ... 382,096 |....02/16/2017 ...|....02/15/2050 ...
07336A-AE-7 ..... BBCMS 2022-C14 A5 CMBS Ser 2022-C14 Cl A5 ...........|eee ... LA ...84.4410 |... ....12,666,195 |.... 15,000,000 |.. 15,413,026 |..eeeeeeiiieeeee e (85,939) [ e e 2.946 |...... 2.602 [MON ..... .. 368,250 |....02/02/2022 ...|....11/15/2054 ...
08160K-AE-4 ..... Benchmark Mortgage Trust CMBS Ser 2019-B15 CI A5 ..[... ... LA .. 87.1680 |......ceunnnns 5,369,524 |.... .6,160,000 |.. 8,313,175 [ [ (21,281) [ e e 2.928 |...... 2.526 [MON ..... .. 180,365 |....03/16/2020 ... |....12/15/2072 ...
08162F-AE-3 ..... Benchmark Mtg Tr CMBS Ser 2019-B12 CI A5 .... LA ...88.7540 |...ccovnnnnnns 1,460,000 |.... . 1,645,000 |.. e 1,618,367 [ e 3,336 [ e e 3.116 |...... 3.396 [MON ..... ... 51,252 |....03/19/2020 ... |....08/15/2052 ...
08163K-BG-5 ..... Benchmark Mtg Tr CMBS Ser 2021-B30 CI A5 .... LA ...81.8720 |.....cevnnnnns 4,093,59% [.... .5,000,000 |.. ....5,134,085 e (14,006) [ s e 2.576 |...... 2.239 | MON ..... .. 128,800 |....10/29/2021 ... |....11/15/2054 ...
08163L-AG4 ..... Benchmark Mtg Tr CMBS Ser 2020-B21 CI A5 ... LA ...79.6920 |.......oeennns 7,969,240 |.... .. 10,000,000 |.. 10,237,341 o [ (30,293) |-vveeeeeeemmnees foeeeeeeiiiieiees e 1.978 |...... 1.637 | MON ... .. 197,750 |....11/20/2020 ...|....12/15/2053 ...
08163M-AE-7 ..... Benchmark Mtg Tr CMBS Ser 2021-B31 CI A5 .... I LA ...82.3930 |.....oounnnnns 4,943,586 |.... ....6,000,000 |.. 06,162,320 |oeniiiiiiinens [ [QLCTR: 7270 N SR FPRRI AR, 2.669 |...... 2.331 [ MON ..... .. 160,140 |....12/08/2021 ...|....12/15/2054 ...
12515G-AE-7 ..... CD Commercial Mortgage Tr CD 2017-CD3 AAB ... N LA ...95.7080 |...ccvvnunnnns 3,857,461 |.... .... 4,062,609 e (9,257) | e s 3.453 |...... 3.001 [MON ..... .. 144,709 |....01/27/2017 ...|....02/10/2050 ...
12515H-AZ-8 ..... CD Comm Mtg Tr CMBS Ser 2017-CD5 Cl A4 ....... 4 1.4 .. ...91.9930 |. .. 3,035,766 |. . 3,346,504 |.. ..(10,399) |. .3.431 |......3.083 ....07/24/2017 .. 08/01/2050
12591U-AD-5 . Comm Mor tgage Trust CMBS Ser 2014-UBS2 Cl ASB . 4 1.A .. ...98.6260 |. .. 3,601,577 |. .3,656,806 |.. (8,461) | .3.472 |......3.025 ....03/03/2014 .. 03/10/2047
12593J-BE-5 ..... | Comm Mortgage Trust CMBS Ser 2015-CR24 Cl A4 .. . 4 1.4 .. ...95.5380 |. ..9,115,331 |. . 9,552,835 |.. (7,736) | .3.432 |......3.288 ....07/24/2015 .. 08/10/2055 ...
12593Y-BC-6 ..... Comm Mor tgage Trust CMBS Ser 2016-CR28 Cl ASB ..... [... ... e 4L LA 1,839,867 |...96.6630 |.......ccvnnnn 1,726,721 |.... ....1,79,267 e (4,198) [ s [ 3.525 |...... 3.066 ...01/27/2016 ...|....02/10/2049 ...
Credit Suisse Mortgage Trust CMBS Ser 2016-NXSR CI
12594P-Al-1 ... ASB N LA ...3,288,246 |...96.4650 |.............. 3,079,627 |.... 3,192,484 |.. ....3,211,185 e (7,689) e e oo 3.565 |...... 3.082 [MON ..... .. 113,822 |....12/14/2016 ... |....12/15/2049 ...
12507N-AS-2 ..... CSAIL Commercial Mtg Tr CMBS Ser 20-C19 CI A3 .... i L LA . 12,359,916 |...83.6070 |... ....10,032,804 |.... 12,000,000 |.. 212,263,817 [ [ (35,887) [ o e 2.561 |...... 2.220 [MON ..... ..307,296 |....03/11/2020 ...|....03/15/2083 ...
17291E-AX-9 ..... Citigroup Comm Mtg Tr CMBS Ser 2016-P6 Cl AAB .... N LA ...95.8560 |....coeuunnnns 2,432,689 |.... .2,537,860 |.. 002,556,987 [oeeeeeeiiiiieee feeeeeeee (B,776) [ oo e 3.512 |...... 3.064 [MON ..... ... 89,130 [....12/06/2016 ...|....12/10/2049 ...
17326C-AZ-7 ..... Citigroup Comm Mtg Tr CMBS Ser 2017-B1 Cl A4 U I LA ...91.9430 |... .... 22,985,675 |.... 25,000,000 |.. BT Y VS R RPN ' - 15 722) i AU RPN N 3.458 |...... 3111 MON ... ..864,500 |....08/15/2017 ...|....08/15/2027 ...
17328H-BD-2 ..... Citigroup Comm Mtg Tr CMBS Ser 2019-GC43 CI A4 .... [... ... e 4L LA ...87.0290 |...ccvvnnnnnns 4,786,601 |.... e 5,674,056 |...ooeeeenniiieee foeeeennnn (24,336) [oeeeeeeeeiees o e 3.038 |...... 2.521 [ MON ..... .. 167,090 |....03/17/2020 ...|....11/10/2052 ...
17328R-AZ-2 ..... Citigroup Comm Mtg Tr CMBS Ser 2020-GC46 Cl A5 .... [... ... U I LA ...84.6600 |.............. 4,783,273 |.... . . B TT2,877 e e (16,628) [oveeccccviienes o v 2.717 |...... 2.377 [MON ..... .. 163,510 [....02/13/2020 ... |....01/15/2083 ...
22045D-AN-3 ... CSAIL Commercial Mtg Tr CMBS Ser 2019-C15 CI XB ...[... ...|.eeeens 4 s 1TDFE | 1,731,561 |....1.3760 |.coeeeeeennn 1,065,321 |oeeeeeeeeeieeeeeeni foeeeeeiis 1,161,602 |oeeeeeeeeenieeee foeeeeena (156,515) |oeeececeiees oo e 0.248 |...... 4.632 [MON ..... 215,976 |....03/01/2019 ...|....08/15/2052 ...
GS Mortgage Securities Trust CMBS Ser 2019-GC40 CI
36257H-BP-0 ..... A e [ e LA e 1,135,427 |...88.1300 |..ccevvennnnnnnns 982,650 |.eevuunnnns 1,115,000 |..eeeeeennnnn 1,129,565 |.oveeeeiniiieeee Joeeennnnns (2,163) |oveeeeeeemmnees foeeeeemniiiieeees e 3.160 |...... 2.940 [MON ..... 936 [ 35,234 |....03/18/2020 ... |[....07/10/2052 ...
44421G-AA-1 ... Hudson Yards Ser 2019-30HY Cl A .....cccevvvnvvinninns foun e LA e 1,558,036 |...86.0410 |.............. 1,829,332 [.ooevvvnnnnnns 1,545,000 |..covvvnnnnnns 1,656,614 |.oovvvniiiiiiiinn o [ 77 PO R RN 3.228 |...... 3.107 [ MON ..... 156 | 37,404 |....03/08/2022 ...|....07/10/2039 ...
449653-AA-2 ... A . 15,037,991 |...82.8400 |... ....12,094,684 |.... 14,600,000 |.. ...15,006,690 (K< (01 DN ORI FERT R, 3.385 |...... 3.040 ....03/04/2022 ...|....03/15/2032 ...
46868R-AA-2 ..... Jackson Park Trust CMBS Ser 2019-LIC Cl A3 .. AL ...81.4930 |. .. 7,741,845 |. .9,500,000 .9,897,417 |.. .. (55,239) | .2.766 |......2.098 ....09/16/2021 .. 10/14/2039
50190D-AE-6 ..... [Ladder Capital Comm Mtg CMBS Ser 2017-LC26 ASB . A ...95.2160 |. .. 5,530,005 |. .5,807,859 .5,857,362 |.. ..(19,200) |. .3.357 |......2.908 ....06/22/2017 .. 07/12/2080 ...
552930-AA-9 ..... Merit CMBS Ser 2022-MHIL Cl A ..oeeevvneeeeeeeeieeee feen e e | eeveveen | LA FE Ll ...95.6580 |....coeuunnnns 2,788,419 |.... 2,914,976 |.. ....2,908,349 vo |eeeeennn.. 5,630 | JUTP PO 5.150 |...... 5.433 ....01/07/2022 ...|....01/15/2027 ...
61691G-AQ-3 ..... Morgan Stanley BAML Tr CMBS Ser 2016-C32 CI ASB ...[... ...|....... 4 s e LA e 2,339,149 [...95.6000 [.......ccevnnn 2,171,213 | 2,211,152 o T 7 PO RN (KT -7 PO R RN 3.514 |...... 3.054 ...12/06/2016 ...|....12/15/2049 ...
Morgan Stanley Capital | Tr CMBS Ser 2019-L3 Cl A4
61691U-BE-8 ..... . 6,549,844 |...86.9300 |... ..5,215,794 |.... .6,000,000 |.. ....6,398,990 co Lo (54,824) | [ e 3.127 |...... 2.072 ...03/10/2020 ...|....11/15/2029 ...
61762M-BU-4 ..... Morgan Stanley BAML Tr CMBS Ser 2013-C10 Cl ASB . .. 135,945 ]...99.6850 |. .. 181,571 |. ..131,987 ....131,987 |.. ... (145) [ .3.912 |......3.447 ....06/24/2013 .. 07/15/2046
61763X-BF-2 ..... Morgan Stanley BAML Tr CMBS Ser 2014-C18 CI 300A . . 32,376,566 |...92.9520 |. .30,116,416 |. 32,400,000 32,357,878 |.. (3,027) | .3.749 |......3.768 ....09/20/2016 .. 08/15/2031 ...
61763X-BH-8 ..... Morgan Stanley BAML Tr CMBS Ser 2014-C18 CI 3008 . . 4,525,840 |...90.2810 |. ..4,062,641 |. .4,500,000 . 4,507,325 |.. .3.9% |......3.901 ...02/20/2019 .. 08/15/2031 ...
61764X-BG-9 ..... Morgan Stanley BAML Tr CMBS Ser 2015-C21 CI ASB ...|[... ... ...97.0490 |......oeunnnns 3,610,880 |.... 3,732,643 [ e (8,598) [ e e 3.150 |...... 2.698 ....02/13/2015 ...|....03/15/2048 ...
74824D-AG-5 ..... Queens Center Mtg Tr CMBS Ser 2013-QCA Cl B ........ ... ... ...91.4560 |.......oeennns 8,048,084 |.... 8,604,132 [ e 86,442 | e e 3.376 |...... 4.520 ....09/20/2016 ...|....01/11/2037 ...
78457J-AA-0 ..... SMRT CMBS Ser 22-Mini Cl A ..oevvvviiieiiiiiiiiiineeas feen e ...96.5350 |... ...17,086,713 |.... .. 17,700,000 |............ 17,700,000 |..cevvurvrrernnns foreevriiiinniinnns foovvvniniieiiins fovveiiiiiiiiins e 5.3%6 |...... 5.3% . ....01/21/2022 ...|....01/15/2024 ...
T8473H-AJ-5 ... SPGN TFLM Mor tgage Trust CMBS Ser 2022-TFLM CI C . |... ... ...93.5970 |... 2910,000 |-evveniieeennnnn 910,000 [oeiiiiiiiiiiiis e o e et 6.975 |...... 7.077 |MON ..... ... 32,899 [....02/09/2022 ...|....02/15/2039 ...
T8473H-AL-0 ..... SPGN TFLM Mor tgage Trust CMBS Ser 2022-TFLM CI D . |... ... [N RS . ...93.9220 |... .4,090,000 |...oenrineennn4,090,000 [oiiiiiiiininiins Jovvniiniiniiiins oo e e 7.825 |...... 7.953 [MON ..... .. 176,164 |....02/09/2022 ...|....02/15/2039 ...
90276C-AE-1 ..... UBS Commercial Mtg Tr CMBS Ser 2017-C2 CI A4 .......|... ... e 4L 1.A ... . ...92.2330 |... .4,000,000 |.. 4,056,487 | e (12,628) [ e e 3.487 |...... 3.138 [MON ..... .. 139,415 |....07/31/2017 ...|....08/15/2050 ...
9203%K-AJ-7 ..... WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 Cl XB ...[... ... U I 1.AFE. .. 2,000,000 |....0.8710 |... 441,869 |.... 475,965 |oveveenvreiiinnns [oeennnn(223,810) |oeeeniiiiiiis e e 0.408 |...... 4.093 ....10/28/2014 ...|....11/15/2047 ...
94988M1-AA-8 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2013-BTC Cl A ....[... ... e 4L 1.A .. . 10,560,547 |...99.1300 |......enneeen. 9,912,970 |.... +..10,008,475 |.eoeeeeeiiiiieee foeeeennna (78,318) [ oo e 3.544 |...... 2.758 ....04/09/2015 ...|....04/16/2035 ...
9498%E-AH-0 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20 CI XA . 4 5,957,563 |....1.7740 |. 1,082,406 |o.eenniiiiiiiiieiiiinnns . 1,404,690 |.. .3.613 ....03/26/2015 .. 04/15/2050
95000C-BC-6 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2016-NXS5 Cl ASB . 4 6,344,486 |...96.4100 |. ..5,938,627 |. .6,159,743 .6,193,733 |.. e 2.927 ....02/18/2016 .. 01/15/2089 ...
95001M-AG-5 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2017-C38 CI AS ...|... ... e 4L 2,265,839 |...90.4600 |.............. 1,990,116 |.... .2,200,000 |.. 02,230,629 | e (6,922) | s e 3.665 |...... 3.317 ...06/27/2017 ...|....07/15/2050 ...
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95002E-BB-2 ..... Wells Fargo Comm Mtg Tr CMBS Ser 2020-C55 Cl A5 ...[......|....... 4. LA e 11,638,932 |...84.7860 [.............. 9,580,762 |.....uvnnnnns 11,300,000 |..eoennnnnens 11,545,770 [oooivvvvnniiniins Jovennnnns (33,470) |.evvenvvviinnnnns forviiiiiiiiiiiiin ovnnns 2.725 |...... 2.383 [MON ... [ooeivevnnnnnnns 25,660 [.......cceenns 307,925 |....02/07/2020 ...|....02/15/2053 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -
Commercial Mortgage-Backed Securities 380,730,606 | XXX 328,980,773 362,641,052 370,934,279 (1,762,392) XXX XXX XXX 1,087,004 12,585,177 XXX XXX
AEP Texas Central Trans Fund LBASS Ser 2019-1 Cl
00115B-AA-5 ..... Ao [ e woo |- 1LAFE L)L 8,096,612 |...96.8080 |... ..7,838,173 |.... .8,09,625 |.. 008,096,530 [onniiiiiiiiinnnns v 17 e i e 2.0%6 |...... 2.056 [FA ...... .. 69,354 |... .. 166,450 |....09/11/2019 ...|....02/01/2027 ...
00177G-AG-6 ..... American Money Management CLO Ser 2022-25A CI C ... [... ... v |- LLFFE ... ..500,000 |...92.9290 |... ... 500,000 |.. 500,000 |+eeemmuneeeeemnnnn ferneeeeeemniiieeee e e e 6.264 |...... 6.312 | JAL ... 6,786 |... ... 10,756 |....04/27/2022 ...|....04/15/2035 ...
01448T-AD-6 ..... ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A CI C1 PTP ...[... ... oo |- 5.AFE ... 6,569,644 |...65.5000 |... 10,832,128 |.. 6,569,644 [ i e o e 6.379 |..... 46.722 |MJSD ... . 17,275 |... .. 355,922 |....03/23/2022 ... |....12/23/2034 ...
023761-AA-7 ..... American Airlines Inc LBASS EETC Ser 2017-1 Cl AA |... ... e | eeveeien L 2.AFE Ll .. 424,790 |...89.1480 |... 1o 406,498 |.eeniieeen822,021 [ e (1,980) [ e [t 3.650 |...... 2.795 [FA ...... .. 14,837 |....07/08/2021 ...|....08/15/2030 ...
023765-AA-8 ..... American Airlines Inc LBASS EETC Ser 16-2 Cl AA .. [... o] eeenens T L 2AFE L 342,617 ...87.1450 |.........0et'enn 297,829 |oeiieinninnnnn 341,763 [oiiiiiinnnn 382,469 s e () | e e 3.200 ...03/19/2021 ...|....06/15/2028 ...
American Airlines Inc LBASS EETC Ser 2016-1 Ser AA
02376U-AA-3 ..... . L2.AFE .. ...89.0840 |. ..285,752 .3.575 |.. ...03/17/2021 .. 01/15/2028 ...
023771-R9-1 ..... American Airlines Inc LBASS EETC Ser 2016-3 Cl AA . L2.AFE .. ...86.8390 |. ..234,699 .3.000 |.. ....03/19/2021 .. 10/15/2028 ...
02377D-AA-0 ..... American Airlines Inc LBASS EETC Ser 2017-2B ...... [... ... o | 3.BFE ... ...87.3640 |... .1,635,066 |.............. 1,428,454 |........ (133,626) |.evvveneeviinnnns forvriiiiiiis s e 3.700 ....09/26/2017 ...|....04/15/2027 ...
02377L-AA-2 ..... American Airlines Inc Secured Ser AA ......ccoeeerecfonn e vee |- 2.AFE )., ...83.4790 |... . 3,889,931 |.. UUTURRR FPRRTIRRP IS 3.150 ...08/01/2019 ...|....08/15/2033 ...
02377U-AB-0 ..... American Airlines Inc LBASS EETC Ser 2013-2 ........[... ... |- 3.BFE ..|... ...99.6020 |... L AT7.217 . (766) |..eeeeeees (1,531) [eunniiiiiiiiiiiis e s 4.950 ....07/30/2014 ...|....01/15/2023 ...
039937-AA-5 ..... ARES CLO Ltd Inc CLO 2022-63A Ser A1A .. 1.AFE ..|... . ...97.0700 |... 291,211 |.... . 300,000 |.. ....299,298 e 128 [ e [t 5.343 ....03/10/2022 ...|....04/20/2035 ...
039937-AE-7 ..... ARES CLO Ltd Inc CLO Ser 2022-63A CI B1 ... ... 1.CFE ..|... .. 150,000 |...94.8540 |... 142,282 |.... . 150,000 |.. o 150,000 |eevveiiiiiiiiis oo i e e 5.913 ....03/10/2022 ...|....04/20/2035 ...
039937-AG-2 ..... ARES CLO Ltd Inc CLO Ser 2022-63A CI C . |- 1L.FFE ... .. 3,300,000 |...95.0390 |... 3,136,280 |.... ....3,300,000 |.. 003,800,000 ..eieeeeniiiieee feeeeerniieeeeene e e e 6.363 ....03/10/2022 ...|....04/20/2035 ...
04016D-AS-4 ..... Ares CLO Ltd CLO Ser 2016-41A CI AR2 .... | TAFE L .10,000,000 |...97.4670 |... 9,746,680 |.... .. 10,000,000 |.. ..10,000,000 |...woevevennennees forvvrniiiiiniiiin o o e 5.149 ....02/17/2021 ...|....04/15/2034 ...
04016D-AW-5 ..... Ares CLO Ltd CLO Ser 2016-41A Cl CR .. |- 1LFFE L .. 3,300,000 |...92.3800 |... 3,048,553 |.... .3,300,000 |.. 003,800,000 ..eieeeeniiiieee feeeerrniieeeeene e e e 5.543 ....02/17/2021 ...|....04/15/2034 ...
04016N-AM-5 ..... Ares CLO Ltd CLO Ser 2017-44A Cl A1R . .. 1.AFE .. 7,300,000 |...97.3220 |. .. 7,104,528 |. .7,300,000 .7,300,000 |.. .5.159 |.. ....03/31/2021 .. 04/15/2034 ...
04016N-AR-4 ..... Ares CLO Ltd CLO Ser 2017-44A Cl A3R1 .. 1.CFE .. 3,200,000 |...96.1110 |. .. 3,075,536 |. .3,200,000 .3,200,000 |.. .5.729 |.. ...03/31/2021 .. 04/15/2034 ...
04016N-AT-0 ..... Ares CLO Ltd CLO Ser 2017-44A Cl BR . .. 1.F FE .. 3,500,000 |...93.6600 |. .. 3,278,100 |. .3,500,000 .3,500,000 |.. .6.079 |.. ....03/31/2021 .. 04/15/2034 ...
04018E-AA-9 ..... Ares CLO Ser 2021-59A CI A - TAFE L. .. 7,400,000 |...96.9800 |.............. 7,176,490 |.... .7,400,000 |.. e 1,400,000 [.eeneeeeeniieees feeeeeriieeeeene e e e 5.388 ....03/09/2021 ...|....04/25/2034 ...
04018E-AC-5 ..... Ares CLO Ser 2021-59A B1 .. ... 1.CFE ..|... ...95.3080 |.....counnnnns 3,049,859 |.... 003,200,000 [o.eniiiiiiinines forrriiriiiiiiin e foiii e 5.758 ....03/09/2021 ...|....04/25/2034 ...
04018E-AE-1 ..... Ares CLO Ser 2021-59A C1 .. |- 1L.FFE ... ...92.8650 |...ccevnunnnns 3,018,100 |.... 003,250,000 [..eiieeeniiiiees feeeerriiieeeeene e e e 6.258 ....03/09/2021 ...|....04/25/2034 ...
09261W-AA-2 ..... Blackrock DLF IX CLO Ser 2020-IX CI A-1 .. S LAFE L ...96.3200 |.......oennnns 3,063,063 |.... 3,180,091 [ i e i e 5.608 ....00/02/2022 ...|....07/21/2030 ...
09261W-AC-8 ..... Blackrock DLF IX CLO Ser 2020-1 CI A-2 .... .. 1.AFE ..|... ...96.3500 |....coeuunnnns 1,299,455 |.... e 1,348,682 e e e e e 5.528 ...11/29/2021 ... |....07/21/2030 ...
09261W-AE-4 ..... Blackrock DLF IX CLO Ser 2020-1 CI B ... .. 1.DFE ..|... ...97.4000 |... 539,561 v e i e 6.778 ....08/04/2021 ...|....07/21/2030 ...
09261W-AG-9 ..... Blackrock DLF IX CLO Ser 2021-1 CL C ... v |- LEFE ... ...95.9200 |... ....449,559 o e e e e 7.718 ....06/03/2021 ...|....07/21/2030 ...
09261W-AJ-3 ..... Blackrock DLF IX CLO Ser 2020-1 CI D ... - 2.AFE L. ...96.1500 |... L 494,382 Y R AR R 9.223 ....04/28/2021 ...|....07/21/2030 ...
092610-AL-8 ..... Blackrock DLF IX CLO Ser 2020-1 CI E . L3.AFE .. ...89.5300 |. .379,266 |.. . (44,353) |. .4.500 |.. ....02/17/2021 .. 07/21/2030 ...
09261W-AN-4 ..... Blackrock DLF IX CLO Ser 2020-1 CI W ... |- 4.BFE ... ...82.2300 |... ...793,402 (171,455) |eveneeiiiiiiees oo s e 2.500 ...12/21/2020 ...|....07/21/2030 ...
Broad River BSL Funding CLO Lt CLO Ser 2
11124T-AL-8 ... BR e o e | s 4 s .. 1.CFE .. ...96.1850 LUK 2 000 [oueeniiiiiiinnnns 48,656 [....covvvniiiiiinn Jovnnnniiinns 131 [ i e 5.943 ...08/16/2022 ...|....07/20/2034 ...
Brunswick & Glynn Co Dev Auth CTL Rev Lease Bd Ser
117017-AB-9 ..... 2001-B eiiiiieeiee e [ e ....1B .. ...99.9770 |. ..130,003 .130,003 |.. .6.260 |.. ....12/19/2001 .. 02/15/2023 ...
117017-AC-7 ..... Brunswick & Glynn Co Dev Auth CTL Rev Lease Bd . . 1B .. . 100.2540 |. . ..621,372 621,372 |.. .5.980 |.. ...11/19/2002 .. 01/15/2024 ...
12644*-AC-1 ..... CTL Cap Tr CTL Ser 2002-3 Anchorage ..............ceuu feun e U | DN PP - RN A . 104.0430 |... 945,523 |.... 808,784 e e i e e 7.290 ....02/28/2002 ...|....12/15/2026 ...
126650-BP-4 ..... CVS Heal th Corp LBASS PTC Nt ..oeevveeeieeiiiiieeeees feen e e 2B FE L ...99.3330 |...covnnnnnnns 2,427,211 |.... e 2,578,284 o e (21,850) [ e e 6.036 ....03/12/2014 ...|....12/10/2028 ...
126650-BQ-2 ..... CVS Heal th Corp LBASS PTC Nt ... [ e [T L 2.BFE L . 102.3290 |....covnnnnnns 1,519,540 |.... . .. e 1,505,920 [oeeniiiiiiinens v (3,440) [ e e 6.943 ....10/23/2012 ...}|....01/10/2030 ...
126650-BS-8 ..... CVS Heal th Corp LBASS PTC Nt eeeveeieieeineiieeeeees fooe e | s 1T os L 2BFE | 1,171,083 |. 104.9290 |eeveenneennnnnn 966,688 |.....cevvvnuunnns 921,279 |oeereeeees 1,054,053 [ooeeeeeiiiieeee feeeeennnn (14,368) |eeeeceees oo e 7.507 ...07/15/2014 ...|....01/10/2032 ...
Carlyle Global Mrkt Strategies CLO Ser 2021-1A CI
14316M-AA-9 ..... A e [ e | | L AFE e 3,600,000 |...97.2550 |..eeeunnnnnnnn 3,501,184 | 3,600,000 |eevvunnnnnnn 3,600,000 |-evveuneeeeeennns feeeereeeeiiiieee e e e 5.367 ...02/02/2021 ...|....04/15/2034 ...
Carlyle Global Mrkt Strategies CLO Ser 2021-1A CI
14316M-AC-5 ..... LY PP TP TUPPPTTTTUTUPPPTTY TIPPTY ETTTTers) TTeerrr L ACFE | 2,800,000 |...95.6150 |........ceeee. 2,677,228 | 2,800,000 |.eevuunianens 2,800,000 J-evvniieeeeennnns foeeereriiiiiinniee rrerninneeeeenns fereieeieeiiiiaaaes feeeees 5.529 ...02/02/2021 ...|....04/15/2034 ...
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Carlyle Global Mrkt Strategies CLO Ser 2021-1A Cl
14316M-AE-1 ... PPN URPPPPRRRRPPPPRRR RPN R N L AFFE et 550,000 |...92.1290 |..ccvvvuunaanenn 506,709 |-eevuuneeeeennn 550,000 [.....cceennnnnnns 550,000 [.eeeeemnniiiees eeermnnieeeeeenee o e e 6.027 |...... 6.066 | JAJO ..o. |oeenniiiiiiinnnns 6,998 ...02/02/2021 ...|....04/15/2034 ...
149791-AP-0 ..... Cayuga Park CLO CLO Ser 2020-1A CI AR ... .. 1.AFE ..|... .. 8,340,000 |...97.0540 |.....eunnnnnnn 8,094,312 |.... .8,340,000 |.. 08,340,000 [o.eniiiiiiiiiines v e o e 5.199 |...... 5.233 | JAJO ... ... 91,540 |... ....06/28/2021 ...|....07/17/2034 ...
149791-AS-4 ..... Cayuga Park CLO CLO Ser 2020-1A Cl B1R . |- 1.CFE ..|... .. 2,100,000 |...95.4650 |.............. 2,004,767 |.... .2,100,000 |.. 002,100,000 ..eeeeeeeniiieee foeeerrmiieeeeenee e e e 5.729 |...... 5.770 | JAJO ... ... 25,399 |[... ....06/28/2021 ...|....07/17/2034 ...
15032T-BE-5 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl ARR .. S LAFE L .. 7,350,000 |...97.3910 |eeeuunnnnnnnn 7,158,246 |.... .7,350,000 |.. e 1,350,000 [oenniiiiiiiinnns v e i e 5.323 |...... 5.357 | JAJO ... .. 79,328 |... ....03/24/2021 ...|....04/20/2034 ...
15032T-BG-0 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl BRR .. e | eevevnnen | 1LOFE Lol .. 3,150,000 |...95.1400 |.............. 2,996,901 |.... .3,150,000 |.. 03,150,000 [.eeneeeiniiiieee feeeeeriieeeeene e e e 5.593 |...... 5.631 [JAJO .... |... e 35,728 ... ....08/24/2021 ...|....04/20/2034 ...
15032T-BJ-4 ..... Cedar Funding Ltd CLO Ser 2013-1A Cl CRR ......ccovue foee e oeeein | eeeeeees LAFFE e 3,500,000 |...93.5580 |.......oeneen 3,274,537 |.oovvvvnnnnnns 3,500,000 |.....ccvunnnns 3,500,000 [..ecvevveeiiiiinn Jovvnniniiviiiines oo e s 6.343 |...... 6.391 [JAJO ... [ooeeiiiiinnns 45,015 ...03/24/2021 ...|....04/20/2034 ...
Continental Airlines Inc LBASS EETC Ser 2012-1 Cl
210795-PZ-7 ..... R SRR R T L 2.CFE | 1,018,257 |...96.3550 |..eeunniiiinnnnnn 931,121 |ovvniinnnd 966,346 |........ceunnnnn feie{V 1LV U RPN ([ 1 (123 AR R RN 4.150 |...... 2.051 [AO covvee oevrnniiniieees 8,912 ....04/23/2021 ...|....04/11/2024 ...
247361-2V-3 ..... Delta Airlines Inc PTC Ser 2020-AA ... .. 1.EFE ..|... 9,355,667 |...85.3230 |.....c.eennnn. 7,982,517 |.... . 9,355,667 |.. 009,885,867 [oieeiiiiiiiiees feeeeeriieeeeene e e e 2.000 ... 10,915 |... ...03/04/2020 ...|....12/10/2029 ...
247361-20-1 Delta Airlines Inc PTC Ser 2020-A .. .2.BFE .. 1,548,205 |...83.5480 |. . 1,548,205 .1,548,205 |.. .2.500 |.. ...2,258 ....03/06/2020 .. 12/10/2029 ...
26252J-AS-7 . Dryden Senior Loan Fund CLO Ser 2019-75A Cl AR2 . 1AFE . 6,000,000 |...97.0500 |. .6,000,000 .6,000,000 |.. 5,119 |.. . 64,842 ....02/22/2021 .. 04/15/2034
26252J-A-8 . Dryden Senior Loan Fund CLO Ser 2019-75A CL BR2 . .1.CFE .. 4,000,000 |...95.1740 |. .4,000,000 .4,000,000 |.. .5.479 |.. ....02/22/2021 .. 04/15/2034
26252J-AY-4 . Dryden Senior Loan Fund CLO Ser 2019-75A CI CR2 . 1FFE .. 3,300,000 |...92.1100 |. .3,300,000 .3,300,000 |.. N .5.879 |.. ....02/22/2021 .. 04/15/2034
35633L-AA-2 . Freedom Financial ABS Ser 22-2CP Cl A ... .. 1.AFE .. .. 580,924 1...99.3640 |. ..580,962 .580,941 |.. L7 .3.030 |.. ....03/29/2022 .. 05/18/2029 ...
38218D-AA-7 ..... Goodgreen Trust LBASS Ser 2019-1A CI A . .. 1.CFE ..|... 3,471,608 |...89.6800 |... . 3,420,774 |.. .... 3,458,073 e (5,096) |oeeennneeeeeenin e s 3.860 .. 155,931 |....08/01/2019 ...|....10/15/2054 ...
38218G-AA-0 ..... Goodgreen Trust LBASS Ser 2018-1A Cl A . .. 1.AFE ..|... .. 395,516 |...92.8620 |... 349,893 |.... ..376,789 |.. 391,275 e (1,268) [ e e 3.930 ... 17,498 |....08/01/2019 ...|....10/15/2083 ...
46090X-AA-9 ..... Invesco CLO Ser 2021-1A Cl A1 .. 1.AFE ..|... 7,350,000 |...96.8740 |... ..7,120,261 |.... .7,350,000 |.. e 1,850,000 [.eeniieeinniiieee foeeeeeiieeeeene e oo e 4.743 .. 149,227 |....03/19/2021 ... |....04/15/2034 ...
46090X-AE-1 ..... Invesco CLO Ser 2021-1A CI B .. .. 1.CFE ..|... .. 3,150,000 |...95.6020 |... 3,011,466 |.... DR 0 V[V R RN RN AR RN 5.293 ... 81,615 [....03/19/2021 ... |....04/15/2034 ...
46090X-AG-6 ..... Invesco CLO SER 2021-1A CI C .. .. 1.F FE ..|... .. 3,600,000 |...91.7120 |... 3,301,618 |.... 003,800,000 [..eieeeeniiiiees foeeerriieeeeenee o e e 5.543 .. 102,450 |....03/19/2021 ... |....04/15/2034 ...
50202C-AA-2 ..... LCM Ltd Partnership CLO Ser 33A CI A .... .. 1.AFE ..|... .. 8,300,000 |...95.8730 |... 7,957,484 |.... 008,300,000 [oeeniiiiiiiiines v e foiin e 5.383 ....07/01/2021 ...|....07/20/2034 ...
50202C-AC-8 ..... LCM Ltd Partnership CLO Ser 33A CI B .... .. 1.CFE ..|... .. 3,150,000 |...95.2480 |... 3,000,318 |.... 03,150,000 [.eeneeeiniiiieee feeeeeriieeeeene e e e 5.893 ...07/01/2021 ...|....07/20/2034 ...
50202C-AE-4 ..... LCM Ltd Partnership CLO Ser 33A CI C .... .. 1.F FE ..|... 1,875,000 |...91.5140 |... ..1,715,889 |.... B 701V R RN RN RN RN 6.243 ...07/01/2021 ...|....07/20/2034 ...
50204J-AA-5 . LCM Ltd Partnership CLO Ser 37A CI A1 .. 1.AFE ...97.5790 |. ..292,737 |. .299,623 |.. .5.344 |.. ....04/06/2022 .. 04/15/2034
50204J-AE-T7 ..... LCM Ltd Partnership CLO Ser 37A Cl B . .. 1.CFE . ...95.9670 |. ..191,935 |. 200,000 |.. .5.814 |.. ....04/06/2022 .. 04/15/2034
50204J-AG-2 . LCM Ltd Partnership CLO Ser 37A CI C . .. 1.FFE . ...94.2250 |. ... 94,225 | 100,000 |.. .6.364 |.. ....04/06/2022 .. 04/15/2034 ...
5595311-AA-8 ..... Magnetite CLO Ltd CLO Ser 2022-32A CL A .. 1.AFE . ...96.9330 |... ..8,723,997 |.... 009,000,000 [..eniiiiiiiiniens forrviniiiiiiiiiee o o e 5.214 ....03/07/2022 ...|....04/15/2035 ...
559531-AC-4 ..... Magnetite CLO Ltd CLO Ser 2022-32A CL B ... .. 1.C FE ...96.1690 |..ccovnnnnnnns 2,836,977 |.... 002,950,000 [..eniieeiniiiiees foreeeniieeeeene e e e 5.863 ...03/07/2022 ...|....04/15/2035 ...
559531-AE-0 ... Magnetite CLO Ltd CLO Ser 2022-32A CL C ... .. 1.F FE .. 1,650,000 |...94.6620 |.............. 1,561,915 |.... e 1,650,000 [enniiiiiiiennes i e o e 6.164 ....03/07/2022 ...|....04/15/2035 ...
55955K-AA-2 ... Magnetite CLO Ltd CLO Ser 2021-29A Cl A ... .. 1.AFE . .. 4,300,000 |...98.2830 |...eeunnnnnnn 4,226,178 |.... e d,300,000 [..nnieeiiiiieeee feeeeeeiieeeeene e e e 5.217 ....02/05/2021 ...|....01/15/2034 ...
55955L-AJ-1 ..... Magnetite CLO Ltd CLO Ser 2020-28A Cl AR . .1 ...97.0290 |... ....10,867,203 |.... 211,200,000 [oeencceiiieees v e o e 5.373 ....10/27/2021 ...|....01/20/2035 ...
55955L-AL-6 ..... Magnetite CLO Ltd CLO Ser 2020-28A Cl BR . 1. ...94.9160 |... 03,400,000 |...ieeeeniiiieee feeeereiiieeeeene e o e 5.843 ....10/27/2021 ...|....01/20/2035 ...
62920K-AC-6 ..... NVEF Funding LLC LBASS Ser 2022-A CI B .... .1 ...91.1190 |... 05,899,782 [ i B3 e e e 3.350 ....02/24/2022 ...|....10/16/2028 ...
64134J-AC-7 ..... Neuberger Berman CLO Ltd CLO Ser 2021-40A CI B .... [... ... 1. ...96.3710 |... 002,000,000 [...eeeeenniiiiees Joeeerrnieeeeeene o e e 5.627 ...01/27/2021 ...|....04/15/2033 ...
64134J-AE-3 . Neuberger Berman CLO Ltd CLO Ser 2021-40A CI C ... .1 ...93.4240 |. .1,000,000 |.. .5.829 |.. ....01/27/2021 .. 04/15/2033 ...
645080-AA-3 ..... New Haven Fed Office Bldg Ls CTL GSA Gtd Tr 2002 . ...94.69%0 |. .3.000 |.. ...10/22/2002 .. 01/15/2027
653240-AA-9 ..... Newtown CTL Ser 2002 . . 100.1600 |. .6.082 |.. ....08/08/2002 .. 05/15/2023 ...
67020B-AA-8 ..... NRRC-D Facilities Corp CTL GSA Rev Bd Ls Rental ...[.. ... B ... . 100.2040 |...cevvnneeeenn 318,251 | 317,604 | 317,804 s e [ e | 6.500 ...09/19/2002 ... |....11/07/2023 ...
67115V-AE-2 ..... Oak Hill Credit Partners CLO Ser 2022-11A CI C ... [... ... 1.F FE . ...95.4400 |... . revevrieneeeenn 900,000 [oaeniiiiiiiiinns v e [ e 2.300 ....04/14/2022 ...|....07/19/2033 ...
68267E-AA-2 ..... OneMain Direct Auto Rec Tr LBASS Ser 2019-1A CI A |... ... 1.A FE . ...96.1540 |... 10,000,000 |.. .... 9,999,359 e80T [ e [t 3.630 ...03/12/2019 ...|....09/14/2027 ...
73019#-AA-0 ..... PNC Equip Finc LLC LBASS Priv Pl Nt Ser A ... 1.0 .. 1,636,406 |...94.0950 |... .1,563,082 |.. 1,621,203 [ e (11,530) |oeeeeeeeeiiiieens e s 3.000 ....08/03/2021 ...|....09/13/2027 ...
73019#-AC-6 ..... PNC Equip Finc LLC LBASS Priv Pl Nt Ser C ... 1.0 .. ...1,551,074 |...94.0840 |.............. 1,393,916 |.... . 1,481,573 |.. n1,536,664 |...oooeeieiieees [ (10,934) |-eveeeeeeeeiees foeeeeeeiiis e 3.000 ...08/08/2021 ...|....09/13/2027 ...
Preferred Term Sec Ltd VI LBASS Mezz Nt FxToFIt
74040Y-AF-9 ..... SErBIPTP e [ e 600,574 |...74.5730 |...ccvvuennnns 1,864,315 |.... .2,500,000 |.. 600,574 [cooeeeeeiiiiiiiiee Joeeemenieeeeeenee e oo e 5.341 |..... 46.323 | JAO ... ....10/02/2007 ...|....07/03/2033 ...
74041C-AB-5 ..... Preferred Term Sec Ltd VI LBASS Nt Ser A-2 PTP ....|... ... . 12,460,553 )...82.0040 |... ....12,300,615 |.... 15,000,000 |.. ... 12,460,553 |..oiiiiiiiiinnnns o e o oaeens 5.318 |..... 19.460 |MJSD ... ...12/30/2020 ... |....09/26/2034 ...
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Preferred Term Sec Ltd VI LBASS Ltd Ser XL CIl A-1
T404IN-AL-9 ..... 4 | LA FE L .. 150,557 |...97.0590 |... 173,922 |.... 179,192 .. 162,025 e (1,367) | e s 5.268 ...3,746 |....03/26/2013 ...|....12/24/2033 ...
740420-AA-6 ..... Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP . 4 1AFE .. 1,690,311 |...89.5670 |. 1,513,956 |. 1,690,311 1,690,311 |.. .5.633 |.. . 41,817 |....11/06/2007 .. 03/22/2038 ...
T4042E-AB-0 ..... Preferred Term Sec Ltd LBASS Sr Nt Ser A-2 PTP .. 4 .1.DFE .. . 15,313,618 |...78.4560 |. . 14,906,583 |. 19,000,000 15,313,618 |.. .5.236 ...12/30/2020 .. 06/23/2035 ...
T4042E-AC-8 ..... Preferred Term Sec Ltd LBASS Mezz Nt CI B PTP . 4 L2.AFE .. 1,157,127 |...73.5520 |. ..1,318,807 |. .1,793,022 1,157,127 |.. .5.536 ....12/30/2020 .. 06/23/2035 ...
74042T-AC-5 . Preferred Term Sec Ltd LBASS Nt CI A-2 PTP .. 4 .1.DFE .. 6,636,442 |...78.6200 |. ..6,936,838 |. .8,823,260 .6,636,442 |.. .5.169 ....08/22/2022 .. 12/22/2037 ...
740420-AB-0 ..... Preferred Term Sec Ltd LBASS Nt CI A-2 PTP 4 .1CPL .. . 13,918,256 |...80.3620 |. . 13,392,892 |. 16,665, 786 13,918,256 |.. .5.216 ....06/23/2022 .. 09/23/2035 ...
740420-AD-6 ..... Preferred Term Sec Ltd LBASS Nt CI C PTP .... 4 e 5B FE L. ...69.9650 |.......eennnn. 4,969,895 |.... 7,103,412 |.. 8,387,285 o e e e e 6.086 ....12/30/2020 ...|....09/23/2035 ...
74043A-AD-3 ..... Preferred Term Sec Ltd LBASS XXI11 Nt CI A-1 PTP . [... ... 4 [ TAFE L ...87.7470 |... .. 1,458,002 |.... .1,661,601 |.. ....1,610,104 e (10,079) [ s e 5.079 ...09/27/2007 ...|....12/22/2036 ...
741382-AA-3 ..... Preferred Term Sec Ltd VI ABS Combo Nt PTP ......... 4 e [ 5AFE L ...90.3650 |... 902,244 |.... 902,244 < (3,816) [ 11,583 s [ s 5.204 ....12/30/2020 ...|....09/26/2034 ...
TA138N-AA-T ..... Preferred Term Sec Ltd XIX LBASS Combo Nt PTP .... S LR R ...66.3900 |.............. 2,375,409 |.... ....2,375,409 |......... 136,511 [ (314,378) [eeveeeeeiiiiines o e 5.369 ....12/30/2020 ...|....12/22/2036 ...
T4138P-AA-2 ..... Preferred Term Sec Ltd LBASS Combo Nt PTP 4 B ... 72.0260 |....covnnnnnnn 2,334,056 |.... ... 2,334,056 |........ (824,306) |-vvvneeeeemmnnns foreeeeemiiiiees o et 5.519 ....12/30/2020 ...|....09/23/2035 ...
74980E-AQ-1 ..... RRAM CLO Ser 2019-7A CI A1AB e [ TAFE L L.97.1610 |.ooeevnnnnnnns 5,164,128 |.... DR [V R RN RN RN RN 5.204 ....02/02/2022 ...|....01/15/2037 ...
76761R-AY-5 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl ARR . 4 oo |- LLAFE ... ...97.8880 |...ccvnnunnnns 8,320,455 |.... . .. 08,500,000 ..eeeeeeniiiiees foeeeerniieeeeenee e e e 5.254 ....08/01/2021 ...|....01/18/2034 ...
76761R-BA-6 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl BRR .... 4 .. .. 1.CFE ..|... ...95.3%60 |.......oennnns 2,003,306 |.... .2,100,000 |.. D200 (/00 V[V I R RN RN AR RN 5.544 ....03/01/2021 ...|....01/18/2034 ...
76761R-BC-2 ..... Riserva CLO Ltd CLO Ser 2016-3A Cl CRR .... 4 1FFE .. ...92.2750 |. .. 3,229,608 |. .3,500,000 .3,500,000 |.. .5.9% |.. ...03/01/2021 .. 01/18/2034 ...
784426-GG-5 ..... SLM Student Loan Tr LBASS Ser 2003-4 CI ASD . 4 .2.CFE .. ...94.1820 |. .. 3,431,532 |. . 3,643,531 .3,642,636 |.. .5.519 |.. ....04/09/2003 .. 03/15/2033 ...
89708B-AE-3 ..... [TROPC CDO Corp Tr LBASS Mezz Nt PTP ........ 4 ...25.7510 |. .. 2,575,050 |. 10,000,000 .2,007,900 |.. .5.359 |.. ...12/30/2020 .. 07/15/2036 ...
90332U-AS-2 ..... US Airways Pass-Thru Tr ABS Ser 2000-3C .. I . 100.4000 |......ovnieeennn 86,839 |ounnniiiiinnnnn 86,572 oo 86,572 | i 128 e [ e 8.390 ....06/10/2012 ...|....09/01/2023 ...
90783V-AA-3 ..... Union Pacific RR ABS PTC Ser 2005-1 ......euvvveernnns foun e N L ...99.0040 |...coevnniieeennn 158,904 |ooinniiiinnnn 160,508 |oiiiinie 158,708 e e (113) e o e 5.082 ....02/12/2008 ...|....01/02/2029 ...
90931E-AA-2 ..... United Air Lines LBASS EETC Ser 2019-1 CI A PTT ...[... ... B L ...82.3560 |... 367,162 | oo (1,524) | e e 4.550 ....03/23/2021 ...|....02/25/2033 ...
90931V-AA-4 ..... United Air Lines PTC Ser 2018-1 A N L ...82.0350 |....coounnnnns 4,785,087 |.... n5,856,996 [..iieiiiiiiiiee foreeennen (2,082) [ e e 3.700 ...10/14/2021 ...|....09/01/2031 ...
90932J-AA-0 ..... United Airlines LBASS Ser 2019-2 AA PTT ... B L .. 80.6780 |......ouunnnns 2,854,466 |.... BT 11T R RN RN AR RN 2.700 ....09/03/2019 ...|....11/01/2033 ...
90932K-AA-7 ..... United Airlines LBASS Ser 2019-2 B PTT . N A ...85.2630 |....covnunnnns 1,463,496 |.... ... 1,463,496 |........(218,083) |..ceevene i, 359 [oeeeiiiiiiiees o e 3.500 ....01/20/2022 ...|....11/01/2029 ...
91824C-AA-4 ..... VFI ABS LLC ABS Ser 2022-1A CI A ...97.2660 |........eennn. 3,400,655 |.... 3,496,119 [ e B e e e 2.230 ....02/18/2022 ...|....03/24/2028 ...
92338B-AN-5 ... Verde CLO Ltd CLO Ser 2019-1A CI AR ...98.1340 |...covnnnnnnns 5,593,655 |.... 005,700,000 [..eeeeeeeniiiees feeeeeriiiieeeeene e e e 5.179 ....04/13/2021 ...|....04/15/2032 ...
92338B-A0-8 . Verde CLO Ltd CLO Ser 2019-1A CI BR . ...96.4360 |. .. 1,784,059 |. .1,850,000 |.. .5.679 |.. ....04/13/2021 .. 04/15/2032 ...
92338B-AS-4 . Verde CLO Ltd CLO Ser 2019-1A CI CR ..... ...94.3200 |. ..3,301,197 |. .3,500,000 .3,500,000 |.. .6.079 |.. ...04/13/2021 .. 04/15/2032 ...
94978#-AT-4 ..... Wells Fargo Bank Northwest NA CTL Ser 2002 Cl 20 . . 102.4910 |. ..499,854 .499,854 |.. .6.650 |.. ....07/28/2002 .. 08/01/2027 ...
94978#-AU-1 ..... Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd Ln . |[... ... B . 111.5280 |... ..843,715 |.. 0 860,09 |-eeenneieeeinies feeeeeeen (1,520) | [ e 7.380 ....07/30/2002 ...|....05/15/2032 ...
94978#-AX-5 ..... Wells Fargo Bank Northwest NA CTL CVS Corp .........foes veu]vuunnns 1 . 100.6800 |........oeeeeennn 296,814 [oeeiiinnnnnnns 204,809 |..eevuniiiiiinnnn 204,809 |.eeveeiiiiiiiins foeriiiiiii e e e 6.640 ...10/09/2002 ...|....10/10/2024 ...
Westlake Auto Receivables Tr LBASS Ser 2022-1A CL
960420-AE=7 ... B ceeeeiiiiiiiii e oo e [ | .. 1.CFE .. L..96.3170 |..ooovnnnnnnns 3,274,764 |.....ovvennnn. 3,400,000 |.....ccvunnnns 3,399,802 |..eenviiiiinnnnns forviiiinenn 107 e o e 2.750 |...... 2.770 | MON ..... ...08/09/2022 ...|....08/15/2027 ...
960421I-AF-4 ..... e | LFFE Ll ... 94.7400 |.....oounnnnns 2,794,830 |.... .2,950,000 |.. i 2,949,836 [oiiiiiiiiiiinns v 86 e o e 3.110 |...... 3.133 [MON ..... ....03/09/2022 ...|....03/15/2027 ...
988462-AA-5 ..... Yukon IV Sr Nt ... e | eeveenen o LG PL L . 100.0000 |....ccvvunnnns 1,999,266 |.... 1,999,266 |.. e 1,999,266 |...oeeeeiiiiiiees feeeeriiien 90 [ e e 6.000 |...... 6.000 | MJSD ....11/04/2022 ...|....12/31/2031 ...
00908P-AA-5 ..... Air Canada LBASS EETC Ser 2017-1AA ... . A T | LFFE Lt ...84.5910 |.......oennnns 1,345,337 |.... e 1,590,400 [oenniiiiiiiiniens v e o e 3.300 |...... 3.300 (JJ ....... ....12/07/2017 ...|....07/15/2031 ...
00908P-AB-3 ..... Air Canada LBASS PTT Ser 2017-1A I T A..... 1o |- 2.AFE ..., ...78.6390 |....coouunnnns 1,325,722 |.... 1,665,181 [ e 2,087 | o e 3.550 |...... 3.809 [JJ ....... ...10/22/2021 ...|....07/15/2031 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 354,832,884 | XXX 341,015,448 385,162,890 354,079,033 (759,844) (401,783) XXX XXX XXX 2,784,691 9,720,936 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 3,835,073,449 | XXX 3,436,448, 566 3,820,463,410 3,762,293,534 (33,497,975) (9,597,719) 2,237,980 (1,449,000) | XXX XXX XXX 32,033,982 120,202,937 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
08579J-BG-6 ..... Berry Plastics Corp TermLn Z Nt 1 ...ocoovvviniiceees e e ‘ ....... ‘ ............ 3AFE | 15,842,970 |...99.2500 |............. 15,683,997 |...oeeeeen 15,802,516 |...cevvennnnn 15,683,997 |......... [QERCTE) N ——. (6,378) [oeeeeeeeeieeeee e fees 6.024 |...... 6.043 [MON ..... [oeeeerennnens 62,771 [eeeeeeeinnnnns 544,526 |....03/04/2021 ...|....07/01/2026 ...
14078@-AA-4 ..... Capstone Logistics Acq 1st Lien Term Ln Nt 1 ... fooo o] eeeeen ] ceeeeeeees [ 4BPL . 1,942,633 [...99.8000 |.............. 1,956,825 |..vvvennnnnens 1,960,747 |..oovvvnnnnnns 1,950,860 |..evvvenniiiiinnnn foveiiiinins 3,892 |voiiiiiiiiiiinns oo e 9.134 |...... 9.587 IMON ... [ooiiiiinniiiiinnns 995 |iiiiiinnns 133,191 [....05/05/2021 ...|....12/15/2024 ...
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Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
14078@-AB-2 ..... Capstone Logistics Acq Delayed Draw Term Ln Nt 1 . .. .o eeeiis | e LABPL e 115,024 |...99.8000 |.......euvvnnnnns 114,794 o 115,024 | 14,79 [l (230) |oevvneeneeeninn [ i [ 9134 9.302 [MON ..o [ooeveinnnnninenns 15 [ 8,495 |....11/19/2021 ...|....12/15/2024 ...
28414B-AF-3 ..... Elanco Animal Health Inc Term Ln Nt 1 .. v |- SAFE ... ...96.0000 |....covvnnnnns 2,178,684 |.... ....2,178,684 |......... (62,410) [oveeneeeeemnneees foeeeemmiiieeeees Jeeieeeeeeeneees [00.5.870 foeeils 5.870 |MON ..... ... 11,767 |....08/07/2020 ...|....08/01/2027 ...
20279U-AB-2 ... Endure Digital Inc Term Ln Nt 1 .| 4.BFE ..|... ...89.7500 |.......oennnns 4,900,131 |.... ....4,900,131 [........ (508,215) [..vvvvenenn 3,188 foeeiiiiiiiiiiees | 20007280 [l 7.486 |MON ..... .. 281,798 |....04/23/2021 ...|....02/10/2028 ...
iHeart Communications Com Incremental Term Ln Nt 1
451740-AG-3 ..... |- 4AFE L ...91.6250 |.............. 9,162,500 |.... .. 10,000,000 |.. ....9,162,500 (812,500) [vvvvvvvrrernnnnns fooveiiiiiiis o [0l 7.634 7.755 [MON ... .. 508,994 |....09/10/2021 ...|....05/01/2026 ...
45778E-AG-9 ..... Innophos Holdings Term Ln Nt 1 .. 4.AFE .. ...95.5000 |. .2,042,250 1,950,349 |.. .(85,051) |. .8.253 107,433 |....02/13/2020 .. 02/07/2027
52729K-AP-1 . Level 3 Financing Inc Term Ln B Nt 1 . .. 3.AFE .. ...95.6250 |. .1,918,016 .1,834,102 |.. .(67,377) |. .6.451 . 65,832 |....06/17/2021 .. 03/01/2027 ...
552462-B#-9 ..... Lytx Delayed Draw Term Ln Nt 1 oo |--4.CYE ... ...92.9000 |...coevnnnnnn.... 424,253 | 456,677 |oooeeennnnn . 424,253 ). (31,023) . 40,083 |....01/31/2022 ...|....02/28/2026 ...
552462-B8-1 ..... Lytx Term Ln Nt 1 o |- 4.CYE ... ...92.9000 |.............. 1,206,546 |.............. 1,298,758 |.............. 1,206,546 |......... (77,521) .. 114,748 |....02/27/2020 ...|....02/28/2026 ...
731816-AA-4 ... Peach State Labs Inc Sr Sec Term Ln Nt 1. oo |---4.CPL ... . 100.0000 |... . . +...3,528,688 |.....ceeernnnnnnns .. 320,253 |....02/01/2018 ...|....07/01/2023 ...
79546K-AE-0 ..... Sally Beauty Holdings New Term Ln B-1 Nt 1 ......... e | SLAFE L. ...99.3750 |... ... 886,091 |.. ... 35,359 [....03/29/2018 ...|....07/05/2024 ...
83549#-AA-8 ..... Sonny's Enterprises LLC Term Ln Nt 1 . oo |--4.CYE ... . 100.0000 |... 2,324,544 |.. .. 172,376 |....08/07/2020 ...|....08/31/2026 ...
83549#-AB-6 ..... Sonny's Enterprises LLC Delayed Draw Term Ln Nt 1 ) 4CZ . 100.0000 |... ..358,537 |.. ... 27,418 |....10/23/2020 ...|....08/31/2026 ...
88233F-AK-6 ..... Vistra Operations Co LLC Incremental Term Ln Nt 2 .. 2.CFE ..|... ...99.0000 |... .5,275,463 |.. .. 182,456 |....01/11/2021 ... |....12/31/2025 ...
000000-00-0 ..... Burger King Term Ln B-4 Nt 1 .. .. 3.BFE ..|... ...98.2640 |... ..198,265 |.. . ....10/31/2022 ...|....11/14/2026 ...
000000-00-0 ..... Burger King Term Ln B-4 Nt 1 .. 3.BFE .. ...98.2640 |. . 666,718 .655,143 |.. (207) ...11/19/2019 .. 11/14/2026 ...
68371Y-AJ-2 ..... Open Text Corp Term Ln Nt 1 ... ..2.CFE ...97.5000 |. . 2,604,973 . 2,604,556 |.. . ....07/10/2019 .. 05/30/2025 ...
000000-00-0 ..... Desarrol ladora Energetica SA Term Loan .... [UPTTTTTTORN POV P ...66.7400 |... 1,017,223 |.. . 164,293 |.... , 179,706 |... 25 ... ...04/15/2021 ...|....06/30/2024 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired XXX 55,797,711 58,185,500 55,848,995 (1,499,241) 37,473 179,706 178,866 2,785,532 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 57,687,109 | XXX 55,797,711 58,185,500 55,848,995 (1,499,241) 37,473 179,706 178,866 2,785,532 XXX XXX
2419999999. Total - Issuer Obligations 4,358,924,795 | XXX 4,071,856,646 4,262,699, 149 4,421,828,753 14,258,629 (10,054,757) 1,874,836 (1,449,000) | XXX XXX XXX 40,524,512 126,248,853 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 583,601,975 [ XXX 527,869,293 607,343,487 578,361,376 (1,492,068) (393,679) 722,205 XXX XXX XXX 1,650,945 13,947,592 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 380,730,606 | XXX 328,980,773 362,641,052 370,934,279 (1,762,392) XXX XXX XXX 1,087,004 12,585,177 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 367,020,994 | XXX 356,567,238 400,452,890 369,385,518 (759,844) (163,382) XXX XXX XXX 2,945,645 10, 152, 386 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 57,687,109 | XXX 55,797,711 58,185,500 55,848,995 (1,499,241) 37,473 179,706 XXX XXX XXX 178,866 2,785,532 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 5,747,965,479 | XXX 5,341,071,661 5,691,322,078 5,796,358, 921 10,507,476 (12,336,737) 2,776,747 (1,449,000) | XXX XXX XXX 46,386,972 165,719,540 XXX XXX
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 2,238,299,508 1B..$ .. 118,506,083 1C..$...........285,311,428 1D .$ ........ 214,946,614 1E..$......... 213,737,417 1F ..$ ... 372,488,106 1G.$.......... 321,013,126
1B 2A.. 630,732,713 2B..$ .. .665,733,884 2C..$ .. .417,269,923
1C 3A.. 63,882,178 3B ..$ .. 3C..$.. .. 66,747,759
1D 4A.. ..35,891,666 4B ..$ .. 4C ..$ .. ...35,062,200
1E 5A.. . 11,769,905 5B ..$ 5C.8 e 1,344,407
1F 6. ...9,198,249
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign | nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ sSVo
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ tization) [ Impairment [Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
23281#-12-4 ... [Cyprium Parallel Invs V LP Pfrd Units ... ..o verniis i, 40,644.000 |............ L IV[V F 5,269,199 |..... 120.643 |..ovvvenennn 5,269,199 .............. 4,064,406 [.....ovvvnennninnniinns foer e [ 643,999 [o..eeeeiiiiiiiiiins feeee e 643,999 [...ouvviiiiiiinnns .. 2.APL ..|.. 11/08/2022 ..
Pennsylvania-American Wtr Co 9.35% Pfd
70867*-11-3 .. [ (Riverton) ......ccccccuvrevmmmmmmmnnnnnnnnnnnnns [ evvvvnennns [ 2,735.000 273,500 |..... 100.000 |....coeeeeennnns 273,500 [c.evvnniiinnnnnne 273,500 79 | o e e | ...2.B Z .. |.04/23/1971 ..
000000-00-0 .. [Bank Negara Indonesia Jr Sub Nt . . .{D.... .. 270,000.000 |.... ....210,024 |....... 0.778 |... 210,024 ....236,358 ... ...(26,334)[... ....(26,334)... .. 3.C FE ..|..08/17/2022 ..
000000-00-0 .. [Gazprom Sub Nt Fix to Float . .{D.... .. 200,000.000 |.... ...116,614 |....... 0.583 [... ...200,000 |... ...(87,404)|... ... (87,404)... ....6. * ...|..10/13/2020 ..

Itau Unibanco Hldg SA/KY Jr Sub Nt Fixed
000000-00-0 .. |[to Float

000000-00-0 .. |Cemex SAB DE CV Nt Fix to Float
Banco do Brasil (Cayman) Jr Sub Nt Fix to
000000-00-0 .. [Float ......cccvvrieriiiiiiiiiiiiiiiiieeeeeins
000000-00-0 .. [Absa Group Ltd Jr Sub Nt Fix to Float ...
Rizal Commercial Banking Jr Nt Fix to
000000-00-0 .. [Float

000000-00-0 .. [Banco Davivienda SA Jr Sub Nt ...
000000-00-0 .. [Banco Mercantil De Norte Jr Sub Nt
000000-00-0 .. [Digicel Group 0.5 Ltd Sub Nt ..........
059597-AF-1 ... [Banco General SA Jr Sub Nt Fix to Float .

.205,000.000 |....
.825,000.000 |....

.... 235,130 .
... 764,179 |....... 0.926 |...

235,130
764,179

....287,770|...
...850,363 ...

(2,640)...
.. (91,547)...

.. 4.B FE ..|..06/24/2022 ..
.. 4.A FE ..|.. 10/15/2021 ..

...330,000.000 |....
.. 700,000.000 |....

... 296,968 |....... 0.900 |...

. 296,968
...629,615 |....... 0.899 |...

629,615

....297,660 |...
.. 718,000 ...

.. 5.A FE ..|.. 11/28/2022 ..
.. 4.B FE ..|..07/08/2021 ..

.. (83,554)...

oo

...320,000.000 |....
.. 380,000.000 |....
.. 710,000.000 |....
.984,320.000 |.
.350,000.000 |.

... 274,991
....292,816 .
...587,812 |....... 0.828 |...
.102,861 |..
.290,718 |..

....342,400 ...
....216,925|...
...587,525|...
.105,814
.350,600

..(51,219)... .. 4.A FE ..|..08/20/2021 ..
.. 4.B FE ..|.. 10/07/2022 ..
.. 3.C FE ..|.. 12/02/2022 ..
...6. FE .. |.. 10/03/2022 ..

.. 3.C FE ..|..06/05/2021 ..

587,812
..102,861 ..

..601,756

Scooooo

25381Y-AC-5 ... [Digicel Group 0.5 Ltd Sub Nt ............... . ....|D.. .193,338.000 |............ 1. ..20,204]... ...20,571 .. ..6. FE .. [.. 10/03/2022 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual

Preferred 9,364,631 XXX 9,364,631 8,561,525 78,086 260,430 (24,449), (5,070), 622,327 (651,846 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 9,364,631 XXX 9,364,631 8,561,525 78,086 260,430 (24,449) (5,070) 622,327 (651,846 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 9,364,631 | XXX 9,364,631 8,561,525 78,086 260,430 (24,449) (5,070) 622,327 (651,846 XXX XXX
1.

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

1A 1A.$ 1B..$.. 1C.$.. 1D 8 e TE .8 i TF S e 1G.8 i

1B 2A..$.. .5,269,199 2B ..$.. 273,500 2C..$.. .

1C 3A..$.. . 3B.$.. . 3C.$.. . 1,088,554

1D 4A..$.. .1,039,170 4B ..$ .. 1,157,561 4C..$ .. .

1E 5A..$ ....296,968 5B ..$ .. 5C..$ ..

1F 6.8, 239,679
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
25271C-20-1 ....[Diamond Offshore Drilling Inc Com .... ... 1,246,442.000 12,962,997 12,962,997 |....ooooeeeld 6,398,280 . e 7,354,008 ..o e 7,354,008 .. 04/27/2021 ..
69121K-10-4 ... [Owl Rock Capital Corp Com .... ...983,650.000 |.... .. 11,361,158 |.. . 11,361,158 |... 14,999,998 |. .. (2,567,326)].. .(2,567,326) |... .. 07/18/2019 ..
665431-13-5 ....[Noble Corp WTS 1 e L0000 81,716.000 | 1,826,353 ...1,826,353 I 1,650,707 [ |, 1,650,707 .. 10/03/2022 ..
G65431-15-0 ... [Noble Corp WTS 2 .....ceivvivvenniiiiiinnnniiiiinnnnnnnns [eevvennnnns [eevevnns]iiniiniiiinnnnnns 81,716.000 |......coevvnnnnnns 1,634,320 |......... 20.000 [...ceevennnnnns 1,634,320 [ 175,646 |.oovvvveniiiiinininiii oo o o 1,458,674 [ o 1,458,674 |..ovvveiiiiiiiinnnnnns .. 10/03/2022 ..].eees aennns
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded 27,784,828 XXX 27,784,828 21,749,570 324,604 1,249,236 7,896,063 7,896,063 XXX XXX
000000-00-0 ... |Superior Energy Sves Inc Cl A ..ooeeveeiiiiiinnnnneeees | ........... | ........ | .................. 333,882.000 |.......cennn 21,368,448 |......... 64.000 |............. 21,368,448 |.................. 8,520,150 [....uvvuvenniiiiiiiiiiiinn fonniiiiiiiiiiiiiiiiiiiins foeiiiiiiiiiiiiiiiiiiiiies foiiiiiiins 7,345,404 [ | 7,345,404 |l .. 02/02/2021 ..] . evven eneee
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)

Other 21,368,448 XXX 21,368,448 8,520, 150 7,345,404 7,345,404 XXX XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 49,153,276 XXX 49,153,276 30,269,720 324,604 1,249,236 15,241,467 15,241,467 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds XXX XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX

638626-10-3 ... [Nationwide Corp Com 649,510.000 ... 407,462,276 |........ 627.338 ... 407,462,276 |.....cevnnnnnnn 181,988,615 43,752,810 ....43,752,810 .. 03/31/72022 .. eeees eennnn
67538*-10-9 ... [Retention Alternatives Ltd Com .... 120,000.000 27,568,528 |........ 229.738 27,568,528 |................. 5,200,000 .. (1,871,515)| ....(1,871,515) .. 08/01/2002 .| ..eeve e
5929999999. Subtotal - Common Stock - Paren s Other 435,030,804 XXX 435,030,804 187,188,615 41,881,295 41,881,295 XXX XXX

5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 435,030,804 XXX 435,030,804 187,188,615 41,881,295 41,881,295 XXX XXX

5989999999 - Total Common Stocks 484, 184,08 XXX 484,184,080 217,458,335 324,604 1,249,236

57,122,762 57,122,762 XXX XXX

5999999999 - Total Preferred and Common Stocks 493,548,711 XXX 493,548,711 226,019,860 402,690 1,509, 666 57,008,313 622,327 56,470,916 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.8.. 1D 8 e TE LS s TF 8 e 168 s
1B 2C..$
1C 3C..$
1D 4C ..$
1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912820-85-9 ......... US Treasury Nt 1.250% 03/31/28 .... .|-...07/13/2022 ... |Morgan Stanley & Co LLC . .... 9,064,103 |.. ...10,000,000 |..
91282C-CR-0 ......... US Treasury Nt 1.000% 07/31/28 .... . |--..06/22/2022 ... |Various ... 37,938,158 |.. ... 42,500,000 |..
912820-CY-5 ......... US Treasury Nt 1.250% 09/30/28 .... .|....08/23/2022 ... |Barclays Capital Inc .. ... 26,880,589 |.. ...30,000,000 |..
91282C-EW-7 ......... US Treasury Nt 3.250% 06/30/27 ... ...06/28/2022 ... [Citigroup ... 19,981,317 |.. ...20,000,000 |..
0109999999. Subtotal - Bonds - U.S. Governments 93,864, 167 102,500,000
20772(-0L-6 ......... State of Connecticut Txbl Ser A 3.875% 08/15/28 ....cceeeremeieiieeieiiieeeeeeeeee e eeeeene e e eennne e eeenne [ ernieeeeeenninns s 05/26/2022 ... |Samuel A RaMiTeZ & €0 INC errruueieeieeeieeeeeiie e e e e eeee e e e e emeee e e e e e nnnne s e e e ennnna e e eeennnnaeeeennnnnaaeee [oeeeennnunneeeennnnnsneernnnnnanaes |erennnnnneeeennnnaaes 2,665,000 |.eeueeeeeeniiieeeees 2,665,000
20772K-QM-4 ......... State of Connecticut Txbl Ser A 3.975% 06/15/29 . ...uuiiiiiiiuniiiiiiiiiiiiiiiiiiiiinnisiiiiinsessiinninnes | ernnneeeeeennnnns [ons 05/26/2022 ... | Samuel A Ramirez & 00 INC 1iiuuuuuiiiiiiuuniiiiiiueuiiiiiustisissiissnssssrrsssnsessrensnsssssrnsnnssssssrssnnnsens [ooseeesnnnneeeresnnnneesrennnnnnees [ooreesnnneseeesnnnnees 2,665,000 |...oiiiiiiiinininnns 2,665,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 5,330,000 5,330,000
686053-BN-8 ......... Oregon St Sch Brds Assn GO Txbl Pension Ser B 5.550% 06/30/28 .|-...10/25/2022 ... |Citigroup ... 12,033,360 |.. ... 12,000,000 |..
797356-EU-2 ......... San Diego CA Uni Sch Dist GO Prerefunded Ref 1998 Ser F-1 5.250% 07/01/28 . .|--..09/15/2022 ... [Tax Free Exchange .. 959,494 |.. 905,000 |..
797356-EW-8 ......... San Diego CA Uni Sch Dist GO Unrefunded Ref 1998 Ser F-1 5.250% 07/01/28 ..evvvvniiiiiiiiniiiiiiiiiniins | eeeiiieeeeianans ...09/15/2022 ... [TaX Free EXChaNGe ....iiieeeuiiiiiiuuniiiiiiinuiiiiiiiuunsisiiessssssstessssssssrssssssessssnsnsssesssnsnnsssssnnnnns |oorsnnnseesesnnnnssssrennnnsnesrees |oesnnseesressnnnsennees 5,127,594 |.oovvvniiiiiiiiinnnns 4,895,000
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 18,120,448 17,800,000
010268-CX-6 .........[Alabama Fed Aid HW Fin AuthRev Txbl Ser B 2.650% 09/01/37 . .|-...12701/2022 ... |Merrill Lynch .... 3,076,040 |.. .... 4,000,000 |..
3132DN-RC-9 ......... [FHLMC Pool #SD1383  2.000% 02/25/52 .|--..11/03/2022 ... |Bank of America BISD Dealer .. ... 8,137,995 |.. ... 10,337,551 |..
313200-DS-9 .. .. |FHLMC Pool #SD8213  3.000% 05/25/52 ...11/03/2022 ... Bank of America BISD Dealer .. ... 1,074,929 |.. ... 1,267,536 |..
313200-DT-7 . .| FHLMC Pool #SD8214  3.500% 05/25/52 .|Wells Fargo Securities LLC ... .... 2,765,610 |.. ... 3,144,693 |..
3132D-E5-8 FHLMC Pool #8D8256  4.000% 10/01/52 .|Wells Fargo Securities LLC ... ... 14,638,831 |.. ... 14,828,238 |..
313200-E7-4 . ..|FHLMC Pool #SD8258  5.000% 10/25/52 .. .| Toronto Dominion .......... . 7,746,028 . 8,046,515
313200-ER-0 . ..|FHLMC Pool #SD8244  4.000% 09/25/52 .. . [Morgan Stanley & Co LLC . . 5,441,914 . 5,599,847
3132DN-ET-6 . ..|FHLMC Pool# SDB246  5.000% 09/25/52 .. 10/05/2022 ... |Goldman Sachs & Company . . 3,539,217 . 3,605,697
3140MS-N-3 .......... FNVA Pool # BW1295  3.500% 10/25/52 o|-... 1171472022 ... | Wells Fargo Securities LLC ... ... 6,652,021 |.. ... 7,487,326 |..
3140XG-U9-8 ......... FNVA Pool #FS1507  3.000% 02/25/52 ... .|--..09/08/2022 ... |Bank of America BISD Dealer .. ... 13,458,361 |.. ... 14,653,541 |..
3140XG-WN-5 ......... FNVA Pool# FS1552  2.500% 11/25/51 ... .|-...09/08/2022 ... |Goldman Sachs & Company . 12,715,221 .. ... 14,314,409 |..
3140XH-HS-9 ......... FNVA Pool #FS2040  2.000% 02/25/52 ... . |--..10/12/2022 ... |Morgan Stanley & Co LLC .... e 1,694,677 e 9,649,444 |..
3140XH-Y7-6 ......... FNVA Pool# FS2533  2.000% 07/25/52 ... .|....09/08/2022 ... [Morgan Stanley & Co LLC .... ...12,738,676 |.. ... 14,920,850 |..
3140XJ-DK-6 ......... FNVA Pool #FS2805  2.500% 09/25/52 ... . |--..10/12/2022 ... |Morgan Stanley & Co LLC .... ....6,106,630 |.. ... 1,373,349 |..
31418E-CU-2 ......... FNVA Pool #MA4582  2.000% 04/25/37 ... .|....11/03/2022 ... |Goldman Sachs & Company .... .... 5,380,580 |.. .... 6,140,463 |..
31418E-D5-6 ......... FNVA Pool #MA4623  2.500% 06/25/52 ... ...11/03/2022 ... [Morgan Stanley & Co LLC .... ... 7,312,998 |.. .... 8,960,978 |..
31418E-E6-3 . ..|FNVA Pool #MA4656  4.500% 07/01/52 . [Morgan Stanley & Co LLC . ..5,458,233 . 5,502,077
31418E-HJ-2 . ..|FNMA Pool #MA4732  4.000% 09/01/52 . [Morgan Stanley & Co LLC . . 1,138,678 .1,217,221
31418E-HK-9 . ..|FNVA Pool # MA4733  4.500% 09/25/52 .|Wells Fargo Securities LLC . 1,161,745 . 1,210,447
31418E-J6-8 ......... FNVA Pool #MA4784  4.500% 10/01/52 ... .|--..08/19/2022 ... |Wells Fargo Securities LLC ... ... 14,797,703 |.. ... 14,763,102 |..
31418E-KS-8 ......... FNVA Pool #MA4804  4.000% 11/26/52 ... .|....11/03/2022 ... |Barclays Capital Inc ... 7,383,089 |.. ... 8,137,353 |..
31418E-KT-6 ......... FNVA Pool #MA4805  4.500% 11/25/52 ... veer|....11/03/2022 ... [Nomura Securities Intl LLC ... ... 4,872,870 |.. ... 5,207,275 |..
31418E-LY-4 ......... FNVA Pool #MA4842  5.500% 11/25/52 ..|....11/03/2022 ... Wells Fargo Securities LLC ... ... 6,438,579 |.. .... 6,537,665 |..
462590-MZ-0 ......... lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL  4.199% 12/01/26 .. .|--..06/09/2022 ... |RBC Capital Markets LLC .... 2,575,000 |.. .... 2,575,000 |..
462590-NA-4 ......... lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL  4.349% 12/01/27 .|....06/09/2022 ... |RBC Capital Markets LLC .... .... 2,500,000 |.. .... 2,500,000 |..
462590-NB-2 ......... lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL  4.460% 12/01/28 .|-...06/09/2022 ... |RBC Capital Markets LLC .... .... 1,650,000 |.. .... 1,650,000 |..
462590-NG-1 lowa Student Ln Liq Corp Rev IA STUDENT LOAN-TXBL ~ 5.080% 12/01/39 .. ...06/09/2022 ... |RBC Capital Markets LLC .... 750,000 .. 750,000 ..
478115-AH-1 . ..| Johns Hopkins University Sr Nt 4.705% 07/01/32 oeeeeeeeeeeeeeieeee 11/16/2022 ... |Goldman Sachs & Company . 2,733,000 . 2,733,000
491552-T3-9 .. .. |Kentucky St Tpk Econ Dv Rd Rev Txbl Ref Revitilization Ser B 1.968% 07/01/31 1172172022 ... |Citigroup ..... . 2,255,038 . 2,890,000
57563R-SN-0 . .. |Massachusetts Educ Fin Rev Txbl Ser A 3.991% 07/01/26 ................. .|RBC Capital Markets LLC . . 2,670,000 . 2,670,000
576004-HG-3 . ..|Massachusetts Spl Obl Rev Txbl Social Bonds Ser B 4.110% 07/15/31 .|Various .. 39,457,630 39,500,000
64971X-3\1-8 . ..|New York NYC Tran Fin Auth Rev Txbl Ser D-3  5.650% 11/01/35 .... 10/27/2022 ... |VWells Fargo Securities LLC 20,000,000 20,000,000
667274-AB-0 ......... Northwel | Healthcare Inc Sr Nt 3.391% 11/01/27 .|....11/16/2022 ... | JP Morgan Securities LLC e 2,291,975 |.. .... 2,500,000 |..
678908-4D-3 ......... Oklahoma ST Dev Fin Auth Txbl OK Natural Gas Co  4.380% 11/01/45 .. . |--..08/19/2022 ... | JP Morgan Securities LLC ... ... 15,000,000 |.. ... 15,000,000 |..
85732P-CE-8 ......... State Pub Sch Bldg Auth PA Rev Const Bds Ser C  5.088% 09/15/29 ... ....11/21/2022 ... [Morgan Stanley & Co LLC .... .. .... 2,003,486 |.. .... 2,105,000 |..
910208-AA-5 ......... United Elec Securitization Sec Nt 5.109% 06/01/31 ornniiiiiiiiiaeieeiriiaeeeernrniasseennnnnereerrnnnnaees |orrennnneeeneenns foes .12/07/2022 ... [Jefferies & COMPANY INC .....iieieeusiiieimnnnereernnnueseernnnnnsearnnnnnsssasnnnnnnsseennnnnnssennnnnnsseeennnnnass |oennnnnsseennnnnnnsserennnnnseenens |ornnnsseeeeennnnseeeees 5,000,000 f-.oeeiiiniiiiiainnnnn 5,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 258,706,724 276,778,582 196,736
000000-00-0 ......... Stillwater Mining Co Sr Nt 4.500% 11/16/29 ... .|--..10/27/2022 ... Direct ... ....370,000 |.. ....500,000 |.. .. 10,250
000000-00-0 ......... JBS USA/Food/Finance Sr Nt 3.000% 05/15/32 ... .|....12/08/2022 ... [Direct ... .... 592,550 |.. ....750,000 |..
00108W-AP-5 ......... AEP Texas Inc AEP TEXAS INC ~ 4.700% 05/15/32 .|--..05/16/2022 ... |MUFG Securities Inc ... 1,994,320 |.. .... 2,000,000 |..
00177G-AG-6 ......... American Money Management CLO Ser 2022-25A Cl C  6.264% 04/15/35 .. |....04/27/2022 ... |Credit Suisse Securities LLC ... . s ..
010392-FX-1 ......... Alabama Power Co Sr Nt 3.050% 08/15/82 ....iieeiuuuaeieeennn e reerrnnarrernnnaeeeerennaseeernennaseeennrnns | ceernnseesneennns ....03/02/2022 ... [MUFG SeCU i £1€S INMC ...iiiieruuueeeeinnniaeeeensnusaeeeeennuaseeeennnseseennnnsnasaeennnanaseennnnnnssesnnnnnnsssenee |oennnnsseennnnnnnseeennnnnnseeennns |onnanseeeennnnnneserennnns 999,310 [.oeivvniiiiieeiininnnns 1,000,000 [.eevvnuueirrnnninaaeeenniaaaaes
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01448T-AD-6 ......... ALESCO Pfd Fdg Ltd ABS Mezz Nt Ser 5A CI C1 PTP  6.379% 12/23/34 .. .|....03/23/2022 ... | Interest Capitalization . .. ..
01741R-AM-4 ......... Allegheny Technologies Inc Sr Nt 5.125% 10/01/31 ....06/09/2022 ... |Various ... 1,348,041 |.. .... 1,496,000 |..
022249-AU-0 ......... Aluminum Co of America Sr Nt 6.750% 01/15/28 ... ....06/09/2022 ... |Various ....661,405 |.. ....623,000 |..
025537-AN-1 ......... American Electric Power Sr Nt 2.300% 03/01/30 .. ...07/25/2022 ... [Citigroup .. ....131,604 |.. ....850,000 |..
026650-EB-3 ......... American Honda Fin Sr MTN ~ 2.250% 01/12/29 . .[Mizuho Securities USA Inc . .. 1,496,625 |.. .... 1,500,000 |..
02666T-AE-7 . .| American Homes 4 Rent Sr Nt 3.625% 04/15/32 03/31/2022 ... | JP Morgan Securities LLC .975,170 . 1,000,000

.|Amgen Inc Sr Nt 4.200% 02/22/52 ...

031162-DF-4 . . 02/17/2022 ... | Citigroup ..... . 422,629 . 425,000

032177-AJ-6 . ..|Amsted Industries Sr Nt ~ 4.625% 05/15/30 . 06/08/2022 ... |Wells Fargo Securities LLC . 1,918,375 . 2,135,000

03674X-A0-9 ......... Antero Resources Corp Sr Nt 7.625% 02/01/29 .. ....06/09/2022 ... | Various 961,905 |.. 902,000 |..
039937-AA-5 ......... ARES CLO Ltd Inc CLO 2022-63A Ser A1A  5.343% 04/20/35 ... «eer|-...08/10/2022 ... SG Americas Securities LLC ... ... 299,175 |.. ....300,000 |..
039937-AE-7 ......... ARES CLO Ltd Inc CLO Ser 2022-63A CI B1 ~ 5.913% 04/20/35 . - |--..03/10/2022 ... |SG Americas Securities LLC ... .... 150,000 |.. .... 150,000 |..
039937-AG-2 ......... ARES CLO Ltd Inc CLO Ser 2022-63A CI C  6.363% 04/20/35 .|----08/10/2022 ... |SG Americas Securities LLC ... ... 3,300,000 [.. ... 3,300,000 [..
04002V-AA-9 ......... Areit CRE Trust CMBS Ser 2022-CRE6 Cl A 5.058% 11/17/24 ... -|----01/14/2022 ... |Morgan Stanley & Co LLC .... 2,186,578 |.. .... 2,186,578 |..
040555-CQ-5 .........|Arizona Pub Svc Co Sr Nt~ 3.350% 06/15/24 ... ....06/08/2022 ... |Deutsche Bank Capital .... 4,841,540 |.. .... 4,890,000 [..
049560-AA-3 .........| Atmos Energy Corp Sr Nt 6.750% 07/15/28 .... ....07/21/2022 ... [ JP Morgan Securities LLC ... ... 1,488,124 |.. .... 1,340,000 [..
049560-AR-6 Atmos Energy Corp Sr Nt~ 2.625% 09/15/29 ...01/11/2022 ... BNP Paribas Securities Corp .. .... 1,519,950 [.. .... 1,500,000 [..
05592D-AA-2 . .|BPR Trust CMBS Ser 22-0ANA Cl A 6.234% 04/15/37 04/07/2022 ... |Morgan Stanley & Co LLC . . 8,678,407 . 8,700,000

05592D-AG-9 . ..|BPR Trust CMBS Ser 2022-OANA CI B 6.783% 04/15/37 . 04/07/2022 ... |Morgan Stanley & Co LLC ....
058498-AY-2 . ..|Ball Corp Sr Nt 6.875% 03/15/28 ........ccuvvvereeinnnns 11/09/2022 ... [Bank of America BISD Dealer
06051G-KL-2 ......... Bank of America Corp Sub Nt Fix to Float 3.846% 03/08/37 ..

10,473,803
... 750,000

10,500,000
.750,000

....03/03/2022 ... Bank of America BISD Dealer ....4,800,000 [.. ....4,800,000 [..
060516-LC-1 ......... Bank of America Corp Sr Nt Fix to Float — 6.204% 11/10/28 . ....11/07/2022 ... [Bank of America BISD Dealer .. ....5,000,000 [.. ....5,000,000 [..
06539V-AJ-7 ......... BANK CMBS Ser 2022-BNK39 CI A4 2.928% 02/15/55 . |----02/04/2022 ... |Morgan Stanley & Co LLC ... 10,135,547 |.. ...10,000,000 |..
06541L-BG-0 ......... Bank CMBS Ser 2022-BNK40 Cl A4 3.394% 03/15/64 -|--..02/25/2022 ... |Wells Fargo Securities LLC ... . 2,313,745 |.. ... 2,250,000 |..
06744Y-AA-1 ......... Barclays Mortgage Loan Trust RMBS Ser 2022-INV1 CI A1 4.466% 02/25/62 .|----06/16/2022 ... |Barclays Capital Inc .... 5,801,569 [.. ....5,801,648 |..
07336A-AE-7 ......... BBCMS 2022-C14 A5 CMBS Ser 2022-C14 Cl A5~ 2.946% 11/15/54 .... -|----02/02/2022 ... |Barclays Capital Inc ... 15,448,965 |.. ... 15,000,000 |..
092113-AT-6 ......... Black Hills Corp Sr Nt~ 2.500% 06/15/30 ....01/27/2022 ... Vel ls Fargo Securities LLC ... ... 1,743,264 |.. .... 1,800,000 [..
092113-AU-3 Black Hills Corp Sr Nt 1.037% 08/23/24 ...06/30/2022 ... [Various .. .... 3,515,078 |.. .... 3,750,000 [..
092611i-AA-2 . .|Blackrock DLF IX CLO Ser 2020-1X Cl A-1 ~ 5.608% 07/21/30 09/02/2022 ... |Various .. . 2,667,173 . 2,667,173

..|Boardwalk Pipelines LLC Sr Unsecured Nt 3.600% 09/01/32 .
..|Broad River BSL Funding CLO Lt CLO Ser 2020-1A Cl BR  5.943% 07/20/34 .
14040H-CN-3 . ..|Capital One Financial Corp Sr Nt 3.273% 03/01/30 ....
14040H-CS-2 . ..|Capital One Financial Corp Sr Nt Fix to Float 5/27  4.927% 05/10/28 .
14040H-CU-7 ......... Capital One Financial Corp Sr Nt Fix to Float 0.000% 07/24/26
144285-AL-7 ......... Carpenter Technology Corp Sr Nt 6.375% 07/15/28

096630-AJ-7 .
11124T-AL-8 .

02/09/2022 ... |Barclays Capital Inc ..

.| JP Morgan Securities LLC

. |Morgan Stanley & Co LLC .

05/27/2022 ... |Various .........ccccc.....

....08/09/2022 ... |Morgan Stanley & Co LLC .

.|-...06/09/2022 ... |Various ..
...06/09/2022 ... [Various ..

.824,200
.. 48,525
. 2,075,000
10,087,665
... 1,422,378 |..
.. 1,482,356 |..

.825,000
..50,000
. 2,075,000
10,000,000
.... 1,425,000 [..
.... 1,519,000 [..

163851-AH-1 ......... Chemours Co Sr Nt~ 4.625% 11/15/29 .|
172967-NS-6 ......... Citigroup Inc Sr Nt Fix to Float 5/27 .|-...05/17/2022 ... |Citigroup
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 ....

975,000 |..
. 4,625,000
. 1,750,000
. 4,750,000
.963,000

.460,000
....5,000,000 [..

890,250 |..
. 4,619,080
. 2,152,588
. 4,811,488
.879,221
422,722

185899-AL-5 Cleveland-Cliffs Inc Sr Nt 4.875% 03/01/31 ...06/09/2022 ... Morgan Stanley & Co LLC ....
202795-JiI-1 . ..| Commonweal th Edison Co 1st Lien Ser 132  3.150% 03/15/32 . 03/08/2022 ... |Morgan Stanley & Co LLC .
21036P-BD-9 . ..|Constellation Brands Inc Sr Nt~ 5.250% 11/15/48 . . 02/03/2022 ... |Citigroup
22303X-AA-3 . ..|Covert Mergeco Sr Nt 4.875% 12/01/29 ..... . 01/05/2022 ... |Various ..
2334501-AA-5 . ..|DT Midstream Inc Sr Nt 4.125% 06/15/29 06/09/2022 ... | Various
2334501-AB-3 . ..|DT Midstream Inc Sr Nt~ 4.375% 06/15/31 .. 04/20/2022 ... |Citigroup ..
233853-AM-2 ......... Daimler Trucks Finance NA Sr Nt~ 3.650% 04/07/27 ..

....08/31/2022 ... | JP Morgan Securities LLC ... ... 4,990,050 [..
26441C-BS-3 ......... Duke Energy Corp Sr Nt~ 4.300% 03/15/28 ....08/09/2022 ... |Various .. 4,989,5% |.. ....5,000,000 [..
26442C-BG-8 ......... Duke Energy Corporation ist Mtg Bd ~ 2.850% 03/15/32 .. .|-...08/01/2022 ... |Wells Fargo Securities LLC
264420-BH-6 ......... Duke Energy Corporation 1st Mtg Bd  3.550% 03/15/52 .. .]....03/01/2022 ... |Wells Fargo Securities LLC ...
26885B-AH-3 ......... EQM Midstream Partners Sr Nt 6.500% 07/01/27 .|-...02/11/2022 ... |RBC Capital Markets LLC
26885B-AK-6 ......... EQM Midstream Partners Sr Nt~ 4.500% 01/15/29 ... .|-...06/09/2022 ... |Various .. . .
29261A-AB-6 ......... Encompass Health Corp Sr Nt 4.750% 02/01/30 ...02/22/2022 ... |Various .. .. 1,323,563 |.. .... 1,380,000 [..
20261A-AE-0 ......... Encompass Health Corp Sr Nt 4.625% 04/01/31 ...06/02/2022 ... |Wells Fargo Securities LLC 934,108 |.. .... 1,054,000 [..
29336T-AC-4 . ..|EnLink Midstream Partners LP Sr Nt 5.625% 01/15/28 . 06/14/2022 ... |Various .. . 2,430,267 . 2,430,000
29365B-AA-1 . ..|Entegris Escrow Corp Sec Nt~ 4.750% 04/15/29 04/05/2022 ... |Various .. . 9,966,556 10,000,000
300341-AA-4 . ..|Evergy Inc Sr Nt 2.450% 09/15/24 .. 06/30/2022 ... |Deutsche Bank Capital .... . 2,471,824 . 2,564,000
30034-AB-2 ......... Evergy Inc Sr Nt 2.900% 09/15/29 .. ...01/27/2022 ... [Bank of America BISD Dealer .. .... 1,508,040 |.. .... 1,500,000 [..
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30037E-AA-1 ......... Evergy Missouri West Inc 1st Lien  3.750% 03/15/32 .|...03/10/2022 ... |MUFG Securities Inc 284,741 |.. 285,000 |..
30037F-AA-8 ......... Evergy Missouri West Inc 1st Lien  5.150% 12/15/27 o|--..11/28/2022 ... |Bank of America BISD Dealer .. .... 4,990,300 |.. ....5,000,000 |..
30040W-AS-7 ......... Eversource Energy Sr Nt 4.200% 06/27/24 .... ...06/22/2022 ... [MUFG Securities Inc .... 4,198,488 |.. .... 4,200,000 |..
30161N-BC4 ......... Exelon Corp Sr Nt 3.350% 03/15/32 .| JP Morgan Securities LLC ... .... 3,497,620 |.. .... 3,500,000 |..
30161N-BF-7 ......... Exelon Corp Sr Nt 4.100% 03/15/52 .| JP Morgan Securities LLC ... 1,673,828 |.. .... 1,675,000 |..
314382-AA-0 . ..|Fells Point Funding Tr Sr Nt 3.046% 01/31/27 02/02/2022 ... |Credit Suisse Securities LLC . 6,000,000 . 6,000,000
31572Y-AA-6 . .|Ellington Financial RMBS Ser 2022-2 Cl A1 4.299% 04/25/67 . 04/14/2022 ... |Credit Suisse Securities LLC . 5,426,985 . 5,449,661
31620M-BV-7 . Fidelity Natl Info Serv Inc Sr Nt 4.500% 07/15/25 ..... 07/06/2022 ...|JP Morgan Securities LLC ... . 4,198,488 . 4,200,000
316770-BT-5 ......... Fifth Third Bancorp Sr Nt Fix to FIt 5.852% 10/27/25 .. .|-...10/25/2022 ... | Various 5,000,632 |.. .... 5,000,000 |..
33767J-Ad-1 ......... Firstkey Homes RMBS Ser 2020-SFR2 Cl E  2.668% 10/19/37 .. veer|....02/02/2022 ... |Wells Fargo Securities LLC ...
33768N-AC6 ......... FirstKey Homes RMBS 2022-SFR1 B 4.493% 05/17/27 ..|....04/05/2022 ... [Morgan Stanley & Co LLC
33768N-AE-2 ......... Firstkey Homes RMBS 2022-SFR1 C  4.642% 05/17/27 . |--..04/05/2022 ... |Morgan Stanley & Co LLC ....
33768N-AG-7 ......... Firstkey Homes RMBS 2022-SFR1 D 5.197% 05/17/27 .|....04/05/2022 ... |Morgan Stanley & Co LLC .... .. ..
35633L-AA-2 ......... Freedom Financial ABS Ser 22-2CP Cl A 3.030% 05/18/29 . . |--..08/29/2022 ... | Suntrust Robinson Humprey Inc .. 580,924 |.. 580,962 |..
35906A-BF-4 ......... Frontier Communications 1st Lien  5.000% 05/01/28 .|....04/07/2022 ... |RBC Capital Markets LLC .. 1,521,450 |.. .... 1,610,000 |..
35908M-AD-2 .......... Frontier Communications 1st Lien  8.750% 05/15/30 .... ...06/01/2022 ... |Various .. 1,658,668 |.. .... 1,580,000 |..
361448-BJ-1 . ..| GATX Corp Sr Nt 3.500% 06/01/32 ......cvvvunnnnne 03/02/2022 ... |Various .. . 9,995,678 10,000,000
36168X-AA-7 . ..| GCAT RMBS Ser 2022-HX1 CI A1 2.885% 12/27/66 02/09/2022 ... |Barclays Capital Inc .. . 9,626,876 . 9,626,938
36169K-AA-4 . ..| GCAT RMBS Ser 2022-NQM2 CI A1 4.210% 02/25/67 .. 04/28/2022 ... |Credit Suisse Securities LLC . 2,601,289 . 2,613,449
36264E-AG-9 ......... GS Mor tgage-Backed Securities RMBS Ser 2022-NQM1 Cl A4 4.000% 05/25/62 .. . |--..08/03/2022 ... |Goldman Sachs & Company ... 11,060,715 |.. ... 10,837,566 |..
36264E-BB-9 ......... GS Mor tgage-Backed Securities RMBS Ser 2022-NQM1 Cl A16  4.000% 05/25/62 ... . |-...03/03/2022 ... |Goldman Sachs & COMPANY ........uuuiiiiirmuniiiiiiii e e e e e e e e e s e e s s e s e e s e nnnanees [oeeeerannireeerrnns e e e rrnnnnees [oeerenninreeerenns 3,152,9% |.. ... 3,106,228 |..
36266V-AJ-3 ......... GS Mortgage Securities Trust RMBS Ser 2022-LTV1 Cl A8  3.000% 06/25/52 . |--..02/16/2022 ... |Goldman Sachs & Company .... ... 18,575,571 |.. ... 18,864,433 |..
36267V-AE-3 ......... GE Healthcare Hldg LLC Sr Nt 5.650% 11/15/27 ... . |-...11/09/2022 ... | Citigroup ... 4,979,950 |.. .... 5,000,000 |..
36267V-AG-8 ......... GE Healthcare Hldg LLC Sr Nt 5.857% 03/15/30 ... . |--..11/09/2022 ... |Morgan Stanley & Co LLC .... .... 4,999,900 |.. ....5,000,000 |..
36267V-AJ-2 ......... GE Healthcare Hldg LLC Sr Nt 5.905% 11/15/32 BB O B I T T RO R 4,992,479 |.. .... 5,000,000 |..
38141G-WZ-3 ......... Goldman Sachs Group Inc Sr Nt Fix to Float 4.223% 05/01/29 ... .|--..04/28/2022 ... |Wells Fargo Securities LLC 1,179,108 |.. .... 1,200,000 |..
38218J-AA-4 Goodgreen Trust ABS Ser 2022-1A CI A 3.840% 10/15/56 ...08/15/2022 ... |Deutsche Bank Capital .... 8,381,080 |.. .. 8,393,628 |..
38869A-AD-9 . ..|Graphic Packaging Intern Sr Nt 3.750% 02/01/30 . 06/09/2022 ... |Various ..... . 595,024 .667,000
404119-CE-7 . ..|HCA Inc Sr Sec Nt 3.375% 03/15/29 03/03/2022 ... |Citigroup . 1,680,427 . 1,675,000
404119-CF-4 . ..|HCA Inc Sr Nt 3.625% 03/15/32 ... 03/03/2022 ... |Various .. . 8,193,794 . 8,225,000
404119-CG-2 . ..|HCA Inc Sr Nt 4.625% 03/15/52 03/02/2022 ... |Citigroup . 4,995,100 .5,000,000
40434L-AJ-4 . ..|HP Inc Sr Nt 2.650% 06/17/31 .... 01/24/2022 ... Tax Free Exchange . 4,979,793 .5,000,000
428102-AE-7 ......... Hess Midstream Operation Sr Nt 4.250% 02/15/30 . .|...06/09/2022 ... | Various 610,350 |.. 670,000 ..
428102-AF-4 ......... Hess Midstream Operation Sr Nt 5.500% 10/15/30 . . |--..04/20/2022 ... | Citigroup .... 462,203 |.. ....460,000 |..
428104-AA-1 ......... Hess Midstream Operation Sr Nt 5.125% 06/15/28 . . |....02/11/2022 ...|Goldman Sachs & Company . ....923,404 |.. ....920,000 |..
436893-AC-5 ......... Home Bancshares Inc Sub Nt Fix to Float 3.125% 01/30/32 . . |--..01/13/2022 ... |Piper Sandler Companies 1,250,000 |.. .... 1,250,000 |..
44421G-AA-1 ...l Hudson Yards Ser 2019-30HY CI A 3.228% 07/10/39 .|-...03/08/2022 ... |Bank of America BISD Dealer .. 1,558,036 |.. .... 1,545,000 |..
449653-AA-2 . .|Commercial Mortgage Pass Th CMBS Ser 2022-LPFX CI A 3.385% 03/15/32 ... ...08/04/2022 ... [Citigroup .. .. 15,087,991 |.. .. 14,600,000 |..
452327-AP-4 .. .| I11umina Inc Sr Nt 5.750% 12/13/27 ovvvviiiiiiiiiiie 11/29/2022 ... |Various ..... . 4,360,325 . 4,365,000
45276K-AA-5 . ..| Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1 4.380% 05/25/67 04/14/2022 ... |Barclays Capital Inc ..... . 7,042,974 . 7,043,059
45569K-AA-1 . ..| PRA Health Sciences Inc Sr Nt 2.875% 07/15/26 .. 06/10/2022 ... |Wells Fargo Securities LLC . 633,534 .683,000
465685-A0-8 . ..| ITC Holdings Corp Sr Nt 2.950% 05/14/30 .... 01/27/2022 ... |Barclays Capital Inc ..... . 1,205,208 . 1,200,000
46590X-AB-2 . ..| JBS USA/Food/Finance Sr Nt 5.500% 01/15/30 04/07/2022 ... |Barclays Capital Inc . 769, 156 . 755,000
46590X-AC-0 ......... JBS USA/Food/Finance Sr Nt 3.750% 12/01/31 ... . |--..04/11/2022 ... [MarketAxess ....198,685 |.. ....218,000 |..
46590X-AG-1 ......... JBS USA/Food/Finance Sr Nt 5.125% 02/01/28 .|....09/12/2022 ... |Barclays Capital Inc .. 4,952,900 |.. .... 5,000,000 |..
46647P-DK-9 ......... JP Morgan Chase & Co Subordinated Nt Fix to FIt 5.717% 09/14/33 .. . |--..09/07/2022 ... | JP Morgan Securities LLC ... 3,000,000 .. .... 3,000,000 |..
466541-BR-1 ......... JPM Mortgage Trust RMBS Ser 2022-1 Cl A14  2.950% 07/25/52 . .|....01/26/2022 ... [ JP Morgan Securities LLC ... 9,221,101 |.. ... 9,318,655 |..
49327M-3F-9 ......... Key Bank NA Sr Nt 5.850% 11/15/27 . |--..11/09/2022 ... | KeyCorp .... 1,000,000 |..
49427R-AL-6 ......... Kilroy Realty L.P. Sr Nt 4.375% 10/01/25 ... .|-...06/21/2022 ... |Fifth Third Securities Inc ... .. ..
49427R-AN-4 .......... Kilroy Realty L.P. Sr Nt 3.450% 12/15/24 ... ...06/21/2022 ... |Fifth Third Securities Inc ... 5,279,411 |.. .... 5,440,000 |..
501797-AQ-7 ......... L Brands Inc Sr Nt 6.694% 01/15/27 ...06/26/2022 ... |Cantor Fitzgerald & Co .. 2,209,463 |.. .... 2,215,000 |..
50204J-AA-5 . ..|LCM Ltd Partnership CLO Ser 37A Cl A1 5.344% 04/15/34 . 04/06/2022 ... |Natixis .. . 299,550 .300,000
50204J-AE-7 . ..|LCM Ltd Partnership CLO Ser 37A CI B 5.814% 04/15/34 04/06/2022 ... |Natixis .200,000 .200,000
50204J-AG-2 . ..|LCM Ltd Partnership CLO Ser 37A Cl C  6.364% 04/15/34 04/06/2022 ... |Natixis .. .100,000 .100,000
529043-AE-1 ......... Lexington Realty Trust Sr Nt 2.700% 09/15/30 ...05/06/2022 ... [Barclays Capital Inc .. ... 4,171,400 |.. .... 5,000,000 |..
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55284T-AA-5 . ..[MFRA Trust RMBS Ser 2022-INV1 CI A1 3.907% 04/25/66 .|-...04/05/2022 ... |Wells Fargo Securities LLC ... .... 4,565,658 |.. .... 4,610,168 |..
55293D-AA-9 .. ..|Merit CMBS Ser 2022-MHIL CI A 5.150% 01/15/27 .|--..01/07/2022 ... | Citigroup ..e 2,902,719 |.. .... 2,914,976 |..
55336V-BQ-2 ......... MPLX LP Sr Nt 2.650% 08/15/30 ...02/22/2022 ... |Goldman Sachs & Company .... ... 1,563,122 |.. .... 1,660,000 |..
55903V-AJ-2 ......... Magallanes Inc Sr Nt 4.054% 03/15/29 .. .| Goldman Sachs & Company .... .... 5,000,000 |.. .... 5,000,000 |..
55903V-AL-7 ......... Magal lanes Inc Sr Nt 4.279% 03/15/32 .| JP Morgan Securities LLC ... ... 15,355,000 |.. ... 15,355,000 |..
55903V-AN-3 . .. |Magal lanes Inc Sr Nt 5.050% 03/15/42 .. .| Goldman Sachs & Company . . 4,165,000 . 4,165,000
55903V-AQ-6 . ..[Magallanes Inc Sr Nt 5.141% 03/15/52 .. .| JP Morgan Securities LLC . 3,215,000 . 3,215,000
559531-AA-8 . ..[Magnetite CLO Ltd CLO Ser 2022-32A CL A 5.214% 04/15/35 03/07/2022 ... |Morgan Stanley & Co LLC . . 9,000,000 . 9,000,000
5595311-AC-4 .. .. |Magnetite CLO Ltd CLO Ser 2022-32A CL B 5.863% 04/15/35 .... .|....03/07/2022 ... |Morgan Stanley & Co LLC .... 2,950,000 |.. .... 2,950,000 |..
559531-AE-0 ......... Magnetite CLO Ltd CLO Ser 2022-32A CL C  6.164% 04/15/35 . veer|....08/07/2022 ... Morgan Stanley & Co LLC .... 1,650,000 |.. .... 1,650,000 |..
576200-DL-1 ......... Mass Mutual Global Funding Sr Nt 5.050% 12/07/27 ..|....11/30/2022 ... [ JP Morgan Securities LLC ... 4,997,800 |.. .... 5,000,000 |..
59217G-FB-0 ......... Met Life Global Funding | Sec Nt 4.400% 06/30/27 .... .|--..06/27/2022 ... |Bank of America BISD Dealer .. 4,196,808 |.. .... 4,200,000 |..
595620-A0-8 ......... MidAmerican Energy Co 1st Mtg Bd ~ 3.100% 05/01/27 .... .|....09/07/2022 ... |Barclays Capital Inc 4,991,740 |.. .... 5,200,000 |..
61747Y-ER-2 ......... Morgan Stanley Sr Nt 4.210% 04/20/28 . |--..04/21/2022 ... |Various 4,820,357 |.. .... 4,850,000 |..
620076-Bli-8 ......... Motorola Solutions Inc MOTOROLA SOLUTIONS INC ~ 5.600% 06/01/32 .. .|....05/17/2022 ... |Deutsche Bank Capital .... 499,315 |.. 500,000 ..
62920K-AC-6 ......... NVEF Funding LLC LBASS Ser 2022-A Cl B 3.350% 10/16/28 ...02/24/2022 ... |Suntrust Robinson Humprey Inc .. ... 5,899,729 |.. .... 5,900,000 |..
62955V-AA-4 . ..[New York Mortgage Trust RMBS Ser 2022-CP1 CI A1 2.042% 07/25/61 .|Credit Suisse Securities LLC . 2,830,540 . 2,830,547
62955V-AB-2 . ..[New York Mortgage Trust RMBS Ser 2022-CP1 Cl A2 3.012% 07/25/61 .. .|Credit Suisse Securities LLC . 6,361,999 . 6,362,000
62955V-AC-0 . ..[New York Mortgage Trust RMBS Ser 2022-CP1 CI M1 3.215% 07/25/61 .. .|Credit Suisse Securities LLC ..2,195,995 . 2,196,000
62955V-AD-8 ......... New York Mortgage Trust RMBS Ser 2022-CP1 CI M2 ~ 3.514% 07/25/61 . |--..01/12/2022 ... |Credit Suisse Securities LLC ... 2,195,988 |.. .... 2,196,000 |..
6533%K-CG-3 ......... Nextera Energy Capital Sr Nt 4.450% 06/20/25 .|-...06/21/2022 ... |Wells Fargo Securities LLC ... 4,198,950 |.. .... 4,200,000 |..
67115V-AE-2 ......... Oak Hill Credit Partners CLO Ser 2022-11A CI C  2.300% 07/19/33 .|-...04/14/2022 ... |Barclays Capital Inc
68389X-AV-7 ......... Oracle Corp Sr Nt 4.300% 07/08/34 .|-...02/15/2022 ... |RBC Capital Markets LLC
69007T-AC-8 ......... Outfront Media Cap LLC / C Sr Nt 4.625% 03/15/30 . .|--..06/08/2022 ... |Wells Fargo Securities LLC ...
693475-BH-7 ......... PNC Financial Services Group Sr Nt 5.671% 10/28/25 . .|....10/25/2022 ... |PNC Capital Markets LLC .... .. ..
694308-GZ4 ......... Pacific Gas & Elec Co 1st Lien  4.450% 04/15/42 . |--..11/02/2022 ... | JP Morgan Securities LLC ... 275,602 |.. 385,000 |..
694308-HD-2 Pacific Gas & Elec Co 1st Lien Nt 4.600% 06/15/43 .. ...11/30/2022 ... |Various .. 3,680,434 |.. .... 5,040,000 |..
694308-HH-3 . ..|Pacific Gas & Elec Co 1st Lien  4.750% 02/15/44 . 11/30/2022 ... |Various .. 1,247,771 . 1,720,000
694308-HL-4 . ..|Pacific Gas & Elec Co 1st Lien  4.300% 03/15/45 . 11/30/2022 ... |Barclays Capital Inc . 965,363 . 1,328,000
70163#-AA-0 . .|Parliament Funding (Owl Rock) Nt 6.493% 07/15/30 . 06/30/2022 ... |Direct ... . 758,212 . 758,212

701630-AA-2 .
71376L-AE-0 . .
718172-CV-9 .........

Philip Morris Intl Inc Sr Nt 5.150% 11/17/27 ... «|--..11/15/2022 ... Mizuho Securities USA Inc .... 9,951,300 |.. ...10,000,000 |..
74340X-BU-4 ......... Prologis LP Sr Nt 3.250% 06/30/26 ... .|--..10/06/2022 ...|Tax Free Exchange ... 3,526,781 |.. ... 3,500,000 [..
T4340X-BV-2 ......... Prologis LP Sr Nt 3.375% 12/15/27 ... -|-...10/06/2022 ... |Tax Free Exchange ... .... 1,000,000 [..
74340X-BX-8 ......... Prologis LP Sr Nt 4.000% 09/15/28 .|--.-10/06/2022 ... | Tax Free Exchange .. .... 1,000,000 [..
T4980E-AQ-1 ......... RRAM CLO Ser 2019-7A CI A1AB  5.204% 01/15/37 +|--..02/02/2022 ... |Mizuho Securities USA Inc . 5,315,000 |.. .... 5,315,000 [..
756109-BP-8 Realty Income Corp Sr Nt 5.625% 10/13/32 ...10/03/2022 ... |Barclays Capital Inc 2,082,477 |.. .... 2,085,000 [..
76131V-AA-1 . .|Retail PPTYS Of America Sr Nt~ 4.000% 03/15/25 01/27/2022 ... |Vells Fargo Securities LLC . 1,044,265 . 1,005,000

78409V-BC-7 .
78457J-AA-0 .
T8473H-AJ-5 .
78473H-AL-0 . .
80386I-AD-7 .........

Sasol Financing USA LLC Sr Nt 5.500% 03/18/31 .|-...08/03/2022 ... |Direct ... 1,387,444 |.. .... 1,705,000 [..
83001A-AC6 ......... Six Flags Entertainment Sr Nt~ 5.500% 04/15/27 .. .|-...06/09/2022 ... |Various ....924,986 |..
842587-Cli-5 ......... Southern Co Sr Nt 4.250% 07/01/36 .|-...02/17/2022 ... |Citigroup .. ....866,588 |..
842587-DL-8 ......... Southern Co Sr Nt 5.700% 10/15/32 .|....10/03/2022 ... |Wells Fargo Securities LLC 2,727,082 |..
845467-AS-8 ......... Southwestern Energy Sr Nt 5.375% 03/15/30 .. .|-...06/09/2022 ... |Various .. 1,857,357 |..
84861T-AH-1 ......... Spirit Realty LP Sr Nt 2.100% 03/15/28 .|....06/08/2022 ... |Barclays Capital Inc .. 1,085,515 |.. .
85205T-AL4 ......... Spirit Aerosystems Inc 2nd Lien Nt~ 7.500% 04/15/25 . ...06/09/2022 ... | Various 413,600 |.. 408,000 |..
85571R-AA-8 ......... Starwood Mortgage Residential RMBS Ser 2022-3 Cl A1 4.161% 03/25/67 ...04/28/2022 ... |Credit Suisse Securities LLC ... 6,178,263 |.. ....6,219,011 [.
86765L-AZ-0 . ..| Sunoco Finance Corp Sr Nt 4.500% 04/30/30 .. 07/19/2022 ... |Tax Free Exchange ............ . 1,465,987 . 1,563,000
873050-CP-4 . .| TTX Co Sr Nt 5.650% 12/01/52 .... 11/16/2022 ... [Bank of America BISD Dealer . 1,426,082 . 1,430,000
876128-BG-6 . ..| Targa Resources Partners Sr Nt 5.000% 01/15/28 . 06/09/2022 ... |MarketAxess ................ . 1,440,235 . 1,470,000
87612B-B0-4 ......... Targa Resources Partners Sr Nt 5.500% 03/01/30 . ...03/18/2022 ... |Goldman Sachs & Company . ... 2,215,400 |.. .... 2,120,000 |..

.|Parliament Funding I11 LLC Nt
.|Performance Food Group Sr Nt

..|S&P Global Inc Sr Nt~ 2.900% 03/01/32 .....
..|SWRT CMBS Ser 22-Mini CI A 5.
..| SPGN TFLM Mor tgage Trust CMBS Ser 2022-TFLM CI C  6.975% 02/15/39 .
.| SPGN TFLM Mor tgage Trust CMBS Ser 2022-TFLM CI D 7.825% 02/15/39 .

7.261% 12/01/33 ..
4.250% 08/01/29 .

336% 01/15/24 ...

.[Direct
06/09/2022 ...

.| Goldman Sachs & Company
L Citigroup wuveevuneennns
. |Barclays Capital Inc
.|Barclays Capital Inc

Bank of America BISD Dealer

. 2,137,850
. 1,090,733

. 4,937,800
17,700,000
.910,000
. 4,090,000

. 2,137,850
. 1,243,000

.5,000,000
17,700,000
.910,000
. 4,090,000
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87612B-BS-0 ......... Targa Resources Partners Sr Nt 4.875% 02/01/31 . . |....02/23/2022 ... | P Morgan Securities LLC ... 961,006 |.. 925,000 |..

87612B-BU-5 ......... Targa Resources Partners Sr Nt 4.000% 01/15/32 . .|-...02/23/2022 ... | JP Morgan Securities LLC ... ... 1,743,694 |.. .... 1,755,000 [..

87612G-AA-9 ......... Targa Resources Corp Sr Nt 4.200% 02/01/33 ...03/23/2022 ... |Bank of America BISD Dealer .. ... 2,016,263 |.. .... 2,020,000 |..

89214P-DD-8 ......... Townebank/Por tsmouth VA Fix to Float 3.125% 02/15/32 .. . |Piper Sandler Companies .... 1,125,000 |.. .... 1,125,000 |..

89613F-AF-5 ......... Tricon American Homes RMBS Ser 2017-SFR2 CI F 5.104% 01/17/36 .|Barclays Capital Inc .. ... 3,524,063 |.. .... 3,500,000 |..

89681L-AA-0 . .| Triton Container Sr Nt 3.250% 03/15/32 S[Various ....oooooccceenns . 2,9%,623 . 3,000,000

807051-AC-2 . ..|Tronox Inc Sr Nt 4.625% 03/15/29 .. .[Credit Suisse Securities LLC .506,825

90932K-AA-7 . ..|United Airlines LBASS Ser 2019-2 B PTT  3.500% 11/01/29 01/20/2022 ... |Credit Suisse Securities LLC .516,669

90932L-AH-0 ......... United Airlines Secured Nt 4.625% 04/15/29 .|-...01/21/2022 ... | JP Morgan Securities LLC ....984,750 |.. . .

91159H-JF-8 . ..|US Bancorp Sr Nt Fix to Float  4.548% 07/22/28 .. <ot |-...07/19/2022 ... Us Bancorp Investments Inc ... ... 1,250,000 [.. ... 1,250,000 [..

91324P-EP-3 .........|UnitedHeal th Group Inc Sr Nt  5.250% 02/15/28 .... ..|....10/25/2022 ... |Bank of America BISD Dealer .. ... 4,997,900 [.. ....5,000,000 [..

91824C-AA-4 ......... VFI ABS LLC ABS Ser 2022-1A Cl A 2.230% 03/24/28 . .|-...02/18/2022 ... |KeyCorp 100 3,496,069 |[...oooeeiiiiiiiieenne 3,496,232 |..

91913Y-AV-2 ......... Valero Energy Corp Sr Nt 4.350% 06/01/28 .|....01/27/2022 ... | JP Morgan Securities LLC ... ... 2,262,876 |.. ....2,100,000 [..

92538N-AA-5 ......... Verus Securitization Trust RMBS Ser 2022-4 Cl A1  4.474% 04/25/67 . .|-...04/22/2022 ... |Credit Suisse Securities LLC ... 878,505 |.. 878,510 |..

92538U-AA-9 ......... Verus Securitization Trust RMBS Ser 22-3 CI A1 4.130% 02/25/67 ... .|-...03/22/2022 ... |Credit Suisse Securities LLC ... ... 4,104,767 |.. ... 4,115,578 |..

92538U-AB-7 ......... Verus Securitization Trust RMBS Ser 22-3 CI A2 4.130% 02/25/67 ...08/22/2022 ... |Credit Suisse SEOUFities LLC ......ueeiiiiiiiiiiiii ettt e e s s ne e e e s s s snnnee e e e [eeeesinnnn e e e s ssnsee e s e s ssnnnes [oeeeeesiineee e e s 5,433,623 |.. .... 5,468,533 |..

925381-AA-5 . ..|Verus Securitization Trust RUBS Ser 2022-1 CI A1 2.724% 01/25/67 .|Credit Suisse Securities LLC . 4,059,240 . 4,059,285

925381I-AB-3 . ..|Verus Securitization Trust RUBS Ser 2022-1 CI A2  3.032% 01/25/67 .|Credit Suisse Securities LLC . 2,878,974 . 2,878,979

92538M-AC-1 .|Verus Securitization Trust RUBS Ser 2022-1 CI A3 3.288% 01/25/67 .|Credit Suisse Securities LLC . 2,688,010 . 2,688,017

92564R-AK-1 .........
925650-AB-9 .........
92735L-AA-0 .........
92840V-AE-2 ....
92930U-AJ-5 ........
94106B-AE-1 .........
95000U-2V-4 .........
958667-AC-1

96042\-AE-7 .
96042\i-AF-4 .
988462-AA-5 .
98956P-AG-7 .
U5007T-AA-3 .
000000-00-0 .
11271L-AC-6
11271L-AE-2
361680-AN-4 .
588056-BB-6 .
68245X-AN-1 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0 .
000000-00-0
000000-00-0
000000-00-0 .
000000-00-0 .
000000-00-0
000000-00-0
000000-00-0 .
000000-00-0 .
000000-00-0
000000-00-0 .........

..|Vistra Operations Co LLC 1st Lien
. | WEC Energy Group Inc Sr Nt

..|Westlake Auto Receivables Tr LBASS Ser 2022-1A CL B
..|Westlake Auto Receivables Tr LBASS Ser 2022-1A CL C
.| Yukon 1V Sr Nt
..[Zimmer Hldgs Inc Sr Nt
..|Kosmos Energy Ltd Sr Nt
..|Gran Tierra Energy Inc Sr Nt

.| GFL Environmental Inc Sr Nt
..[Mercer Intl Inc Sr Nt
..[ 1011778 BC / New Red Fin 2nd Lien
..|Kaisa Group Holdings LTD Nt

..| Sunac China Holdings LTD Nt

..|Shimao Group Holdings LT Sec Nt
..| Yuzhou Group 1st Lien
..| Yuzhou Group 1st Lien
..| Turk Telekomunikayson AS Sr Nt
..|Tul'low Oil Plc Sr Nt
..|Digicel Group 0.5 Ltd Sr Nt PIK
..|Kaisa Group Holdings LTD Sec Nt
..| Yuzhou Group 1st Lien
..| Yuzhou Group 1st Lien

..| Shimao Group Holdings LT Sr Nt
..| Yuzhou Group 1st Lien

..|Becle Sa De CV Sr Nt

.| DTEK Finance PLC Sr Nt

4.500% 01/15/28
4.750% 02/15/28

6.750% 04/15/29 .
4.300% 07/15/29
5.150% 10/01/27
Waste Connections Inc Sr Nt 3.200% 06/01/32
Wells Fargo & Company MTN Fix to Float 3.526% 03/24/28 ..
Western Midstream Operat Sr Nt 4.300% 02/01/30

VICI Properties / Note Sr Nt
Vici Properties LP Sr Nt
Chesapeake Energy Corp Sr Nt

2.750% 03/16/27
3.110% 03/15/27

6.000% 12/31/31 ..........
4.250% 08/15/35
7.125% 04/04/26 .

7.750% 05/23/27
3.900% 01/26/28
4.350% 04/15/30

4.750% 06/15/29

Brookfield Fin Inc Sr Nt
Brookfield Fin Inc Sr Nt

5.125% 02/01/29 .........
4.000% 10/15/30
9.750% 09/28/23 ..
7.950% 10/11/23 ..
6.125% 02/21/24
8.500% 02/26/24 .
7.700% 02/20/25 ....
6.875% 02/28/25 .
7.000% 03/01/25 ...........
8.000% 04/01/25
11.250% 04/16/25
8.300% 06/27/25 ...
7.375% 01/13/26 ...
Turkiye Sinai Kalkinma Sr Nt MTN  5.875% 01/14/26 ....
Bank Muscat SAOG Sr Nt 4.750% 03/17/26
5.600% 07/15/26 .
7.850% 08/12/26 ....
4.375% 04/12/27
5.375% 05/04/27 ...
4.375% 08/03/27 .....
IHS Nether lands Holdco Sr Nt~ 8.000% 09/18/27 .
7.000% 12/31/27 .
4.850% 01/27/28 .vvvvvieeiiiiiiiiiiiiiiiiiie e

CIFI Holdings Group Sr Nt
Nexa Resources SA Sr Nt

Champion Path Holdings Sr Nt

mE

.|-...04/209/2022 ...
.|....04/20/2022 ...
.|-...06/14/2022 ...
.|....06/20/2022 ...
.|-...09/22/2022 ...
.|....03/02/2022 ...
o|....08/17/2022 ...

...06/10/2022 ...
.| JP Morgan Securities LLC
. [JP Morgan Securities LLC
.[Direct ...
02/16/2022 ...
...07/26/2022 ...
....11/01/2022 ...
....02/02/2022 ...
....01/27/2022 ...
....06/09/2022 ...
...06/10/2022 ...
....01/21/2022 ...
....07/26/2022 ...
....07/29/2022 ...
....07/27/2022 ...
....07/21/2022 ...
....07/28/2022 ...
....08/17/2022 ...
....03/07/2022 ...
....10/03/2022 ...
....01/19/2022 ...
....01/07/2022 ...
....07/27/2022 ...
....04/05/2022 ...
....04/05/2022 ...
....07/29/2022 ...
....07/26/2022 ...
....07/12/2022 ...
....03/09/2022 ...
....06/27/2022 ...
... 11/20/2022 ...
....04/11/2022 ...
...01/05/2022 ...

Tax Free Exchange
JP Morgan Securities LLC ...
Various
Various
JP Morgan Securities LLC ...
JP Morgan Securities LLC
VWells Fargo Securities LLC ...
Various

Various
Direct
Direct ...
Citigroup ..
Bank of America BISD Dealer ..
Various ..
Various ..
Barclays Capital Inc
Direct ...
Direct
Direct
Direct
Direct
Direct
Direct ...
Interest Capitalization .
Direct ...
Direct
Direct
Direct ...
Direct ...
Direct
Direct
Direct ...
Direct ...
Direct
Direct ...
Interest Capitalization ....

L0 POy

. 3,399,696

.514,683
.336,000
172,425

. 1,569,531
... 976,724
. 2,130,800
.. 36,750
. 136,750

. 15,000
180,000
172,59

14750

1275
14,500

275513
-329.500

1,074,560 |..
.. 1,249,150 |..
1,088,344 |..
1,743,127 ..
4,326,070 |..
.. 4,996,250 |..
875,000 |..
885,410 |..

.2,949,770 |..
(165,408) ..

1,607,010 |..
1,316,832 |..

320,025 |..
323,840 |

154274 |
-..303,000 |

....... 9,156 |..

. 3,400,000

220,000

.1,726,000

.1,037,000
. 2,240,000

-...310,000
400,000

1,050,000 |..
1,250,000 |..
1,057,000 |..
1,853,000 |..
4,335,000 |..
5,000,000 |..
875,000 |..
964,000 |..

1,500,000 |..
1,200,000 |..

340,000 |..
320,000 |

410,000 |..
-..300,000 |-

....9,156 |..
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00217G-AB-9 . .
00973R-AE-3 .........
00973R-AF-0

02154C-AF-0 .
03217K-AB-4 .

.| Aptiv PLC / Aptiv Corp Sr Nt

Aker BP ASA Nt
Aker BP ASA Nt

..|Altice Financing SA Sec Nt
.| America Movil Sab De CV Sr Nt

3.000% 01/15/25
3.750% 01/15/30

3.250% 03/01/32

5.000% 01/15/28
5.375% 04/04/32

02/09/2022 ... |Various ..
L to/t8/2022 ..

. 1,665,769

.260,000
.430,000

... 3,327,450 |..
....925,934 |..
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000000-00-0 . ..| VTR Comunicaciones SPA Nt 4.375% 04/15/29 .. . |D ....10/19/2022 ... [Direct . 153,125
000000-00-0 . ..|Cntl Anr Bottling Corp Sr Nt 5.250% 04/27/29 . . D ....06/27/2022 ... |Direct .286,800
000000-00-0 . ..|Prosus NV Sr Nt 3.680% 01/21/30 ........ D ....06/15/2022 ... |Direct .288,750
000000-00-0 . ..| JSM Global Sarl Sr Nt 4.750% 10/20/30 . D ....11/15/2022 ... |Direct . 323,840
000000-00-0 . ..|Enfragen Energia Sur SA 1st Lien  5.375% 12/30/30 . D ....04/25/2022 ... |Direct . 312,900
000000-00-0 . ..|Shimao Group Holdings LT Sr Nt 3.450% 01/11/31 . D ....03/10/2022 ... |Direct . 222,000
000000-00-0 . Country Garden HId Co 1st Lien  3.300% 01/12/31 . . |D ....07/12/2022 ... |Direct .229,700
000000-00-0 . Minerva Luxembourg SA Sr Nt 4.375% 03/18/31 .. . |D ....08/22/2022 ... |Direct . 295,751
000000-00-0 . ..|Banco GNB Sudameris SA Sub Nt 7.500% 04/16/31 D ....10/07/2022 ... |Direct . 306,294
000000-00-0 . ..|CAP SA Sr Nt 3.900% 04/27/31 oveeveieeieeinnnnnn D ....06/13/2022 ... |Direct 292,913
000000-00-0 . ..|Orbia Advance Corp Sab Sr Nt 2.875% 05/11/31 . . |D ....06/24/2022 ... |Direct . 643,850
000000-00-0 . ..| CSN Resources SA Sr Nt 4.625% 06/10/31 ........ D ....06/08/2022 ... |Direct . 770,885 .
000000-00-0 Office Cherifien Des Pho Sr Nt 3.750% 06/23/31 .... .|D... ....06/20/2022 ... |Direct ... ....665,500 |.. ....760,000 |..
000000-00-0 Nemak SAB DE CV Sr Nt 3.625% 06/28/31 D... ....10/20/2022 ... |Direct ... ....301,325 |.. ...435,000 |..
000000-00-0 . ..|Kasikornbank PCL HK Sub Nt Fix to Float 3.343% 10/02/31 . D ....10/07/2022 ... |Direct . 583,027
000000-00-0 . ..|Becle Sa De CV Sr Nt 2.500% 10/14/31 .. D ....06/21/2022 ... |Direct . 295,468 .
000000-00-0 Minsur SA Sr Nt 4.500% 10/28/31 D... ....11/30/2022 ... |Direct ... ... 453,475 |.. ....530,000 |..
000000-00-0 ICTSI Treasury BV Sr Nt 3.500% 11/16/31 .... . |D... ....07/07/2022 ... |Direct ... ....289,800 |.. ... 345,000 |..
000000-00-0 . ..|ACU Petroleo Luxembourg Nt 7.500% 01/13/32 D ....04/25/2022 ... |Direct . 649,025
000000-00-0 . ..|CT Trust Nt 5.125% 02/03/32 ....cceeevennnnnn D ....10/24/2022 ... |Direct . 294,500
000000-00-0 . ..[LA Construccion SA Sr Nt 4.750% 02/07/32 D ....10/14/2022 ... |Direct . 286,650
000000-00-0 . ..| JSW Steel LTD Sr Nt 5.050% 04/05/32 . D ....11/07/2022 ... |Direct . 284,550
000000-00-0 . ..|Al Candelaria Spain SLU Nt 5.750% 06/15/33 D ....12/16/2022 ... |Direct . 374,663
000000-00-0 . ..|Bangkok Bank PCL Euro MTN  3.733% 09/25/34 .. . D ....10/07/2022 ... |Direct .612,100
000000-00-0 . ..|Galaxy Pipeline Assets Nt 3.250% 09/30/40 . . [D. ....06/23/2022 ... |Direct ... .297,000
000000-00-0 . ..|Odebrecht Finance LTD Sr Nt 0.000% 12/26/46 .. . [ ....12/27/2022 ... | Interest Capitalization . .. 71,349
000000-00-0 . ..|Oman Gov Internt! Bond Sr Nt 6.500% 03/08/47 . D ....12/16/2022 ... |Direct ... .300,000
000000-00-0 . ..|DP World PLC Sr Nt 4.700% 09/30/49 .. D ....09/28/2022 ... |Direct .582,660
000000-00-0 . ..[Codelco Inc Sr Nt 3.150% 01/15/51 ... . |D ....10/13/2022 ... [Direct . 279,094
000000-00-0 . ..| IndoFood CBP Sukses Makm Sr Nt 4.745% 06/09/51 . D ....06/15/2022 ... |Direct . 292,950
000000-00-0 . ..|Office Cherifien Des Pho Sr Nt 5.125% 06/23/51 . D ....06/17/2022 ... |Direct . 192,634
000000-00-0 . ..|Saudi Arabian 0il Co Sr Nt 3.500% 11/24/70 ... D ...06/17/2022 ... |Direct . 553,438
D

. [D...

. [D...

. |D

D
. [D...

055780-AH-6
112728-AA-1
12661P-AB-5 .
12661P-AC-3 .
191241-AJ-7
202712-BS-3
279158-AP-4 .
20249F-AA-4 .
39530V-AB-4 .
46556M-2A-9 .
603051-AC-7 .
62954H-AY-4 .
62954H-BA-5 .
716473-AE-3 .
T1647N-BJ-7 .
716540-CC-4 .
75975A-AA-8 .
80007R-AQ-8 .
869641I-AK-8 .
902613-AP-3 .
92212l-AA-8 . .
922120-AD-2 .........
922120-AE-0

92769V-AJ-8 .
92769X-AR-6 .
98955D-AA-8 .........
BK5401-42-1 .........
G6714R-AD-9 .........

..|CSL Finance PLC Sr Nt
.| CSL Finance PLC Sr Nt

..|Ecopetrol SA Sr Nt
..|Empresa Gen Elec Haina Sr Nt
..|Greenko Solar Mauritius Sr Nt
..| Itau Unibanco Holding SA Sub N
..|Mineral Resources Sr Nt
..|NXP BV/NXP FDG/NXP USA Sr Nt
..|NXP BV/NXP FDG/NXP USA Sr Nt
..|Petrofac Ltd Sec Nt~ 9.750%
..|Petrobras Global Finance Sr Nt
..|Petroleos Mexicanos Sr Nt
..|Renew Power Pvt Ltd 1st Lien Nt
..|Sands China LTD Sr Nt
..|Suzano Austria GMBH Sr Nt
..|UBS Group AG Sr Nt Fixed to FI
.| Var Energi Asa Sr Nt

BPCE SA Sub Nt Fixed to Float
Brookfield Fin | UK PLC Sr Nt

Coca-Cola Femsa Sab CV Sr Nt
Commonveal th Bank Aust Subordi

Var Energi Asa Sr Nt
Var Energi Asa Sr Nt
Virgin Media Secured Sr Nt
Virgin Media Secured Sr Nt
Ziggo BV 1st Lien

Odebrecht Finance LTD Sr Nt

4.050% 04/27/29 ...
4.250% 04/27/32 ...

4.625% 11/02/31 .............

8.000% 11/01/27 .......

3.350% 03/08/29 ...
3.125% 01/15/32 ..

5.000% 05/18/27 .....
7.500% 01/15/28
8.400% 11/15/32

4.875% 01/15/30
Tengizchevroil Fin Co Inc Secured Nt

3.648% 01/14/37
2.340% 01/30/32 ..

1.850% 09/01/32 .
nated Nt 3.784% 03/14/32 ..

5.625% 11/08/28 .
5.950% 07/29/26 ..
t Fix to Float  3.875% 04/15/31

3.400% 05/01/30
2.500% 05/11/31
11/15/26 .
5.500%

6.750% 09/21/47 ....... .

5.875% 03/06/27

oat  4.751% 05/12/28

5.000% 07/15/30
4.500% 08/15/30

3.250% 08/15/30 ..
0.000% 10/25/29

EEEEEREEEEEEEEEEEEEEEEEEEEEEEEE

=

N Stifel Nicolaus & Co Inc
....02/22/2022 ... |Goldman Sachs & Company .
....06/16/2022 ... [Direct ...

....03/30/2022 ... [Direct ...

....01/10/2022 ...|Barclays Capital Inc ..
....01/06/2022 ... Bank of America BISD Dealer
....04/20/2022 ... [Bank of America BISD Dealer
....04/20/2022 ... |Various ..

....06/21/2022 ... [Direct ...

....03/03/2022 ... [Citigroup ..

...06/22/2022 ... [Direct ...

:...02/09/2022 ... |Direct
....08/17/2022 ... [Direct
...10/06/2022 ...

K Direct ...
....06/09/2022 ... | JP Morgan Securities
....05/19/2022 ... | Tax Free Exchange ...
...05/19/2022 ... |Tax Free Exchange

....01/27/2022 ... [Direct
....10/27/2022 ... [Direct
....05/18/2022 ... [Direct
...08/16/2022 ...

K Direct ...

....08/16/2022 ... | Tax Free Exchange
....12/08/2022 ... [Direct ...

....05/24/2022 ... |Various ..

....07/22/2022 ... |BNP Paribas Securities Corp
....11/08/2022 ... |Various

...11/08/2022 ... [Citigroup ..

....06/10/2022 ... [Various ..
....06/09/2022 ... | Various
....06/09/2022 ... [Various ..
....11/15/2022 ... [Direct
... 10/27/2022 ...

Interest Capitalization ....

. 498,945
. 6,762,873

..1,339,955
. 104,528
.188,000
.282,750
.512,500
. 1,572,585
. 2,043,608
.202,750
417,770
.314,886
. 166,515
.855,704
.584,608
.5,010,237
. 2,463,941

. 1,026,881
. 2,695,724

... 3,000,000 [..
....960,090 |..

14,900,000 |

... 3,970,134 |..
.... 2,971,650 [..

869,239 |..
....536,450 |..
... 127,769 |..

.500,000
.6,770,000

. 1,590,000

. 755,000
.5,000,000
. 2,450,000

. 1,151,000
. 3,010,000

1,000,000 |.

14,900,000 |

....4,000,000 [..
... 3,000,000 [..

963,000 |..
....800,000 |..
... 127,769 |..




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
P55409-AA-7 .........[ Industrias Penoles SAB Sr Nt  4.150% 09/12/29 ... oo |....08/14/2022 ... |Direct ... . . ....308,838 |.. .310,000 |.. . 143
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 713,789,289 728,944,991 2,195,513
552462-B#-9 ......... [Lytx Delayed Draw Term Ln Nt 1 10.384% 02/28/26 . ...01/81/2022 ... | Tax Free Exchange ... ... 113,351 |.. ... 114,384 |..
000000-00-0 .........[Burger King Term Ln B-4 Nt 1 6.165% 11/14/26 ... ...10/31/2022 .. | Tax Free Exchange ... ....198,809 |.. ... 198,265 |..

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 312,160 312,649

9'¢cL3

2509999997. Total - Bonds - Part 3 1,090, 122,788 1,131,666,222 2,965,880
2509999998. Total - Bonds - Part 5 39,605,625 40,688, 145 146,519
2509999999. Total - Bonds 1,129,728,413 1,172,354, 367 3,112,399
23281#-12-4 ......... Cyprium Parallel Invs V LP Pfrd Units ...11/08/2022 ... [Direct ... ... 12,313.000 |.. o 1,231,255 ..

000000-00-0 . ..|Bank Negara Indonesia Jr Sub Nt~ 4.300% Perpet. . 08/17/2022 ... |Direct ..270,000.000 |.. .236,368

000000-00-0 . .| Itau Unibanco Hidg SA/KY Jr Sub Nt Fixed to Float ~ 4.625% Perpet. 06/24/2022 ... |Direct ..295,000.000 |.. .237,770

000000-00-0 . Banco do Brasil (Cayman) Jr Sub Nt Fix to Float  6.250% Perpet 11/28/2022 ... |Direct ..330,000.000 |.. .297,660

000000-00-0 . ..|Banco Davivienda SA Jr Sub Nt 6.650% Perpet. . 10/07/2022 ... [Direct ..380,000.000 |.. .276,925
000000-00-0 . ..|Banco Mercantil De Norte Jr Sub Nt 6.875% Perpet. 12/02/2022 ... |Direct ..710,000.000 |.. . 587,525
000000-00-0 . Digicel Group 0.5 Ltd Sub Nt~ 7.000% Perpet. .. 02/23/2022 ... |Direct . ..300,000.000 |..

DooDooDoOOo:;

. 250,500

000000-00-0 . Digicel Group 0.5 Ltd Sub Nt~ 7.000% Perpet. 10/03/2022 ... Interest”CapitaI ization .

. 65,446.000 |..
Digicel Group 0.5 Ltd Sub Nt 7.000% Perpet. iivuiiieieiiieiiie ettt et e rr e e e e ees D.

25381Y-AC5 .o.uves . ...10/03/2022 ... | Interest Capitalizalion .eieeessereseseseisenesseisseisissenseresssresestenesrenesbenesrenesrenesrenesneseneaneneanes |ooeae ... 12,854.000 |.. .. 12,854

4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 3,196,293

4509999997. Total - Preferred Stocks - Part 3 3,196,293

4509999998. Total - Preferred Stocks - Part 5 746,648

4509999999. Total - Preferred Stocks 3,942,941

665431-13-5 ......... NODIE COTP WTS 1 cueevieieteeieteseeteseeeeseeteseetesesseseseese e eseseesesseseseesesesseseeseseeseseesesessesensasensesans ‘ ................ ‘....10/03/2022 roe | TAX FTEE EXCRANGE ©uvuveerveeieeeeieeeieeieteeietestetesee st etesesaesestesessesessesesaesesseseeesessesesessenessennsns |oressesessesensesenas 81,716,000 |-vevveveeereiereennes 175,646

665431-15-0 ......... NOBIE COMP WTS 2 .uveutetiureueseetestatesestenestes e st et ese et e st e st enesbenesbesesnesennesensebenesnenesnenessenesnenenes | coesresesnenenns [oens 10/03/2022 ... [ TaX Fre@ EXCHANGE ...rvertisestisestssentseerenesneeatenestene st enestenessenesneneassnesssrenssseesnensssenssnenessaneans |onessenensanensaseneas 81,716,000 |..eveviiiriiniiiieine 175,646 [.evevereererieenieinisininienes |oenisenssienesiee e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 351,292 XXX

£38626-10-3 ......... T X I [, I I T aL T T ——— | X e I
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 3,049,000 XXX

5989999997. Total - Common Stocks - Part 3 3,400,292 XXX

5989999998. Total - Common Stocks - Part 5 XXX

5989999999. Total - Common Stocks 3,400,292 XXX

5999999999. Total - Preferred and Common Stocks 7,343,233 XXX 33,592

6009999999 - Totals 1,137,071,646 XXX 3,145,991
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
NRRC-B Facilities Corp CTL GSA Backed Redempt ion
62938L-AA-8 .. |6.850% 04/15/22 .....eoeeeeeeiieeeeeeee e | e ..04/15/2022 .1 100.0000 ...eeuueeeemmnnnn foeemmnnneeeeennnees Jorneeeeens 515,000 |......cceo.. 515,000 |..cevnnnnnen 515,000 |.eeeernnnnns 515,000 [oeeeeeeeiieieeen Jemmnneeeeenis feeeeeee e [ e 515,000 |evveuieeeemnnnn forreeemmiieees e e 17,639 |..04/15/2022 .
Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z
911760-HH-2 .. |6.750% 06/15/26 ....ceevvveeeeeeennneeeeeennees e ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeennie e e 129,370 |oeeeeenennns 129,370 |evveennnnee 128,727 |eveeeennneee 129,025 |eeeeeeeeeiieeees Joeeeniieeeens 345 e oo L R ISR 129,370 |oeeeeeeieeeeeenn fooeeeeces s e 4,461 (..06/15/2026 .
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
911760-LQ-7 .. |6.750% 06/15/28 .....cevvvuuiierernnnnaeerennines | ceneeas .12/01/2022 . | Paydown ... ....25,712 ... ...25,712 .. 26,125 |.. ..25,712 |.... ..06/15/2028 .
0109999999 Subtotal - Bonds - U.S. Governments 670,082 670,082 670,725 670,150 (68) (68) 670,082 XXX
Brovard Cnty FL GO Ref Ser B 5.000%
1148B9-VE-5 .. | 01/01/22 .voveeieeieceeecenneceneseesneeennaees | cevene 10170172022 . [MAtUr ity oovececececees oo o 8,500,000 |.......... 8,500,000 |-........ 9,151,865 |......... 8,500,000 |-+v.vecvenrerines frevemreienreene Joerrieirieiniens foeeeenenens oo e 8,500,000 [ovovuvuiriines [reerrirnirririen oreereieninnienee [reeeeeenns 212,500 |..01/01/2022 .
Dawson Ridge Met Dist GO #1 CO Ltd Tax Zero
230427-AH-0 ...|Cpn Bds  0.000% 10/01/22 .....cevvnvvvvrnnnns | eeeenns ..10/01/2022 . Maturity .....ccovvevvinins Joovnnninniiiiiiiinns o 39,800,000 |......... 39,800,000 |........ 18,705,602 |........ 38,282,737 |ouvveeiiiiinnnnns oo 1,517,263 | [ 1,517,263 |oiiiiiiiinns oo 39,800,000 |.eevvunvririinnnn foovvirniiiniiiiis e [ ..10/01/2022 .
Denver CO City & Cnty GO Sch Dist No 1 Ref
249174-H-0 .. |Ser A 5.500% 12/01/22 ....ccovvvvvenniiiiiinnn | eeenns ..12/01/2022 . IMaturity .....oovveeeinins foovinnniinniiiiiins e 3,850,000 |........... 3,850,000 |......... 4,584,965 |.......... 3,902,351 |.oevvineiiiiiiinnn [ [E7 50D ] AR RN (52,351) [ooeevevniiiiees Jevnennns FCIR: STV V(0[O R RPN RN AR 211,750 .. 12/01/2022 .
San Diego CA Uni Sch Dist GO Ref 1998 Ser F-
797355-YY-4 .. |1 5.250% 07/01/28 ......ccvvoviviiiinnnniiiiins | eeenns ..09/15/2022 .| Tax Free Exchange .......|.cccceeeriiiiiinnns Jouunnnns 6,087,088 |.......... 5,800,000 [......... 6,584,762 |......... 6,117,608 |...ooveeviniinnnns foonennns (30,520)..euuniiiininnnns fooviiinnnnn (30,520) [..oevvvnnniiiies ovennnns 6,087,088 [.....cceveeniiie Joveinniniiiiiinnns v o 367,092 |..07/01/2028 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 58,237,088 57,950,000 39,027,194 56,802,696 1,434,392 1,434,392 58,237,088 791,342 XXX
Carmel IN Redev Auth Rev LBASS Cap App Per
14320N-BU-7 ...|Art Ctr Rent  0.000% 02/01/22 .....evveeennn | e ..02/01/2022 . IMaturity ...ocooveeeeeeeen foeremnnneeeeenies s 2,965,000 |........... 2,965,000 |......... 1,321,328 |.......... 2,952,501 |.eeveeeeieeeennnn [ 12,499 [oeiieiiiiiees e 12,499 |oeeeeiiieiennn [ 2,965,000 |-eeeernnuiiieeenn forrreeeenniieeee e e ..02/01/2022 .
FHLMC Gold PC Pool #N30007  6.423%
3128HJ-AG-1 .. | 08/15/28 ....eeeeeeieeeeeeeeeee e | e ..12/01/2022 .| Paydown ... ... 1,508,828 |........... 1,508,823 ..1,503,823 |.... ..08/15/2028 .
3132DI1-A6-0 .. |FHLMC Pool #SD8129  2.500% 02/25/51 ....... | ....... ..12/01/2022 . | Paydown ... ...1,168,321 |... ..1,168,321 |.... ..02/25/2051 .
3132D-BC-6 .. |FHLMC Pool #SD8135  2.500% 03/25/51 ....... |.eee.n. ..12/01/2022 .| Paydown ... .. 1,551,620 ...........1,551,620 |......... 1,615,774 ..1,551,620 |.... ..03/25/2051 .

31337T3-Q2-7 ...
3133T3-X8-6 ..

3133TC-6P-8 ..

31359B-DN-4 ...

31359B-ZK-6 ..
3138YG-XE-7 ..
3138YP-A2-8 ..
3138YY-DT-7 ..
3140E8-FP-8 ..
3140HB-FS-2 ..
3140J5-LM-9 ..
3140KD-LJ-7 ..
314008-3K-9 ..
3140X9-6Y-6 ..
31417D-LN-1 ..
31418D-WR-9 ..
31418D-XJ-6 ..
31418D-XL-1 ..

34074M-PG-0 ..
59259R-NV-2 ...
646136-LU-3 ..
759136-MK-7 ..

785138-AQ-1 ..

FHLMC REMIC Ser 1674-Z
FHLMC REMIC Ser 1683 Z
FHLMC Structured Ser 2008 M
11/20/27
FNMA REMIC Ser 1993-115G

6.750% 02/15/24 ..
6.500% 02/15/24 ..
7.000%

FNMA REMIC Ser 1993-119GA  6.500% 07/25/23

FNMA Pool #AY3376  3.500% 04/25/45 .........
FNMA Pool #AY9024  3.000% 05/25/45 .........
FNMA Pool #AZ6413  3.000% 11/25/45 .........
FNMA Pool #BA3773  3.000% 11/25/45 .........
FNMA Pool #BJ9176  4.000% 05/25/48

FNMA Pool #BM1231  3.500% 11/25/31

FNMA Pool #BP5728  2.500% 06/25/50

FNMA Pool #CA1701  4.000% 05/25/48 .

FNMA Pool #FM6286  2.500% 01/25/51 .

FNMA Pool #AB6632 ~ 3.500% 10/25/42 .

FNMA Pool #MA4255  2.000% 02/25/51 .........
FNMA Pool #MA4280  1.500% 03/25/51 .........
FNMA Pool #MA4282  2.500% 03/25/51 .........
Florida St Hsg Fin Corp Rev Txbl Ref Home
Mtg Ser B 2.550% 01/01/43 ...........c.ce

Metropolitan Trans Auth NY Rev Ser A
5.500% 11/15/22
New Jersey St Trans Fd Rev Trans Sys Ser A
5.500% 12/15/22
Regional Tran Dist CO Sale Rev Tax Ref Ser A
5.250% 11/01/22
SA Energy Acq Fac Corp Rev TX Gas Supply
5.500% 08/01/22

.12/01/2022

.. 12/01/2022
..12/01/2022

.12/01/2022
..12/01/2022

..12/01/2022 .
..12/01/2022 .

..12/01/2022 .
..12/01/2022 .

. | Paydown
..12/01/2022 .
12/01/2022 .
..12/01/2022 .
..12/01/2022 .
. | Paydown ...
. | Paydown ....
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
. | Paydown ...
. | Paydown ....
..12/01/2022 .

..12/01/2022 .
.. 11/15/2022 .
.. 12/15/2022 .

..11/01/2022 .

..08/01/2022 .

Paydown .
Paydown ....

Paydown

Paydown

Paydown ....
Paydown ....
Paydown ....
Paydown ....

Paydown ....
Paydown .
Paydown .
Paydown .

Paydown ....

Call

Maturity

Various

Maturity

Maturity

.. 8,509

...62,102 |...

... 1,207,239 |...
..1,156,709 |...

.1,190,292

.8,760,000
16,395,000
. 3,220,000

10,000,000

..1,423,074 |..

.. 855,776

... 200,490
.. 686,753

.1,190,202
8,760,000
16,395,000
.3,220,000

10,000,000

............ 882,887
....286,677
... 714,920

1,190,292

9,596,755

........ 18,471,263

3,474,477

........ 10,097,500

.. 8,804 |..

. 1,488,891 |..

.......... 1,190,292

8,827,900

16,567,596

.......... 3,238,705

10,005,665

....882,419 |..
.286,753 |..
714,305 |..

(48,117)
(33,887)
(60,315)

(67,900)

(172,59)

(18,705)

........... (5,665)

.. (26,643))...
..8,787 ...
.(27,553)...

.. (22,069))...
.. (23,014))...
..(7,409)...
(20,626)|...
.. (22,078))...
.. (30,811)]...
. (120,679))...

(67,900)

(172,59)

(18,705)

............ (5,665)

....8,509 |.

...62,102 |....

........ 1,190,292
........ 8,760,000
....... 16,395,000
........ 3,220,000

10,000,000

..2,488,943 |.

..808,554 |.
..1,423,074 |.
855,776 |....
..290,490 |....
..686,753 |....

..02/15/2024 .
..02/15/2024 .

.. 11/20/2027 .

..07/25/2023 .

..07/25/2023 .
..04/25/2045 .
..05/25/2045 .
.. 11/25/2045 .
.. 11/25/2045 .
..05/25/2048 .
.. 11/25/2031 .
..06/25/2050 .
..05/25/2048 .
..01/25/2051 .
..10/25/2042 .
..02/25/2051 .
..03/25/2051 .
..03/25/2051 .

..01/01/2043 .

.. 11/15/2022 .

.. 12/15/2022 .

.. 11/01/2022 .

..08/01/2022 .
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
1 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
State Public Sch Bldg Auth PAL Const Bds Ser
85732G-UE-8 .. |A  5.000% 06/01/30 ......ceeveeeeiiuuinneeaeas [eennnns ..12/01/2022 . [Various .......ccccoeeviien foeeeiiiiiinnnniinn foeens 10,498,594 |......... 10,000,000 |........ 11,442,800 |........ 10,765,369 |....oveeeeeiiiiins [ (133,026) ... o (133,026) [-.evveeeeiiiiins foueees 10,632,343 |...cveeeeeiiiin s (133,749)]........ (133,749))............ 499,222 |..06/01/2030 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 73,558,137 73,059,543 76,931,612 74,765,705 (1,073,819) (1,073,819) 73,691,886 (133,749) (133,749) 2,907,806 XXX
Periama Holdings LLC/DE Sr Nt 5.950%
000000-00-0 .. | 04/19/26 .....cevvvvveeeiiiiiiieeee e | e .. 11/07/2022 . |Direct .....ccouvvevereiins foreenni e 246,000 |............. 300,000 |............ 319,350 [..occnnnes 316,282 | [ [28:1¢11)| R [8:¢10) ) FURRUUURRR R 313,292 | oo (67,292)[......... (67,292)f............. 18,842 |..04/19/2026 .
American Business Fin Sves Inc RMBS Ser
000759-CV-0 .. | 2002-3 CI M1 5.902% 09/15/33 .......ccccuvrs | eennnne .. 12/01/2022 . |Paydown ........ccoveeeenefornennnniii e 490,371 [ouveeeennnne 525,034 |............ 409,148 ..09/15/2033 .
AEP Texas Central Trans Fund LBASS Ser 2019-
00115B-AA-5 .. |1 CI A1 2.056% 02/01/27 ..08/01/2022 . | Paydonn ... 3,224,470 |........... 3,224,470 |.......... 3,224,465 ..02/01/2027 .
00206R-HS-4 .. | AT&T Inc Sr Nt 3.600% 07/15/25 .......ccees | cnnnne ..04/26/2022 . |Call 101.3464 ... ..5,067,322 |.......... 5,000,000 |......... 4,992,381 ..07/15/2025 .
ACE Securities Corp RMBS Ser 2006- NCZ cl AZC
00441X-AD-6 .. | 4.539% 07/25/36 ......eevveeeeeiinieeeaeeiiiieees | e .. 12/27/2022 . |Paydonn ........cccoeeeeeen fornenniiii e 126,522 [ 126,522 |...ovenee. 59,837 ..07/25/2036 .
Air Prods & Chems Inc Sr Nt 2.050% Goldnan Sachs & Company
009158-BC-9 .. | 05/15/30 . [ e L.08/17/2022 . | e [ [ 1,630,283 |.......... 1,750,000 |......... 1,747,620 ..05/15/2030 .
American Airlines Inc LBASS EETC Ser 2017-1 Redempt ion
023761-AA-7 .. | Cl AA 3.650% 08/15/30 .....eevverieuuineaaees | e ..08/15/2022 . {100.0000 ........oererrran forreeiiiiiiiieieiie [ 26,315 [coeeeennees 26,315 ... 27,499 ..08/15/2030 .
American Airlines Inc LBASS EETC Ser 16-2 Cl Redempt ion
023765-AA-8 .. | A 3.200% 06/15/28 .......cceveveeeerenieenes [ e oo 12/15/2022 .| 100.0000 .....oevrreuuenns foerniieeeeeiiiiees oo 21,375 [ 21,375 | 21,428 ..o 21,425 | [ (50)fereeeeeimeeeeees oo (50) [ evveeeeeeeiiee ferveeeeenne 21,375 o e [ e 513 |..06/15/2028 .
American Airlines Inc LBASS EETC Ser 2016-1 Redempt ion
02376U-AA-3 .. | Ser AR 3.575% 01/15/28 ...coovevrrieeciiiin | e ..07/15/2022 . {100.0000 ........eereerras forreeiiiiiiiieiiiis [ 18,997 |-t 18,997 [..eeeennnnees 19,377 | 19,337 [ feeeeiis (340)) s o (340) [eeeeeeiiiiiees e 18,997 | oo o 500 |..01/15/2028 .
American Airlines Inc LBASS EETC Ser 2016-3 Redempt ion
023771-R9-1 .. | Cl AA 3.000% 10/15/28 .......ovveeeeiirieans | e ..10/15/2022 . {100.0000 ........eeveerras forreeiiiiiiiieieiie [ 16,146 |..........c... 16,146 |............. 16,327 |ooeiieenns 16,315 [ feeeeeiis (170)fereeee e oo (170) eeeveeeeeeeeiee forieeeeeenne 16,146 [oeoeeeeiiiies [ i o 362 |..10/15/2028 .
American Airlines Inc LBASS EETC Ser 2017-2B Redempt ion
02377D-AA-0 .. | 3.700% 04/15/27 ....oeeiiieiiiiiaeiiiiineeeeees | e ..10/15/2022 .{100.0000 .........ovveeeras formeriiiiiiiins e 303,318 [..eeennnnne 303,318 ... 308,318 |............ 289,779 | 13,540 [ooeeeeiiiiiies e e 13,540 | oo 308,318 [eeeeeiiiiiiins fereeeeiiiiieees o [ 8,417 |..04/15/2027 .
American Airlines Inc Secured Ser AA Redempt ion
02377L-AA-2 .. | 3.150% 08/15/33 ....cooiuiiiiireiiiiiieeee e | s ..08/15/2022 . 100.0000 .........overeeran formeiiiiiiii e 284,292 |............. 244,292 ............ 264,292 |......oe. 264,292 ..o e e [ e [ 288,292 oo e e s 5,771..08/15/2033 .
American Airlines Inc LBASS EETC Ser 2013-2 Redempt ion
02377U-AB-0 .. | 4.950% 01/15/23 ... | e ..07/15/2022 . {100.0000 ........eereerras forreeiiiiiiiieiiiis [ 23,264 ..o 23,264 |....uunnn. 24,315 [ 28,473 | e (209)] e o (209) [eeeeeeiiiiiiiees feeeeiis 28,264 [oeeeeeiiiiiins [ e e 868 [..01/15/2023 .
American Campus CMNTYS Sr Nt 2.850%
024836-AF-5 .. | 02/01/30 ..eooiiiiiiiiieiiiiiieee e | s ..08/24/2022 . |Call 100.0000 ..... foueeeeeiiiiiiieeens et 6,054,000 |........... 6,054,000 |......... 6,233,773 |.......... 6,223,519 [ooooiiiiiiieeiie oo (12,796)|- e Joeeiis (12,796) |- oo 6,210,723 |.ococciiiieeeees e (156,723)........ (156,723) ... 183,562 |..02/01/2030 .
American Campus CMNTYS Sr Nt 3.875%
024836-AG-3 .. | 01/30/31 ..ooeiiiiiiiieieeiiee e | e ..08/24/2022 . |Cal 104.2409 ... feeeeeeeiiiiin el 4,242,604 |.......... 4,070,000 |......... 4,538,498 |.......... 4,516,989 [....ooeerriiiiinns feeeeeene (29,534) |- [ (29,534) |- e 4,487,455 |....oooeiiiiiiis s (417 ,455)|........ (417,455)|............ 340,831 |..01/30/2031 .
American Campus CMNTYS Sr Nt 2.250%
024836-AH-1 .. | 01/15/29 ..o | e ..08/24/2022 . |Call 100.0000 ..... foueeeeeiiiiiiiieeees [t 5,000,000 |.......... 5,000,000 |......... 4,996,400 |.......... 4,996,442 ...t | 204 | o 204 oo e 4,996,736 |..ooecueeiiaeees Joeeeiiies 3,264 |............ 3,264 |eoeeeennnne 99,063 [..01/15/2029 .
American Express Cr Acct M Tr LBASS Ser
02582J-JM1-3 ...|2019-3 CI A 2.000% 04/15/25 ......coeeevvcn [ unnnnn |-. 09/15/2022 . | Paydonn ........ccccueeeeees forneniiiii s 22,222,222 |0 22,222,222 |........ 22,219,269 |........ 22,221,497 |.. 2,222,222 |.... ..04/15/2025 .
Angel Oak Mortgage Trust RMBS Serles 2020- 1
03464R-AA-1 .. | Cl A1 2.466% 12/25/59 ..12/01/2022 . | Paydoun 542,294 |... ... 542,204 ....542,284 ....542,204 |.. 542,294 |.... ..12/25/2059 .
037833-CM-0 .. | Apple Inc Sr Nt~ 2.500% 02/09/22 . ..01/09/2022 . | Cal | 100.0000 ..... ...3,500,000 |........... 3,500,000 |.......... 3,499,825 ..3,499,996 |. ..3,499,997 |.... ..02/09/2022 .
Archer-Daniels-Midland Co Sr Nt~ 3.250% Morgan Stanley & Co LLC
039482-AB-0 .. [03/27/30 ..eovvviiiiiiiiiie e | e ..03/10/2022 . | ceenirieieeeeeeeee e e 203,314 | 200,000 |............ 198,446 |............ 198,684 [...oeveeeiiiiiiins [oeeeeiiiiienes 21 O F N ;1 O R 198,712 | e 4,602 |............ 4,602 | 3,015 ]..03/27/2030 .
Archer-Daniels-Midland Co Sr Nt~ 2.500% Bank of America BISD
039483-BL-5 .. | 08/11/26 ...oeeviiiiiiiiiiieiiiiieeee e | e ..03/01/2022 . [Dealer ..........cccvueene ferreeviiiiiinniiiins foeeeenne 3,085,410 |.......... 3,000,000 |......... 2,991,300 |.......... 2,995,716 [c.vveeeeiiiiiiinns [ LI R R LI R R 2,995,862 |....eevviiiiiiinn fornniinens 59,548 |........... 59,548 |.....cuees 42,083 [..08/11/2026 .
Bank of America Credit Card Tr LBASS Ser
05522R-DB-1 ...| 2019-A1 CI A1 1.740% 01/15/25 .....coeeeeee| cennne ..08/15/2022 . [Paydown .......cccoeveeeriiferniiiiiiiiiiiis e 6,000,000 |.......... 6,000,000 |......... 5,998,528 |.......... 5,999,679 [...cooiiiiiiiiiis foiiieeeee 321 | o K72 Y ISP I 6,000,000 |-..vvverieriiiinn ornriieieeiiiins [ i 69,600 |..01/15/2025 .
Banc of America Mtg Securities RMBS Ser
05950T-AF-2 .. | 2006-B Cl 4A1  3.619% 11/20/46 .........ooeei|nnnne ..12/01/2022 . [Paydown .......cccvveeeeiiforniiiiiiiiiiiiiis [ 17,249 | 15,146 |............. 14,146 | L3 P R (73] RO U (7)) FUUTRR R 14,296 |ooooociiiieienns Joeeeiiiins 2,953 [ 2,983 [ 120 [..11/20/2046 .
Bank of America Corp Sub Nt 4.200%
06051G-FH-7 .. | 08/26/24 ........evvveeeeiiiiiieeeeeciiieeceeeiis | e .. 11/07/2022 . [Citigroup ..occvvvvveeevns feereiiiiiiiiiniiiis e 4,885,100 |.......... 5,000,000 |......... 4,996,350 |......... 4,998,880 [.....cooviuvnnnnns [oeeeiiiiinnns 348 | o R ZE N O I 4,999,228 |...ovvviiiiiiiinn fornnnes (114,128)[........ (114,128)f............ 252,583 |..08/26/2024 .
Bank of America Corp Sr Nt 3.004% Bank of America BISD
06051G-HC-6 .. | 12/20/23 ......vvvvvieiiiiiiiiieecciiieeee e [ e ..03/03/2022 . [Dealer ..........cccovuvvne feereeviiiiiinniiiiss foeeeinns 2,015,900 |.......... 2,000,000 |......... 1,993,691 |......... 1,997,662 |.evveeeeeeiiins ferveiiiiinis A0 O RN 207 |oevrieeeeeiiins foneees 1,997,869 [o.oveeiiiiiiinns foreeeiens 18,031 |..eeeees 18,031 ..o 12,850 |.. 12/20/2023 .
Bank of America Corp Sr Nt 3.004%
06051G-HC-6 .. | 12/20/23 ......vvveieeiiiiiiiiieceiiiieee e [ e ..12/20/2022 . |Cal | 100.0000 ... [oeeeeeeiiiiiiiiinens o 2,311,000 |........... 2,311,000 |......... 2,303,710 |.......... 2,308,298 ....eoveeiinninnns [eereeinnnn 1,308 i [ 1,308 [ovvveeieeiiiins fornenes 2,309,608 |....cccvriiinens Joereiinnnns 1,39 | 1,304 | 69,422 |..12/20/2023 .
Bank of America Comm Mtg CMBS Ser 2017-BNK3
06427D-A0-6 .. | Cl ASB  3.366% 02/15/50 ......cccvveeereiiuns [cnnes ..12/01/2022 . | Paydoun ... ...886,842 |... .. 886,842 .. 913,423 . 895,315 ). ..(8,473) ... ..886,842 |.... ..02/15/2050 .
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Bayview Opport Mast Fund Trust RMBS Ser
073310-AA-5 .. |2016-SPL2 CI A 4.000% 06/28/53 ............ |ceerenn ..03/28/2022 .| Paydown ......eeeeeeennnesfeeeennee s s 3,325,640 |........... 3,325,640 .......... 3,422,419 |......... 3,356,867 [...ueeeeeeenniiees foeeeennnn (31,227)[eeeeeeeeeeeeee foeeeeeennns (31,227) [oeeeeeeeeeeee Jeeennns 3,325,640 .coeieeeeiiiiees Jeeeneeeeeeenns e s 31,507 |..06/28/2053 .
Blackrock DLF IX CLO Ser 2020-1 CI W
0926 1H-AN-4 .. ]2.500% 07/21/30 ...eeeeeeeeeieeeeeeenieeeeeenens e ..10/21/2022 .| Paydown ....eeeeveemnnies foeeennie e e 17,687 |oeveeee 117,687 |...cceeeen 117,687 |............ 17,687 | oo e o e [ 17,687 [ o oo s 1,861..07/21/2030 .
Boardwalk Pipelines LLC Sr Nt 4.950%
096630-AD-0 .. | 12/15/24 ... ..11/08/2022 .|Barclays Capital Inc .. ...4,911,900 |.......... 5,000,000 |......... 4,941,000 ..4,979,540 |.. ...5,636 |... ..4,985,175 |.... .. 12/15/2024 .

Bristol-Myers Squibb Co Sr Nt

110122-Cli-6 .. [08/15/22 ..o | e ..08/15/2022 . [Maturity .......ooooeeins fooreiiiiiiiiiiiis e 7,000,000 |.......... 7,000,000 |......... 6,991,250 |.......... 6,997,357 [.eeveeeeiiiiienes [oeeeiiis 2,643 [ [ 2,643 | s 7,000,000 [.eeevereriiiinn forrrneeeeiiiiee e s 227,500 |..08/15/2022 .
Brunswick & Glynn Co Dev Auth CTL Rev Lease Redempt ion

117017-AA-1 .. [Rent  7.230% 10/15/22 . [T R ..10/15/2022 . {100.0000 ... ...439,888 |... .. 439,888 ...439,888 . 439,888 |.. ..439,888 |.... ..10/15/2022 .
Brunswick & Glynn Co Dev Au Redempt ion

117017-AB-9 .. [Bd Ser 2001-B  6.260% 02/15/23 ........ccceee|cennnes ..08/15/2022 . 100.0000 .........overeeran formeiiiiiiii e 248,832 | 248,832 |............ 248,832 |............ 248,832 |- e e e f e 248,832 |.eeeeeiiiiies [ e e 11,735 |..02/15/2023 .
Brunswick & Glynn Co Dev Auth CTL Rev Lease Redempt ion

117017-AC-7 .. [Bd  5.980% 01/15/24 .....cevvviieiiiiieeees | s ..07/15/2022 . {100.0000 ... ...385,387 |... .. 385,387 ... 385,387 . 385,387 |.. ..385,387 |.... .. 17,365 [..01/15/2024 .

Burlington Northern Santa Fe .

12189L-AR-2 .. [04/01/24 ..oooiiiiiiiiieeee e | e ..08/18/2022 . [MarketAxess ........cccoew feeeeiiriiiiiniiniic foeeeeenee 3,763,800 |........... 3,750,000 |......... 3,878,888 |.......... 3,783,205 [.eveeeeiiiiieaes [oeeiiiis (9,176) - [ (9,176) [oeeeeeiiiicees e 3,774,028 125,391 [..04/01/2024 .
CD Commercial Mortgage Tr CD 2017-CD3 AAB

12515G-AE-7 .. [3.453% 02/10/50 ....coieeveeeeiiiiiieeee e | e ..12/01/2022 . |Paydown .......occcueeeeres forneniinii e 969,457 |- 969,457 |............ 998,490 |............ 979,418 | [ (9,960)|-..ceeeeeiiiines [eeeeiiies (9,960) |-.eeevveeeeeii oo 969,457 [.eeeeeeiiiiiins [ e e 19,500 |..02/10/2050 .

12527G-AC-7 .. [CF Industries Inc Nt 3.450% 06/01/23 .....|....... ..04/21/2022 . |Cal | 101.3310 oo o el 3,714,794 |.......... 3,666,000 |......... 3,662,591 |.......... 3,665,449 ....oociiiiiiiiis | L (3 PR R LI AR 3,665,565 [....vvvvvrnininns |oeeiiinieienns 435 [ LX) 105,312 |..06/01/2023 .
Citimortgage Alternative Ln Tr RMBS Ser

12567A-AP-2 .. [2007-A3 CI 2A1  5.500% 06/25/23 .........c0. |.eeueee ..12/01/2022 . [Paydown .......cccveeeneeefornniiiiiiiiiii e e 14,305 ... 12,080 [o.oeeennnnnes 2 ) R AP R 12,080 [ovvvvvvvvnnnniins Jeeeeeees (12,080)|......... (12,080)]-..cceeeeeeennnn 38 [..06/25/2023 .
Comm Mortgage Trust CMBS Ser 2014-UBS2 CI

12591U-AD-5 ...[ASB  3.472% 03/10/47 ...cocvvvveeeeiiiiineeeen | e ..12/01/2022 . [Paydown .......ccovveeeriiforniiiiiiiiiiniis e 3,447,509 |........... 3,447,509 |......... 3,550,802 |.......... 3,460,251 |ooeeeeeeeeei [, (QNL7)] U R (12,742) oo v B R MO R 67,476 |..03/10/2047 .
Comm Mortgage Trust CMBS Ser 2015-CR24 Cl A4

12593J-BE-5 ...[3.432% 08/10/55 ......ocuvvvvieiiiiiiiieeciiiies [ e ..07/01/2022 . [Paydown .......ccovveeeeiiforrniiiiiiiinniiiis e 4,473,386 |........... 4,473,386 |......... 4,517,916 |.......... 4,482,546 [..ovvvnnniiiiiinn | (1,631)] e e (1,631) [eeveeriiiiiiiiens oo 4,480,916 |....ccovveieinins |oeeinins (7,530)[vvvvnnnnne (7,530)]-ccceeennnnn 83,650 |..08/10/2055 .
Comm Mortgage Trust CMBS Ser 2016-CR28 Cl

12593Y-BC-6 .. [ASB 3.525% 02/10/49 .....oovvvviinnrienneiiins | e .. 12/01/2022 . |Paydown ........cccveeveeefornenninii e 575,581 [ 575,581 |.....oeeees 592,833 |............ 580,137 [ovvvvrrrrvrrnnnenns foeeeeiennn (851512 | R (4,556) |.ooeeeeeeeeeenees o RTETE 1 I O FOPPPPPPPPP R R R 10,852 |..02/10/2049 .
Credit Suisse Mortgage Trust CMBS Ser 2016-

12594P-AW-1 .. [NXSR CI ASB  3.565% 12/15/49 ........ccccvvee | eennnes .. 12/01/2022 . |Paydown ........ccovvvveeeefornennnniii o 581,944 |............. 581,944 ............ 599,400 [....vvvenee 586,754 |.ooeeeeeeeeee [ [ 310)] FOUUUUUUUUU (4,810) [eevvvrrrrreiiinns foeeeeeeens LRI ZT N R AP R R 11,774 |..12/15/2049 .
Credit Suisse Mtg Cap Cft RMBS Ser 2007-3 Cl

12638P-AB-5 .. [1A1A  5.837% 04/25/37 .....ovvvveiiirieineen [ e .. 12/01/2022 . |Paydown ........cccueeeeeefornennnnnii e 190,004 |............. 190,004 |.......oeeees 89,101 |...cceveens 84,362 |............ 4,739 |......... 100,904 [.ooevveiiiiiiiines | 105,643 |..oovvieieiiiin oo R O N R 1,392 [..04/25/2037 .
CTL Cap Tr CTL Ser 2002-3 Anchorage Redempt ion

12644%-AC-1 .. [7.290% 12/15/26 ....oooviiiiiiiiiiiiiiieeeeciiis | e ..12/15/2022 .{100.0000 ........eevvveeenn forneniiiiiiii e 188,814 |............. 188,814 ............ 188,814 |............ L1281 L P I UUUUR R R U RN B L O A R 7,452 |..12/15/2026 .
CVS Heal th Corp LBASS PTC Nt~ 6.036% Redempt ion

126650-BP-4 .. [12/10/28 .....oooiiiiiiiiiiiiiiiiiieee e | e .. 12/10/2022 .{100.0000 ........eevvveeens fornenniiiiiiin e 336,369 |....oouuneee 336,369 |............ 380,359 ..o 357,921 |ooeeeeee [ (41875 ] IR AR (21,552) [connniiiie v XIKICIVI (R A PPPPPP R R 11,009 |.. 12/10/2028 .
CVS Heal th Corp LBASS PTC Nt~ 6.943%

126650-B-2 .. | 01/10/30 ooeeeeeeieeiiieii e .. 12/10/2022 . |Various ......cccceevvvvins foueeeniiiii o 157,283 [ooeeennns 157,233 |............ 162,548 |............ 169,817 [ e (8173 | RR (2,584) oo o 157,233 | o e e 5,976 |..01/10/2030 .
CVS Heal th Corp LBASS PTC Nt 7.507% Redempt ion

126650-BS-8 .. [01/10/32 ...eeveiiiiiiiiiiiiiiiiecciieeeeeen | e ..12/10/2022 . {100.0000 .......ooevveeiinn ferrriiiiiiiinnieis [ 70,59 ..ot 70,59 |....oeeen. 89,737 |.cvveeennnne 81,870 [ e (11,275) [ e (11,275) oo o 70,595 |.ooeeeiiiiiiinens e e e 2,903 [..01/10/2032 .
CIIMBS Inc RMBS Ser 2005-85CB Cl 2A4

12668B-EJ-8 .. [5.500% 02/25/36 .......ccevvvveeiiinniiiieeiiiiins | eenns .. 12/01/2022 . |Paydown ........ccoveveneefornenniniii e 327,162 [ 334,890 |............ 299,397 |..ccvnenns 209,397 [cuvvvieeiiiiiiinns feeeeeniiiiineeens o [ e e 200,397 |ovvviiiiiiiiiiins e 27,765 |..eennnneee 27,765 [oovvvvnnnnnns 8,470 ..02/25/2036 .
Cabot 0il and Gas Corp Sr Nt 4.375%

127097-AB-9 .. [06/01/24 ....oooviiiiiiiiiiiiiiieccieeeecen | e ..09/29/2022 . |Cal | 100.0000 ... [oeeeeeeiiiiiiiiinens o 2,500,000 |........... 2,500,000 |......... 2,500,000 |......... 2,500,000 |.oevveeineeiinnn oo i fe s o 2,500,000 [oeeeeeeiiiiiiinns o e e 90,538 |..06/01/2024 .
Capital One Financial Corp Sub Nt 4.200%

14040H-BJ-3 .. [10/29/25 ..o e ..05/05/2022 . [MarketAxess ........ccccee feeeeeiiiiiiiiiiiiin foeeeenns 4,974,400 |.......... 5,000,000 |......... 4,999,600 |.......... 4,999,827 .ooeiiiiiiiiiiein e LT PO R 15 | s 4,999,842 |...ooooiiiiiiiins i (25,442)).......... (25,442)|............ 110,833 |.. 10/29/2025 .
Capital One Financial Corp Sr Nt 3.750%

14040H-BK-0 .. [07/28/26 .....oooiiirieiieiiiiiiiieeeciiieeecees | e ..08/09/2022 . [Various .......cccoeevvuns ferreriiiiiiiniiiiins feeeeinns 6,299,774 |........... 6,425,000 [......... 6,402,191 |.......... 6,413,504 [.....oooviiininnns [ VIV PO A 1,060 [ovveeereeiiiins fornenns [ VN T O R (114,790) ........ (114,790)[..cccennnnn 212,485 |..07/28/2026 .
Capital One Bank USA NA Sub Nt  3.375% Goldnan Sachs & Company

140420-NB-2 .. [02/15/23 ....cevvviiiiiiiiiiiecceeeeee i [ e L 10/24/2022 . | e [ [ 4,973,200 |.......... 5,000,000 |......... 5,054,684 |......... 5,010,074 |oeevvvveiiiiiiiians [ (51K R TR (7.313) oo [ 5,002,761 [ooveieiiiiiinns feeeeenne (29,561)[......... (29,561)..cuvvnnnnns 202,031 |..02/15/2023 .

141781-BM-5 .. [Cargill Inc Sr Nt 2.125% 04/23/30 .........[....... ..03/02/2022 . [Various .......ccceeevvinn forreeiiiiiiiiniiiis oo 2,500,324 |.......... 2,600,000 |......... 2,605,494 |......... 2,604,618 |- [ (1)) TR RO (89) [evveeeeeeiiins fereeees 2,604,529 |...ooeeiiiiiiiin o (104,205)(........ (104,205)|.......conee 16,882 |..04/23/2030 .
Carlyle Global Mrkt Strat CLO Ser 2019-4A CI Redempt ion

14317V-AC-4 .. [A11  5.409% 01/15/33 ..ooeevriiiiiiiiieeee | s ..02/16/2022 . {100.0000 ........ooeeeriis forreeiiiiiiieiiiis e 5,500,000 |[........... 5,500,000 |......... 5,500,000 |......... 5,500,000 |-.eeeeemreeeeeinn oo e e s e 5,500,000 [eeveeriiiiinins [ e e 28,061 |..01/15/2033 .
Chase Mortgage Finance Corpora RMBS Ser

16163Y-AC-8 .. [2016-1 CI M2 3.750% 04/25/45 ...........ccc.|.eeeee ..12/01/2022 . [Paydown .......ccoeeeeeereeforneiiiiiiiis e 1,690,686 |.......... 1,690,686 |......... 1,711,4% |......... 1,701,365 oo oo (10,679)]-eeeeeeeciiiees feeeeeene (10,679) |- oo 1,690,686 |....ooeevreciunns fememeiiiiiiiis e e 24,160 |..04/25/2045 .

Chaseflex Tr RMBS Ser 2007-1 CI 2A9
16165V-AN-0 .. [6.000% 02/25/37 ....eeveeriuuiinneeiiiiiieeeeeees [ s ..12/01/2022 . [Paydown ......cccceeveeeeeefovnniiiiiiiiiiiiiiie oo, 30,598 [..oceennnnnns 30,692]............. 22,59 |............. 14,3% |............ 8,639 [........nnens 107 [ oo, 8,746 oo foeeennnins 28,142 foeeeeiiiiiiinns [ 7,45 |............ 7,456 | 876 |..02/25/2037 .
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Citigroup Comm Mtg Tr CMBS Ser 2016-P6 Cl
17291E-AX-9 .. |AAB  3.512% 12/10/49 ...covvrnieeeeieeeen [ e ..12/01/2022 .| Paydown ... 612,108 |... 612,108 |............ 630,458 ....618,102 |.. .... 612,108 |.... ..12/10/2049 .
172967-HD-6 .. |Citigroup Inc Sr Nt 3.875% 10/25/23 . ..08/18/2022 .|Various .... 9,105,620 . 9,000,000 |.. . 8,979,300 |.. 8,995,632 ..8,996,793 |. .. 10/25/2023 .

172067-LV-1 ..

17323)1-AA-3 ..

17323T-AA-8 ..

173260-AA-1 ..

210795-PZ-7 ..

22550L-28-6 ..

247361-2V-3 ..

247361-20-1 ..

25179M-BC-6 ..

254700-AH-2 ...

25746U-DG-1 ..
26441C-AS-4 ...

26441Y-AZ-0 ..
26441Y-BA-4 ..
26441Y-BB-2 ..
264420-AA-2 ...
20379V-BH-5 ...
3205211-AC-3 ...
337925-ES-6 ...
34107@-AA-T ..

341081-FK-8 ..
345397-IIF-6 ..

35729T-AD-4 ...
36228F-C3-8 ..
362341-06-9 ...
36263V-AB-3 ..
369550-BI-9 ..

38141G-E8-9 ..

Citigroup Inc Sr Nt~ 3.142% 01/24/23
Citigroup Mtg Loan Tr RMBS Ser 2015A CI A1
3.500% 06/25/58 .....ceeeiuiriieieeeiiiieeeeeae
Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 Cl
At 3.500% 01/25/53 ...
Citigroup Mortage Ln Trust Inc
2018-RP1 CI A1 3.000% 09/25/64 ............
Continental Airlines Inc LBASS EETC Ser
2012-1 Cl A 4.150% 04/11/24 ................
Credit Suisse New York Sr Nt 2.800%
04/08/22 .
Delta Airlines Inc PTC Ser 2020-AA  2.000%
12/10/29 e
Delta Airlines Inc PTC Ser 2020-A  2.500%
12/10/29 e

Devon Energy Corp Sr Nt 5.250% 09/15/24 .
Discovery Communications Sr Nt 3.250%
04/01/23 e
Dominion Resources Inc Sr Nt Ser C  3.375%
04/01/30 ...
Duke Energy Corp Sr Nt 2.650% 09/01/26 ..
Duke-Weeks Realty LP Sr Nt 3.250%
06/30/26 ...
Duke-Weeks y 375
12/18/27 e
Duke-Weeks Realty LP Sr Nt 4.000%
09/15/28 oo
Duke Energy Progress Inc 1st Mtg Bd

3.250% 08/15/25 ...oooeiiiiiiiieeiiiiieee e
Enterprise Products Operations Sr Nt

3.700% 02/15/26 ...vvvvveeiiiiiiiieeeiiiiieee
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI
1A3  6.250% 08/25/37 ...oovvvniiiiieiniiinnns
First Plus Home Ln Owner Tr RMBS Ser 1998-5
Cl A9 7.510% 12/10/24 .....ooovvnnnniennnns
Florida Pipeline Holdings, LLC Sr Nt

2.920% 08/15/38 ...oeovieiiiiiiiiieiiiiee e
Florida Pur & Lt Co 1st Mtg Bd  3.250%
06/01/24 .o
Ford Motor Cr Co Sr Nt 4.250% 09/20/22 ..
Fremont Home Loan Owner Tr RMBS Ser 2006-C
Cl 242 4.539% 10/25/36 .....oceeeeuunennennnne
GS Mortgage Securities Corp RMBS Ser 2004-
NC1 Cl AF6  4.563% 11/25/33 ......ceevveeeeee
GSAA Home Equity Tr RWBS Ser 2005-9F Cl1A4
5.500% 12/25/35 ..o
GS Mortgage-Backed Securities RMBS Ser 2021-
PJ11 Cl A2 2.500% 04/25/52 ..................
General Dynamics Corp Sr Nt 3.625%
04/01/30 e
Goldman Sachs Group Inc Sub Nt 5.950%
01/15/27 e

..01/24/2022 .

..02/01/2022 .

12/01/2022 .

..12/01/2022 .

10/11/2022 .

..04/08/2022 .

12/10/2022 .

..12/10/2022 .

07/22/2022 ...

.. 12/22/2022 .

..03/23/2022 .
..08/08/2022 .

..10/06/2022 .
..10/06/2022 .
..10/06/2022 .
..08/18/2022 .
..05/03/2022 .
..12/01/2022 .
..09/01/2022 .
..08/15/2022 .

..09/07/2022 .
..00/20/2022 .

.. 12/27/2022 .
..12/01/2022 .
..12/01/2022 .
..12/01/2022 .
..06/17/2022 . [LLC

..04/28/2022 .

Call 100.0000 ...

Paydown ....cceveeueennnns

Paydown ....
Paydown
Paydown

Maturity ..oooeeenvennnnnes
Redempt ion
100.0000 ......ceeeennnnne
Redempt ion
100.0000 ......ceeeennnne
RBC Capital Markets LLC

Call 100.0000 .....
BNP Paribas Securities
Corp .....

Jane Street Advisors ..

Tax Free Exchange ...

Tax Free Exchange .......
Tax Free Exchange .......

Jane Street Advisors ...

Bank of America BISD
Dealer ....cccevvuvnnnnnnnns

Paydown ....ccuvvevnniennnns

Paydown ....ccuvvevniennnns

Redempt ion
100.0000 ......ceeeenennne

Various .....oooeeeeeeennn
Maturity ..oooeeenveennnnes

Paydown ....cceeeenneennnns
Paydown ....ccevevuneennnns
Paydown ....ccevevuneennnns

Paydown .....ceeeeuneennnns

Wells Fargo Securities

...4,000,000 |...

........ 1,000,000
........... 657,733

........... 180,718

........ 5,000,000

...3,526,781 |...

........... 999,149
............ 993,107
......... 4,975,250
............ 990,920

............ 129,873

......... 1,953,700

......... 1,063,420

..2,334,333 |...

1,960,420 |.
... 4,742,000 |...

.. 4,000,000

..... 2,285,000

5,000,000

. 2,000,000 |..
.. 5,000,000

..... 3,500,000

1,000,000
1,000,000
5,000,000

1,000,000

........ 127,309

........ 666, 153

10,950,000

6,777,000

........ 164,738

........ 105,270

........ 479,804

2,000,000

1,000,000

......... 4,000,000

2,242,780
4,662,950

. 1,979,900 |..
......... 4,984,600

3,565,370

11,859,836
6,887,533

998,480

989,260

......... 4,000,000 |.

............ 999,995
............ 657,733
............ 180,718
..2,242,780 |..

.......... 4,949,240

11,244,610

6,787,679

....... 1,000,000
.......... 657,733

......... 180,718

....... 4,988,639

.......... 999, 149

.......... 993,107

....... 4,994,929

....... 1,982,831

....... 1,187,914

..2,251,206 |....

..1,983,338 |.

..4,000,000 |....

. (22,918)].
(251,303)

............ 199,063 |..

... 124,771

............ 265,990 |..
............ 288,023 |..

..103,634 |..

. 32,625 |..
..00/01/2026 .

...90,708 |..

..01/24/2023 .

..06/25/2058 .

..01/25/2053 .

..09/25/2064 .

..04/11/2024 .

..04/08/2022 .

..12/10/2029 .

..12/10/2029 .

09/15/2024 .

04/01/2023 .

04/01/2030 .

06/30/2026 .

.. 12/15/2027 .

..00/15/2028 .

..08/15/2025 .

..02/15/2026 .

..08/25/2037 .

..12/10/2024 .

..08/15/2038 .

06/01/2024 .
09/20/2022 .

..10/25/2036 .

..11/25/2083 .

..12/25/2035 .

..04/25/2052 .

..04/01/2030 .

..01/15/2027 .
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Goodgreen Trust LBASS Ser 2019-1A CI A
38218D-AA-7 .. |3.860% 10/15/54 ....eieeeeeiiieeeeieeee e e 12/15/2022 .| Paydown oeeveneeeeeeiees oo e 859,869 |............. 859,869 |............ 872,647 |.cceenennnnn 870,516 [.ooeeeeeeneieieeee Joeeennnnn (10,647 eeeeeeeeeeeeen s (10,647) |-eveeeeeeeenns [oeeeeennnns 859,869 [....ccvvvuiiieeen Jornreeeeeeieees o e 23,022 |..10/15/2054 .
Goodgreen Trust LBASS Ser 2018-1A CI A
38218G-AA-0 .. | 3.930% 10/15/53 .eeereieeeeeieeeeeeeeneeeeeeen | e .. 12/15/2022 .| Paydown ..eeeeneiieennnies foeeeene e e 89,939 [..euieeennnn 89,939 [....ccenennnn 94,409 |............. 93,698 |.eneeeeeieiiiees foreeeeennnn [ Tr(:10) ] PO (3,760) |-veeeeeeeemnnns foreeenennnns 89,939 [oiiiiiiiiiiies Jernneeeeeenis fereeeeeeeiee e 2,247 1..10/15/2053 .
Great Plains Energy Sr Nt 5.292% 06/15/22
BT1B4-AF=7 .. | eeeeiiiiiiiiinee s | ..06/15/2022 .| Various .....c...ceeeeeeenn foeemmnninneeennnninns foreeeens 15,036,000 |......... 15,036,000 |........ 16,942,501 |........ 15,170,878 |.eeveeeeeeeniees e (134,878).cceeeeeeeeeeenn Joenenns (134,878) |.eeveeeeeeeenn [ 15,086,000 [eeuneeeemmnnnaes oermmmnreeeennns fereeeeeeenniineee foeeenis 397,853 |..06/15/2022 .
Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
3953811-CZ-9 ...|Cl A 4.498% 09/15/30 ...eeeeeeeeeneieeeeennnn | oo .. 12/15/2022 .| Paydown ....eeieeeinniees |eeenneeeeeeenees [ (1872 R 6,522 | cciiiiines 3,645 [....ooeeinnnnnn 3,645 |eeeeeiieeeiiis feeeeeeeenn 2,877 |eeeeeeieeeeeeeenn oo 2,877 oo foeeeeeinnns 6,522 [oeeieeiiiiiiiiee e e 16 {..09/15/2030 .
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
3953M-AA-7 .. |Cl AT 4.609% 06/25/37 ....ccvvvreeaeeeeennns | e ..12/27/2022 .| Paydown 177,658 |... 177,658 |............ 165,829 .... 165,829 |.. ..11,829 |... e 177,658 |.... ..06/25/2037 .
40434L-AG-0 .. |HP Inc Sr Nt 2.650% 06/17/31 ...covvvvnnnss | ennnnns ..01/24/2022 .| Tax Free Exchange ... .. 4,979,793 |.......... 5,000,000 |......... 4,978,650 ..4,979,673 |.. ..4,979,793 |.... ..06/17/2031 .
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl
41164Y-AB-7 .. |2A1  4.550% 07/19/47 ..oovvvvvvviiiniiiniiinnn | eeees ..12/19/2022 .| Paydown .....eevviviinnninsfoeriniineeiiiins e 236,881 |............. 236,881 |............ 230,885 |............ 231,543 [ e 5,338 [ e 5,338 [ 236,881 |ovvvveiiiiiinnns foorviiiiiiniiiis e foeiii 1,085 [..07/19/2047 .
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1
45254N-MY-0 ...| 4.909% 04/25/35 ...ovviviiiiiiiiiiiieeieciini [ s .. 12/27/2022 .| Paydown ....oeenvviiiinnnnnsfoeriiineeiiiins e 184,905 |...ccvvennnns 184,905 |..evvennnnns 180,067 |............ 180,067 |ovvvveneeviinnnnnns forveiiineenn 4,837 | [ 4837 | e ECT 0T RN R R RN 1,300 [..04/25/2035 .
Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1 CI
456652-AA-4 .. |A1  6.000% 08/25/37 ...cvvvvnvveviinnnnnierinnnn | eeeens .12/0172022 .| Paydown ...eevveniiiiinnn o e 53,814 | 49,622 ............. 33,698 |........eeent 26,282 |.ooeveee 1318 [ e (142)]n e 7,485 [ i 33,698 |...coevviiiiiiinn foeeieeees 20,116 |........... 20,116 |.oeeeeiins 915 |..08/25/2037 .
Goldman Sachs & Company
458140-BD-1 .. | Intel Corp Sr Nt 2.875% 05/11/24 ..........|..eeeee L.08/18/2022 .| ceeeeeeeiiiieeeeeeieeeee L [ 3,965,360 |[.......... 4,000,000 |......... 3,999,000 |.......... 3,999,641 |..ovvviiiiiiiiiinn foneieieiinns Lo O RN eI O 3,999,736 [ooviiiiiinnnns foeeennnnn (34,376)]......... (34,376)f............. 89,764 |..05/11/2024 .
Invitation Homes Tr RMBS Ser 2018-SFR2 CI A
46185H-AA-0 .. |5.239% 06/17/37 .evvvnviiiiiiiiieiiiiiiiieeeceins | e ..06/17/2022 .| Paydown .....eevivviinnnnsfoeriiiiiinnneiiii e 7,291,587 |........... 7,291,587 |......... 7,291,587 |......... A< MR PO RN RN RN RN R 7,201,587 |oovveeiiiiiiiiinn fooreiiiiiiiis v oo 34,362 |..06/17/2037 .
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15
4659211-BP-0 .. | 2.500% 02/25/52 ...ccevvveniiiiiiiiieeiciiinees | s o 12/01/2022 . [Paydown ......ccevvevvvvvinsfoonniniiiiiiininiiinn foeeiinnns 1,044,008 |........... 1,044,008 |......... 1,039,204 |.......... 1,039,234 |ovvveiiiiiiiins [ 4,864 [oeeiiiiiiiienens | 4,864 |..ooovniiiniiinn foeens 1,044,098 |oovvveviiiiinnn oo s e 9,607 |..02/25/2052 .
JPMorgan Chase & Co Sub Nt 3.875% JP Morgan Securities
46620H-JY=7 .. |09/10/24 ...eeviiiiiiiiiiiiiiineeeceinn [ s ..06/13/2022 . |LLC .eviiviiiiiieiiiiien feeeerneceii e 3,025,800 |.......... 3,000,000 |......... 2,984,250 |.......... AR S U N U RN [ O R (LK R RN 2,995,791 [oooviiiiiiiiinns Jeviiinns 30,009 |........... 30,009 [....ceeeennen 79,760 [..09/10/2024 .
JPMBB Comm Mtg Sec Tr CMBS Ser 2013-C12 CI
46630N-AR-2 ...|ASB  3.157% 07/15/45 ....ovvvvviiiiiiiiiinn | s ..05/01/2022 .| Paydown .....eevvvviiinnnnsfovriiniinineiiiiis e 3,128,369 |........... 3,128,369 |.......... 3,222,202 |......... 3,127,697 |oeveeiiiiiiiinnns [l (-7 /720 R RN (<7722 PR 3,128,369 |.ovvvviiiiiiiiinn feeriiiiiiii v e 21,765 |..07/15/2045 .
JP Morgan Mtg Tr RUBS Ser 2021-14 CI A3
466530-AC-9 ...| 2.500% 05/25/52 ....eevvunniiiiiiiiiieeiiiiineees [ s ..12/01/2022 .| Paydown .....oeovivviinnninsfoeriininnnieiiiins e 881,322 [.oeeeeeenn 881,322 |.eevvennnnns 876,778 [ceuvennenee 876,789 [.iivvvinniiiiinn v 4834 [ e 53 e Rt I 2 Y N ) RN 9,750 |..05/25/2052 .
JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15
46654T-BQ-0 .. | 2.500% 06/25/52 ....eevvnnivviinnnnniiiiiininnieens [ eeeees ..12/01/2022 .| Paydown ......ovvvviinnnnnesoennnninnniiiiinns feeeennnnn 886,770 el 886,770 [............ 878,179 |....cevveen 878,180 |.vvvvvvneeivinnnnn feeeneeenn 8,590 | o 8,590 [ [ Bt T ) R ) RN 8,879 [..06/25/2052 .
Johnson Controls Tyco Fire Sr Nt 1.750%
47837R-AA-8 .. | 09/15/30 ..evvviiiiiiiiiiiiiiii e [ s ..03/18/2022 .| Various ... 12,220,000 |........ 12,183,997 |........ 12,188,362 |.. 12,189,082 | [ (1,143,373)...... (1,143,373) ... ..09/15/2030 .
49446R-AN-9 ...|Kimco Realty Corp Sr Nt~ 3.400% 11/01/22 . ..03/02/2022 .| Cal | 101.2940 .. 2,532,350 |............ 2,500,000 |......... 2,482,975 |.......... 2,497,769 |.. . eeennn. 2,498,209 ... [ 1 N IO 1,791 |... ..11/01/2022 .
49446R-AR-0 ...|Kimco Realty Corp Sr Nt~ 2.700% 03/01/24 . ..10/03/2022 .| Various ........cceeevevvenn foovevnnnnnnniinninns Jonns 8,793,125 |.......... 9,000,000 |......... 8,954,010 |.......... 8,985,353 |...cvvvniiiiiiiinn foneeen 3755 o e 3,755 |vveiiiiiiiiiinn foeeens 8,989,108 [o.vuvvivviinnnnns ovvennnn (195,983)]........ (195,983) ..03/01/2024 .
Kinder Morgan Energy - LP Sr Nt 3.950%
494550-BL-9 ...]09/01/22 ...evviiiiiiiiiiiieiiiie i [ s ..06/01/2022 .| Call 100.0000 ..... |eeeeeeeeiiiiiinees o 5,200,000 |........... 5,200,000 |......... 5,273,580 |.......... 5,206,902 (4,287) |.eevvvnnieiinnn foeeens 5,202,614 |..ooovviiiiiiiinn o (2,614)[........... (2,614)f............ 154,050 |..09/01/2022 .
Ladder Capital Comm Mtg CMBS Ser 2017-LC26
50190D-AE-6 .. |ASB  3.357% 07/12/50 ...ovvvvvvnniiiiiininns | e .12/01/2022 . | Paydown ... ...531,141 |... .. 531,141 ... 547,049 . 537,424 |.. ..(6,283) ... ..531,141 ... ..07/12/2050 .
Lockheed Martin Corp Sr N
539830-BH-1 .. |01/15/26 ...eiiviviiiiiiiiiiiie e | s ..05/11/2022 .| Cal | 1010342 oooos v o 2,527,875 |.ueuvnnneen 2,502,000 |......... 2,488,264 |.......... 2,495,993 [...ooiiiiiiiiiiins feriiieens £ 110 R AN LIV [V U 2,496,493 [.coiiiiiiiiiinns i 5,507 [ooeiiiennnn 5,507 [oooiiiiinnnn 98,906 |..01/15/2026 .
Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI M1
542514-HT-4 ...|5.289% 10/25/34 .. . ..12/25/2022 . | Paydown ... R P V7 & N R 1,172,715 |......... 1,096,488 ... 39,537 |... L1,172,715 . .. 10/25/2034 .
Master Asset Bkd Sec
55275B-AD-9 ...|A4  4.539% 08/25/36 .....eeviiiiiiiinniiiiiinn [ .. 12/27/2022 .| Paydown ....eeenviviiinnnnnsfoeviiiineeeiiis e 148,608 |.....uvnnen 148,608 |............. 84,493 [............. 73,168 |........... 11,325 |oeennnnees [SZ 0 T N A PV R Q210 R KU AR RN 612 |..08/25/2036 .
MASTR Alternative Loans Tr RMBS Ser 2007-1
552755-AR-1 ...|Cl 3A1  6.000% 06/30/23 . ..12/01/2022 . | Paydown ... ... 73,384 |... ...73,391 .. 19,553 |.. .. (154)]... ...53,684 |... .. 13,237 ... ..06/30/2023 .

55303X-AF-2 ..

579780-AL-1 ..
585055-BS-4 ...

59020U-YN-9 ...

MGM Growth/MGM Finance Sr N
01/15/28
McCormick & Co Inc Sr Nt

......................... 2 700% 08/15/22
Medtronic Inc Sr Nt 3.500% 03/15/25 ......
Merrill Lynch Mortgage Tr RMBS Ser 2005- A5

Cl A3 3.484% 06/25/35 .

..04/29/2022

..08/02/2022 .
..06/01/2022 .

12/01/2022 .

.| Tax Free Exchange

Call
Call

100.0000 ...
101.6720 ...

Paydown ....

...4,000,000 |...
.. 4,272,257 |...

1,077,185

...187,181 ...

1,050,000

... 4,000,000
..... 4,202,000

.. 187,181

......... 3,
......... 4,

......... 1,078,875

999,600
259,966

.. 180,630

(1,304)

...4,183 |...

.49
..(2,657)]...

............ (1,304)

..(2,657)

..... 4,183 |...

........ 1,074,560

.. 187,181 |....

..01/15/2028 .

..08/15/2022 .
..03/15/2025 .

..06/25/2035 .




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 4

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

S'vi3

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Metlife Securitization Trust RMBS Ser 2019-
59166E-AA-3 .. |TA Cl A 3.746% 04/25/58 ......ccevvrueeeeaenn | eeeens ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeenne s e 164,561 |...covvennnns 164,561 |............ 166,903 |..evvennnnen 166,068 |-..eeeeeeeeenenees foreeeennnns [ IR-1015) | AU A (1,508) |veeeeeeemniees feeeemnnnnns 164,561 [oeeeeeeeeiiiies oeeemmnieeeeeenns e e 2,586 |..04/25/2058 .
Met Life Global Funding | Sec Nt 3.875%
59217G-A0-2 .. |04/11/22 oo e ..04/11/2022 . IMaturity ...ocooveeieeeeees foeremneeeeeeeees s 4,000,000 |-......... 4,000,000 |......... 4,274,430 |......... 4,017,054 [ooeeeeeeeiiieeeee Joeeeennnn (17,054) [ fereeeeees (17,054) |-eeeeeeceeies [oeeeenee 4,000,000 [-eeuuereemmnnns foeremmnnnreeennn forreeeeeeereiees eeeeens 77,500 ..04/11/2022 .
Met Life Global Funding | Nt 2.650%
59217G-CD-9 ...| 04/08/22 . . ..04/08/2022 . |Maturity ... ... 3,000,000 |.......... 3,000,000 |.......... 3,039,525 |......... 3,002,370 |.. ..(2,370)f... ..(2,370) ... ..04/08/2022 .
Mill City Mcrtgage Trust RMBS Ser 2018-4 CI
59980Y-AB-1 .. |A1B  3.485% 04/25/66 . ..12/01/2022 .| Paydown ...2,335,844 [........... 2,335,844 |.......... 2,457,929 |......... 2,416,567 |.. .. (80,722)|... ...(80,722) |... . ..04/25/2066 .
615369-AC-9 .. |Moodys Corp Sr Nt~ 4.875% 02/15/24 ..08/18/2022 .| Toronto Dominion ...3,041,040 |.......... 3,000,000 |.......... 3,334,290 |......... 3,106,861 |. .(35,893)[... ...(35,893)[... ..3,070,968 |.... ..02/15/2024 .
Morgan Stanley BAML Tr CMBS Ser 2016-C32 Cl
616916-AQ-3 .. |ASB  3.514% 12/15/49 ....oovvvvviiiiniiiniiii | eeees ..12/01/2022 .| Paydown .....oeovivviinnninsfoeriininnnieiiiins e 487,947 |............. 487 947 |.eovveenn 502,555 |...uuueennn 492,527 [ooiiiiiiiiiiiiiiis i (312D U T, (312 D O . 487,947 .. 12/15/2049 .
Morgan Stanley Dean Witter Sr Nt 4.000%
617446-8C-6 .. |07/23/25 ..oevvveiiiiiiiiiiiiiiiieeeecinieens [ s ..08/18/2022 . |MarketAxess .. L 1,283,725 . 1,250,000 1,294,213 ..(3,069)f... ..(3,089) ... ..1,264,874 |.... . (11,149) (11,149)[... ..07/23/2025 .
61761J-ZN-2 .. |Morgan Stanley Sub Nt 3.950% 04/23/27 ....|....... ..04/21/2022 .| Various .. 4,753,243 |........... 4,850,000 |......... 4,787,740 .. (222)[... ..4,848,102 |.... ...(94,859)|... ..04/23/2027 .
Morgan Stanley BAML Tr CMBS Ser 2013-C10 CI
61762M-BU-4 .. |ASB  3.912% 07/15/46 ...oeeeeeeeeeceeeec | s ..12/01/2022 .| Paydown ...eeeeeveeeennnes foeeeenee e s 1,120,257 |.ccuneennnt 1,120,257 |......... 1,153,849 |......... 1,121,485 | [ [Q12::)] R TR (1,228) |+eeeeeeeeeceenn feeeeees 1,120,257 |veeeeeeeeenns foeeeeeeis o e 26,208 |..07/15/2046 .
Morgan Stanley BAML Tr CMBS Ser 2015-C21 CI
61764X-BG-9 .. |ASB  3.150% 03/15/48 ....ceeevvrrieeeeeeieeee e ..12/01/2022 .| Paydown .....eeeveeeennnes foeeenneeeeeeenes s 1,836,488 |........... 1,836,488 |......... 1,891,508 |......... 1,846,641 |.oeeeeeeeieeeeeen Joeeens (10,154) [ eeeeeeeeeeeeen [ (10,154) |-eeeeeeceeies [oeeeenee 1,836,488 |o.eeieeeiiiiees Jeemnieeeeeeis e s 31,550 |..03/15/2048 .

NBM US Holding Inc. Sr Nt 6.625% 08/06/29

62877V-AB-7 .. ..05/09/2022 . |Direct ... ...407,000 |... ...400,000 ...416,875 . 412,508 |.. ..08/06/2029 .

.. (280)|... 42,222 ... .(5,222)|....

Nestle Holdings Inc. Sr Nt
641062-AD-6 .. | 09/24/23 ......eoiiiiiiiiiiiiee e | e ..08/18/2022 . |Jane Street Advisors ...|o......cccooeiiiiiis foereenee 1,998,760 |.......... 2,000,000 |......... 1,999,640 |.......... 1,999,869 |...eeveeeeeeiiins e A7 [ e A7 | o 1,999,916 [oooeiiiiiiiins foeeeene (1,156)
New Residential Mtg Ln Tr RMBS Ser 2017-3A
64828\1-AA-5 .. | A1 4.000% 04/25/57 ... .
New Residential Mtg Ln Tr
64828Y-AQ-4 .. |CI A2 3.750% 05/25/54
New Residential Mtg Ln Tr RMBS Ser 2014-2A
64828Y-AR-2 .. |Cl A3 3.750% 05/25/54
New Residential Mtg Ln Tr RMB!

..09/24/2023 .

..12/01/2022 . |Paydown .... ...264,716 |... .. 254,716 .. 257,542 . 256,518 |.. ...(1,802) ... ..254,716 |.... ..04/25/2057 .

....... ..12/01/2022 . |Paydown ........cccveeeeei o [ 153,576 ... 163,576 |............ 156,935 |............ 155,467 (1,881) feeeeeeeeiiiieees [-ennnn.... 158,576 ..05/25/2054 .

..05/25/2054 .

..12/01/2022 . |Paydown .... ...263,272|... .. 263,272 ... 269,587 . 266,682 |.. -.(8,410)[... ..(3,410)|... ..263,272 |....

64829C-AD-0 .. |Cl A3 3.750% 04/25/52 ......eovvveeeiaiinnns | e ..12/01/2022 . |Paydown ........cccuueeeere forneniini e 246,194 | 246,194 |............ 252,140 |.oeennneee 249,744 ..o | (3,549) [ oo (3,549) [cevveeeeeiiins [ 246,194 ..04/25/2052 .
New Residential Mtg Ln Tr RMBS Ser 2017-6A

64830B-AA-5 .. | Cl A1 4.000% 08/27/57 .....eevveeeeeviineeea | e ..12/01/2022 . |Paydown ........cccveeeere fornenniii e 824,536 |.......ceee 824,536 |............ 852,353 |...eveenns 842,814 | [t (18,278 foeeeeene (18,278) |- eeeeeeeie oo 824,536 [.eeeeeeiiiiiies [ e e 15,824 |..08/27/2057 .
New Residential Mtg Ln Tr RMBS Ser 2019-2A

64830D-AB-9 .. |Cl A1 4.250% 12/25/57 ..ccooneiiieeeeciiins | e ..12/01/2022 . [Paydown .......ccoeeeeerreifooniiiiiiiiiis e 1,679,506 |........... 1,679,506 |......... 1,795,760 |......... 1,768,527 oo oo (89,020)|-.cveeeeiiiiiaes Joeeiiis (89,020) |-.eeevveeeeeei o 1,679,506 |....oovvereinns feneeiiiiiiis e o 32,921 |..12/25/2057 .
New Residential Mtg Ln Tr RMBS Ser 2018-1A

64830G-AB-2 .. | Cl ATA 4.000% 12/25/57 ...oeeiuueenraaecacn | e ..12/01/2022 . [Paydown .......cceeeeeereifooneiiiiiiiis e 1,728,442 |........... 1,728,442 (......... 1,789,756 |......... 1,775,859 | et (47,8417 [ | (47,417) | oo 1,728,482 |ooeiiiiiiies oo o [ 33,260 |.. 12/25/2057 .
New Residential Mtg Ln Tr RMBS Ser 2019-RPL2

64830H-AA-2 .. |CI A1 3.250% 02/25/49 .......oevvveiiiiinnns | e ..12/01/2022 . [Paydown .......ccceeeeeeriefooneiiiiiiiiis e 1,880,832 [........... 1,880,832 |......... 1,906,056 |.......... 1,894,144 | et (13,311 [ oo (13,311) | oo 1,880,832 |...ovveeeiiiins feneeiiiiiiis e e 27,835 |..02/25/2049 .
New Residential Mtg Ln Tr RMBS Ser 2018-3A

64830K-AA-5 .. | Cl A1 4.500% 05/25/58 .......cccuvvvreerracuns | eennne ..12/01/2022 . [Paydown .......ccoeeeeerreifooniiiiiiiiiis e 1,241,243 |........... 1,241,243 (......... 1,328,905 |.......... 1,307,395 | ot (66,153)|...ceeeeeiiieeaes Joeeiiiis (66,153) |-.eeveeeeeeci oo 1,241,243 | oo [ s 26,457 |..05/25/2058 .
New Residential Mtg Ln Tr RMBS Ser 2020-1A

64830T-AD-0 .. |CI A1B 3.500% 10/25/59 .....ceeeveeeeeeiias | e ..12/01/2022 . |Paydown ........cccueeeeeres fornenniii e 862,002 |............. 862,002 |............ 886,542 |............ 881,164 ..o | (19,161) ] feeeeeeae (19,161) |- o 862,002 |....evvieiriiiin orieeeeeeeiiee [ s 13,909 |.. 10/25/2059 .
New Residential Mtg Ln Tr RMBS Ser 2019-4A

648301-AD-3 .. | Cl A1B 3.500% 12/25/58 ......cceevveeeeeiins | e ..12/01/2022 . [Paydown .......cceeeeeereifooneiiiiiiiis e 1,159,291 |........... 1,159,291 [......... 1,193,347 |......... 1,184,781 oo e (25,490) [ eiieeeeeees foiiieees (25,490) [cvveeeeeiiiians [ 1,159,291 [oooeiiiiiiiiies oo o [ 18,648 |.. 12/25/2058 .
Nevel| Rubbermaid Inc Sr Nt 4.350%

651229-AV-8 .. | 04/01/23 ..cvniiiiiiii e | e ..05/02/2022 . |Various .......cccceeeviien founeiiiiiii el 11,041,675 |......... 11,000,000 |........ 10,996,590 |........ 10,999,319 [o.eeeeeiiiiiiees [t 157 [ feee s 157 | o 10,999,476 |...cceeeeieieies | 42,199 |........... 42,199 ..o 259,946 |..04/01/2023 .

Redempt ion

653240-AA-9 .. |Newtown CTL Ser 2002  6.082% 05/15/23 .....|....... ..12/15/2022 .{100.0000 ........oovvreeras forneiiiiiiii e 282,145 |.cces 282,145 |............ 282,135 [oooeennnee 282,144 | e 2 | [ 2 | s 282,145 [eeeeiiiiiiies oo s [ 8,470 |..05/15/2023 .
Nextgear Floorplan Mast Ow Tr LBASS Ser

65341K-BG-0 .. | 2019-1A CI A2 3.210% 02/15/24 ........ccccee|vnnnne ..02/15/2022 . [Paydown .......cccoeeeeeriiforriiiiiii e 3,000,000 |.......... 3,000,000 |.......... 2,999,549 |.......... 2,999,978 oo oo 22 [eeeeeiiiiiies e 22 | foeeees 3,000,000 [eeeeeerieiiiiins fermeiiiiiiiis e e 16,050 |..02/15/2024 .
Nielsen Finance LLC/Co Sr Nt 5.625%

654000-BD-3 ...| 10/01/28 .....evvvviiiiiiiiniiiiiiniiiiiiiiiiiiiiiiins [ e ..10/11/2022 . [Cal | 96.1250 ... [eeeeeiiiiiiiiiiiiiees [ 3,228,839 |........... 3,359,000 |......... 3,493,116 |......... 3,467,150 |........... 18,822 |.......... (LT I R (5,675) |-eeeveeeeeeeins oo 3,461,475 |oooiiiiiiiiis e o e 129,506 |..10/01/2028 .
Nissan Motor Acceptance Corp Sr Nt 2.670%

654740-G*-4 .. | 00/16/22 ... | e ..09/16/2022 . |Maturity .......oooooeeins forneiiiii s 10,000,000 |......... 10,000,000 |........ 10,000,000 |........ 10,000,000 [..oeoeevimieeeiees fooreeeeeeeiiiee feoeeeeeiiiieeeees e e o 10,000,000 [-.eevveeeriiiinn foereeeeeeiiiiies oo s 267,000 |..09/16/2022 .

Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl
65535V-CN-6 ...| A6 4.719% 03/25/34 .....ceeveeeeiiiiiineeeees [ ..12/01/2022 . [Paydown .......ccceveeeeeefouneiiiiiiiiiiiiii o 700 [oeeeeeeennnnes 700 ). 700 |.eoeeeennnees 699 | e, s foeieees [ o 700 | oo feeiiiiiiiiiines i, 17 ]..03/25/2034 .
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
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Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
65535V-US-5 ...| 3A1 4.589% 04/25/36 .....oeeeeeeieeeeeeee [ | 12/27/2022 .| Paydown ......oeveeeeennaees |oemnneeeeeenieeeee feeeeeeeennaan 64,531 |...eneennn 64,531 [...ccennennns 20,165 |...cceenennnn 20,165 |oeeeeeeeeeniiees foeeeeennnnn 44,366 |..enneeeeeeniees o 44,366 [...coevnnniieees e 64,531 |.eeeeeiiiiiiiinn e e e 373 |..04/25/2036 .
Nor thwest Airlines LBASS EETC Ser 2001-1 Cl
667294-AW-2 .. |A-1  7.041% 10/01/23 oeerreeeeeieiiiieeeeeee | o 04/01/2022 . [Paydomn .......cccevemeeeee|oemmmieeeeemniiieeee foreeeeennnns 123,709 |.ceevnnennnns 123,709 |.evvennnneee 140,719 ..10/01/2023 .

67020B-AA-8 ..
68389X-BB-0 ..

68902V-AK-3 ..
69349L-AG-3 ..

70163#-AA-0 ..

701768-AA-7 ..

718172-AT-6 ..

73019#-AA-0 ..

73019#-AC-6 ..

T4040Y-AG-7 ..

T4041B-AA-9 ..

74041D-AB-3 ..

T404IN-AL-9 ..

T4041Y-AA-9 ..

74042C-AA-6 ..

T4042G-AA-T ..

T4042V-AA-4 .

74043A-AD-3 ..

741382-AA-3 ..

TH3BN-AA-T ..

TH3BN-AA-T ..

T4980E-AC-2 ..

75115L-AA-5 ..

75970J-AB-2 ..

761143-AD-8 ..
78409V-AD-6 ..

784426-GG-5 ..

NRRC-D Facilities Corp CTL GSA Rev Bd Ls
Rental ~ 6.500% 11/07/23 ....
Oracle Corp Sr Nt 2.500% 05/15/22
Otis Worldwide Corp Sr Nt ~ 2.565% 02/15/30
PNC Bank NA Sub Bk Nt~ 2.700% 11/01/22 ...
Parliament Funding (Owl Rock) Nt 6.493%

07/15/30
Parmer 31 (Austin TX) CTL Pass CTL Ser A1
3.470% 01/15/32
Philip Morris Intl Inc Sr Nt
08/22/22
PNC Equip Finc LLC LBASS Priv PI Nt Ser A
3.000% 09/13/27
PNC Equip Finc LLC LBASS Priv Pl Nt Ser C
3.000% 09/13/27
Preferred Term Sec Ltd LBASS X Residual Inc
Nt PTP 6.493% 07/03/33
Preferred Term Sec Ltd LBASS XV Residual Inc
Nt PTP 7.874% 09/26/34 ....
Preferred Term Sec Ltd LBASS
Inc NtPTP  8.503% 12/22/37
Preferred Term Sec Ltd VI LBASS Ltd Ser XL
Cll A-1  5.268% 12/24/33 ..
Preferred Term Sec Ltd XI1 LB
Inc Nt PP 7.924% 12/24/33
Preferred Term Sec Ltd LBASS Sr Nt CI A-1
PTP  5.633% 03/22/38
Preferred Term Sec Ltd LBASS XVI Residual
Inc Nt PTP 9.729% 03/23/35
Preferred Term Sec Ltd LBASS XVII Residual
Inc Nt PTP 7.879% 06/23/35
Preferred Term Sec Ltd LBASS XXI11 Nt CI A-1
PTP  5.079% 12/22/36
Preferred Term Sec Ltd VI ABS Combo Nt PTP
5.204% 09/26/34
Preferred Term Sec Ltd XIX LBASS Combo Nt

..................... 2500%

PTP 5.369% 12/22/36 ..oeeveeiiiiiieeeie
Preferred Term Sec Ltd XIX LBASS Combo Nt
PTP  5.369% 12/22/36 ..oeveeeiiiiiiieeeee
RR LTD CLO Ser 2019-7A CI A1A  5.429%
01/15/33 e
Residential Accredit Loans Inc RMBS Ser
2007-QH7 CI 1A1  4.889%% 08/25/37 ...........
Renaissance Home Equity Ln Tr RMBS Ser 2007-
1C1 A2 4.619% 04/25/37 ......oeveeennneee

Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
A4 6.250% 09/25/37 .....eeviieeiiiiieee
S&P Global Inc Sr Nt 4.000% 06/15/25
SLM Student Loan Tr LBASS Ser 2003-4 Cl ASD
5.519% 03/15/33

..04/20/2022 .

..12/07/2022 .
..05/15/2022 .

..03/03/2022
11/01/2022 .

10/17/2022 .
12/16/2022 .
08/22/2022 .
09/13/2022 .
09/13/2022 .
12/20/2022 .
..12/20/2022 .

..12/20/2022 .

12/24/2022

12/20/2022 .

12/22/2022

12/20/2022 .

12/20/2022 .

12/22/2022

09/26/2022

09/23/2022

09/23/2022 .

02/14/2022 .

12/21/2022

01/25/2022

12/01/2022

.. 12/15/2022 .

.|Citigroup ..

.| Paydown ...

. | Paydown

. | Paydown
. | Paydown

. | Paydown

. | Paydown
. | Paydown

. | Paydown

Redempt ion
100.0000

Maturity ...

Maturity ...
Redempt ion

100.0000
Redempt ion
100.0000

Maturity
Redempt ion
100.0000
Redempt ion

100.0000 ...

Fire BA Assets

Various ....

Fire BA Assets

Fire BA Assets

Fire BA Assets

Various

Redempt ion

100.0000
Redempt ion
100.0000

Call

Paydown

325,719

...5,500,000 |...

......... 3,500,000

............ 312,616

...296,315 |...

..5,500,000

.... 2,100,000
.. 5,000,000

............. 586,795
............. 494,130
........... 3,500,000
............. 312,616

.. 296,315

..... 2,526,716

........... 2,445,700

.. 400,092

.......... 1,170,116
............. 528,140
............. 605,927

........... 4,159,752

. 325,719 ..

..5,430,425

.325,719 |..

(13,931)

.. (13,205))...

...(13,205) |...

.. 11/07/2023 .
..05/15/2022 .

..02/15/2030 .
.. 11/01/2022 .

..07/15/2030 .

..01/15/2032 .

..08/22/2022 .

..00/13/2027 .

..00/13/2027 .

..07/03/2033 .

..09/26/2034 .

.. 12/22/2037 .

.. 12/24/2033 .

.. 12/24/2033 .

..03/22/2038 .

..03/23/2035 .

..06/23/2035 .

.. 12/22/2036 .

..09/26/2034 .

.. 12/22/2036 .

.. 12/22/2036 .

..01/15/2033 .

..08/25/2037 .

..04/25/2037 .

..09/25/2037 .
..06/15/2025 .

..03/15/2033 .
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Sabine Pass Liquefaction 1st Lien Nt
785592-AD-8 .. |5.625% 04/15/23 ..ceevveeeeeeeeeeeeeeeereeees | ..12/30/2022 .| Cal | 100.0644 ... |oeeeeeeeeeeeeeeee feeeeeees 3,001,932 |.......... 3,000,000 |......... 3,157,500 |.......... 3,034,438 |..ceoveneeeeeinen foenns [PROK)] R RPN (25,073) [-eeeeeeeeeeeeee Joeennnns 3,009,366 |-..ccvvvuaieeenn foeeeaeens (9,366) ..04/15/2023 .
Sasol Financing USA LLC Sr Nt 6.500%
80386M-AB-1 .. | 09/27/28 ....eeeeeeeeeeeeeeeeee e eeeennn | e ..08/01/2022 .|Direct ..ooeeeeveeieieeeenn foeeemneeeeeeeies s 1,237,956 |........... 1,305,000 |......... 1,435,695 |......... 1,410,720 |........... 17,738 [ (9,608) ] ceveeeeeeernnnnn fereeeeeennnns 8,130 |oveeieeeeiiies foeeeees 1,418,850 [oeeeveeveeiiiees Joeennnnn (180,894) ..09/27/2028 .
Sasol Financing USA LLC Sr Nt 4.375%
80386-AC-9 .. |09/18/26 ....ceeeeeeeeeeeeeeeneeeeeeeeneeeeeeennes | e ..08/16/2022 .|Direct ... ... 415,250 |... .. 450,000 ... 458,700 . 451,769 |.. ..456,360 |.... . (41,110) ..09/18/2026 .
Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2
81746H-AB-7 .. | 3.500% 10/25/47 ...oeeeeeeeeiieeeeeeeeeeeeeenn | e ..12/01/2022 .| Paydown ....eeeeeeemnnees foeeennie e e 117,520 |oeeeennennnns 17,520 |oeeeennnneee 119,222 |t 7,710 |oeeeeieeees e [QIC1D] APPSR AR (191) |eeeeeeeeeies [oeeeeeennns 117,520 ..10/25/2047 .
JP Morgan Securities
832696-AT-5 .. | Smucker JM Co Sr Nt~ 3.550% 03/15/50 .. ..02/03/2022 .|LLC . .. 1,753,325 |.......... 1,750,000 |......... 1,750,000 |......... 1,750,000 |.. ..1,750,000 |.... ..03/15/2050 .
Southern CA Edison Co 1st Mtg Bd 1.84!
842400-GF-4 .. |02/01/22 ..eeeeeeeeeeeeeeeee e | s ..02/01/2022 . IMaturity ....coovveieeeeens foevmmnieeeeeeniees e 321,429 |.coeeeen 321,429(............ 321,429 |..oeeennnnen 821,429 [ e oo e [ s 821,429 |eeeiieeiiiiiees eemneeeeeeens e e 2,965 |..02/01/2022 .

Stillwater Mining Co Sr Nt 4.000%

860740-AP-7 .. | 11/16/26 ... ..10/27/2022 . |Direct ... ...349,563 |... .. 425,000 ... 422,620 .416,59% |..

..423,089 |.... .. 11/16/2026 .

Structured Asset Sec Corp

86350B-JU-6 .. |Cl A6 5.130% 03/25/34 ....cvveeeeeieeeiiins [ e ..12/01/2022 . [Paydown .......cccuveeernes fooreiiiiiiiiiii [ 161 | 161 [oeeiiieee 161 | 161 [ feeeee s i [ e 161 [oeeiiiiiiiees e o [ 3..08/25/2034 .
Sunoco Finance Corp Sr Nt 4.500% 04/30/30

8B765L-AU-1 .. | .eveeeeiiiiiiiiee et [ s ..07/19/2022 . |Tax Free Exchange .......focccoooiiiiinniins e 646,000 |............. 646,000 |............ 646,000 |............ 646,000 [...ooooeienieenns Joeriieeieeiii foeeeee e [ [ 646,000 |..eeveieeriiiin o [ s 21,722 (..04/30/2030 .
TBI Mtg Backed RMBS PTC Ser 2007-2 Cl A1A

872227-AA-1 .. |5.965% 07/25/37 oo | e ..12/01/2022 . |Paydown .......cccceeeeeres fornennini e 270,425 |......uee 270,425 |............ 147,080 |....coeeeees 129,334 |........... 37,181 |.......... 123,3% |........... 19,484 |........... 141,092 | o 270,425 |.ooveeiiiiiiies [ s [ 2,512 [..07/25/2087 .
Tenneco Automotive Inc 1st Lien  5.125% Credit Suisse

880349-AT-2 .. | 04/15/29 ....eeuiiiiiiiiiiiee e [ e ..02/23/2022 . |Securities LLC ........c. feeeeeiiiiiiiniins o 484,155 | 477,000 |............ 478,198 | 470,178 |............ 7,871 | ()] SUPURUTORRIR RO 7,838 [oeeeeeiiiiienes [ 478,015 | o 6,140 ..o 6,140 |...ceveeeenns 8,828 |..04/15/2029 .
Topaz Solar Farms LLC Nt 4.875% 09/30/39 Redempt ion

8I054X-AD-7 .. | .eeeeeeiiiriiiie et [ e ..09/30/2022 . {100.0000 ........oererrias ferreeiiiiiiiieeeiis [ 91,045 [............... 91,045 |............. 92,436 |.......... 92,346 |- [ (1,301) e e (1,301) fereeeeiiiiiiees feeeeeis 91,045 |eeiiiiiiiiiiiin oreeeeeeeiiies feeerieiiiieeeens e 4,353 [..09/30/2039 .
Towd Point Mortgage Tr RMBS Ser 2017-1 Cl A1

89173F-AA-8 .. | 2.750% 10/25/56 .....ceeiueureeeaeiiiiieeeeeeias | e ..12/01/2022 . [Paydown .......cceeeeeereefooniiiiiiiis e 1,686,839 |........... 1,686,839 |......... 1,653,102 |......... 1,674,864 |t o 1,975 | o 1,975 [oeeiiiiiiiiees [ 1,686,839 |....ooveeiiiiins feneeiiiiiiis e e 20,995 |..10/25/2056 .
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1

89175M-AA-1 .. | 3.750% 05/25/58 ........eevvreeriiiineeeeieiiee | e ..12/01/2022 . |Paydown .......occcueeeere fornenniiii e 840,526 |............. 840,526 |............ 887,083 |............ 873,532 | feieees (33,008)|..cceeeeiinneaes Joeeeiiaas (33,008) |-..vvveeeeeine oo 840,526 [evveeeieiiiins [ e e 14,375 |..05/25/2058 .
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1

89177B-AA-3 .. | 3.722% 03/25/58 .......evveeeeiiiiiieeeeiiieees | e ..12/01/2022 . [Paydown .......ccoeeeeerreifooniiiiiiiiiis e 1,056,134 |........... 1,056,134 |......... 1,049,702 |......... 1,051,580 [.ooooiiiiiiiieieis [ 4,554 oo | 4,554 [eeeeeieiiiins foieees 1,056,134 [oooeiiiiiiiiies oo Joeeeeeeiiiees oo 18,423 |..03/25/2058 .
Towd Point Mortgage Tr RMBS Ser 2019-4 CI A1

89178B-AA-2 .. | 2.900% 07/25/59 ......eevveeeeeiiiiiieee e [ e ..12/01/2022 . |Paydown .......occcueeeeres forneniinii e 916,273 [ 916,273 |- 925,156 |....c..ee.ee 921,264 |- [ (4,991).eeeeeeecciiiees [eeees (4,991) |+ oo 916,273 [eeeeeiiiiiies [ e e 12,052 |..07/25/2059 .
TPREF Funding Ltd Fltg Rate LBASS Mezz Nt Redempt ion

80234C-AC-8 ...|SerA2/A-CIB1 PTP  5.929% 10/15/32 ...cceeee | eunnne ..05/19/2022 . [22.1082 ......ocoiiiiiiins feereiiiiiiiiieiis [ 2,214,960 |......... 10,018,739 |......... 2,070,523 |.......... 2,070,523 [..oeveeeeiiiiien feeeeeene 144,437 oot o 144,437 oeeeeeeiiies [ 2,214,960 |..ooociiiiiiiins oo o s 627,322 |..10/15/2032 .
TreeHouse Foods Inc Sr Nt 4.000% 09/01/28 JP Morgan Securities

BIBIA-AD-6 .. | .eeereeiiiiiiiie s [ e ..08/31/2022 . [LLC ..eeveeeeeeiiiieeeeee e [ 2,293,283 |.......... 2,711,000 |......... 2,659,115 |.......... 2,602,999 |........... 57,726 |..cconnenne 4,36 [eoeeeeeeiiiiees [eeeeeeies 62,122 [.evieeiiiiiiins foieeens 2,665,121 | e (371,838)........ (371,838)f............ 108, 160 |..09/01/2028 .
Tricon American Homes RMBS Ser 2020-SFR2 CI

89613J-AA-8 .. |A  1.482% 11/17/27 e | e ..12/01/2022 . [Paydown ......ccccuveeeerii fooreiiiiiiiiiii [ 16,553 |..eeveeeennne 16,583 ... 16,553 |....eeveeees 16,551 [ feeeeeiiiiiees B e foeeeee K IO IR 16,553 |.eeiiiieeiiiis oo [ e 156 [..11/17/2027 .

Jefferies & Company Inc

902494-AX-1 .. | Tyson Foods Inc Sr Nt~ 3.950% 08/15/24 ... |....... ..09/12/2022 . | ... .. 4,972,050 |.......... 5,000,000 |......... 5,078,950 ...(6,128) |... ..08/15/2024 .
UBS-Barclays Comm Mort Tr CMBS Ser 2012-C4

90270R-BF-0 .. | Cl AAB  2.459% 12/10/45 .......ovveeeiiiinns | e ..05/12/2022 . [Paydown .......ccceeeeeriifooriiiiiiies e 1,408,770 |........... 1,408,770 |......... 1,391,816 |.......... 1,402,490 |- [ 1,279 | o 1,279 ..12/10/2045 .
US Airways Pass-Thru Tr ABS Ser 2000-3C Redempt ion

90332U-AS-2 ...| 8.390% 09/01/23 ...ooeiiiiiiiiiiiiiiiieeee e | e ..03/01/2022 . {100.0000 ... 22,092,171 [ 2,002,171 |......... 1,990,178 |......... 2,088,303 [....ooeeriiiiienns [oeeeienn 3,868 [ [ 3,868 |... ..09/01/2023 .
Union Pacific RR ABS Redempt ion

90783V-AA-3 .. | 5.082% 01/02/29 ....cceiiuumriieeiiiiiieeeeeeeas | e ..07/02/2022 . {100.0000 ........oeeeerras forreeiiiiiiiieeeiis [ 73,696 |...oveennnnne 73,6% |............. 71,086 | 72,921 [ooeeiiiiieiiei o 775 [ e 775 ..01/02/2029 .

United Air Lines LBASS EETC Ser 2019-1 CI A Redempt ion
90931E-AA-2 .. |PTT  4.550% 02/25/33 ..08/25/2022 . |100.0000 ...
United Air Lines PTC Ser 20 Redempt ion

...20,763 |...

. 21,975 |.. ..02/25/2033 .

. (1,212) ...

90931V-AA-4 .. |09/01/31 L.ooiiiiiie e | e ..09/01/2022 .{100.0000 ........oevereeras formeiiiiiiiiis e 357,313 |oeees 357,313 [ 358,961 |............ 358,917 | [ (1,604) - o (1,804) [eeeeeiiiiiiees feeeeiis 357,318 [oeeeeeieiiiies [ e [l 9,915 [..09/01/2031 .
United Airlines LBASS Ser 2019-2 AA PTT Redempt ion

90932J-AA-0 .. | 2.700% 11/01/33 ...eeveiiiiiiiiiiiee e | e .. 11/01/2022 .{100.0000 ........ooverereas formeiiiiiiiii e 204,216 |............. 204,216 |......oee. 204,216 |............ 204,216 |- e e fe e fe e 204,216 [ooeeeeiiiiiiiins [ s [ 4,135 [..11/01/2033 .
United Airlines LBASS Ser 2019-2 B PTT Redempt ion

90932K-AA-7 .. | 3.500% 11/01/29 ...oeeeiiiiiiieiiiiieeeeeee | e .. 11/01/2022 .{100.0000 ........oomveeeras formeiiiiiiiis e 199,864 |............. 199,864 |............ 195,117 |ooeeeeees 195,368 |..ooooeiiiiieeries foeiiiieeens 4,496 | [ 4,496 | e 199,864 |...ovveeeiiiiinn o [ o 5,246 [..11/01/2029 .
United Technologies Corp Sr Nt 2.650% Goldnan Sachs & Company

918017-CH-0 .. | 11/01/26 evveeeeeeiieeeeeeieeeeeeieeeee e .03/81/2022 f .o | e 4,911,350 |.......... 5,000,000]......... 4,989,950 |.......... 4,994,812 |0 o 259 | o 259 foveeeeiiiiienes e 4,995,071 oo o, (83,721)|......... (83.721)f............. 56,313 [..11/01/2026 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year
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Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
91831A-AC-5 .. | VRX Escrow Corp Sr Nt~ 6.125% 04/15/25 ... ..05/16/2022 .| Cal | 101.0210 ... 288,920 |... 286,000 ...291,011 |.. (520) |... L(4,491) ...l (4,491))... ... 13,187 |..04/15/2025 .
92826C-AC-6 .. |Visa Inc Sr Nt~ 2.800% 12/14/22 ............ ..12/14/2022 . | Maturity ...2,000,000 |.......... 2,000,000 .. (4,749) ... ... 56,000 |.. 12/14/2022 .

92837D-AA-5 ..

928370-AB-3 ..

939348-AE-8 ..

941053-AH-3 ...

94974B-FY-1 ..

94978#-AT-4 ..

94978#-AU-1 ..

94978#-AX-5 ..

9498%E-AH-0 ..

95000C-BC-6 ..

96950F-AL-8 ..

98389B-AY-6 ..

988810-AA-4 ..

98978V-AL-7 ..

000000-00-0 ..

000000-00-0 ..
US007T-AA-3 ..

00908P-AA-5 ..

00908P-AB-3 ..

000000-00-0 ..
000000-00-0 ..

000000-00-0 ..

000000-00-0 ..

000000-00-0 ..

000000-00-0 ..

000000-00-0 ..

000000-00-0 ..

000000-00-0 ..

Visio RMBS Ser 2019-2 CI A1
11/25/54 ...
Visio RMBS Ser
11/25/54
Washington Mutual MSC Mtg PT RMBS Ser 2007-
HY2 Cl 2A2  2.923% 04/25/37 . .
Waste Connections Inc Sr Nt
12/01/28

2.722%

Wells Fargo & Co Sr Nt 4.100% 06/03/26 ..
Wells Fargo Bank Northwest NA CTL Ser 2002

Cl 20 6.650% 08/01/27 ...ccvveeveeeeacas
Wells Fargo Bank Northwest NA CTL MWRA Ls
Bkd Ln  7.380% 05/15/32 ...cceoeuuurieeannne

Wells Fargo Bank Northwest NA CTL CVS Corp
6.640% 10/10/24
Wells Fargo Comm Mtg Tr CMBS Ser 2015-LC20
Cl XA 1.286% 04/15/50 .
Wells Fargo Comm Mtg Tr CMBS Ser 2016 NXSS

Cl ASB  3.382% 01/15/59
Williams Partners LP Sr Nt
11/15/23 ...

4.500%

Xcel Energy Inc Sr Nt 3.400% 06/01/30 ...
ZC Specialty Ins Co CTL Ser 2002-31
7.338% 12/23/22 ..

Zoetis Inc Sr Nt

3.000% 09/12/27

48 Forty Nt 10.000% 05/31/27

48 Forty DDTL Nt1
Kosmos Energy Ltd Sr Nt

11.500% 06/31/27

Air Canada LBASS EETC Ser 2017-1AA  3.300%
07/15/31 v
Air Canada LBASS PTT Ser 2017-1A  3.550%

07/15/31 ...
Gran Tierra Energy In
02/15/25
Ipoteka-Bank ATIB Sr Nt
Turk Sise Ve Cam Fabrika Sr Nt
03/14/26
Emaar Sukuk Ltd Sr Nt MTN

5.500% 11/19/25 .
6.950%

.......................... o
Ayden Yeni lenebilir Energy Nt 7.750%
02/02/27

Kuwait Projects Co Spc L Euro MTN  4.500%
02/28/21 o
Dar Al-Arkan Sukuk Co Lt Sr Nt~ 6.875%

02/26/21
Turkiye Sinai Kalkinma Sub Nt Fix to Float
7.625% 03/29/27
Banco GNB Sudameris SA Sub Nt Fix to Float
6.500% 04/03/27

7.125% 04/04/26 .| ..

12/01/2022 .

..12/01/2022 .

..12/01/2022 .

..06/17/2022 .

..07/19/2022 .

..11/01/2022 .

.12/15/2022 .

..12/10/2022 .

..12/01/2022

..12/01/2022

.00/22/2022 .

..03/31/2022 .

..01/14/2022 .

..04/20/2022 .

..08/11/2022 .

..08/11/2022 .
..06/15/2022 .

..07/15/2022 .

..07/15/2022 .

..11/01/2022 .
..03/31/2022 .

..10/18/2022 .

..06/21/2022 .

..01/04/2022 .

..06/17/2022 .

..03/04/2022 .

.03/29/2022 .

..06/09/2022 .

. | Paydown ....

. | Paydown

Paydown ....

Paydown

Paydown ....

Barclays Capital Inc ...
Goldman Sachs & Company
Redempt ion

100.0000
Redempt ion
100.0000
Redempt ion
100.0000

Various ....
Wells Fargo Securities
Redempt ion

0.0000 ..
Morgan Stanley

Redempt ion

100.0000
Redempt ion
100.0000
Direct
Redempt ion
100.0000
Redempt ion
100.0000 ...

Direct ...
Direct ...

Direct .ooooevviiiiiniiinns

2,

687,132 |...

377,5%

...94,010|...

......... 1

......... 2,

.3,

...(31,435)|...

... 108,544 |...

...171,000 |...
...293,700 |...

498,920

,234,913

054,960

486,644 |...

999,260

282,875
727,610
172,200
277,100
330,688
420,000

324,800

..... 2,687,132

............. 377,5%

...95,911

............. 500,000
........... 1,250,000

........... 2,054,960

..... 3,500,000

1,000,000

.. 108,544

.... 200,000
.. 330,000

............. 310,000
............. 750,000
............. 210,000
............. 340,000
............. 325,000
............. 420,000

............. 340,000

......... 2,

......... 3,

...282,834

116,592
478,860

996,700

..107,039

.... 174,000
... 345,510

282,100
751,500
209,213
311,770
286,338
417,900

345,100

............ 377,257

............ 552,407

.......... 1,249,451

2,071,089

............ 997,244

............ 751,921
............ 170,174
............ 317,493
............ 202,515
............ 415,800

............ 338,883

L 78,727 |..

.. 92,406 |..

..3,495,290 |..

(16,128)

.. (92,406))...

..1,808 |...

...(92,406) |...

(16,128)

..(2,567) |...

L 18,727 ..

........... 549,658

1,249,515

........ 2,054,960

........... 997,317

........... 751,672
........... 209,269
........... 319,288
........... 293,388
........... 418,301

........... 340,000

..3,497,098 |....

..(31,435) |....

........... (9,344)

...(9,580) (...
. (50,080)]....

(50,738)

......... (14,602)

............ 1,943

...20,283 |...

(10,449) (...

....(9,550)f...
.. (50,080) ...

............... 4,469 |..

.. 29,697 [..

11/25/2054 .

11/25/2054 .

..04/25/2037 .

..12/01/2028 .

..06/03/2026 .

..08/01/2027 .

..05/15/2032 .

..10/10/2024 .

..04/15/2050 .

..01/15/2059 .

.. 11/15/2023 .

..06/01/2030 .

.. 12/23/2022 .

..00/12/2027 .

..05/31/2027 .

..05/31/2027 .
..04/04/2026 .

..07/15/2031 .

..07/15/2031 .

..02/15/2025 .
.. 11/19/2025 .

..03/14/2026 .

..00/15/2026 .

..02/02/2027 .

..02/23/2027 .

..02/26/2027 .

..03/29/2027 .

..04/03/2027 .
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1 2 3 4 5 7 9 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 13 14
Current Total Bond
Year's Change in Book/ Interest/
Other- Book/ Adjusted Foreign Stock Stated
Unrealized Than- Adjusted Carrying | Exchange Dividends Con-
CusIp Number of Valuation Temporary | Carrying Value at Gain Realized | Total Gain [ Received | tractual
Identi- For- | Disposal Name Shares of Con- Increase/ Impairment Value Disposal (Loss) on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Actual Cost Decrease Recognized| (11+12-13) Date Disposal |on Disposal| Disposal Year Date
C&W Senior Financing DAC Sr Nt 6.875%
000000-00-0 .. |09/15/27 ...eeeeeeeeeeeeeeeeenneeeeeeeenieeeeeeenn | Denis ..08/04/2022 .|Direct ..coeeeeeenieeeeenns foeeennieeeeeenes e 441,750 |............. 500,000 |............ 529,5% |............ 520,126 |............ 1,240 [ (4154) | [ (2,914) [ [ B17,212 [ s (75,462)|......... (75,462)|.......c..... 35,578 |..09/15/2027 .
Credit Bank of Moscow Sub Nt 7.500%
000000-00-0 .. | 10/05/27 ...eeeeeeeeaeeeeenieeeeeeeeee e eeeeenaes D......|..04/22/2022 . |Direct ...239,500 ... .... 408,150 (163,794)........ (163,794)|... ..10/05/2027 .
000000-00-0 .. |DTEK Finance PLC Sr Nt 7.000% 12/31/27 .. |D......[..10/07/2022 .|Call 100.0000 ... |oeeeeeneriiiiiiinnes forereeeeeinnn 4,900 [...oeeeennnnnn 4,900 ciiinnnnnnns 3,082 626 |............ 1,626 |... .. 12/31/2027 .

000000-00-0 ..

000000-00-0 .. | ...

000000-00-0 ..
000000-00-0 ..

000000-00-0 ..
000000-00-0 ..

000000-00-0 ..
000000-00-0 ..

038470-AA-1 ..

05565Q-CJ-5 ...
05968L-AL-6 ..

10554N-AB-4 ..

12642K-AB-0 .. | ...

18452N-AB-0 ..

18452N-AB-0 ..

21685MI-DF-
22113A-AB-

44962L-AG-:

46143N-AB-6 ..

48855K-AC-4 ..

62954H-AD-0 ...

62954H-AG-3 ...

T1647N-BJ-7 ..

716540-BX-9 ..

T1677W-AA-0 ..

73181L-AB-7 ..

82481L-AC-3 ..

1
B-1 .. |Cosan Ltd Sr Nt
279158-AN-9 ..
G-2

DTEK Finance PLC Sr Nt
Braskem Nether lands Sr Nt

Termocandelaria Power

01/30/28 wevvvveeeiiiiiann

Wynn Macau LTD Sr Nt

7.000% 12/31/27 ..
4.500% 01/10/28

Global Bank Corporation Sr Nt 5.250%

04/16/29 ..oooeiiniiiiien,

Globo Comunicacoes Sr Nt

4.875% 01/22/30

Turkiye Garanti Bankasi AS Sub Nt Fix to

Float  7.750% 01/22/30

JBS Finance Luxembourg Sr Nt
01/15/32 weveeeieiiiiieeene

3.625%

Arabian Centres Sukuk |1 Sr Nt  5.625%

10/07/26 ..

BP Capital Markets PLC Nt

4.625% 12/18/29 ....

Bancolombia SA Sub Nt

3.994% 09/26/23

Braskem Idesa SAPI Secured Nt 6.990%

02/20/32 oo

CSN Islands XI Corp Sr Nt

Clean Renewable Power

03/25/2 oo

6.750% 01/28/28

Clean Renewable Power 1st Lien  4.250%
03/25/27 oo
Rabobank Neder land Sub Nt

Ecopetrol SA Sr Nt
IHS Markit Ltd Sr Nt

Invest Energy Res Ltd Sec Nt
04/26/29 .....cevvviiienne

Kenbourne Invest SA Sr Nt

NXP BV/NXP FDG/NXP USA Sr Nt

05/01/30 ...
NXP BV/NXP

05/11/31 eveiiieiiiii

5.500% 09/20/29 . .
6.875% 04/29/30 .......
4.125% 08/01/23 .....

3.950% 11/09/22

6.250%

4.700% 01/22/28

3.400%

Petrobras Global Finance Sr Nt 5.500%

06/10/51 ...
Petroleos Mexicanos

Petrorio Luxembourg SARL Sr Nt 6.125%

06/09/26 ...evvveiiiiiiiiannn

Polyus Finance PLC Sr Nt

3.250% 10/14/28

Shire Acq Inv Ireland DA Sr Nt 2.875%

09/23/23 oo

..07/29/2022 .

..05/24/2022 .

..01/30/2022 .
..01/05/2022 .

..08/18/2022 .
..04/19/2022 .

..01/06/2022 .

..03/09/2022 .

1072772022 .

..06/30/2022 .
..06/08/2022 .

.. 11/15/2022 .
..05/03/2022 .
..08/15/2022 .
.03/25/2022 .
.. 11/09/2022 .
..07/06/2022 .
..06/10/2022 .
..03/03/2022 .
..01/06/2022 .
..10/17/2022 .
..05/19/2022
..05/19/2022
..06/17/2022 .
..05/18/2022 .
..00/30/2022 .
01/24/2022 .

..03/24/2022 .

Redempt ion

100.0000 .........eeeeennnn

Direct ...
Redempt ion
100.0000
Direct ...

Direct ...
Direct ...

Direct

Direct .oooeeeeeeiiinniis

Direct .oooeeeeeeiiinniis

Call 100.9561 ....

Direct

Direct .ooooevviiiiiniiinns

Direct ...

Direct .ooooevviiiiiniiinns

Redempt ion

100.0000 ..................

Maturity ...
Direct
Direct

Tax Free Exchange ...
Direct .oooeeeeeeiiinniis
Call 78.5000 .....
.| Tax Free Exchange ...

.| Tax Free Exchange .......

Direct ...

Direct .oooeeeeeeiiinniis

Direct .oooeeeeeeiiinniis

Direct .oooeeeeeeiiinniis

Call 101.0010 .....

.............. 2,902

...609,525 |...

...2,826,771 |...
555,425 |...

............ 321,433

...412,463 |...

............ 279,460

......... 2,043,608

...441,604 |...

............ 465,198
............ 510,331
............ 517,385

........ 17,572,154

.... 26,250 |...
...231,250 |...

.. 1,572,585 |...

............... 1,825

............ 156,563
............ 499,550
............ 635,000

......... 2,903, 124
............ 626,013

............ 474,715

............ 356,000

......... 1,585,285

......... 2,042,969

............ 562,255
............ 565,000
............ 570,000

........ 17,395,738

...669,072

251,250

....679,985
...337,238

.. 443,855

....413,200
.. 444,942

...540,685

............. 7,722

...(5,766) |...

..(5,529) ...

........... 155,234
........... 499,052

........... 635,000

........... 474,715

........... 338,100

............. 6,900

........... 356,000

........ 2,043,608

........... 564,661
........... 565,000
.......... 570,000

....... 17,397,478

. 675,011 |....
..337,510 |....

..2,814,930 |....
.. 618,751 |....

..437,402 |....

. 400,000 |....

.. 1,672,585 |....

..540,947 |....

. (68,641)
. (34,773)

........... (9,734)
......... (63,764)

......... (87,306)

. (14,930)
. (63,326)

........ (153,283)

.......... (49,025)

(132,199)

S (19.748)| ...

..(24,939)]....

(34.993)| ...

........ (68,641)|...
........ (34,773) ...

.......... (9,734)
........ (63,764)
........ (87,306)

........ (14,930) ...
........ (63,326)]...

....... (153,283)

......... (49,025)

...(24,939)...

o (34,909)| ..

........... (55,857)f..

.......... (99,464)
......... (54,669)

......... (52,615)

......... (99,464)
........ (54,669)

........ (52,615)

.............. 5,249 |..

27,115 ..

.. 12/31/2027 .

..01/10/2028 .

..01/30/2028 .
..08/26/2028 .

..04/16/2029 .
..01/22/2030 .

..01/22/2030 .

..01/15/2032 .

..10/07/2026 .

..09/26/2023 .
.. 12/18/2029 .

..02/20/2032 .
..01/28/2028 .
..03/25/2027 .
..03/25/2027 .
.. 11/09/2022 .
..09/20/2029 .
..04/29/2030 .
..08/01/2023 .

..04/26/2029 .

01/22/2028 .

05/01/2030 .

..05/11/2031 .

..06/10/2051 .

..01/23/2046 .

..06/09/2026 .

10/14/2028 .

..09/23/2023 .
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1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
902674-YA-2 .. |UBS AG London BRH Sr Nt 1.750% 04/21/22 . |D...... ..03/21/2022 .| Cal | 100.0000 ..... |eeeeeeeeiiiiiinees foreeeeens 3,000,000 |..cvunnnns 3,000,000 |......... 2,996,070 |.......... 2,999,398 |..oeeviiiiiiiiiinnn [ X/ P R X7/ R R RS NX T R 170 |ooveiiiis 170 |oveees 21,875 |..04/21/2022 .
UBS Grp Fdg Switzerland Sr Nt~ 2.859%
90352J-AE-3 ...| 08/15/23 .....iiiiiiiiiiiiiiii D......|..08/15/2022 .|Call 100.0000 .... ..1,000,000 |.......... 1,000,000 .... 999,969 .999,991 |.. ..999,994 ... ..08/15/2023 .
91823N-2A-0 .. | Veon Holdings BV Sr Nt 3.375% 11/25/27 .. ..12/01/2022 .|Direct ... 140,250 .200,000 |.. .200,000 |.. . 195,204 . 200,000 |. . (59,750). (59,750) .. 11/25/2027 .
A-7

918374-AA-

MBA03B-AS-1 ..

X5151*-AD-2 ..

02150W-AB-9 ..
48462L-AG-2 ..

. | VTR Finance BV Sr Nt

6.375% 07/15/28
5.800%

Turkeell Iletisim Hizmet Sr Nt
04/11/28

Landsvirkjun Sr Nt Ser A 4.010% 03/08/22

Countrywide
HYSR CI 2A1B
IHS Markit Ltd Sr Nt ..

..10/19/2022 .

..08/17/2022 .

..03/08/2022 .

..09/01/2022 .
..03/03/2022 .

Direct ...

Direct

Maturity ...

Additional Income
Additional Income

... 134,750 |... .. 245,000
............ 190,380 |............. 235,000
........ 10,000,000 |......... 10,000,000

... 246,331
............ 220,949

........ 10,000,000

. 245,691 |..

............ 220,047

224,224

10,000,000 |....

..245,739 |....

(110,989)

(33,874)

(33,874)

(110,989) ...

..07/15/2028 .

..04/11/2028 .

..03/08/2022 .

..03/25/2047 .
..08/01/2023 .

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 489,290, 190 511,967,858 497,539, 353 493,828,592 522,460 (83,753) 28,030 410,677 494,239,264 (5,571,012) (5,571,012) XXX
Berry Plastics Corp Term Ln Z Nt 1 6.024%

08579J-BG=6 .. | 07/01/26 ...oeoveeiiiiiiiiiiiiiiiieeee e | e ..06/21/2022 . |Barclays Capital Inc ...[....coociiiiiiiis foreenns 3,623,151 |....oeee 3,683,000 |......... 3,693,176 |.......... 3,659,981 |........... 31,668 [...evvvnnnns [§:7:0))] S RSN 30,848 |..ooviiiieieiins | 3,690,829 |...cciiiiiiiiie oo (67,678)]......... (67,678)]...cccennnnn 47,752 (..07/01/2026 .
Berry Plastics Corp Term Ln Z Nt 1 6.024% Redempt ion

08579J-BG=6 .. | 07/01/26 ...oeeveeiiiiiiiiieeiiiiieeee e | e ..12/12/2022 .{100.0000 ........eoveeeeens forneniiiiiii e 233,050 |...counneee 233,050 |............ 233,646 |............ 231,593 [...ovnnnnnee 1,964 [..oooennnns ((1070] PO RN LI ST PO R XX 0TV R FOPPPPP R R 8,030 |..07/01/2026 .
Capstone Logistics Acq 1st Lien Term Ln Nt 1 Redempt ion

140788-AA-4 .. [9.134% 12/15/24 .....ccevvviiiiiiiiiiiicciiiiee | e ..12/30/2022 . {100.0000 ........oeevreiinn ferriiiiiiiiiniiis [ 20,008 |...ovveennnne 20,008 |............. 19,823 |..ooninenns TR T U L3 I O R L R R L O Y R 790 |.. 12/15/2024 .
Capstone Logistics Acq Delayed Draw Term Ln Redempt ion

140788-AB-2 .. [Nt 1 9.134% 12/15/24 ......ooovnviiiiiiiiiis | e ..12/30/2022 .{100.0000 .......eeeeveerin ferreiiiiiiiiiniiin [ 1,165 [coveeeenns 1,165 | 1,165 [ooveeiiinens 1165 | fori e f i o, LI O N R 52 [..12/15/2024 .
Castle US Holding Corp Term Ln Nt 1 Bank of America BISD

14852D-AC-5 ...[8.480% 01/31/27 ...eevvviiiiiiiiiiiiiiiieeeeee | e ..01/21/2022 . Dealer .........ccccvueene feureiiiiiiinnniiiins foeeeenne 1,596,272 |........... 1,605,125 |......... 1,612,464 |......... 1,589,074 |........... AT AL (73] S R 21,666 |..ooocvveeeieiens |oeennns 1,610,740 |ovvveeeeeiinnns forneeens (14,468)|......... [QLIC:)] 3,7211..01/31/2027 .
Cedar Fair LP New Term Ln B Nt 1 6.042% Redempt ion

15018L-AE-1 .. [04/13/24 ..o | e ..09/06/2022 . {100.0000 ........eevvvreens fernerniiiiiiin e 745,118 [ouveeenns 745,118 | 747,478 |............ 729,285 |........... 16,748 | (CS2] R I 15,83 | o 75,118 | s e e 12,152 |..04/13/2024 .
Clean Harbors Inc Term Ln Nt 1 6.089%

18449E-AE-0 .. [06/30/24 ......oovvvriiiiiiiiiiiiee e [ e ..00/14/2022 . [Various ......ccccoeevvnns ferreeiiiiiiiniiiiis feeeeens 3,831,408 |........... 3,836,348 |......... 3,835,744 |.......... 3,835,123 [....ccuninns 702 [ooveeiiiinnnns PK I O R [/ O 3,836,088 |...ccceeiiiiiiins ferniniinns (4,680)]........... (4,680)]..ccccennnnn 31,173 [..06/30/2024 .
Clean Harbors Inc Term Ln Nt 1 6.089% Redempt ion

18449E-AE-0 .. [06/30/24 ......covviiiiiiiiiiiiiie e | e ..06/30/2022 . {100.0000 .......eeevveeein ferrriiiiiiiiiieiiis [ 6,233 | 6,233 ..o 6,226 |...ccuvnnennnne (372 RO U (-3 R I (<] PO R (% R O R N 49 (..06/30/2024 .
Elanco Animal Health Inc Term Ln Nt 1 Redempt ion

28414B-AF-3 .. | 5.870% 08/01/27 ......oevvveiiiiiiiiieeiiiiiieeee | e ..12/30/2022 .{100.0000 ........eevvreeens ferneniiiiiiii e 139,035 ... 139,035 |............ 139,035 |............ 137,207 |oooennneens 1,738 | e i 1,738 [oeeeeiiiiiiins foeeene 139,035 | o e e 2,423 1..08/01/2027 .
Endure Digital Inc Term Ln Nt 1 7.280% Redempt ion

20279U-AB-2 ...| 02/10/28 ....ooiiiiiiiiiiiiiiiee e | e ..12/30/2022 . {100.0000 .......oeeevrriinn ferriiiiiiiiiinieis [ 55,429 |....cuvnienns 55,429 |............. 55,152 [oeeeiinnnns 54,875 |.ocoiiinnnns 301 | P I R AR [T O R L2 B R U R R 1,833 ]..02/10/2028 .
HCA Inc Term Ln B-14 Nt 1 6.134% 06/30/28 llelI's Fargo Securities

A04122-BH-5 .| eeeeeeeee e [ ..06/03/2022 . [LLC ..evvveeeeeiiiieenee fereee e 343,834 ... 343,405 |............ 343,405 |............ 343,405 [covveeeiiiiiiiees [ o [ e e 343,405 |oevvviiiiiiiiiens e 429 [ 429 [ooveiiiinnnnns 3,141 (..06/30/2028 .
HCA Inc Term Ln B-14 Nt 1 6.134% 06/30/28 Redempt ion

A04122-BH-5 ... | eeeeeeeiee e [ ..03/31/2022 .{100.0000 .......oeevrereinn ferrrriiiiiiiiiiiiis [ 865 [...eeeeiiiiinnns 865|....ccuueennnne 865 [...oooiinnnnns L1 AU RO RN RS RN RN L P Y R 41..06/30/2028 .
Quintiles IMS New Term Ln B Nt 1 5.821% Bank of America BISD

44969C-BF-6 .. | 03/06/24 ... ..06/16/2022 . [Dealer ..........ccovvuveee ferrevviiiinnnniniin [ennn. 3,772,438 [, 3,786,638 |......... 3,801,750 |......... 3,780,106 |.. 19,411 [ ..(24,472)|..........(24,472)|... ..03/06/2024 .
Quintiles | Bank of America

44969C-BH-2 ...| 01/18/25 ..o | e ..06/16/2022 . |Dealer .........cooeecuunens foreerneniiinnnns s 845,168 |............. 852,629 |............ 856,132 [...ccounnns 847,300 [..vvvvennnen 8,441 [oiviiiiinn, (£2535)] F A, 7 O I 855,275 [ooooiiiiiiiines e (10,107))......... (10,107)]..cceeennnnn 8,516 |..01/18/2025 .
IQNavigator Inc 1st Lien TL Nt 1 10.175% Redempt ion

44989*-AA-1 .. | 08/20/24 ... ..05/02/2022 . {100.0000 ........eeveeriin ferrriiiiiiiinniiis [ 2,016,791 2,016,791 ..1,997,228 |.. ..08/20/2024 .
Innophos Ho Redempt ion

A57T8E-AG-9 .. | 02/07/27 .eoveeiiiiiiiiciiiiiiieee e | e ..12/30/2022 .{100.0000 ........oevvreiinn ferriiiiiiiiiiniiis [ 21,000 |..evveennnnne 21,000 |............. 20,895 |.....ceenn. 20,920 [ooeveiiiiiiiiinin oo L1V P A L1V} U R I O A R 622 |..02/07/2027 .
Level 3 Financing Inc Term Ln B Nt 1 Redempt ion

52720K-AP-1 .. | 6.134% 03/01/27 ..oevvviiiiiiiiiieiiiiiiiieeeees | e ..08/03/2022 .{100.0000 ........eevvveeenn ferneniiiiiiii e 556,984 |.......euee 556,984 |............ 550,624 |............ 551,284 |..ovvvneineiiins [ 5,700 |eeieiiiiiieiiins o 5,700 foveveiiiiiiiinns [ 556,984 [....vvviiiiiiiins Jevreeiiiiiiiiiiies o e 7,913 [..03/01/2027 .
Lytx Delayed Draw Term Ln Nt 1 10.384% Redempt ion

552462-B#-9 ...| 02/28/26 .......evviiiiiiiiiiiiee e | e ..12/30/2022 .{100.0000 ........oeeveeris ferreiiiiiiiiiniin [ 1,150 feuveeeiiiins 1,150 | 1,139 [, 1 | o [N FR AU [/ PO R LI O N R 60 |..02/28/2026 .
Lytx Delayed Draw Term Ln Nt 2 10.639%

552462-B#-9 ...| 02/28/26 .......cevviiiiiiiiiiiiee e | e ..01/31/2022 .| Tax Free Exchange .......[occcccovvivnnnninns e 114,505 |............. 115,548 |............ 114,393 |............ L7 U R <1 O RN < N O 114,505 [ s e e 914 |..02/28/2026 .
Lytx Delayed Draw Term Ln Nt 3 11.089% Redempt ion

552462-B#-9 ...|02/28/26 .......cevviiiiiiiiiiiiee e | e ..12/30/2022 .{100.0000 .......ceeeeveeiin ferreiiiiiiiiiniiis [ 2,330 | 2,330 [ceeeiiiiiiens 2,330 |oveeeiennnns 2,330 [oeeeeeiiiiiiiienns foriiiieeneeiin o e e | P28V R AN R N 1291..02/28/2026 .

Redempt ion
552462-B6-1 .. |Lytx Term Ln Nt 1 11.134% 02/28/26 ........ [.......|.. 12/30/2022 .1 100.0000 ...oevveiiiiinnns |ooiiiiieieiiiiiiies |oeiiiiiens 13,385 |.vveeeennnns 13,355 .. e 13,108 |[............. KT VA T UUR IR 182 [ | 182 | i 13,355 [ooieiieiiieiiees Lo o e, 697 |..02/28/2026 .
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 4 5 7 9 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain | Received | tractual
Identi- Disposal Name Con- tization)/ | Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser sideration Par Value | Actual Cost Accretion [Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Communi ty Brands Incremental DD Term Ln Nt 1 Redempt ion
60367%-AA-9 .. | 8.142% 12/02/22 .....eevviiiiiiiiiiie e ..02/24/2022 . {100.0000 ........oeeeeriis ferreeiiiiiiiieeiis e 1,047,797 |........... 1,047,797 |......... 1,047,797 [.eeeeeees 1,047,797 [ [ o feeeeeeiiieeeeeen feeeeiiis e 1,047,797 |eeveeieiiiiiiis o oo o 8,004 |.. 12/02/2022 .
Communi ty Brands Incremental Term Ln Nt 2 Redempt ion
60367%-AB-7 .. |8.142% 12/02/22 .....eevviiiiiiiiiiiee e ..02/24/2022 . {100.0000 ........oeeeeriin forreiiiiiiiiieeeis e 5,417,089 |........... 5,417,089 |.......... 5,389,954 |......... 5,411,207 [.ooooeiiiiiiiiins foeeiiiis 5,833 [ [eeeeeeiiies 5,833 |oeoiiiiieieeens oo 5,417,089 |ooiiiiiiiiiis e o [ 41,380 |.. 12/02/2022 .
Peach State Labs Inc Sr Sec Term Ln Nt 1 Redempt ion
731818-AA-4 .. | 11.120% 07/01/23 .... . ..12/30/2022 . {100.0000 ... ...118,465 |... .. 118,465 .. 117,963 ..07/01/2023 .
Sally Beauty Holdings New Term Ln B-1 Nt 1 Redempt ion
79546K-AE-0 .. | 6.63%% 07/05/24 ....cvveueeiiaiiiiieee e ..12/30/2022 . {100.0000 ........oeverriis ferreeiiiiiiiiieeiis [ 12,000 |- 12,000 [..eeennnnees 12,055 |+ 11,955 | B8 [ (X)) SRR RO 45 | o 12,000 [oeeeeeiiiiiiiins [ e o 254 |..07/05/2024 .
Sensata Technologies New #2 1st Lien Term Ln Morgan Stanley & Co LLC
81727P-AB-2 .. |B Nt 1 5.873% 09/20/26 ........ceevveennnen L.06/24/2022 . | .eevvieiiiiiiieeeeeiee [ [ 2,884,539 |........... 2,899,035 |......... 2,911,663 |......... 2,907,785 |..ceereeeeeriis o (G157 FORTRURR TR (666) [-evveeeeeeinen foreeenns 2,907,119 | | (22,579).......... (22,579) |- 38,677 |..09/20/2026 .
Sensata Technologies New #2 1st Lien Term Ln Redempt ion
81727P-AB-2 .. |B Nt 1 5.873% 09/20/26 ........ceevveennnen ..03/31/2022 .{100.0000 ........oemrerris fourriiiiiiiinieii [ 7,453 | 7453 | 7485 | D75 |t o (28)feeeeeeeiiieeeees oo (28) [eeveeeeeeeiiies [ 7853 | o [ o 46 ..09/20/2026 .
Sonny's Enterprises LLC Term Ln Nt 1 Redempt ion
83549#-AA-8 .. | 11.415% 08/31/26 ...ooeeiuiiiiiiiiiiiiieeeeee ..12/30/2022 . {100.0000 ........oererrras forreriiiiiiiieiiiis [ 28,779 [eeeeeeiis 28,779 |- 23,308 [ooeeiieeennn23,893 [ e 386 [ oo < T ORTRRU RPN 28,779 | orreeeeeiiieee foeeeiiiiiiiees o 1,329 |..08/31/2026 .
Sonny's Enterprises LLC Delayed Draw Term Ln Redempt ion
83549#-AB-6 .. [Nt 2 11.134% 08/31/26 ........ccoveurenrennnne ..01/31/2022 . {100.0000 ........ovveerras forreeiiiiiiiiiiiiis [ 36,585 ..o 36,585 |....oeenennn 36,585 |....eeeeennen 36,585 [ [ e [ e 36,585 |...uueeiieiiiiin eriereeeeeiiies e e 252 |..08/31/2026 .
Sonny's Enterprises LLC Delayed Draw Term Ln Redempt ion
83549#-AB-6 .. [Nt 1 11.415% 08/31/26 .......eeeveiiuniieenns ..12/30/2022 . {100.0000 ........oemreeris foureiiiiiiiiniiii [ KIS R 3,659 [ 3,659 [ 3,859 i [ e e e 3,659 |.iiiiieiiiiiis e [ e 209 |..08/31/2026 .
Vistra Operations Co LLC Incremental Term Ln
88233F-AK-6 .. Nt 2 6.089% 12/31/25 ......cceeieiiiiennne ..05/12/2022 . |Various ......cccceeeeveinn founeeiiiiii e 463,564 469,561 |............ 464,865 |............ 465,822 [......ccoeeiiiiiis | 304 | o 304 [oeiiiiiiiiiees e 466,126 |....oeeeeeiiiiin o (2,562)|........... (2,562)..cceenenns 3,725 [..12/31/2025 .
Vistra Operations Co LLC Incremental Term Ln
88233F-AK-6 .. [Nt 1 6.134% 12/31/25 .....ocooiiiiiiiennne ..05/12/2022 . [Various ......ccccoeevvcnn foreeiiiiiiiiiiiiiis oo 1,884,069 |........... 1,908,439 |......... 1,889,355 |..........1,893,244 [.... ..o Joiiins 1,217 [eoeeiiiis e 1,217 foieieiiiis o 1,894,460 oooooiiciiiiiees foeeeene (10,391)|......... (10,39 13,727 |..12/31/2025 .
Vistra Operations Co LLC Incremental Term Ln Redempt ion
88233F-AK-6 .. Nt 1 6.134% 12/31/25 ......cooiiiiiiiennnne ..12/30/2022 . {100.0000 ........oereerras ferrriiiiiiiiieieiie [ 66,442 |............... 66,442 |............. 65,898 |............. 66,008 |....ooeeeiriiiiins [ B34 | e 434 o e 66,442 |....ooeieiiiiiin o [ e 1,104 |.. 12/31/2025 .
Axalta Coating Systems New Term Ln B Nt 1
90347B-AH-1 .. | 6.724% 06/01/24 ..07/07/2022 . [Various .......cccceevecunn foueeeriiiiinnniiiies [eeeee.. 5,083,699 [ 5,121,141 ..06/01/2024 .

90347B-AH-1 ..

000000-00-0 ..

000000-00-0 ..

Axalta Coating Systems New Term Ln B Nt 1
6.724% 06/01/24 ....oooeeiiiiiiiiiiieee
Burger King Term Ln B-4 Nt 1 5.821%
11/14/26 ...
Burger King Term Ln B- .
/14726 e
Open Text Corp Term Ln Nt 1 6.137%

..12/20/2022 .

..12/30/2022 .

..10/31/2022 .

Redempt ion
100.0000 ......ceeeennnnne
Redempt ion

100.0000 ...

Tax Free Exchange .......

............ 198,809

8,017 ...

13,754,604

....8,917

198,265

............. 5,083 |..

..06/01/2024 .

.. 11/14/2026 .

11/14/2026 .

68371Y-AJ-2 .. | 05/30/25 ... ..08/12/2022 . |Barclays Capital Inc .. ..5,258,879 |........... 5,254,281 ... 72,676 |..05/30/2025 .
Open Text Corp Term Ln . Redempt ion
68371Y-AJ-2 .. | 05/30/25 .....oeveieiiiiiiiiie e ..12/30/2022 .[100.0000 ........oeeeeriie foureiiiiiiiiiiiiiin [, 54,786 |.............. 54,786 |............. 54,741 | BAT6T [ | 25 [oeieiiiiiiiiieens |, 25 |oiieeeiiiiins foieeeenne 54,786 |..eveveeeiiiiie oeiiieeieiiiiins Lo |, 752 |..05/30/2025 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 54,264,374 54,437,454 54,534,660 (27,660). 166,081 54,457,343 (192,968) (192,968) 931,778 XXX
2509999997. Total - Bonds - Part 4 676,019,871 698,084,937 668,703,544 249,092 28,030 937,263 681,295,663 (5,897,729) (5,897,729) 17,532,664 XXX
2509999998. Total - Bonds - Part 5 39,761,162 40,688, 145 39,605,625 154,037 154,037 39,759,658 (254,880) (254,880) 786,249 XXX
2509999999. Total - Bonds 715,781,033 738,773,082 708,309, 169 403,129 28,030 1,091,300 721,055,321 (6, 152,609) (6, 152,609) 18,318,913 XXX
Redempt ion
23281#-12-4 ...|Cyprium Parallel Invs V LP Pfrd Units ....... .. 11/02/2022 .{100.0000 .................. |-....... 11,970.000 |......... 1,197,037 [oeeeeiiiiienns 0.00|......... 1,197,037 |..........1,433,978 [........ (236,941)|.ccccueriiiiiiiis foiiiieiiiiees [ (236,941) |- oo 1,197,087 [oeeeeiiiiiiiiiis foerieeeeiiiiies oo o [ s
Redempt ion
000000-00-0 ...|48 Forty Class A Pfrd .........cccoueeeeerinnns ..03/11/2022 . |4754.6958 ..........ccooes foreeeinnnnnn 48.000 |............ 226,324 [ 0000 foees 47,600 |.eieenee 47,800 | o [ feeeei s e 47,600 [ooeeiiiiiiiieees feeeeene 178,724 |......... 178,724 |............ 135,764 [ weeeees
Al Ahli Bank Jr Sub Nt Fix to Float
000000-00-0 ...|4.000% Perpet. ..11/16/2022 . |Direct ... ... 347,813 . (37,183)......... (37,153)... ... 17,539 |...
000000-00-0 ...[Woori Bank Jr Sub Nt 4.250% Perpet. ..06/17/2022 . |Direct ... ... 469,448 . (14,910))......... (14,910)f... .. 14,163 [...
Bangkok Bank PCL Jr Sub Nt 5.000% Perpet
000000-00-0 ...| +evvvvvrmnnnnrnrnnnririeiiririrrrer ..03/30/2022 . |Direct ........ceeeeeennnn fen...220,000.000 |............ 215,050 [cuvveeeiiinnnnes 0.00.cuvvannnn 234,124 oo 227 84 | 6,283 [ e e 6,283 | o, 24424 | e (19,074)|......... (RN ULY] I
Kasikornbank Pcl HK Jr Sub Nt Fix to Float
000000-00-0 ...[5.275% Perpet. ......ccouvviieiiiiiniiinniiiiianes D ..03/04/2022 . |Direct ..........eeeennes fo....520,000.000 |............ 511,550 [cuveeeiiiinnnns 0.00.ccuvvnnnnn 550,160 |...vveeee... 544,107 |ouviiinn 8,083 | o [ 6,053 |.oooeeiiiininiins o 550,160 |.ooeeeeeeeeeeeees [ (38,610)|......... (38,610)].....ccvvnnn B[V 7 R
MAF Global Securities Jr Sub Nt 5.500%
000000-00-0 ...[Perpet. ....coovuriiiiiiiiiiiiie s D ..07/01/2022 .| Cal 100.2500 ..... |.......500,000.000 [............ 501,250 [cuvveeeeiinnnnnes 0.00.ccuvnannns 506,050 |............ 508,690 |............. (B40)|cceeeeiuvinnnnins Joonnnnineiiiinns [ [(CZ0) ) FORRRRRRPR R 506,050 |..evvveiieiiiinnn fornirieens (6,050)]........... (6,050)].....ccevnnnn 23,708 [cevvvens wevenee
Bank of East Asia Ltd Jr Sub Nt Fix to FIt
000000-00-0 ...|5.875% Perpet. ......ococcvveeiiiiiiiiiiiiiiiinnes D .. 11/15/2022 . |Direct ..........eee....e f......300,000.000 [............ 255,000 f.eeeeiiiinnnnnns 0.00)...ccuveunns 308.625 |............312,082 [........... (3,407))..covvveeeeiiiie foveeiiiiiiiiiiieiss |, B4 e Lo, 308,625 [......ooconennes foerinns (53,625)|.......... (53,625))...ceeeeee.s 20,465 ..ceuuee eenens
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration Par Value | Actual Cost Value Decrease | Accretion |Recognized| (11+12-13) | Value Date Disposal |on Disposal| Disposal Year Date
Commercial Bank of Dubai Jr Sub Nt~ 6.000%
000000-00-0 ..[Perpet. ....vvvvuceeeeeeireeeieeeieeeieeeeeas D......|..08/01/2022 .|Direct weovoverveieceeicens e 310,000.000 |............ 298,189 | .voeeeenne 0.00 [oveeene 324,415 [.ooooee 325,600 [....c... (1,275) e eeevereenens forreeieeneeens foorrie (1,275) |oeveeeeeeeees v 32,415 [ [ (26,226)]......... (26,226)|.vcveenen L7370 IO
DP World Salaam Jr Nt Fix to Float  6.000%
000000-00-0 ...|Perpet. ....ceeeeeeeeeeeeeeeee e D...... ..09/28/2022 .|Direct ..ooeevreuieeeennnns feeennd 650,000.000 [....onneeeen 630,500 |.....ccevvnunnnns 0.00 [ouureeeee 709,075 |.eeeeeennnns 702,983 |.coenennnnns 6,002 |oeeeeeeeeeniiees foeeeeeeeeeeeen e 6,092 [oeeeieiiiiiieees Joeeeeens 709,075 |veeeeeeeeeeennn foreeeees (78,575)......... (78,575) e eeeeen 48,642 |.eeen et
Banco do Brasil (Cayman) Jr Sub Nt Fix to
000000-00-0 ...|Float  6.250% Perpet. . D...... ..10/06/2022 . ...500,000.000 |.... 441,625 |... ....0.00|.... .485,000 |............ 497,754 |.... ...(12,754) 485,000 |evveueieeennnn foreeeennns [CXIRTE)] — (43,375)|-cvveees 25,538 |.oevvis eeenann
I'tau UniBanco Hidg SA/KY Jr Sul 6.500%
000000-00-0 ...|Perpet. ....oeeeeeeeeeieeeeeeee e D...... ..03/09/2022 .|Direct ..oeeevrruiieeeernnns feennnnn 995,000.000 |...cevnnn... 983,583 |..eueeeeeennnnn 0.00 [ouureeeee 992,763 |......... 1,000,997 |oeeveeeee i (8,284 eeeeeeiiiiieee o [ (8,284) |oeeeeeeeeeeeenn [ 992,763 [.oeeeeeeniiieeen foeeeees (9,180)]-ceevveennn (IR E(0)] AU 30,584 |.eees e
Banco Mercantil De Norte Jr Sub Nt~ 7.625%
050626-AU-8 ... [PErpet. ....vurveceeieceeiceeieeeieeeeieeeeea Dowen |- 10/24/2022 . |Direct weceeeceiceiean [ 600,000.000 |-........... 535,750 [..voceeeeenenen 0.00 [oveeene 630,750 |cvoeevne. 640,600 |........... (9,850).vvereerieins [oreeieeeieieins oo (9,850) |-+vvvvvreeines fereerienn 630,750 |-cvvceeirneins Joeveene (95,000)|-........ (95,000)-.vvvoevne 38,379 orvvcves e
Bangkok Bank PCL Jr Sub Nt 5.000% Perpet.
0B000B-AA-0 .| 1.t D......|..08/30/2022 . |Direct w.ovoveruieceeicans e 550,000.000 |............ 537,350 569,603 |.......... (19,603) .. cvcvvceeecicins fereeeieeieieeieies e (19,603) |-+ecvevervirens [oeeeienns 550,000 |-ovoeoceririris Joreeenns (12,650)-........ (12,650)|-+vv e 14,008 |- vocvre e
Credit Bank of Moscow Jr Nt Fix to Float
12504P-AK-6 ...|7.625% Perpet. .....cceeeeemeiiiieiiiiiee e D...... ..04/22/2022 . |Direct ....575,000.000 |.... 102,068 |... 533,789 |...........41,211 .. L4121 575,000 |eeveuereeeennnn foreeeens (472,938)|........ (472,938)[.....ccennnn L Y4 T FN
64132N-AA-4 ... |Network i2i Ltd Sub Nt  5.650% Perpet. ....[D...... ..11/02/2022 .| Direct ....300,000.000 |.... 266,499 |... 315,399 |..........(15,399)].. ...(15,3%9) ..300,000 [..ooiiiiiiiiiiins ovunnnnns (33,501) ... (33,501) [ 17,845 [.ccoeen oennnls
4019999999 Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 7,466,968 XXX 8,227,860 8,488,313 (260,454) (260,454) 8,227,860 (762,143) (762,143) 442,420 XXX
4509999997. Total - Preferred Stocks - Part 4 7,466,968 XXX 8,227,860 8,488,313 (260,454) (260,454) 8,227,860 (762,143) (762,143) 442,420 XXX
4509999998. Total - Preferred Stocks - Part 5 783,348 XXX 746,648 746,648 36,700 36,700 16,342 XXX
4509999999. Total - Preferred Stocks 8,250,316 XXX 8,974,508 8,488,313 (260,454) (260,454) 8,974,508 (725,443) (725,443) 458,762 XXX
G6610J-11-8 ...|Noble Corp WTS 1 . ..10/03/2022 .| Tax Free Exchange .... 175,646 |... 939,734 |........ (764,088)|.. 175,646 |...
G6610J-12-6 ...|Noble Corp WTS 2 . ..10/03/2022 .| Tax Free Exchange .... . 175,646 |... 616,956 |........ (441,310)).. 175,646 |...
5019999999. Subtotal - Common Stocks Industrial and Miscellaneous (Unaffiliated) Publlcly
Traded 351,292 XXX 351,292 1,556,690 (1,205,398), 351,292 XXX
589331-10-7 ... [ Merck & Co NG 0OM ..veveuveereesesnesnenneans [....... [..03/1172022 . [additional Income ....... O o v Ovvmvm oo v v Ovvvvv v v Ovvvvvv v CUUTUTUTU UL UV UUUUUUUUIVIL TN PN L Y 30 [ e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other XXX 30 XXX
5989999997. Total - Common Stocks - Part 4 351,292 XXX 351,292 1,556,690 (1,205,398), (1,205,398) 351,292 30 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 351,292 XXX 351,292 1,556,690 (1,205,398), (1,205,398) 351,292 30 XXX
5999999999. Total - Preferred and Common Stocks 8,601,608 XXX 9,325,800 10,045,003 (1,465,852), (1,465,852) 9,325,800 (725,443) (725,443) 458,792 XXX
6009999999 - Totals 724,382,641 XXX 717,634,969 690,403,412 (749,651) 403,129 28,030 (374,552) 730,381, 121 (6,878,052) (6,878,052) 18,777,705 XXX
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3132DN-RC-9 ...[FHLMC Pool #SD1383  2.000% 02/25/52 . ..11/03/2022 .|Bank of America BISD Dealer ... |..12/01/2022 .|Paydown .... ... 22,148 28,135 |.... . .
3132DW-DS-9 ...[FHLMC Pool #SD8213  3.000% 05/25/52 . .11/03/2022 . |Bank of America BISD Dealer ... |..12/01/2022 .|Paydown . 3,592 |.. 4,236 |.

313200-DT-7 .. |FHLMC Pool #8D8214  3.500% 05/25/52 . .11/03/2022 . Wells Fargo Securities LLC .... |..12/01/2022 . [Paydown .

11,207 |..

313200-E5-8 .. | FHLMC Pool #SD8256  4.000% 10/01/52 . |. .09/14/2022 . (Wells Fargo Securities LLC ..12/01/2022 . Paydown . ..169,568 |.. ..171,762 |.
313200-E7-4 .. |FHMC Pool #SD8258  5.000% 10/25/52 . |....... ..11/03/2022 . [ Toronto Dominion ...........cc.eee. ..12/01/2022 . |Paydoun ... ...57,744 |....
313200-ER-0 .. | FHLMC Pool #SD8244 ~ 4.000% 09/25/52 . |....... ..00/08/2022 . Morgan Stanley & Co LLC .........|..12/01/2022 . |Paydown .... LT77,342 ...
313200-ET-6 .. |FHMC Pool# SD8246  5.000% 09/25/52 . |....... ..10/05/2022 . [Goldman Sachs & Company .........|..12/01/2022 . |Paydown ....

3140MS-NM-3 .. |FNMA Pool # BW1205  3.500% 10/25/52 . |....... .. 11/14/2022 . [Wells Fargo Securities LLC .... |..12/01/2022 .|Paydown ....

3140XG-U9-8 .. |FNVA Pool #FS1507  3.000% 02/25/52 ... |....... ..00/08/2022 . Bank of America BISD Dealer ... |..12/01/2022 . |Paydown ....

3140XG-WN-5 .. | FNMA Pool# FS1552  2.500% 11/25/51 ... |....... ..00/08/2022 . [ Goldman Sachs & Company ... ..12/01/2022 . |Paydoun ...

..|..12/01/2022 . |Paydoun ...

..12/01/2022 .|Paydoun ....
12/01/2022 .| Paydown .
12/01/2022 . |Paydown .
12/01/2022 .| Paydown .

3140XH-HS-9 ...|FNA Pool #FS2040  2.000% 02/25/52 ... |....... ..10/12/2022 . [Morgan Stanley & Co LLC ...
3140XH-Y7-6 .. |FNMA Pool# FS2533  2.000% 07/25/52 ... |....... ..00/08/2022 . Morgan Stanley & Co LLC ...
3140XJ-DK-6 .. |FNA Pool #FS2805  2.500% 09/25/52 ... .10712/2022 . {Morgan Stanley & Co LLC
31418E-CU-2 .. | FNWA Pool #MA4582  2.000% 04/25/37 ... .11/03/2022 . | Goldman Sachs & Company
31418E-D5-6 .. |FNMA Pool #MA4623  2.500% 06/25/52 ... |. .11/03/2022 . [Morgan Stanley & Co LLC
31418E-E6-3 .. |FNUA Pool #MA4656  4.500% 07/01/52 .. |....... ..00/07/2022 . Morgan Stanley & Co LLC ...

... |--12/01/2022 .|Paydown ....

31418E-HJ-2 .. |FNUA Pool #MA4732  4.000% 09/01/52 .. |....... ..10/05/2022 . [Morgan Stanley & Co LLC ......... ..12/01/2022 . |Paydoun ...

31418E-HK-9 .. |FNIA Pool # MA4733  4.500% 09/25/52 . |....... ..10/05/2022 . [Wells Fargo Securities LLC .... |..12/01/2022 .|Paydown .... .

31418E-J6-8 .. |FNUA Pool #MA4784  4.500% 10/01/52 .. |....... ..08/19/2022 . [Wells Fargo Securities LLC .... |..12/01/2022 .|Paydown .... ..236,8%8 |....

31418E-KS-8 .. |FNIA Pool #MA4804  4.000% 11/25/52 .. |....... ..11/03/2022 . [Barclays Capital Inc ............ ..12/01/2022 . |Paydoun ... ... 37,324 |....

31418E-KT-6 .. |FNA Pool #MA4805  4.500% 11/25/52 ... |....... ..11/03/2022 . [Nomura Securities Intl LLC ..... ..12/01/2022 . |Paydoun ... ... 30,768 |....

31418E-LY-4 .. |FNUA Pool #\MA4842  5.500% 11/25/52 ... |....... ..11/03/2022 . [Wells Fargo Securities LLC .... |..12/01/2022 .|Paydown .... e . ...32,3% |.... ... 490 .. .. o .. .. ..

0909999999. Subtotal - Bonds - U.S. Special Revenues 1,794,056 1,648,710 1,794,056 1,794,056 145,344 145,344 8,450 1,429
Antero Resources Corp Sr Nt 7.625%

03674X-A0-9 .. |02/01/29 ....evvviiiiiiiiiiiiiciiiiieeeeeiis [ e ..02/22/2022 . |Goldman Sachs & Company ......... ..08/19/2022 . [Call 102.0000 ....... foeeeernnnes 641,000 |.......... 687,344 |.......... 653,820 |............ 682,004 |....oooooiiiiiiiins [, (5,251)).ceeeeiiiiiiiienees o (£33 1] AR R RN (41,094)].......... (41,004)........... 39,702 |............ 3,123
Areit CRE Trust CMBS Ser 2022-CRE6 Cl A

04002V-AA-9 .. |5.058% 11/17/24 ....ocvvvviiiiiiiiiieeeii | eeeees ..01/14/2022 . [Morgan Stanley & Co LLC ......... .. 12/17/2022 . [Paydoun ......ccccvvveeriiies |oeriiiinnnnns 113,422 |.......... 113,422 |.......... 13,422 |........ L 7 O e O R F N R 10 N
Barclays Mortgage Loan Trust RMBS Ser

06744Y-AA-1 .. | 2022-INV1 CI A1 4.466% 02/25/62 ..... |....... ..05/16/2022 . [Barclays Capital Inc ............ ..12/01/2022 . [Paydoun ......ccccvvveriiiiis |oeiiiinnnnns 287,352 |.uveeennn 287,348 |.......... 287,352 [.uveennene LT 7 U I L O R L O P A R 4,487 |oeeeeeanns 1,711
Ellington Financial RMBS Ser 2022-2 Cl

31672Y-AA-6 .. |A1  4.299% 04/25/67 .....ooevvvvnrnnnnnes | eeeens ..04/14/2022 . [Credit Suisse Securities LLC .. |..12/01/2022 . [Paydown .........cccoovviunis fonvnnnnnnnne 296,339 |.......... 295,106 |.......... 296,339 |.........e. 296,339 [cevveiiiiiiiiiiens | 1,233 [ooeeeeiiiees i 1,283 |ovvveeiiiiiiiiens oo o e e 3,833 | 637
Freedom Financial ABS Ser 22-2CP Cl A

35633L-AA-2 .. | 3.030% 05/18/29 ....evvvveiiiiiiiiiiieiiiis [ eeeens ..03/29/2022 . Suntrust Robinson Humprey Inc . |..12/18/2022 . [Paydown ..........ccooeviuns |oonnnnnnns 1,269,038 |....... 1,268,957 |....... 1,269,038 |......... 1,269,038 [.evvveeeeeiiiiins feiiiiiiiiinns 720 ER I L O U A R 14,091 |ooeeviiiiiiiiinns
GCAT RMBS Ser 2022-HX1 Cl A1 2.885%

36168X-AA-7 .. | 12/27/66 .......eevveeiiiriiiieeiiiiiiiieeeins [ eeeees ..02/09/2022 . [Barclays Capital Inc ............ ..12/01/2022 . [Paydoun .......cccevveeeeiins |oeriinnnns 1,001,062 |....... 1,001,056 |....... 1,001,062 |......... 1,001,082 |..oooeniiiienneis foniieieeeeins (-3 PO R, L O O F P R 12,639 |..cceeennns 3,610
GCAT RMBS Ser 2022-NaM2 CI A1 4.210%

36169K-AA-4 .. | 02/25/67 ....evvvveeeiiiiieeiciiiiiieeeeeiis [ eeeees ..04/28/2022 . [Credit Suisse Securities LLC .. |..12/01/2022 . [Paydown .........cccoovviuvie founvnnnnnnnne 235,561 |.......... 234,455 |.......... 235,561 .o 235,551 [cuveeiiiiiiiiieens | VTN U AN L ) O IO R 2,686 |ooeveeeiennnns m
GS Mortgage-Backed Securities RMBS Ser

36264E-AG-9 .. | 2022-NOM1 CI A4~ 4.000% 05/25/62 ..... |....... ..03/03/2022 . [Goldman Sachs & Company ......... ..12/01/2022 . [Paydoun .......cccevveeneeins |oeeiinnnns 1,984,434 |....... 2,025,294 |....... 1,984,434 |......... 1,984,434 ..o [ (08 CI0))] PO AN (C108:1CI0))] AU RPN R R 25,738 | 8,820
GS Mortgage-Backed Securities RMBS Ser

36264E-BB-9 .. | 2022-NOM1 CI A16  4.000% 05/25/62 .... |....... ..03/03/2022 . [Goldman Sachs & Company ......... ..12/01/2022 . [Paydoun ......ccccvveeeriiins |oeriiiiinnnns 568,772 |.......... 577,335 [cuvvvnnns 568,772 |....evveennn 568,772 |oevveeeiiiiieieeens o, (8,563)].ceeeeeeeiiiiiinies o [(-CK ) ) FOUUUUUUUUU R [ R 7,877 feeeeennns 2,528
GS Mortgage Securities Trust RMBS Ser

36266V-AJ-3 .. |2022-LTV1 CI A8 3.000% 06/25/52 ..... |....... ..02/16/2022 . [Goldman Sachs & Company ......... ..12/01/2022 . [Paydoun .......cccevveeeeiins |oeriinnnns 1,135,567 |....... 1,118,179 |....... 1,135,567 |......... 1,135,567 |ovvvveenieiiines [ 17,388 [ooveeeeiiiiieeees [ L O o A R 14,499 |............ 2,21
Goodgreen Trust ABS Ser 2022-1A Cl A

38218J-AA-4 .. | 3.840% 10/15/56 .....cvvvveeeeiiiiiiiieenins [ eeeens ..03/15/2022 . Deutsche Bank Capital ........... .. 12/15/2022 . [Paydoun .......cccvveeiiiin |oeriinnnns 1,106,372 |....... 1,104,718 |....... 1,106,372 |......... 1,106,372 |oeevveeeeeiiiiies [ LI O R LI O U R RO [N 19,978 |ovvvvieiiinnens 18
Imperial Fund LLC RMBS Ser 2022-NOM3 CI

45276K-AA-5 .. | A1 4.380% 05/25/67 ... R U ..04/14/2022 . [Barclays Capital Inc .... ..12/01/2022 . |Paydoun ... 427,940 |.......... 427,936 ..427,941 |.... 427,941 |....

JP Morgan Chase & Co Sr Nt JP Morgan Securities LL
4664TP-CZ-T7 .. |04/26/26 .....vvvvveeeiiiieiieiiiiiieeeeeiis [ eeeees ..05/13/2022 . [ JP Morgan Securities LLC ....... ..00/07/2022 . [ ceeveiiieieiiiiiieeeien | 3,000,000 |....... 2,999,610 |....... 2,954,040 |......... 2,999,679 |.oooiiiiiiiiiiiis o (S8 R I L1 N AP R (45,639)f.......... (45,639)[........... 45,220 |...ovnnnnee 7,140
JPM Mortgage Trust RUBS Ser 2022-1 CI
466541-BR-1 .. |A14  2.950% 07/25/52 .....ceovvveeeiiiin | veeees ..01/26/2022 . JP Morgan Securities LLC ....... ..12/01/2022 . [Paydown ......occcvvveriiiin |oviiiinnnnns 681,345 |.......... 674,212 |.......... 681,345 |............ 681,345 |...cvveeeeiiiiins [, 7433 | foiieee, T A | Lo Lo o e, 8,879 |...ovvennns 1,675
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MFRA Trust RMBS Ser 2022-INV1 CI A1
55284T-AA-5 .. [3.907% 04/25/66 ........eereeeemnneeeeeeennn | eevnnnn ..04/05/2022 .|VWells Fargo Securities LLC .... |..12/01/2022 .|Paydoun ........cceeemmuunens Jovvmnnnnnnnes 349,832 |.......... 346,455 |.......... 349,832 |............ 349,832 [..ooeieiieieeeenn s 3,378 oo [ 3,878 |eeeeiieieeeenn e e [ et 4,903 |....cceennn 1,405
Merit CMBS Ser 2022-MHIL CI A 5.150%
552930-AA-9 ...[01/15/27 eeeeeeieeiieee e [ e ..01/07/2022 .| Citigroup «evveeneeeeennneeeeeennnns .. 12/15/2022 . |Paydomn .ceeveeeeeeinnies feeeeenieees 85,024 |eeennnnnnn 84,667 |........... 85,024 |.eevvennnnnns 85,024 |.eoeeniieeeeenn [t 2N R ISP 358 [oeeeeeiiieeeee e e [ feeeees 976 |eeeeeeneeeeeeenee
New York Mortgage Trust RMBS Ser 2022-
62955V-AA-4 .. [CP1 CI A1 2.042% 07/25/61 ... [ ..01/12/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun ....
Par liament Funding (Owl Rock) Nt Redemption 100.0000
70163#-AA-0 .. [6.493% 07/15/30 ...cevvrneieeeeenneeeeeennn [ eevnnnn ..06/30/2022 .|Direct ..ooeeeeeiiieeeeeeieeees L 10/17/2022 | e e 121,788 |.......... 121,788 |.......... 121,788 |...eeeeeeeee 121,788
S&P Global Inc Sr Nt 4.125% 08/01/23
78409V-AU-8 .. [ .oeevereiiiiiii i [ ..03/03/2022 .| Tax Free Exchange ................ ..03/21/2022 .| Call 103.4690 ...oee. fornnnnnnns 7,500,000 |....... 7,493,355 |....... 7,760,175 |......... 7,493,601
Starwood Mortgage Residential RMBS Ser
85571R-AA-8 .. [2022-3 CI A1 4.161% 03/25/67 ......... |.cevuen ..04/28/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun ........cceeemmuunees Joevmnnnnnnes 447,089 |.......... 444,0% |.......... 447,089 |............ 447,089
Sunoco Finance Corp Sr Nt 4.500%
86765L-AU-1 .. [04/30/30 .eeveveeeeeeeneeeeeeeie e eeeeeen [ eeeeenn ..06/09/2022 .| Various .......cceeeueereeemnnnnanes ..07/19/2022 .| Tax Free Exchange ........ |oceeeuienees 917,000 [eeunnnens 818,958 |.......... 819,987 |.eeveennnenn 819,987
United Airlines LBASS Ser 2019-2 B PTT Redenption 100.0000
90932K-AA-7 .. [3.500% 11/01/29 ..eervreeieiieiiiieeeeeenen [ eevnenn ..01/20/2022 .|Credit Suisse Securities LLC .. [..11/01/2022 .| ......ccvviviiiimnnnniininnnn Jovnnnaeneenns 89,096 |......nn... 86,980 |.eevunnnnnn 89,096 |..covvunnnnnn 89,096
VFI ABS LLC ABS Ser 2022-1A CI A
91824C-AA-4 .. [2.230% 03/24/28 ......cceveeeiieeeeeeneeeee | e ..02/18/2022 .| KeyCorp evvvueveeemennaeeeennnnnns .. 12/24/2022 . |Paydonn ..eeveeeeeeeeniiines feeennnnns 2,403,768 |....... 2,403,6% |....... 2,403,768 |......... 2,403,768
Verus Securitization Trust RMBS Ser
92538N-AA-5 ...[2022-4 CI A1 4.474% 04/25/67 .. R R ..04/22/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun .... .. 121,490 |..........121,490 ..121,490 |.... 121,490 |....
Verus Securitization Trust RMBS Ser 22-3
92538U-AA-9 ...[Cl A1 4.130% 02/25/67 ...evveeeeeenns | e ..03/22/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun ........cceeevmuunnns Jovrmnnnnnnes 383,422 |.......... 382,414 |.......... 383,422 |............ 383,422 [.oeeeeiiieeeeenn e 1,007 [oeeeeeeeneeeeee foeeeeennnnns 1,007 [oeeeeeeeniieeee Joemmmeeeeeeeees oo e o 4,843 |............ 1,012
Verus Securitization Trust RMBS Ser 22-3
92538U-AB-7 .. [Cl A2 4.130% 02/25/67 ...cevvveeeeeeennn | eennnnn ..03/22/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun .... ...509,467 |..........506,215 ..509,467 |.... 509,467 |....
Verus Securitization Trust RM
92538lI-AA-5 .. [2022-1 CI A1 2.724% 01/25/67 ... |eevnen ..02/04/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun ........cceeeemuuvees Jovvmnnnanes 404,715 |.......... 404,711 ...t 404,715 ..ot 404,715 |oeeeeeeeeeeees foeeeeeeis L FOUTPTR TR B e e e s 4,717 | 1,133
Verus Securitization Trust RMBS Ser
925381-AB-3 .. [2022-1 CI A2 3.032% 01/25/67 ......... |.ceuunn ..02/04/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun .... ...287,021 |..........287,021 ..287,021 |.... 287,021 |....
Verus Securitization Trust RMBS Ser
92538MI-AC-1 .. [2022-1 CI A3 3.288% 01/25/67 ......... |.ceuuen ..02/04/2022 .|Credit Suisse Securities LLC .. |..12/01/2022 .|Paydoun ........cceeemmuvees Joevmnnnnnes 267,983 |.......... 267,983 |eeveennns 267,983 |.....cee..nn 267,983 |eeeeeeeeeenniees foeeeeeeiis L1 PP R L1 PP FERRRRR UPRRRTUR IEUPPRRRRRRRPRRR TN 3,675 |oeeeeeeaeeee 906
Xcel Energy Inc Sr Nt 4.600% 06/01/32
98388M-AD-9 .. [ ..eeririiiiiiii e [ ..05/03/2022 .|Barclays Capital Inc ............ ..05/19/2022 .| Various .......ceeeueeeeeeenn foevennnnnn 1,000,000 |.......... 999,640 |....... 1,002,299 |............ 999,640 [.eeeeeneeeeeennn feemmeeeeeeeiees oo e e e e 2,659 [...ccennnnnn 2,659 |eeeeninnnns 197 |
Redemption 100.0000
988462-AA-5 .. [Yukon IV Sr Nt 6.000% 12/31/31 ...... |....... .. 12/31/2021 .|Direct ..ooeeeeiiieieeee e L.07/20/2022 .| .eveniiiiiiiinieiiiiineeees e 1,294,362 |....... 1,294,362 |....... 1,294,362 |......... 1,294,362 |-evveeeeeeeenies foeeeeeei e e [ e e o e [
MGM China Holdings LTD Sr Nt 4.750%
000000-00-0 .. [02/01/27 eevreeeeeeieeee e D...... ..07/13/2022 .|Direct ..ooeeeeerniieeeeeieeeees .. 12/06/2022 .|Direct ..oooeeeeriiiieeeeninn e 390,000 [..eennnnen 272,025 |.......... 345,150 |.....ceenenn 279,749 [ooeeeeiieecees e TT28 e e TT28 oo o Jeeis 65,401 |........... 65,401 |.ceveeenns 15,798 |oeevennnnens 8,439
Grupo Kuo SAB De CV Sr Nt 5.750%
000000-00-0 .. [07/07/27 .eeeeeeeeeeee e D...... ..04/11/2022 .|Direct ..ooeveeerniieeeeeieeeees .. 11/09/2022 .|Direct ..ooveeeeriieeeeeeinn e 310,000 [.eunnnnes 308,450 |.......... 265,825 |...ccennnnnn 308,631 |-eeveeeeeeenins feeeeeeeiiiins 181 [ o 181 [ e e (42,806)].......... (42,806)|........... 15,201 |oeeeeenneens 4,753
Turkiye Vakiflar Bankasi Sub Nt
000000-00-0 .. [8.000% 11/01/27 ...eevevreeeeeeeinieeeeees D...... ..09/29/2022 . |Direct ..ooeeieiiiieeeeeeneeeees ..11/01/2022 .|Call 100.0000 ....... foeuueeeennes 290,000 [eeunnnnns 214,775 e 290,000 |.eeveunnnnns 274,99 |.oeeeeeiec [ 219 [ e 219 oo e s 15,006 |........... 15,006 |......neeen 11,600 |............ 9,79
DTEK Finance PLC Sr Nt~ 7.000%
000000-00-0 .. [12/31/27 eeereeeeeeeeee e D...... ..04/11/2022 .| Interest Capitalization ........ ..10/07/2022 .|Call 100.0000 ....con fornneieeiniiiens (X XN IO (X 98 eeeeeeeeeeemnns [ feererreeeeeen [ feeeeer [ [ [ e L
DTEK Finance PLC Sr Nt 7.000% Redemption 100.0000
000000-00-0 .. [12/31/27 eevvreeeeeeiiiieeeeeeeieeeeeeene | Do ..04/11/2022 .| Interest Capitalization ........ L.07/29/2022 .| eeveniiiiiiieeeeiiiees e [ 55 e [ B5 eeeeeeeeeeemnies fereeereeenieneeee fererneeeeni [ feeeee [ e [ e L
Embraer Netherlands FINA Sr Nt 6.950%
000000-00-0 .. [01/17/28 ....eeeeeeneeeeeeeieeeeeeenieeees | Do ..01/24/2022 .|Direct ..ooeeeeerniieieeeieeeees ..10/03/2022 . |Direct ..ooveeeeriieeeeeinnn e 315,000 [.eennnnns 340,988 |.......... 298,463 |............ 338,376
Oztel Holdings SPC Ltd Sec Nt ~ 6.625%
000000-00-0 .. [04/24/28 .........eeeveeeeenaaieeeeineeeeeennn | D ..06/28/2022 .|Direct ..oooeieiiiiieeeeeieeeees ..10/24/2022 .| Call 94.8060 ....... |oeeeeuuuannn 275,000 [oeeennnnns 277,406 |.......... 260,717 |oeeeennnnees 277,329
Studio City Finance Ltd Sr Nt 5.000%
000000-00-0 .. [01/15/29 ...oeveeeeeeienieeeeeeeieeeeeeennnn | D ..03/16/2022 .|Direct ..coeeeeeiiiieeeeeieeeees .. 12/07/2022 .|Direct ..oooeeeeniieeeeeinnn e 200,000 [...ennnn.s 127,500 |-eeeennnns 146,000 |............ 132,600
Sands China LTD Sr Nt 3.100% 03/08/29
000000-00-0 .. [.eeevvueniiiiiiiiiei i D...... ..07/18/2022 .|Direct ...ooeeevrniieeeeeieeeees ..08/16/2022 .| Tax Free Exchange ........ |oeceeennnn 1,154,000 |.......... 852,770 |eeveennns 855,704 |............ 855,704
Turkiye Garanti Bankasi AS Sub Nt Fix to
000000-00-0 .. [Float  7.750% 01/22/30 .. |D. ..01/06/2022 .|Direct ..01/06/2022 .|Direct ...200,000 |.......... 194,060 ..194,000 |.... 194,060 |....




A=

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE D - PART 5

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

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUsSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
Klabin Austria GMBH Sr Nt~ 3.200%
000000-00-0 .. [01/12/31 ....ooooiiiiiiii | D ..03/09/2022 . |Direct .oocooiiiiiiiiiiiiieieeees ..08/24/2022 . |Direct .ooooeviiiiiiiiiiiiins | 575,000 [..eeveeees 504,163 |.......... 459,325 |...ceveenns 507,583 |eoeeeiiiiiiiiiiees e 3,420 |ooeeieiiiieeeieen e 3,420 |ooeeiiiiiis e e (48,258)].......... (48,258)|........... 11,395 oo 1,516
MARB BondCo PLC Sr Nt 3.950% 01/29/31
000000-00-0 .. [ +eeeeeeeiieieiieiieeeeee D...... ..05/09/2022 . |Direct .oocooiiiiiiiiiieiieieeees ..06/22/2022 . |Direct .oooooviiiiiiiiiiiiins | 480,000 [...ccee.n 400,800 |.......... 378,000 |t A01,647 oo [l BA7 | [ BAT [ s [ (23,647 (23,647)]....... 7,637 |oeeeeieenns 5,372
Akbank TAS Subordinated Nt ~ 6.800%
000000-00-0 .. [06/22/31 ...ccoveeiiiiiiiiiiiiiiiie D......|..01/04/2022 .|Direct ..10/26/2022 .| Direct ...210,000 |... 193,966 |.... ...(21,766)|. ...565
000000-00-0 .. [Codelco Inc Sr Nt 3.150% 01/15/51 ... |D......|..09/29/2022 . [Direct ..12/07/2022 .| Direct ...450,000 |... 312,951 |.... ... 12,039 |. 5,791

Bancolombia SA Sub Nt 4.625% 12/18/29

05968L-AL-6 .. [..eevreneeeieiiieiee e | D ..08/22/2022 .|Direct .oooiiiiiiiiiiiiiiis ..10/07/2022 .|Direct ..oovviivviiiiiiiiinn v 340,000 [.eennenn. 299,625 |.......... 284,325 |.oevveeenns 300,218 |oeeeeieiiiiiiiinns o, SIS R RN 1K I U S RN (15,893)].......... (15,893)]..ccceennnnn 4,980 |oeevunnnnnnn 2,883
Braskem Idesa SAPI Secured Nt  6.990%
10554N-AB-4 .. [02/20/32 .eevvvviiiiiiiiie e D...... ..03/10/2022 .|Direct .oovviiiiiiiiiiiiiiis .. 11/15/2022 . |Direct .oviviiiiiiiiiiiiinn i 200,000 [..eennenn. 189,000 |.......... 135,750 |ovvvvnnnnnns JLCIE TRV I U AN fS7A N R RN 72 U I RN (83,779)|.......... (83, 779)[..ccvnnnn 10,369 |ovveeniennns 932
Petroleos Mexicanos Sr Nt 6.750%
716540-CC-4 ...[09/21/47 ..ivvvvviiiiiiiiiiiiiiiiiiiiee e D...... ..05/13/2022 .| Direct ..ooiiiiiiiiiiiiiiiiis ..10/26/2022 . |Direct ..oooiiiiiiiiiiiiiiinn foviniinns 220,000 |.......... 156,629 |.......... 134,310 |..ovvennnnns 156,940 |ooiiiiinninnnns fovviiiinnnnns 3 | oo F L R FPPUUUUUUUUUUUUPRN FETTTTTUTN (22,630)].......... (22,630)]...ccvnnn 8,951 |.vuunnnnns 2,107
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 35,508,853 34,551,454 34,577,833 34,561,131 9,683 9,683 (239,682) (239,682) 750,319 145,089
Sonny's Enterprises LLC Revolver Ln Nt 3 Redemption 100.0000
000000-00-0 .. [11.139% 08/31/26 ....eveereeeeeneiieeeeennn [ eevnenn ..07/29/2022 .|Direct ..ooeeeeeieiieeeeei e L.08/31/2022 .| eveiiiiiiiiiiieiiiiieeees e FETR VA T R T3AT |t T3AT [ TEAT |eeeeeeeeeeeee oo e oo s e [ e [ 612 e
Sonny's Enterprises LLC Revolver Ln Nt 2 Redemption 100.0000
000000-00-0 .. [ 11.165% 08/31/26 .....eoevveerreeeeeeennns [ evvnnnn ..06/03/2022 .|Direct ..ooeeeeeriiieeeeeieeeees 1.09/23/2022 .| eieiiiiiiieeeeiiieees e 36,585 |.eevnnnnnns 36,585 |........... 36,585 |.eevvnnnnnnns 36,585
Sonny's Enterprises LLC Revolver Ln Nt 1 Redemption 100.0000
000000-00-0 .. [ 11.165% 08/31/26 .....eoevveerreieeeecennns [ eevnnnn ..05/20/2022 .|Direct ..ooeeieeiiieeeeeeeeeee 1.09/23/2022 .| eueiiiiiiieeiiiieees e 36,585 |.eevnnnnnns 36,585 |........... 36,585 |.eevvnnnnnnns 36,585
HCA Inc Term Ln B-14 Nt 1 6.134% Wells Fargo Securities
404122-BH-5 ...[06/30/28 .eeveeeeeeeeiieee e [ e ..02/03/2022 .|Bank of America BISD Dealer ... |..06/03/2022 .|LLC ....ccevvmuueeeeemnnines Joeeennnnns 3,229,595 |....... 3,249,780 |....... 3,233,632 |......... 3,248,830
HCA Inc Term Ln B-14 Nt 1 6.134% Redemption 100.0000
404122-BH-5 ...[06/30/28 ... PP R ..02/03/2022 .|Bank of America BISD Dealer ... |..03/31/2022 .|... A ....8,186 8,135 |.... L 8,135 [
Lytx Delayed Draw Term Ln Nt 1 10.384% Redemption 100.0000
552462-B#-9 ...[02/28/26 ...ieiriiiiiiiiiiei e eeeeen [eeeeenn ..01/31/2022 .| Tax Free Exchange ................ L 12/30/2022 ] eiiiiiiiiiciiiies [ 1,165 [............ 1,154 |t 1,165 |.oeeenes 1,165 [ i T s e T s e oo e o X3 1
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 3,385,236 3,405,461 3,389,273 3,404,471 (990), (990), (15,198)| (15,198), 27,480 1
2509999998. Total - Bonds 40,688, 145 39,605,625 39,761,162 39,759,658 154,037 154,037 (254,880) (254,880) 786,249 146,519
Redemption 100.0000
23281#-12-4 .. Cyprium Parallel Invs V LP Pfrd Units . |....... ..08/03/2022 .|Direct ..coeeeeieiiieeeeeeiee e I R V0770 R ISP 2,021.000 |......... 202,123 |.......... 202,128 |oeeeennnen 202,123 [ooeeeeeeiiiieieee feeeenneeeeeenns e feeeereeeeine e e o s e e
Banco Mercantil De Norte Jr Sub Nt
000000-00-0 .. [5.875% Perpet. .....ccovvueiiiierennnninaaeens D...... .. 10/24/2022 .|Direct ..oooiiiiiiiiiiieiiiieeees .. 12/02/2022 . |Direct ..oooeeeeviiiiiiiiinnn foeeeees 670,000.000 |.......... 544,525 |.......... 581,225 |.oevuunnnnes 544,525 |.ooveiiieiiiiies feeeiis e [ e [ e 36,700 [........... 36,700 |.eevvnnnnns 16,342 [............ 4,331
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 746,648 783,348 746,648 36,700 36,700 16,342 4,331
4509999998. Total - Preferred Stocks 746,648 783,348 746,648 36,700 36,700 16,342 4,331
5989999998. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks 746,648 783,348 746,648 36,700 36,700 16,342 4,331
6009999999 - Totals 40,352,273 40,544,510 40,506, 306 154,037 154,037 (218, 180) (218,180) 802,591 150,850
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/ Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total Preferred Stocks XXX
638626-10-3 ........... [NatiOMNide COMPOTAtiON ..ov.oveovesressseseeseesessesseseessessesssesesssssseneenseresnssnssneseseessnesnessssssssesneansenesnenees | [, 00000 ....... [......31-4416546 ....... [....... LTI PR o O 649,510.000
1599999. Subtotal - Common Stock - Non - Insurer 407,462,276 XXX
67538*-10-9 ........... [Retention Alternatives, LTD 27,568,528 27,568,528 |........ccoocuuneee 120,000.000
1799999. Subtotal - Common Stock - Other Affiliates 27,568,528 27,568,528 XXX
1899999. Total Common Stocks 435,030,804 27,568,528 XXX

1999999 - Totals 435,030,804 27,568,528
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CcusIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding
Nationwide FinanCial SErvices, INC. ........ccceoiiiiiiiiiiiiiiiiiiiiee ettt e e e e e e e e e e e eeaaaeeaeeeennnes Nationwide COTPOTATION L....ccciueeiieiiieteieee e ettt e et e e e e e e e e e eeaaaeeeeeeeeanseeeeeseensseeeesennnsnneeesans |oeseeeeeeeeeesseeeeeeeessireeeeees |oeeesreeeeeeesiieeeeeeeans 4760 [oveeeeeeieeeeee 4.8
- Common Stock XXX XXX

0399999 - Total XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest

7709999999 - Totals

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) [ (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence Year-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign . 4.44 USD (4.05
Currency Swap ......... Bond .....ocoeiiiiiiienns D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 ). 03/13/2013 |. 04/17/2023 |...cevvvueeeeen founnns 14,920,000 [GBP)  leeeiiiiieeennies forereenieeeeennn foeeeees 181,302...... 2,837,000 [..oeiiiiis fornns 2,836,107 [.ooevvneiineeeenn fennens 1,449,000 [-.oeeinnniniieen Jorrnieneeeiiiies foeeeeennns 40,391 ... 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 181,302 2,837,000 [ XXX 2,836,107 1,449,000 40,301 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 181,302 2,837,000 [ XXX 2,836,107 1,449,000 40,301 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 181,302 2,837,000 | XXX 2,836,107 1,449,000 40,391 XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 181,302 2,837,000 | XXX 2,836,107 1,449,000 40,391 XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 181,302 2,837,000 | XXX 2,836,107 1,449,000 40,301 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 181,302 2,837,000 | XXX 2,836,107 1,449,000 40,391 XXX XXX




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Description of Hedged Risk(s)

... | REBALANCES PORTFOLI0 DURATION
. | MANAGES CASH FLOW RISK ..............

. | HEDGES THE EQUITY RISK OF A LIABILITY .

. |HEDGES THE INTEREST RATE RISK OF AN ASSET ..

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .

. [REPLICATION OF AN INDEX ................

R E L

. |HEDGES THE CURRENCY RISK OF A LIABILITY ..

. [HEDGES THE CREDIT RISK OF AN ASSET ........

. [HEDGES THE CURRENCY RISK OF AN ASSET ...
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

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

E19, E20, E21
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX

Citibank NA ES70DZWZ7FF32TWEFATE . |..eevvee Yorrviss foone Yoo o 2,818,253 [...oiiiiiiiiiiiiiiiiiiiies e 2,837,000 |..eevvenniiiiiiiinniniiiiins fovvveennnnnnnnennnn 8747 [l 2,836,107
0299999999. Total NAIC 1 2,818,253 2,837,000 2,836,107

0799999999. Total NAIC 6 Designation

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals

2,818,253

2,837,000

2,836,107

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

2,837,000
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Collateral Pledged by Reporting Entity

ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

1

Exchange, Counterparty
or Central Clearinghouse

3 4 5 6 7 8 9
Book/Adjusted Type of
CUSIP Carrying Maturity Margin
i Fair Value Par Value Value Date (I, Vor IV)

Type of Asset Pled Identj

0199999999 - Total XXX XXX
Collateral Pledged to Reporting Entity
1 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Description Fair Value Par Value Value Date (I, Vor IV)

Type of

Asset Pledged Identification

............... 2,818,253

Voo

0299999999 - Total

2,818,263
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of December 31 of Current Year

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY
SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
362351-AA-6 ......... GSAA Home Equity Tr RMBS Ser 2006-20 Cl ..ceeveeneeeemnnnieeeeennnneeeeemnnneeeeemnneeeeeenn [ oo Joeeemmme AR i 127518 127504 12/25/2046 .......
590212-AB-2 .. Merrill Lynch Mortgage Tr RMBS Ser 2006~ ..........cccevvunvrirrmnnnninnnnnnnnnnnnnnnnnnennns [ ooneeiiis foeeeemnes AR e oo 83776 e 83776 06/25/2037 .......
81378E-AA-1 ......... Securitized AB Receivables LLC RVBS Ser weeemmmmeeeeenmnes | oo e AN 0995423 | 995423 | 05/25/2037 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed
Securities 1,166,713 1,166,713 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,166,713 1,166,713 XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,166,713 1,166,713 XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds 1,166,713 1,166,713 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-00-0 ......... | Overnight Repos SEC LENDING ONLY ....veeveeveevseesssssnssenssneseeseneseesseneesnesenanns | __________ | ............ [N 26281304 |ooovov 26,281,304 |....... 01/03/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 26,281,394 26,281,394 XXX
9999999999 - Totals 27,448,107 27,448,107 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ 14,409,056 Book/Adjusted Carrying Value $ ................. 14,409,056
2. Average balance for the year ~ Fair Value $ 21,462,486 Book/Adjusted Carrying Value $ ................. 21,462,486
3.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
3 1ALS .. 27,448,107 1B.. $ TE.S e LR 168 e
3B 2A .8 .. 2B.. $
3C 3A..$. 3B.. $
3D 4A .8 4B .. $
3E 5A...$. 5B .. $
3F 6..... $
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31

Depository Code Interest Year of Current Year Balance *
Bank of New York Mellon ... New York, NY XXX,
Citibank Columbus, OH [RPPROOTOORPRPUURPOTRPURR [FUTROTUODN RTPOTPPRPPRPPION XXX,
0199998 Deposits in ... 1 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX (494)] XXX
0199999. Totals - Open Depositories XXX XXX 752,878 | XXX
0299998 Deposits in ... depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX XXX
0299999. Totals - Suspended Depositories XXX XXX XXX
0399999. Total Cash on Deposit XXX XXX 752,878 | XXX
0499999. Cash in Company's Office XXX 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..nnd 681,655 4. 270,708 7. 10.  October.
2. February...| oo 20,031,511 [ 5. May.......fooeoeeeiee 2,285,843 8. , 11.  November... )
3. March 483,321 June 3,879,746 9. September 1,731,432 12.  December 752,878
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ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE INSURANCE COMPANY

Show Investments Owned December 31 of Current Year

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1

CusIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7

Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received

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

825252-40-6 ........ |S/T Investment Co Treasury Trust (AIM) .iiiiiiiiiiiiiiiiiiiii i

...4,774,716

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

4,774,716

[Nationwide Cash I T

109,849,008

264,064

. Subtotal - Qualified Cash Pools Under SSAP No. 2R

109,849,008

264,064

114,623,724

276,936




ANNUAL STATEMENT FOR THE YEAR 2022 OF THE NATIONWIDE MUTUAL FIRE 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

1. Alabama
2. Alaska ..
3. ArZONa ....oooeiiiiieee
4. Arkansas .........ccceeeeeeveneninnnn. For protection of state's ph's ..o oo o [ 149,088 |.............. 154,400
5. California . Workers compensation 2,521,593 |.. ...2,723,104
6. Colorado .......ccocveeiveiiiiiiiiienieeeedCO [t ] s [ e [ [
7. CoNNECHCUL ... s T s e | e e sreesies [oeeeieereesrreesiiees [erree e e e e
8. Delaware ........ Workers compensation 164,469 |. ..165,115
9. District of Columbia .........cccccccec.. DO oot coiie | e o sreenies feeeereeneee e [ e
10.  Florida ...ooocvviiieeciee e FL || e foeeiiins [ [ [
11. Georgia .GA |.... B...... For protection of state's ph's ..o s o [ 174,793 ..o 181,020
12, Hawalii .cccoooovieiiiiiiiiiicicices L PP RO OO POPR RO PP TPRPOPR RTTOPT PPN
13, 1daho ..o D |.... B...... For protection of all ph's .o e 29,869 | 28,305 | e
14. lllinois ... J | O OO PR SO TSRO UTRRRRUPPP RSOUPPUTRRUPTPPTRRRRP RSP RRPUPPPPPRR IEPPTRRRPPPPPPRRRRPPPPNY
15. Indiana ......cccceeeveviieeee e IN e e | e [ree e e sirees [erree e enreenn eereeeere e e enne [ere e
16, 1OWA .o TA [ ] e [ e e [
17.  Kansas ....ccccceeveeevieeeieeeieeens KIS [ o] oo [ree e srreenirees [ nee eree e e ene [ereeee e
18.  Kentucky .....ccccoveiiiiiiiiiiiis KY oo | e [ e i [
19. Louisiana ......cccccceevviieevieeeieeeen LA [ | oot e e [reenneesnneessreennnees |erreenre e e e s eenee ereesin e e e e e e e e [eeeerre e
20. Maine ....cccocveiiiiiii e ME |oiie ] i [ e [ e
21. Maryland .....ccccoooviiiiinnieneenens MD o[ e e i [ [
22. Massachusetts ...........c.cccoceenenen. MA |..... B...... MUTRIPTE oo e eeeeeeee [t [ 185,075 |..cocveeee. 191,669
23.  Michigan .......ccccooeniiinnienieee MI [ ] s o e [ [
24. MiIiNNesota .......cccceviieienicnnens MN | e [ [ e [
25.  MiSSISSIPPI «ovveeveriieniieieeeeeen MBS [ ] e [ [ [ e
26.  MiSSOUN ...oovvieiieiiiiicicececeic e MO [t i e [ere et ee s srenne e sirees [ eiees [ereer e
27. Montana .......cccceeeeeeieeeieeeeees IMT s | et e e [reenineennrennneesinees |oerree s e e snree e ereesin e e e e snne [eree e
28. Nebraska .........ccccoevieiiiciiiicnnn, NE [ ] o [ e e [
29, Nevada ......cooooeeeeeeeeeieeeeeeeeee e NV e | e ee e e | rrireeeees [ereeee e e e e e sreirees fereeeee e e ees e e e e e
30. New Hampshire .......cccceevveennnnne NH o] e [ [ e [
31, New JEersey ......coceveeveniesienienns N || e [ e e [
32, New MexiCO ......cccoovvvvevevrraarennn NM |..... B...... For protection of state's ph's ..o oo o [ 313,625 |.ccveeene. 297,208
33, NeW YOrK ccooeeeeeeeeeeeeeeeeeeeee, NY |..... ST.....[Workers compensation ..........cccooeveveveveccoceeens feoreeeieeecccceeees [ o 10,000 |.ooveeeenee 10,000
34. North Carolina ..........ccoceveuenenne. NC |.... B...... For protection of state's ph's ..o oo o [ 448,552 |.............. 450,313
35. North Dakota ........ccccceevveeeieens ND e e | et [reeere e e snreesrnees [erree e e e e snree s eree s e e s e e e srne [ereenre e
36.  ONIO c.oovveeeeeceee e OH |..... B...... For protection of all ph's ..cccocoiiiviiecce e 2,570,487 |........... 2,662,063 ..o e
37. Oklahoma .......cccoeeevieeeieeeiees OK  oeiie e | e eree e e e e s e e snee [reessree e e nreesrnees [erree s e e e eeeeee e
38.  Oregon ......cccccvevveeeieerereisiensienanns OR |.... B...... Workers compensation ...........ccccooeeniinnccens foereerreceeeeies e [ 694,031 |.ccvveeee 718,757
39. Pennsylvania .......c.cccoceiinieniene PA | e [ e i [
40. Rhode Island .........c.ccceeiiviinnens L PP RO OO PR KOO TPRROOTR RPN
41.  South Carolina .........ccccccvvevveene SC ier i | e [ree s nrre s srrees e e e e ereesere e s e e enne [eree e
42.  South Dakota .........ccccceuevverienennn. SD e e | e e s [ [
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 For protection of state's ph's 747,586 |.. ..750,521
56. Northern Mariana Islands ........... MP e ] e [ e [ e
57. Canada .......ccccoeovvevieeeciieennn, CAN  [eiie it | et e e e e s sene [ereesinneesneessneeninne [oeeesree s ee e snrees [eerree s e e e [eee e e e e
58. Aggregate Alien and Other ......... OT [ XXX XXX 241,604 248,573
59. Subtotal XXX XXX 2,600,356 2,690,368 5,650,416 5,890,680
DETAILS OF WRITE-INS
5801. United States ......ccoeeeeveeciiccicei o B...... Workers Compensation ........ccccocoeeiveciecviees oo oeeieeeeeeeeeeeees foeeeieeeienn 241,604 |.............. 248,573
5802. ...
5803.
5898. Summary of remaining write-ins for
Line 58 from overflow page .............{... XXX oo | XXX veieieieeiesiesiesiesiesienns |oeeeeeeieeieeieeieeieieene [oeeeieeieeiee e [ eeeee oo
5899. Totals (Lines 5801 thru 5803 plus
5898)(Line 58 above) XXX XXX 241,604 248,573
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